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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 1.7575 2.50 1.7705 1.7794 1.7511 1.8075 1.3950 26175 1.2875 -48,00 -0.75 1y 13150 3.00 1.6200 0.8250 1%2Y -950 1.00
oM 1.7775 3.25 1.7965 1.8263 1.7979 1.8500 14250 2.6000 1.2500 -57.50 -1.50 1.5Y 1.2500 3.00 1.6600 0.8800 2+3Y -1.00 1.50
1y 1.7950 375 1.8195 1.8630 1.8293 1.9100 14575 2.5900 1.2200 -62.75 -0.75 2Y 1.2200 4.00 1.6950 0.9450 2*5Y 6.00 1.50
1.5V 1.8250 450 1.8530 1.9161 1.8784 2.0250 1.5025 25975 1.1900 -67.25 0.50 3y 1.2100 5.50 1.7550 0.9850 3*4Y 1.00 0.00
2Y 1.8475 475 1.8800 1.9533 1.9114 21150 1.5350 26125 1.1675 -69.50 0.25 4y 1.2200 5.50 1.8000 1.0700 3*5Y 7.00 0.00
3y 1.8825 5.00 1.9160 1.9975 1.9569 22225 1.5950 2.6625 1.1550 -66.25 0.25 5Y 1.2800 5.50 1.8500 1.1200 4*5Y 6.00 0.00
4y 1.9150 5.25 1.9465 2.0360 1.9966 2.2950 1.6300 27275 1.1575 -63.25 0.50 7Y 1.3450 5.50 1.8950 1.1500 5*7Y 6.50 0.00
5Y 1.9425 5.25 1.9760 2.0680 20288 2.3400 1.6625 27875 1.1575 -50.75 0.25 10Y 1.5350 5.50 2.0500 1.2450 5*10Y 25.50 0.00
7Y 1.9775 5.00 2.0130 2.1040 2.0689 23950 1.7050 2.8875 1.1675
10Y 2.0425 5.25 20775 21691 21340 2.4850 1.7825 3.0200 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.0700 5.25 2.1050 22015 21705 25225 1.8175 3.0650 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 20725 5.25 2.1060 22063 21812 2.5400 1.8250 3.1050 1.2150 2y 2.8588 0.0363 2.8225 2.8105 2.8510 29124 1.2620 29124 0.3100
20Y 2.0775 5.00 21130 2.2090 21872 2.5600 1.8250 3.2250 1.2150 10Y 31222 0.0349 3.0873 3.0788 31210 3.2306 20387 3.2306 1.3600
6*9M 2.00 0.75 2.60 4.69 468 12.50 1.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 175 0.50 2.30 3.68 3.14 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 5.25 1.00 6.05 9.03 8.21 23.00 425 23.00 -5.50 2y 91.88 -0.97 92.85 82.55 86.40 94.22 -53.43 94.22 -210.20
2*3Y 3.50 0.25 3.60 443 455 13.25 3.25 13.25 -1.75 10Y 90.02 271 92.73 82.68 84.90 9273 -24.46 9273 -76.20
2*4Y 6.75 0.50 6.65 8.28 8.52 2175 6.25 23.50 -1.75
2*5Y 9.50 0.50 9.60 1148 11.73 27.25 9.00 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 3.25 0.25 3.05 3.85 3.97 8.50 3.00 11.25 -0.50 IRS 2*10Y | 19.50 0.50 19.00 19.25 20.25 42.50 19.00 62.75 2.75
3*5Y 6.00 0.25 6.00 7.05 7.19 14.00 5.75 22.00 -0.50 KTB 2*10Y| 28.20 1.60 26.60 26.70 28.50 63.50 26.60 82.90 11.80
4*5Y 2.75 0.00 2.95 3.20 3.22 6.00 2.25 10.75 -0.25 UST 2*10Y| 26.34 -0.14 26.48 26.83 27.00 98.63 18.51 210.00 18.51
5*7Y 3.50 -0.25 3.70 3.60 402 7.75 2.50 14.75 0.25
5410V | 1000 0.0 1015 1011 1052 1725 725 3075 375
7*10Y 6.50 0.25 6.45 6.51 6.50 9.75 425 16.75 3.00 IRS
10*12Y 2.75 0.00 2.75 3.24 3.65 450 2.50 7.75 -0.25 06M [755 DD
10*15Y 3.00 0.00 2.85 371 473 6.75 2.50 15.00 -0.75 09M Tenor
10*20Y 3.50 -0.25 3.55 3.99 532 10.25 3.00 31.00 -11.00 01y [785/7975
15Y [80/815
BOND 02y [82/8225/8325 3*5Y 06
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |87.25/87.75 3*10Y 16
1y 1.886 3.20 1.894 1.894 1.847 1.935 1.400 2.548 1.237 04y  [905 5410Y 10
1.5V 1.920 3.40 1.933 1.965 1.918 2113 1523 2575 1.232 05Y [92.25/93/935 6*20Y 1175
2y 1.940 4.60 1.959 1.999 1.959 2230 1.597 2607 1.225 07Y SPRD [7*10Y 07
3y 1.932 5.00 1.954 2014 1.991 2315 1.655 2.650 1.200 10Y 10*12Y 2.75
4y 2.008 5.60 2.036 2126 2.105 2.502 1782 2767 1232 12Y 10*15Y 3.5
5Y 2.045 6.60 2.068 2171 2174 2.602 1.847 2.862 1217 15Y
7Y 2.149 6.40 2.169 2273 2.288 2.728 2,024 2.996 1.270 20Y
10Y 2222 6.20 2.242 2344 2.365 2.815 2115 3.158 1.355
20Y 2172 4.40 2193 2.291 2.320 2792 2.128 3.340 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.70 0.00 KTB 108.79 -0.17 108.94 108.95 108.78 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 149 1.00 | kB | 12473 -0.57 12521 | 12525 | 12473 Hepsg 169 7 35 134 165 149 127 84 55
2 o | 61,663 2|2 | 21400 40,263 62,515 53,245 37,035 16,952 16,040
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -9.10 0.55 741 -3.05 -1.81 9.00 -11.20 11.00 -17.75 Zax) 22|, 22| At oz
1.5y -9.50 110 -7.98 -4.93 -4.00 240 -15.60 7.00 -19.10 AATD| X427} 20004 Q2 22}2 7}20| GAIRCH 2RI 210 30HS Q& Pk
2y -9.25 0.15 -7.92 -4.60 -4.78 -2.00 -18.30 5.50 -25.15
3Y -4.95 0.00 -3.82 -1.66 -343 0.30 -13.50 4.80 -19.50 ZAAEO| BEE O] LEAD] MY 23] 12t U =20 28 Aa opz
4y -9.30 -0.35 -8.97 -9.02 -10.89 -6.70 -25.00 2.00 -30.35 IoR|S:|| cozla J|K177MOI" —Ja:;:‘ LHLETQDE“L érAI H|E.:TrELEo|E||Dl i;r‘” ta
5Y -10.25 -1.35 -9.22 -10.34 -14.52 -7.95 -27.25 455 -27.25 =/rmers oS
7Y -17.15 -140 -15.64 -16.91 -21.87 -13.95 -35.15 -4.00 -37.65
10Y -17.95 -0.95 -1641 -17.53 -23.09 -14.20 -37.50 -8.20 -38.70 CRSE 22| &5
20Y -9.45 0.60 -8.04 -8.22 -13.29 -5.50 -39.75 -1.45 -48.50




