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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 1.7775 -0.25 1.7660 1.7790 17533 1.8075 14025 25700 1.2875 -44,00 225 v 13950 2.00 1.6200 0.8250 122y -750 0.50
oM 1.8075 -0.25 1.7920 1.8185 1.7988 1.8500 14400 25475 1.2500 5375 225 1.5Y 13350 2.00 1.6600 0.8800 2*3Y -0.50 0.00
1y 1.8350 -0.25 1.8135 1.8511 1.8293 1.9100 14800 25300 1.2200 5875 275 2y 13200 2550 1.6950 0.9300 2*5Y 5.50 -1.00
1.5Y 1.8725 -0.25 1.8490 1.8969 1.8766 2.0250 15225 25350 1.1900 -63.75 275 3y 13150 2550 1.7550 0.9850 34y 1.00 0.00
2y 1.9075 -0.25 1.8815 19328 1.9092 2.1150 15525 25425 11675 -65.75 3.00 ay 13250 2550 1.8000 1.0700 3*5Y 6.00 -1.00
3y 19525 -0.25 1.9210 19744 1.9533 22225 1.6100 2.5900 11550 -63.50 2.00 5Y 13750 150 1.8500 1.1200 4*5Y 5.00 -1.00
4y 1.9825 -0.50 1.9540 2.0109 1.9919 2.2950 1.6500 26625 11575 -60.25 2.00 7Y 1.4400 150 1.8950 11500 5+7Y 6.50 0.00
5Y 2.0100 -0.50 1.9825 20424 2.0235 2.3400 1.6850 27250 11575 4750 225 10Y 1.6300 150 2.0500 1.2450 5+10Y 2550 0.00
7Y 2.0425 -0.50 20175 20779 2.0628 2.3950 1.7300 2.8325 11675
10Y 2.1050 -0.75 2.0815 21423 21278 24850 1.8025 2.9750 12125 U.S. TREASURY (3r= YA 7|F FAH|)
12y 21325 -0.75 2.1090 21725 21636 25225 1.8325 3.0275 12150 Tenor HYUH| 1Y Max | 1YMin | 3YMax | 3Y Min
15Y 21350 -0.75 21115 21758 21733 2.5400 1.8325 3.0725 1.2150 2y 2.9116 -0.0081 2.9197 2.8425 2.8588 29197 1.2620 29197 03100
20Y 2.1400 075 21165 21790 2.1790 2.5600 1.8325 3.1925 1.2150 10Y 3.2013 00123 32136 31327 31222 3.2306 2.0387 3.2306 1.3600
6*9M 3.00 0.00 2.60 395 4.54 12.50 125 12.50 -6.00 U.S. TREASURY - KTB (3r= Y 7|F AU
9*12M 275 0.00 2.15 3.26 3.05 10.50 1.25 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
12y 7.25 0.00 6.80 8.16 7.9 23.00 4.25 23.00 -5.50 2y 95.16 031 95.47 91.05 91.98 95.47 -5343 95.47 -210.20
273Y 4.50 0.00 3.95 416 441 13.25 3.25 13.25 -175 10Y 92.93 -043 93.36 88.07 87.72 9336 -24.46 9336 -76.20
2*4Y 7.50 -0.25 7.25 7.81 8.27 21.75 6.25 23.50 -175
2*5Y 10.25 -0.25 10.10 10.96 1143 27.25 9.00 34,00 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 3.00 -0.25 330 3.65 3.86 8.50 3.00 11.25 -0.50 IRS 2*10Y | 1975 -0.50 20.25 20.25 20.25 42.50 19.00 62.75 275
3*5Y 575 -0.25 6.15 6.80 7.01 14.00 575 22.00 -0.50 KTB 2*10Y| 3120 -0.30 31.50 32.00 30.60 63.50 26.60 82.90 11.80
4*5Y 275 0.00 2.85 3.15 3.15 6.00 2.25 10.75 -0.25 UST 2+10Y| 2897 -042 29.39 29.02 26.34 98.63 1851 209.00 1851
5+7Y 325 0.00 3,50 355 393 7.75 2.50 14.75 0.25
5410V | 950 -0.25 990 999 1043 17.25 725 3075 375
7*10Y 6.25 -0.25 6.40 6.44 6.50 9.75 4.25 16.75 3.00 IRS
10*12Y 275 0.00 275 3.03 3.59 450 250 775 -025 06M DD
10*15Y 3.00 0.00 3.00 335 455 675 250 15.00 075 09M Tenor
10*20Y 3,50 0.00 350 3.68 513 10.25 3.00 31.00 -11.00 o1y [8375
1.5Y
02y 3'5Y 06
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 96.25 5*7Y 325
1y 1.882 -1.00 1.885 1.890 1.850 1.935 1.400 2518 1.237 04y 5<10Y 95
1.5Y 1.925 -0.40 1.922 1.951 1917 2113 1523 2.530 1232 o5y |02 7510Y 65
2y 1.960 -0.50 1.947 1.982 1.956 2.230 1612 2.552 1.225 07Y SPRD [5*7*10Y 95
3y 1977 -0.30 1.954 1.99%4 1.985 2315 1677 2.595 1.200 0y 105
a4y 2072 -0.80 2.047 2,099 2.099 2.502 1782 2767 1232 12Y
5Y 2.103 -1.20 2.084 2142 2.161 2.602 1.847 2.830 1217 15Y
7Y 2.201 -1.00 2.183 2241 2273 2728 2.025 2.996 1.270 20Y
10y 2272 -0.80 2.254 2311 2.348 2815 2115 3.148 1355
20Y 2219 -0.80 2.201 2.252 2.302 2792 2128 3.327 1430 @
Lv. HYy| Lv. HYd| Al a |
91d CD 1.70 0.00 KTB 108.62 0.02 108.56 108.65 108.55 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 146 0.00 | kB | 12422 0.09 123.85 | 12427 | 123385 Hepsg 59 7 -40 99 98 112 169 134 165
2 o | 12,060 98l | -29610 41,670 37,715 32,865 61,663 40,263 62,515
(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 -4.70 0.75 -7.13 -3.93 -2.12 9.00 -11.20 11.00 -17.75 Iax Fe2l, FA S ASEH F2| AE s2t
1.5Y -5.25 0.15 -7.30 -5.42 -4.08 240 -15.60 7.00 -19.10
W[ aes [ oo | sar | i | aie | om0 a3 | 4s0 | 550 IS, 82 B2 o
4y -8.95 030 932 -8.79 -10.66 -6.70 -25.00 2.00 -3035 TS AT SXOINY ASHM HIE 24
5Y -9.30 0.70 -10.11 -9.95 -13.76 -7.95 -27.25 455 -27.25
7v -15.85 050 -1653 1634 -21.00 1395 -35.15 -470 -37.65 CRS, H7ZH 45 Oh2.
10y -16.70 0.05 -17.27 -16.91 -22.02 -14.20 -37.50 -8.20 -38.70
20y -7.90 0.05 -847 -7.29 1227 -5.50 -39.25 -145 -48.50




