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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 1.7275 -1.00 1.7360 1.7376 17212 1.7575 1.3900 2.6600 1.2875 -55,50 0.75 1y 12400 -0.50 1.6200 0.8050 1%2Y voo 0.00
oM 1.7725 -1.25 1.7820 1.7894 1.7855 1.8300 14100 26825 1.2500 -59.75 225 1.5Y 1.2450 0.00 1.6600 0.8600 2*3Y 4.50 -0.50
1y 1.7950 -1.25 1.8100 1.8306 1.8322 1.9100 14350 2.7100 1.2200 -63.50 2.00 2Y 1.2400 -0.50 1.6950 0.9250 2*5Y 12,50 -1.00
1.5V 1.8425 -2.25 1.8685 1.9009 1.9095 2.0250 14700 2.7700 1.1900 -64.00 225 3Y 1.2850 -1.00 1.7550 0.9850 3*aY 3.00 0.00
2Y 1.8750 -2.50 1.9030 1.9499 1.9691 21150 1.5000 2.8275 1.1675 -64.50 3.25 4y 1.3150 -1.00 1.8000 1.0700 3*5Y 8.00 -0.50
3y 1.9250 -3.25 1.9590 20131 2.0453 22225 1.5550 2.9250 1.1550 -63.25 225 5Y 1.3650 -1.50 1.8500 1.0800 4*5Y 5.00 -0.50
4y 1.9600 -4.25 2.0035 2.0628 2.0998 2.2950 1.6050 3.0050 1.1575 -63.50 1.50 7Y 1.4000 -2.50 1.8950 1.1050 5*7Y 3.50 -1.00
5Y 1.9975 -3.75 2.0385 21023 21401 2.3400 1.6475 3.0775 1.1575 -51.50 0.75 10Y 1.5900 -2.50 2.0500 1.2200 5+10Y 2250 -1.00
7Y 2.0350 -4.00 2.0810 2.1450 21843 23950 1.7050 3.1825 1.1675
10Y 2.1050 -3.25 2.1420 22070 22494 24850 1.7825 3.2975 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.1425 -3.25 21795 2.2458 2.2890 25225 1.8175 3.3400 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.1575 -3.25 2.1945 2.2668 23141 2.5400 1.8250 3.3750 1.2150 2y 2.6121 -0.0125 2.6246 2.6123 2.6411 2.6856 1.1686 2.6856 0.3100
20Y 2.1600 -3.25 2.1970 22775 2.3373 2.5600 1.8250 3.4950 1.2150 10Y 2.8596 -0.0054 2.8650 2.8614 2.9004 31131 20387 31131 1.3600
6*9M 4.50 -0.25 4.60 5.18 6.43 12.50 1.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 2.25 0.00 2.80 413 4.66 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 8.00 -1.25 9.30 11.93 13.70 23.00 5.75 23.00 -5.50 2y 6471 2.25 6246 60.23 64.11 67.13 -53.43 67.13 -245.00
2*3Y 5.00 -0.75 5.60 6.33 7.61 13.25 475 13.25 -1.75 10Y 43.26 3.76 39.50 36.64 40.34 43.26 -24.46 4740 -89.70
2*4Y 8.50 -175 10.05 11.29 13.06 2175 8.50 2350 -1.75
2*5Y 12.25 -1.25 13.55 15.24 17.10 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 3.50 -1.00 445 4.96 545 8.50 3.25 11.25 -0.50 IRS 2*10Y | 23.00 -0.75 23.75 24.25 24.25 42.50 19.50 6275 2.75
3*5Y 7.25 -0.50 7.95 891 9.48 14.00 6.00 22.00 -0.50 KTB 2*10Y| 46.20 -0.80 47.00 48.50 49.70 68.70 35.80 82.90 11.80
4*5Y 3.75 0.50 3.50 3.95 4.03 6.00 2.25 10.75 -0.25 UST 2*10Y| 2475 0.71 24.04 2491 2593 116.80 23.86 233.00 23.86
5*7Y 3.75 -0.25 425 428 442 10.50 2.50 14.75 0.25
510V [ 1075 050 1035 1048 1093 2025 725 3075 375
7*10Y 7.00 0.75 6.10 6.20 6.51 1175 425 16.75 3.00 IRS 6Y 45
10*12Y 3.75 0.00 3.75 3.88 3.96 450 2.00 7.75 -0.25 06M oDD
10*15Y 5.25 0.00 5.25 5.98 6.47 6.75 2.25 15.00 -0.75 ooM [78 Tenor
10*20Y 5.50 0.00 5.50 7.05 8.78 10.25 1.00 31.00 -11.00 01y [80/805
15Y [85/855
BOND 02Y [89/885 9*12M  2.25
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 4*10Y 1375
1y 1.828 -1.30 1.838 1.850 1.852 1.935 1.400 2691 1.237 04Y
1.5V 1.912 -2.80 1.935 1.954 1.971 2113 1517 2.750 1.232 05Y [225/05
2y 1.965 -3.50 1.995 2019 2.056 2230 1.577 2.807 1.225 07Y SPRD
3y 1.990 -5.50 2.040 2077 2.124 2315 1617 2.885 1.200 10y [125/1225
4y 2.085 -6.20 2141 2189 2.262 2.502 1.755 3.067 1.232 12y
5Y 2.200 -6.20 2.260 2315 2.377 2,602 1.805 3.185 1217 15Y
7Y 2.326 -5.00 2.380 2440 2.503 2728 2.024 3.307 1.270 20Y
10Y 2427 -4.30 2477 2536 2.593 2.815 2115 3.561 1.355 4y CCS 31
20Y 2.395 -2.60 2439 2514 2.583 2792 2197 3.745 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 108.55 0.16 10841 108.55 108.40 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 150 1.00 | kB | 122.60 0.44 12220 | 12261 | 12216 Hepsg 140 74 -1 141 80 86 86 112 115
2 o | 52,085 2|2l | -14335 66,420 27,100 27,780 27,780 33,740 26,086
(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 -3.30 0.05 -2.82 -1.91 -1.98 9.00 -11.20 11.00 -17.75 oK) 22|, UN|S| SN CfEE AZ X HK| 7|2,
TSN =695 055 -6.69 531 -617 240 -15.60 7.00 -19.10 oMo YEE N8X|E F897| 0lF Hoe| £FS HOl 20 QN AT 3E HB 20i4 3 7|20 T2 B B
2y -9.00 1.00 -9.20 -6.90 -8.72 -1.35 -18.30 5.50 -25.15 =7}
3Y -6.50 225 -8.08 -6.35 -7.83 -2.75 -13.50 5.00 -19.50
4y -12.50 1.95 -13.79 -12.62 -16.18 -8.50 -25.00 2.00 -30.35 T
5Y -20.25 245 -2217 -21.28 -23.65 -9.60 -27.25 455 -27.25 BEGH
7Y -29.10 1.00 -29.94 -29.49 -31.87 -21.90 -35.40 -3.75 -37.65 IM~2Y TZHS FAOZ T} x| T
10Y -32.20 1.05 -33.52 -32.92 -34.32 -24.25 -38.70 -8.20 -38.70 CRS, 1.5YZ H e[t F12to M F2| 3taf
20Y -23.50 -0.65 -24.24 -23.64 -24.58 -14.75 -48.50 -145 -48.50 S Qb AL LK Ao A HIET7F Lio F2| MEHH 2k




