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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 0.00 1.7390 1.7139 1.7195 1.7575 1.3900 26625 1.2875 -53,00 3.25 1y 13350 3.50 1.6200 0.8050 1*2Y 1A50 -0.50
9M 1.8150 0.25 1.7930 1.7749 1.7895 1.8300 1.4100 26825 1.2500 -60.00 250 1.5Y 1.3450 3.00 1.6600 0.9050 2*3Y 4,00 0.00
1y 1.8650 0.25 1.8405 1.8198 1.8434 1.9100 1.4350 27100 1.2200 -65.50 225 2Y 1.3500 3.00 1.6950 0.9750 2*5Y 16.00 0.00
1.5V 1.9450 0.50 1.9195 1.8939 1.9312 2.0250 1.4700 27700 1.1900 -68.00 225 3Y 1.3900 3.00 1.7550 0.9850 3*4Y 5.00 0.00
2Y 2.0050 0.75 1.9755 1.9490 1.9993 21150 1.5000 2.8275 1.1675 -67.75 225 4y 1.4400 3.00 1.8000 1.0700 3*5Y 12.00 0.00
3y 2.0700 0.75 2.0425 2.0194 2.0852 22225 1.5550 29250 1.1550 -64.25 250 5Y 1.5100 3.00 1.8500 1.0800 4*5Y 7.00 0.00
4y 21175 0.75 2.0915 2.0659 21438 22950 1.6050 3.0150 1.1575 -62.75 250 7Y 1.5600 3.00 1.8950 1.1050 5+7Y 5.00 0.00
5Y 21525 0.50 21320 21025 2.1855 2.3400 1.6475 3.0950 1.1575 -49.50 3.00 10Y 1.7500 3.00 2.0500 1.2200 5+10Y 24.00 0.00
7Y 21875 0.50 2.1700 21411 22316 23950 1.7050 3.2175 1.1675
10Y 2.2450 0.00 22315 22049 2.2988 24850 1.7825 3.3450 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.2850 0.00 22715 2.2449 2.3390 25225 1.8175 3.3850 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.3100 0.00 2.2965 22713 2.3648 2.5400 1.8250 34125 1.2150 2Y 2.6654 0.0081 2.6573 2.6813 2.6733 26813 1.1686 26813 0.3100
20Y 2.3250 0.00 2.3115 22941 23923 2.5600 1.8250 3.5325 1.2150 10Y 29752 0.0196 29556 2.9807 29769 3.1131 2.0387 3.1131 1.3600
6*9M 5.75 0.25 5.40 6.10 7.00 12.50 1.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.00 0.00 4.75 449 5.39 10.50 0.75 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 14.00 0.50 13.50 12.93 15.59 23.00 5.75 23.00 -5.50 2y 60.54 -0.69 6123 67.13 65.63 67.13 -53.43 67.13 -245.00
2*3Y 6.50 0.00 6.70 7.04 8.59 13.25 475 13.25 -1.75 10Y 4042 1.86 38.56 43.07 43.19 43.19 -24.46 4740 -91.80
2*4Y 11.25 0.00 11.60 11.69 14.45 2175 8.75 2350 -1.75
2*5Y 14.75 -0.25 15.65 15.35 18.62 27.25 11.75 34.00 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 475 0.00 490 4.65 5.86 8.50 3.25 11.25 -0.50 IRS 2*10Y | 24.00 -0.75 24.75 26.25 26.00 42.50 19.50 6275 2.75
3*5Y 8.25 -0.25 8.95 831 10.03 14.00 6.00 22.00 -0.50 KTB 2*10Y| 51.10 -140 52.50 54.00 52.80 68.70 35.80 82.90 11.80
4*5Y 3.50 -0.25 4.05 3.66 416 6.00 2.25 10.75 -0.25 UST 2*10Y| 3098 1.15 29.83 29.94 30.36 12270 23.86 236.00 23.86
5*7Y 3.50 0.00 3.80 3.86 462 10.50 2.50 14.75 0.25
5410V | 925 -0.50 995 1024 1134 2025 725 3075 375
7*10Y 5.75 -0.50 6.15 6.38 6.72 1175 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 401 450 175 7.75 -0.25 06M oDD
10*15Y 6.50 0.00 6.50 6.64 6.60 6.75 2.25 15.00 -0.75 09M [815/8175 Tenor
10*20Y 8.00 0.00 8.00 892 9.35 10.25 -2.50 31.00 -11.00 01y |[86.75
15Y [945
BOND 02y [0.75 172Y 14
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [625/75/07/725
1y 1.875 1.80 1.844 1.835 1.857 1.935 1.400 2691 1.237 04y [1175
1.5V 1.981 220 1.947 1.939 1.994 2113 1517 2.750 1.232 05Y |15.25
2y 2.060 1.50 2,031 2024 2.092 2230 1.577 2.807 1.225 07Y SPRD
3y 2127 1.70 2.093 2.092 2.168 2315 1617 2.888 1.200 10y 245
4y 2.244 1.60 2.216 2216 2.322 2.502 1.755 3.085 1.232 12y
5Y 2.367 1.20 2.341 2335 2432 2,602 1.805 3.185 1217 15Y
7Y 2482 0.60 2467 2463 2.558 2728 2.024 3.317 1.270 20Y
10Y 2,571 0.10 2.561 2.549 2.649 2.815 2115 3.562 1.355 4y CCS 405
20Y 2.552 0.50 2.549 2.546 2.645 2792 2197 3.785 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 108.04 -0.03 108.04 108.06 108.00 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 5.00 | kB | 12113 -0.02 121.08 | 121.25 | 121.07 Hepsg 76 -30 106 82 77 72 21 68
2 o | 35,595 212 | -1849 37,444 20,877 19,791 16,540 4,906 14,406
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1Y -1.00 -1.55 -0.37 -1.48 -1.34 9.00 -11.20 11.00 -17.75 20K 22|, 0|FY X7t 2|2 BMEZO| MM 2% S7H7F MM ECHH 231Xl 22| £F2 ZFY QI QUCta &
1.5Y -3.60 -1.70 271 -4.47 -6.30 240 -15.60 7.00 -19.10 st OiI}2 22| AL Op2L
2y -5.50 -0.75 -5.53 -7.53 -9.26 -1.35 -18.30 5.50 -25.15
3Y -5.70 -0.95 -5.07 -7.26 -8.27 475 -13.50 5.00 -19.50 ot VoA Zal AbA
4y -12.65 -0.85 -1241 -15.04 -17.81 -8.50 -25.00 2.00 -30.35 ﬁirmeil:;@m!xuz LHT—qommo; c7| b0 A HlE S
5Y -2145 -0.70 -20.88 -23.25 -24.61 -9.60 -27.25 455 -27.25 =T = == oA so==oATe ==
7Y -29.45 -0.10 -29.72 -32.15 -32.63 -21.90 -35.40 -3.75 -37.65
10Y -32.60 -0.10 -32.97 -34.39 -35.05 -24.25 -38.70 -8.20 -38.70 CRS, MEHY F2| &5
20Y -22.70 -0.50 -2371 -25.14 -25.24 -14.75 -48.50 -145 -48.50 SIS 20| AR A ASE|Xt 22| AL YoR R




