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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 1.7700 -1.00 1.7730 1.7796 1.7545 1.8075 1.4025 25625 1.2875 -45,00 1.25 1y 13300 0.00 1.6200 0.8250 1%2Y -6Aoo 0.00
oM 1.8050 -1.00 1.8040 1.8161 1.7996 1.8500 1.4400 2.5400 1.2500 -51.25 1.75 1.5Y 1.3500 0.00 1.6600 0.8800 2*3Y -0.50 -0.50
1y 1.8300 -1.25 1.8290 1.8470 1.8300 1.9100 1.4800 25250 1.2200 -57.00 275 2Y 1.3200 0.00 1.6950 0.9200 2*5Y 5.00 -0.50
1.5V 1.8625 -1.75 1.8655 1.8881 1.8764 2.0250 1.5275 25275 1.1900 -61.75 275 3y 1.3150 -0.50 1.7550 0.9850 3*4Y 1.00 0.00
2Y 1.8900 -2.75 1.8995 1.9223 1.9089 21150 1.5575 25350 1.1675 -63.75 275 4y 1.3250 -0.50 1.8000 1.0700 3*5Y 5.50 0.00
3y 1.9325 -3.25 1.9430 1.9628 1.9526 22225 1.6150 2.5800 1.1550 -62.25 275 5Y 1.3700 -0.50 1.8500 1.1200 4*5Y 450 0.00
4y 1.9625 -3.25 1.9745 1.9975 1.9906 2.2950 1.6550 2.6625 1.1575 -59.00 275 7Y 14350 -0.50 1.8950 1.1500 5*7Y 6.50 0.00
5Y 1.9925 -3.25 2.0035 2.0285 2.0220 2.3400 1.6900 27250 1.1575 -46.25 3.00 10Y 1.6250 -0.50 2.0500 1.2450 5*10Y 25.50 0.00
7Y 2.0250 -3.25 2.0370 2.0638 2.0608 23950 1.7300 2.8325 1.1675
10Y 2.0875 -3.50 2.1005 21276 2.1260 2.4850 1.8025 29750 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 21175 -3.50 2.1290 21571 21617 25225 1.8325 3.0275 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.1200 -3.50 21315 21598 21709 2.5400 1.8325 3.0725 1.2150 2y 2.9567 0.0247 2.9320 2.9116 2.9197 2.9567 1.2620 2.9567 0.3100
20Y 21275 -3.50 2.1375 21638 21768 2.5600 1.8325 3.1925 1.2150 10Y 32372 0.0063 3.2309 32013 3.2136 3.2372 20387 3.2372 1.3600
6*9M 3.50 0.00 3.10 3.65 450 12.50 1.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 2.50 -0.25 2.50 3.09 3.04 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 -1.50 7.05 7.53 7.89 23.00 425 23.00 -5.50 2y 101.07 457 96.50 95.16 95.47 101.07 -5343 101.07 -207.00
2*3Y 425 -0.50 435 4.05 437 13.25 3.25 13.25 -1.75 10Y 98.72 4383 93.89 92.93 93.36 98.72 -24.46 98.72 -76.20
2*4Y 7.25 -0.50 7.50 7.53 817 21.75 6.25 23.50 -1.75
2*5Y 10.25 -0.50 1040 10.63 1131 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 3.00 0.00 3.15 3.48 3.80 8.50 3.00 11.25 -0.50 IRS 2*10Y | 19.75 -0.75 20.50 19.75 20.25 4250 19.00 62.75 2.75
3*5Y 6.00 0.00 6.05 6.58 6.94 14.00 575 22.00 -0.50 KTB 2*10Y| 3040 -2.10 32.50 31.20 31.50 63.50 26.60 82.90 11.80
4*5Y 3.00 0.00 2.90 3.10 3.14 6.00 2.25 10.75 -0.25 UST 2*10Y| 2805 -1.84 29.89 28.97 29.39 98.63 1851 207.00 1851
5*7Y 3.25 0.00 3.35 3.53 3.89 7.75 2.50 14.75 0.25
5410V | 950 -0.25 9.70 991 1041 1725 725 3075 375
7*10Y 6.25 -0.25 6.35 6.39 6.52 9.75 425 16.75 3.00 IRS
10*12Y 3.00 0.00 2.85 2.95 3.56 450 2.50 7.75 -0.25 06M oDD
10*15Y 3.25 0.00 3.10 3.21 448 6.75 2.50 15.00 -0.75 09M Tenor
10%20Y 4.00 0.00 3.70 361 5.08 10.25 3.00 31.00 -11.00 o1y
1.5Y
BOND 02y 6*12M 6.5
Tenor Lv. | 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03Y |9575/9375 1*15Y 375
1y 1.870 -0.70 1.880 1.888 1.852 1.935 1.400 2,501 1.237 04y  [965 3*10Y 16
1.5Y 1914 -1.10 1.922 1.943 1917 2113 1523 2,510 1232 05Y
2y 1.946 -2.10 1.954 1.973 1.954 2.230 1617 2.540 1.225 07Y SPRD
3y 1.960 -2.10 1.968 1.984 1.982 2315 1677 2.585 1.200 10Y
4y 2,052 -3.00 2.065 2.085 2.095 2.502 1782 2767 1232 12Y
5Y 2.080 -3.50 2.099 2126 2.155 2.602 1.847 2.830 1217 15Y
7Y 2176 -4.00 2197 2.225 2.266 2.728 2.025 2.996 1.270 20Y
10Y 2.250 -4.20 2.269 2.296 2.340 2.815 2115 3.148 1.355 1y CCS 405
20Y 2.195 -4.50 2.215 2237 2.294 2792 2.128 3.327 1430 CRs |12y CCS -55
Lv. HYy| Lv. HYd| Al i |
91d CD 1.70 0.00 KTB 108.67 0.09 108.57 108.68 108.54 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 148 0.00 | kB | 12441 0.44 123.95 12441 123.76 BEEE: 116 7 35 81 59 99 98 112 169
2 o | 44,084 22l 19,289 24,795 12,060 41,670 37,715 32,865 61,663
(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 -4.00 -0.55 -5.06 -4.08 -2.16 9.00 -11.20 11.00 -17.75 Znxf 22|, 0] S7HAA ADFE o) 7|50 DISE0| SHAO|A CHEZ SlX|S 4o 2 HO|X} 22| 32t
1.5Y -5.15 -0.65 -5.63 547 -4.03 240 -15.60 7.00 -19.10
2y -5.60 -0.65 -5.45 -5.10 -4.56 -2.00 -18.30 5.50 -25.15 = - P N
N -2.75 -115 246 -214 -2.95 030 -13.50 4.80 -19.50 RS, Bl St Aufoll G2 Aok THH Sel o=, 712 S,
4y -8.95 -0.25 -9.07 -8.71 -10.49 -6.70 -25.00 2.00 -30.35 CRS, 3Y O|At 2ZH0|M 22| S1tainl LBHH ~2 012t
5Y -8.75 0.25 -9.51 -9.70 -13.30 -7.95 -27.25 455 -27.25 ' cTE = = 55 T STE
7Y -15.10 0.75 -15.96 -16.13 -2051 -13.95 -35.15 -4.70 -37.65
10Y -16.25 0.70 -16.87 -16.82 -21.44 -14.20 -37.50 -8.20 -38.70
20Y -6.75 1.00 -7.79 -7.29 -11.68 -5.50 -38.75 -1.45 -48.50




