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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 1.7925 050 1.7910 17711 1.7470 17925 13900 26175 1.2875 -49,25 -0.50 v 13750 050 1.6200 0.8050 122y -15Aoo 250
oM 1.8300 1.00 1.8370 1.8275 1.7969 1.8500 14100 2.6075 1.2500 -63.00 -2.25 1.5Y 1.2800 -1.00 1.6600 0.8600 2°3Y -3.50 -1.50
1y 1.8675 1.00 1.8780 1.8686 1.8309 1.9100 14350 2.6000 1.2200 7225 350 2y 1.2250 -2.00 1.6950 0.9250 2*5Y 150 250
1.5Y 1.9100 125 1.9245 1.9283 1.8845 2.0250 14700 2.6200 1.1900 -79.50 550 3y 11900 350 1.7550 0.9850 34y 0.50 -0.50
2y 1.9475 150 1.9610 1.9674 1.9208 2.1150 1.5000 2.6400 11675 -82.75 -6.25 ay 11950 -4.00 1.8000 1.0700 3*5Y 5.00 -1.00
3y 1.9850 2.00 2.0010 2.0156 1.9696 22225 1.5550 26925 11550 -81.50 -6.75 5Y 1.2400 4550 1.8500 1.0800 4*5Y 450 -0.50
4y 2.0225 225 2.0390 2.0575 20118 2.2950 1.6050 27525 11575 7875 -7.00 7Y 1.3050 4550 1.8950 11050 5+7Y 6.50 0.00
5Y 2.0550 225 20715 2.0891 2.0453 2.3400 1.6475 2.8050 11575 -66.00 -7.00 10Y 14950 4550 2.0500 1.2200 5+10Y 2550 0.00
7Y 2.0925 2550 2.1055 21248 2.0861 2.3950 1.7050 2.8900 11675
10Y 21550 2550 21670 21903 2.1506 24850 1.7825 3.0200 12125 u.s. TREASURY (= A 7|F HUH|)
12y 21825 2.00 2.1985 2.2270 21885 25225 1.8175 3.0650 1.2150 Tenor HoH| 1Y Max | 1YMin | 3YMax | 3Y Min
15Y 21850 2.00 2.2025 2.2355 22018 2.5400 1.8250 3.1050 1.2150 2y 2.9122 0.0339 2.8783 2.8865 2.8697 29122 1.2620 29122 03100
20Y 21875 225 2.2030 2.2383 2.2087 2.5600 1.8250 3.2250 1.2150 10Y 3.1955 0.0144 31811 3.2028 3.1658 3.2306 2.0387 3.2306 1.3600
6*9M 375 050 4.60 5.64 4.99 12.50 2.00 12.50 -6.00 U.S. TREASURY - KTB (3= Yo 7|F By
9*12M 375 0.00 410 411 340 10.50 150 10.50 425 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
1%2Y 8.00 050 830 9.88 8.99 23.00 5.00 23.00 -5.50 2y 9422 339 90.83 88.65 84.97 94.22 5343 94.22 -220.70
2+3Y 375 050 4,00 483 488 13.25 3.25 13.25 -1.75 10Y 87.35 -1.06 88.41 87.28 79.08 88.41 2446 88.41 -76.20
2*4Y 7.50 0.75 7.80 9.01 9.11 2175 6.75 2350 -1.75
2*5Y 10.75 075 11.05 1218 1245 27.25 9.75 34,00 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 375 0.25 3.80 419 423 8.50 3.25 11.25 -0.50 IRS 2*10Y | 2075 1.00 19.75 20.25 2075 42.50 19.25 62.75 275
3*5Y 7.00 0.25 7.05 7.35 757 14.00 575 22.00 -0.50 KTB 2*10Y| 35.20 250 32.70 33.00 3550 63.50 3270 82.90 11.80
4*5Y 325 0.00 325 3.16 335 6.00 225 10.75 025 UST 2*10Y| 2833 -1.95 3028 3163 29.61 98.63 1851 215.00 1851
5¢7Y 375 025 3.40 356 4.08 775 2550 1475 0.25
5410V | 1000 025 955 1011 1053 1750 725 3075 375
7*10Y 625 0.00 6.15 6.55 6.45 10.25 425 16.75 3.00 IRS
10*12Y 275 -0.50 3.15 3.68 379 450 2550 775 025 06M DD
10%15Y 3.00 -0.50 355 453 512 6.75 250 15.00 -0.75 09M Tenor
10%20Y 325 025 3.60 4.80 5.81 1025 3.00 31.00 -11.00 o1y
1.5Y
o2y [9375 /%45 vy T
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y |96/ 96.25/965 97 / 97.25 1020y 025
1y 1.875 0.00 1.894 1.892 1.845 1.935 1.400 2,620 1.237 04y
1.5Y 1.933 -0.80 1.965 1.970 1.925 2113 1517 2,643 1.232 o5y |5
2y 1.970 0.00 1.995 2.005 1.968 2.230 1577 2,667 1.225 07y  |7.25 SPRD
3y 1.982 050 2012 2.030 2.008 2315 1617 2,697 1.200 10v
ay 2.090 0.60 2123 2.161 2125 2502 1.760 2792 1.232 12Y
5Y 2135 0.80 2173 2.209 2.204 2,602 1.830 2.892 1217 15Y
7Y 2.244 1.60 2272 2314 2321 2728 2.024 2.996 1.270 20Y
10Y 2322 2,50 2341 2387 2401 2.815 2115 3.182 1.355
20Y 2.252 270 2.266 2343 2359 2792 2176 3340 1430 e
Lv. HYy| Lv. HYd| Al a |
91d CD 1.70 1.00 KTB 108.55 -0.02 108.57 108.63 108.51 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | LKTB | 123.62 -0.23 123.85 | 12407 | 12356 Hepdg 102 7 -8 110 141 108 75 136 154
Z o | 24,536 92 | 7114 31,650 52,240 39,551 31,648 52,555 63,789
(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 -0.75 1.00 -1.60 231 -146 9.00 -11.20 11.00 -17.75 HHES &7|2S SAo2 Zo|AA.
1.5Y -2.30 2.05 -4.07 -4.18 -4.01 240 -15.60 7.00 -19.10 0222 SI2UCE ZMNE Ha|H fHS Q2010 IHEQ ABISA|HIS O 2 OFA|.
2y 225 1.50 344 -3.78 -4.75 -2.00 -18.30 5.50 -25.15
iz %3705 iZg -;:4113 »116.3395 -135209 063705 éggg g:gg 2333 RSE SIS 450 FHOE Y A5dtH AE|TY 0f%
5Y -8.00 145 -1013 -11.97 -1591 -8.00 -27.25 455 -27.25
7v -15.15 090 -16.67 1892 2345 1515 -35.15 375 -37.65 CRS= 183 HlQlsh M 7ZH0M et
10y -16.70 0.00 -17.38 -19.66 -25.00 -16.70 -37.50 -8.20 -38.70
20y -6.45 -045 -6.32 -1046 -15.08 -5.75 -44.45 -145 -48.50




