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gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.7575 3.00 1.7310 17113 1.7195 1.7575 1.3900 2.6625 1.2875 -56,25 225 1y 13000 6.00 1.6200 0.8050 1%2Y 2Aoo 2.50
oM 1.8125 3.25 1.7840 1.7724 1.7895 1.8300 14100 26825 1.2500 -62.50 3.25 1.5Y 1.3150 7.00 1.6600 0.9050 2*3Y 4.00 0.00
1y 1.8625 375 1.8305 1.8165 1.8436 1.9100 14350 2.7100 1.2200 -67.75 450 2y 1.3200 8.50 1.6950 0.9750 2*5Y 16.00 0.00
1.5V 1.9400 375 1.9095 1.8901 1.9319 2.0250 14700 2.7700 1.1900 -70.25 475 3y 1.3600 8.50 1.7550 0.9850 3*4Y 5.00 0.00
2Y 1.9975 4.00 1.9645 1.9451 2.0003 21150 1.5000 2.8275 1.1675 -70.00 5.00 4y 1.4100 8.50 1.8000 1.0700 3*5Y 12.00 0.00
3y 2.0625 375 20315 2.0159 2.0869 22225 1.5550 2.9250 1.1550 -66.75 5.50 5Y 1.4800 8.50 1.8500 1.0800 4*5Y 7.00 0.00
4y 2.1100 3.50 2.0800 2.0624 2.1459 2.2950 1.6050 3.0150 1.1575 -65.25 6.00 7Y 1.5300 8.50 1.8950 1.1050 5*7Y 5.00 0.00
5Y 2.1475 3.00 21215 2.0990 21878 2.3400 1.6475 3.0950 1.1575 -52.50 6.00 10Y 1.7200 8.50 2.0500 1.2200 5*10Y 24.00 0.00
7Y 21825 2.50 2.1605 21379 22342 23950 1.7050 3.2175 1.1675
10Y 2.2450 2.50 22230 22018 23015 2.4850 1.7825 3.3450 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2850 2.50 2.2630 22418 23417 25225 1.8175 3.3850 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.3100 2.50 2.2880 2.2683 23675 2.5400 1.8250 34125 1.2150 2y 2.6573 -0.0240 2.6813 2.6733 2.6331 26813 1.1686 26813 0.3100
20Y 2.3250 2.50 2.3030 22919 2.3951 2.5600 1.8250 3.5325 1.2150 10Y 2.9556 -0.0251 2.9807 29769 2.9509 31131 20387 31131 1.3600
6*9M 5.50 0.25 5.30 6.11 7.00 12.50 1.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 5.00 0.50 4.65 441 541 10.50 0.75 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 13.50 0.25 13.40 12.86 15.67 23.00 575 23.00 -5.50 2y 61.23 59 67.13 65.63 6111 67.13 -5343 67.13 -245.00
2*3Y 6.50 -0.25 6.70 7.08 8.65 13.25 475 13.25 -1.75 10Y 38.56 -4.51 43.07 4319 38.09 4319 -24.46 47.40 -91.80
2*4Y 11.25 -0.50 11.55 11.73 14.56 21.75 8.75 23.50 -1.75
2*5Y 15.00 -1.00 15.70 15.39 1875 27.25 11.75 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 475 -0.25 4.85 465 5.90 8.50 3.25 11.25 -0.50 IRS 2*10Y | 2475 -1.50 26.25 26.00 27.00 4250 19.50 62.75 2.75
3*5Y 8.50 -0.75 9.00 831 10.09 14.00 6.00 22.00 -0.50 KTB 2*10Y| 5250 -1.50 54.00 52.80 54.80 68.70 35.80 82.90 11.80
4*5Y 3.75 -0.50 415 3.66 419 6.00 2.25 10.75 -0.25 UST 2*10Y| 2983 -0.11 29.94 30.36 31.78 122.70 23.86 236.00 23.86
