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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 1.7425 0.25 1.7345 1.7278 1.7240 1.7575 1.3900 2.6550 1.2875 -46,25 -0.75 1y 13550 1.50 1.6200 0.8050 1%2Y -850 1.50
oM 1.7900 1.50 1.7690 1.7696 17771 1.8300 14100 26675 1.2500 -55.00 -0.50 1.5Y 1.3000 2.00 1.6600 0.8600 2*3Y -0.50 0.00
1y 1.8175 225 1.7890 1.7920 1.8130 1.9100 14350 2.6800 1.2200 -60.75 -0.25 2Y 1.2700 3.00 1.6950 0.9250 2*5Y 4.00 0.00
1.5V 1.8500 2.50 1.8220 1.8313 1.8737 2.0250 14700 27275 1.1900 -65.00 -0.25 3y 1.2650 3.00 1.7550 0.9850 3*aY 1.50 0.00
2Y 1.8775 3.25 1.8430 1.8574 1.9178 21150 1.5000 2.7750 1.1675 -67.00 -0.25 4y 1.2800 3.00 1.8000 1.0700 3*5Y 4.50 0.00
3y 1.9150 3.25 1.8810 1.8966 1.9760 22225 1.5550 2.8575 1.1550 -66.75 0.00 5Y 1.3100 3.00 1.8500 1.0800 4*5Y 3.00 0.00
4y 1.9500 3.25 1.9160 1.9334 2.0207 2.2950 1.6050 2.9250 1.1575 -68.00 -0.25 7Y 1.3400 3.00 1.8950 1.1050 5*7Y 3.00 0.00
5Y 1.9775 3.00 1.9445 1.9655 2.0564 2.3400 1.6475 29825 1.1575 -56.00 -0.25 10Y 1.5250 3.00 2.0500 1.2200 5*10Y 21.50 0.00
7Y 2.0200 3.25 1.9845 2.0080 2.0980 23950 1.7050 3.0675 1.1675
10Y 2.0850 3.25 2.0490 20718 21613 2.4850 1.7825 3.1875 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.1250 3.25 2.0890 2.1100 2.2003 25225 1.8175 3.2300 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 21375 3.25 21015 21234 22208 2.5400 1.8250 3.2675 1.2150 2y 2.7901 0.0295 2.7606 2.7481 2.7479 2.7901 1.1884 2.7901 0.3100
20Y 2.1450 3.25 2.1105 21325 2.2367 2.5600 1.8250 3.3875 1.2150 10Y 2.9999 0.0277 29722 2.9667 2.9786 31131 20387 31131 1.3600
6*9M 475 1.25 3.45 4.19 5.30 12.50 175 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 2.75 0.75 2.00 224 3.59 10.50 1.25 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 6.00 1.00 5.40 6.54 10.48 23.00 5.00 23.00 -5.50 2y 87.51 -0.35 87.86 88.61 86.29 88.61 -53.43 88.61 -245.00
2*3Y 3.75 0.00 3.80 3.93 5.83 13.25 3.50 13.25 -1.75 10Y 68.99 -2.03 7102 7167 70.86 7167 -24.46 7167 -88.00
2*4Y 7.25 0.00 7.30 7.60 10.30 2175 7.00 2350 -1.75
2*5Y 10.00 -0.25 10.15 10.81 13.86 27.25 9.75 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 3.50 0.00 3.50 3.68 447 8.50 3.25 11.25 -0.50 IRS 2*10Y | 20.75 0.00 20.75 21.00 20.50 42.50 19.50 6275 2.75
3*5Y 6.25 -0.25 6.35 6.89 8.04 14.00 5.75 22.00 -0.50 KTB 2*10Y| 39.50 1.50 38.00 38.80 38.50 68.70 35.80 82.90 11.80
4*5Y 2.75 -0.25 2.85 3.21 3.57 6.00 2.25 10.75 -0.25 UST 2*10Y| 2098 -0.18 21.16 21.86 23.07 105.99 18.51 221.00 18.51
5*7Y 425 0.25 4.00 425 416 8.50 2.50 14.75 0.25
510V [ 1075 025 1045 1063 1049 2025 725 3075 375
7*10Y 6.50 0.00 6.45 6.38 6.33 1175 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 3.83 3.90 450 2.50 7.75 -0.25 06M oDD
10*15Y 5.25 0.00 5.25 5.16 5.95 6.75 2.50 15.00 -0.75 09M Tenor
10*20Y 6.00 0.00 6.15 6.08 7.54 10.25 3.00 31.00 -11.00 oy [80
1.5Y
BOND 02Y [855/875 1*2Y 55
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 1*15%2Y 01
1y 1.831 3.00 1.795 1.788 1.827 1.935 1.400 2673 1.237 04Y
1.5V 1.886 3.00 1.854 1.853 1.919 2113 1517 2721 1.232 05Y [965/975
2y 1.915 3.30 1.884 1.896 1.984 2230 1.577 2782 1.225 07Y SPRD
3y 1.957 3.70 1.920 1.938 2.039 2315 1617 2.847 1.200 10Y
4y 2.087 420 2.047 2.039 2.153 2.502 1.760 2982 1.232 12y
5Y 2122 4.00 2.086 2126 2.261 2,602 1.830 3.087 1217 15Y
7Y 2.239 4.30 2.202 2248 2.386 2728 2.024 3.190 1.270 20Y
10Y 2.310 4.80 2.269 2324 2471 2.815 2115 3.407 1.355 2y CCS 225
20Y 2.235 450 2.196 2273 2447 2792 2176 3.586 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 108.77 -0.13 108.87 108.89 108.74 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 152 0.00 | kB | 123.88 -0.48 124.29 124.35 123.79 Heysig 125 74 5 130 106 93 60 104 132
2 o | 49,885 {2l | -11316 61,201 34,310 23,625 18,025 32,590 38,813
(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 -1.35 -0.75 -0.58 0.37 -142 9.00 -11.20 11.00 -17.75 IO 22|, BEA 23| QAL QfHIO| O|EW 22| 25,
1.5y -3.60 -0.50 -322 -2.21 -4.56 240 -15.60 7.00 -19.10 Y ot B0l "Fal Qe offet B F O MAUSHAH W2 W7t S| $Che H SQI3ICHE FEAtE QM2 &
2y -3.75 -0.05 -412 -3.84 -6.61 -1.35 -18.30 5.50 -25.15 of oI} K|
3Y -4.20 -0.45 -3.92 -4.12 -6.30 -2.25 -13.50 5.00 -19.50
4y -13.70 -0.95 -13.08 -10.58 -13.20 -7.55 -25.00 2.00 -30.35 IRS, Q& OfH| Za| Lrolo] YHS Wom 2| Al
5Y -14.45 -1.00 -1413 -16.03 -20.50 -13.25 -27.25 455 -27.25 =T ol artl o= == B5H oo
7Y -21.90 -1.05 -21.70 -23.99 -28.84 -20.85 -35.40 -3.75 -37.65
10Y -22.50 -1.55 -21.98 -25.19 -30.96 -20.95 -38.70 -8.20 -38.70 CRSE 32| &5 o
20Y -9.00 -1.25 -8.51 -14.07 -21.00 -7.75 -48.50 -1.45 -48.50




