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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 1.7400 0.25 1.7365 1.7363 1.7203 1.7575 1.3900 26625 1.2875 -56,75 225 1y 12500 2.50 1.6200 0.8050 1*2Y voo 0.00
9M 1.7875 0.50 1.7830 1.7888 1.7855 1.8300 1.4100 26825 1.2500 -63.00 225 1.5Y 1.2500 2.50 1.6600 0.8600 2*3Y 5.50 0.50
1Y 1.8175 0.25 1.8155 1.8320 1.8335 1.9100 1.4350 27100 1.2200 -66.50 225 2Y 1.2500 2.50 1.6950 0.9250 2*5Y 14.50 0.00
1.5Y 1.8800 0.25 1.8780 1.9050 1.9125 2.0250 1.4700 27700 1.1900 -66.75 275 3Y 1.3050 3.00 1.7550 0.9850 3*4Y 3.50 0.00
2Y 1.9150 0.25 1.9150 1.9561 1.9736 21150 1.5000 2.8275 1.1675 -68.00 275 4y 1.3400 3.00 1.8000 1.0700 3*5Y 9.00 -0.50
3Y 1.9725 0.25 1.9730 2.0205 2.0513 22225 1.5550 29250 1.1550 -66.00 225 5Y 1.3950 2.50 1.8500 1.0800 4*5Y 5.50 -0.50
4Y 2.0200 0.25 2.0215 20705 2.1068 22950 1.6050 3.0050 1.1575 -66.00 225 7Y 1.4400 2.50 1.8950 1.1050 5*7Y 4.50 0.00
5Y 2.0550 0.25 2.0570 21104 21474 2.3400 1.6475 3.0775 1.1575 -52.75 225 10Y 1.6300 2.50 2.0500 1.2200 5+10Y 23.50 0.00
7Y 2.1000 0.25 2.1030 21528 21923 23950 1.7050 3.1825 1.1675
10Y 21575 0.25 21635 22144 22578 24850 1.7825 3.2975 12125 U.S. TREASURY (o= HYY 7|&E HUH))
12Y 2.1950 0.25 22010 22534 22975 25225 1.8175 3.3400 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 22100 0.25 22175 22754 23229 2.5400 1.8250 3.3750 1.2150 2Y 2.6123 -0.0288 2.6411 2.6124 2.6042 2.6856 1.1686 2.6856 0.3100
20Y 22125 0.25 2.2220 2.2874 2.3470 2.5600 1.8250 3.4950 1.2150 10Y 2.8614 -0.0390 2.9004 2.8813 2.8723 3.1131 2.0387 3.1131 1.3600
6*9M 475 0.25 4.65 5.25 6.52 12.50 1.00 12.50 -6.00 U.S. TREASURY - KTB (6H= Y 7|FE MY
9*12M 3.00 -0.25 3.25 4.32 4.80 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 9.75 0.00 9.95 1241 14.01 23.00 5.75 23.00 -5.50 2y 60.23 -3.88 64.11 6124 6142 67.13 -53.43 67.13 -245.00
2*3Y 5.75 0.00 5.80 6.44 7.78 13.25 475 13.25 -175 10Y 36.64 -3.70 40.34 3843 37.63 43.19 -24.46 47.40 -91.80
2*4Y 10.50 0.00 10.65 1144 13.32 2175 8.75 23.50 -175
2*5Y 14.00 0.00 14.20 1543 17.38 27.25 1175 34.00 -175 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 475 0.00 4.85 5.00 5.54 8.50 3.25 11.25 -0.50 IRS 2*10Y | 24.25 0.00 24.25 24.25 24.50 42.50 19.50 62.75 2.75
3*5Y 8.25 0.00 8.40 8.99 9.60 14.00 6.00 22.00 -0.50 KTB 2*10Y| 48.50 -1.20 49.70 49.70 50.60 68.70 35.80 82.90 11.80
4*5Y 3.50 0.00 3.55 3.99 4.06 6.00 2.25 10.75 -0.25 UST 2*10Y| 2491 -1.02 25.93 26.89 26.81 116.80 23.86 233.00 23.86
5*7Y 450 0.00 4.60 4.24 449 10.50 2.50 1475 0.25
5410V [ 1025 0.0 1065 1040 1104 2025 725 3075 375
7*10Y 5.75 0.00 6.05 6.16 6.55 1175 425 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.90 3.97 4.50 2.00 7.75 -0.25 06M oDD
10*15Y 5.25 0.00 540 6.10 6.51 6.75 2.25 15.00 -0.75 09M i
10*20Y 5.50 0.00 5.85 7.30 8.92 10.25 0.50 31.00 -11.00 01y [815
1.5Y
BOND 02y [91/91.25 15%2y 375
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y 5*10y 105
1Y 1.844 0.50 1.839 1.849 1.852 1.935 1.400 2691 1.237 04y [175
1.5Y 1.947 0.80 1.938 1.955 1.974 2113 1.517 2.750 1.232 05Y
2y 2.010 1.00 1.999 2.022 2.061 2230 1577 2.807 1.225 07Y SPRD
3Y 2.060 0.80 2.052 2.083 2.130 2315 1.617 2.888 1.200 10y 155
4y 2.165 1.00 2.156 2197 2.270 2.502 1.755 3.070 1.232 12Y
5Y 2.285 0.80 2278 2324 2.385 2.602 1.805 3.185 1.217 15Y
7Y 2.400 0.00 2402 2449 2512 2728 2.024 3.307 1.270 20Y
10Y 2495 -0.20 2.500 2544 2.602 2815 2115 3.561 1.355 2y 23,235 / 4y 33
20Y 2457 -0.50 2465 2527 2.594 2792 2197 3.745 1.430 CRS
Lv. HYH| Lv. HUH| Al pru| |
91d CD 1.65 0.00 KTB 108.32 -0.01 108.34 108.37 108.29 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 149 0.00 | kB | 121.89 0.02 121.84 | 122,03 | 12179 Hepsg 80 71 6 86 86 112 115 923 70
2 o | 27,100 o g | -680 27,780 27,780 33,740 26,086 42,150 17,270
(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 -2.65 -0.25 -237 -1.69 -1.89 9.00 -11.20 11.00 -17.75 X 22 28 oz
1.5Y -6.70 -0.55 -6.02 -4.99 -6.11 240 -15.60 7.00 -19.10 KHES E{7|0|40| F26t0 2SIAA WEQD, X722 o ME| AZ A
2y -9.50 -0.75 -8.40 -6.59 -8.70 -135 -18.30 5.50 -25.15
3Y -8.75 -0.55 -7.88 -6.26 -7.82 -2.45 -13.50 5.00 -19.50 RSZ AZ AA.
4y -14.50 -0.75 -1347 -12.69 -16.36 -8.50 -25.00 2.00 -30.35 HHMOE 025.05bp A, ZHEE SAS gro SHAFSH £.9(7(0[A Z07Hs| 2l
5Y -23.00 -0.55 -22.12 -21.36 -23.76 -9.60 -27.25 455 -27.25 = PSS €52 2 X0 2™ =7 e :
7Y -30.00 0.25 -29.88 -29.65 -31.93 -21.90 -35.40 -3.75 -37.65
10Y -33.75 045 -33.69 -33.01 -34.39 -24.25 -38.70 -8.20 -38.70 CRS= HIE 29|15 E0|H H 45
20Y -24.45 0.75 -24.32 -23.93 -24.66 -14.75 -48.50 -145 -48.50