5*7Y 3.50 -0.50 3.90 3.89 464 10.50 2.50 14.75 0.25
5410V | 975 -0.50 1015 1028 1137 2025 725 3075 375
7*10Y 6.25 0.00 6.25 6.39 6.73 11.75 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 402 450 175 7.75 -0.25 06M oDD
10*15Y 6.50 0.00 6.50 6.65 6.60 6.75 2.25 15.00 -0.75 09M Tenor
10%20Y 8.00 0.00 8.00 9.01 9.36 10.25 -2.50 31.00 -11.00 0oly [82/83
157 [895
BOND 02Y  [95.5/96.5/96.5 /99 /00 9*12m 4.25
Tenor Lv. | 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03Y [2/3/625 13y 20
1y 1.857 2.60 1.834 1.834 1.856 1.935 1.400 2.691 1.237 04y |8
1.5Y 1.959 2.80 1936 1.938 1.995 2113 1517 2.750 1232 05Y |105/1475/15/15.25
2y 2.045 3.50 2,021 2,024 2,094 2.230 1577 2.807 1.225 07y [195 SPRD
3y 2.110 430 2.083 2092 2.170 2315 1617 2.888 1.200 10y |21.25
4y 2.228 3.70 2.206 2216 2325 2.502 1755 3.085 1232 12Y
5Y 2.355 3.50 2331 2334 2435 2.602 1.805 3.185 1217 15Y 3*4*5y fly 0.75
7Y 2476 2.40 2461 2461 2.561 2.728 2,024 3317 1.270 20Y
10Y 2,570 2.00 2.555 2547 2,653 2.815 2115 3.562 1355 1y 25/ 2y 26 / 3y 30
20Y 2,547 0.50 2,547 2.545 2.648 2792 2197 3785 1430 @
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 108.07 -0.15 108.22 108.27 108.02 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 145 -6.00 | kB | 12115 -0.20 12130 | 12153 | 12101 Hepsg 106 74 24 82 77 72 21 68 89
2 o | 37,444 3 | 16567 20,877 19,791 16,540 4,906 14,406 27,218
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor | Lv. | MYHl | SMA | 20MA | 60MA | 1VMax | 1VMin | 3YMax | 3Min
1y 0.55 115 -0.31 172 -1.27 9.00 -11.20 11.00 -17.75 M S2lAs oty
1.5Y -1.90 0.95 -2.69 -4.81 -6.34 240 -15.60 7.00 -19.10 QFO| ZMZE HO|H UL 2SS0 shZL8 £x|o| 22| QA gt Oj = M| 7} O|O{X|O{ &}2t Otz 22|= AFa3iD 21,3
2y -4.75 0.50 -5.67 -7.89 -9.36 -1.35 -18.30 5.50 -25.15 W 7k ASEO| ECT.
3y -4.75 -0.55 -5.17 -7.58 -8.36 475 -13.50 5.00 -19.50
4y -11.80 -0.20 -1262 -15.35 -17.95 -8.50 -25.00 2.00 -30.35 RSE B2 1 OIAIX| 2 ©50] 0] £X|o| fHty| 22|olAlLolos ALl E5] 24E 02 HE 7} 24517 2@ BIA
5Y 2075 2050 20,99 2347 24,69 29,60 2725 455 2725 = WS op 20 o[F & 2| otity| FelddEACE 45U So| 2RO HIETH YA Set2 BN
7Y -29.35 0.10 -30.01 -32.36 -32.69 -21.90 -35.40 -3.75 -37.65 C7IRH S P dHHoR Ay S
10Y -32.50 0.50 -33.20 -34.50 -35.11 -24.25 -38.70 -8.20 -38.70
20Y -22.20 2.00 -24.36 -25.33 -25.31 -14.75 -48.50 -1.45 -48.50 CRSE HAAQT Ysto 2 2|7} 6~85bp™HE AL ME8HH SRCHs Q14|




