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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 1.7375 -0.75 1.7495 1.7240 1.7195 1.7575 1.3900 2.6625 1.2875 -54,25 -0.25 1y 13000 -1.00 1.6200 0.8050 1%2Y 1A50 -1.50
oM 1.7925 -0.75 1.8055 1.7838 1.7880 1.8300 14100 26825 1.2500 -61.00 -1.25 1.5Y 1.3050 -2.50 1.6600 0.8600 2*3Y 450 0.00
1y 1.8425 -0.75 1.8555 1.8305 1.8405 1.9100 14350 2.7100 1.2200 -65.75 -0.75 2y 1.3150 -2.50 1.6950 0.9250 2*5Y 15.00 -0.50
1.5V 1.9150 -1.25 1.9330 1.9070 1.9258 2.0250 14700 2.7700 1.1900 -68.25 -1.25 3y 1.3600 -2.50 1.7550 0.9850 3*4Y 4.00 -0.50
2Y 1.9725 -1.75 1.9930 1.9621 1.9929 21150 1.5000 2.8275 1.1675 -70.25 -2.25 4y 1.4000 -3.00 1.8000 1.0700 3*5Y 10.50 -0.50
3y 2.0425 -1.25 2.0590 2.0300 2.0765 22225 1.5550 2.9250 1.1550 -68.75 -3.50 5Y 1.4650 -3.00 1.8500 1.0800 4*5Y 6.50 0.00
4y 21025 -0.75 21120 20773 21342 2.2950 1.6050 3.0150 1.1575 -69.50 -4.50 7Y 1.5100 -3.00 1.8950 1.1050 5*7Y 450 0.00
5Y 21525 0.50 2.1510 21149 21755 2.3400 1.6475 3.0950 1.1575 -56.25 -4.50 10Y 1.7000 -3.00 2.0500 1.2200 5*10Y 23.50 0.00
7Y 2.2050 1.50 2.1910 21529 22212 23950 1.7050 3.2175 1.1675
10Y 2.2625 1.50 2.2485 22154 22878 2.4850 1.7825 3.3450 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.3025 1.50 2.2885 22554 23278 25225 1.8175 3.3850 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.3250 1.50 23115 22808 23538 2.5400 1.8250 34125 1.2150 2y 2.6533 -0.0122 2.6655 2.6816 2.6856 2.6856 1.1686 2.6856 0.3100
20Y 2.3400 1.50 2.3265 2.3006 2.3808 2.5600 1.8250 3.5325 1.2150 10Y 2.9501 -0.0363 2.9864 3.0060 29631 31131 20387 31131 1.3600
6*9M 5.50 0.00 5.60 5.98 6.85 12.50 1.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.00 0.00 5.00 4.68 5.26 10.50 1.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 13.00 -1.00 13.75 13.16 15.24 23.00 575 23.00 -5.50 2y 61.33 -0.22 61.55 62.16 62.36 67.13 -53.43 67.13 -245.00
2*3Y 7.00 0.50 6.60 6.79 8.36 13.25 475 13.25 -1.75 10Y 37.51 -3.93 4144 4210 3931 4319 -24.46 47.40 -91.80
2*4Y 13.00 1.00 11.90 11.51 14.13 21.75 8.75 23.50 -1.75
2*5Y 18.00 2.25 15.80 15.28 18.25 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 6.00 0.50 5.30 473 5.77 8.50 3.25 11.25 -0.50 IRS 2*10Y | 29.00 3.25 25.75 25.75 23.25 4250 19.50 62.75 2.75
3*5Y 11.00 175 9.20 849 9.90 14.00 6.00 22.00 -0.50 KTB 2*10Y| 53.50 1.30 5220 52.50 50.80 68.70 35.80 82.90 11.80
4*5Y 5.00 1.25 3.90 3.76 413 6.00 2.25 10.75 -0.25 UST 2*10Y| 2968 241 32.09 3244 27.75 122.70 23.86 236.00 23.86
5*7Y 5.25 1.00 4.00 3.80 458 10.50 2.50 14.75 0.25
5410V | 1100 100 975 1005 1123 2025 725 3075 375
7*10Y 575 0.00 575 6.25 6.66 11.75 425 16.75 3.00 IRS 9Y 245
10*12Y 4.00 0.00 4.00 4.00 4.00 450 175 7.75 -0.25 06M oDD
10*15Y 6.25 0.00 6.30 6.54 6.60 6.75 2.25 15.00 -0.75 09M [80 Tenor
10*20Y 7.75 0.00 7.80 853 9.30 10.25 -2.50 31.00 -11.00 01y [8475/85
1.5Y
BOND 02y [98.75 3*10Y 21
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [525/425 172y 13
1y 1.877 -0.50 1.879 1.844 1.856 1.935 1.400 2.691 1.237 04Y 4%9Y 135
1.5V 1.992 -1.30 1.995 1.950 1.988 2113 1517 2.750 1232 05y [155/1525
2y 2.040 -1.00 2.054 2.028 2.082 2.230 1577 2.807 1.225 07Y SPRD
3y 2102 -0.80 2116 2.093 2.156 2315 1617 2.888 1.200 10Y [26
4y 2217 -0.80 2.232 2215 2.306 2.502 1755 3.085 1232 12Y
5Y 2.355 -0.50 2.363 2337 2418 2.602 1.805 3.185 1217 15Y
7Y 2479 -0.10 2483 2463 2.544 2.728 2,024 3317 1.270 20Y
10Y 2.575 0.30 2.575 2.553 2.635 2.815 2115 3.561 1355 2y CCS 355/ 32
20Y 2.565 0.80 2.556 2.545 2.631 2792 2197 3.780 1430 CRs |3y CCS 40
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 108.13 0.04 108.08 108.13 108.04 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL 1.49 0.00 | kB | 12111 -0.02 121.05 | 12112 | 120.93 Hepsig 110 7 29 81 110 61 76 106 82
I o 33,237 99 | 10887 22,350 30,610 15,180 35,595 37,444 20,877
(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 -3.45 -0.25 -2.33 -1.34 -1.52 9.00 -11.20 11.00 -17.75 2O 22|, =XA.
1.5Y -7.70 0.05 -6.16 -4.27 -6.23 2.40 -15.60 7.00 -19.10 IYM 2SS HENZ B2 3 AL RS0 HECH} QF 11A|Z AT R 2t 95 34| MS2 B0 HTs)
2y -6.75 -0.75 -6.14 -6.56 -8.94 -1.35 -18.30 5.50 -25.15 2e3 Oz
3Y -5.95 -0.45 -5.72 -6.30 -7.96 475 -13.50 5.00 -19.50
4y -1145 0.05 -11.96 -13.74 -17.21 -8.50 -25.00 2.00 -30.35 IRS 22|, 44 O[3} 2ZHS 12 514 O|AF A7hE DP* HE AEZY,
5Y -20.25 1.00 -21.18 -22.23 -24.25 -9.60 -27.25 455 -27.25 sl Te C= s o Fle mee e 7=
7v -27.40 1.60 -29.16 -31.06 3232 -21.90 -3540 -3.75 -37.65 3¢ 0lst B7| 722 W #8771 Motn, ¥I| 7 Moo= 9|27 7)ol HE 27t U
10Y -31.25 1.20 -3261 -33.71 -34.76 -24.25 -38.70 -8.20 -38.70
20Y -22.50 0.70 -2293 -2441 -24.98 -14.75 -48.50 -1.45 -48.50 IRS 22|, st2totzt.




