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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 -0.50 1.7735 1.7783 1.7567 1.8075 1.4025 2.5600 1.2875 -47,75 3.75 1y 13450 3.00 1.6200 0.8400 1%2Y -&50 -1.50
oM 1.8050 -0.50 1.8085 1.8115 1.8012 1.8500 1.4425 25250 1.2500 -54.25 3.00 1.5Y 1.3050 2.00 1.6600 0.8850 2*3Y 0.50 1.00
1y 1.8225 -0.75 1.8310 1.8393 1.8315 1.9100 1.4825 2.5000 1.2200 -61.00 275 2y 1.2600 1.50 1.6950 0.9200 2*5Y 6.00 1.00
1.5V 1.8475 -1.00 1.8615 1.8756 1.8768 2.0250 1.5400 2.5000 1.1900 -64.00 3.75 3y 1.2650 2.50 1.7550 0.9850 3*aY 1.00 0.00
2Y 1.8700 -1.25 1.8895 1.9074 1.9088 21150 1.5725 25075 1.1675 -66.00 3.75 4y 1.2750 2.50 1.8000 1.0700 3*5Y 5.50 0.00
3y 1.9050 -1.25 1.9290 1.9461 1.9518 22225 1.6200 2.5800 1.1550 -63.75 425 5Y 1.3200 2.50 1.8500 1.1350 4*5Y 4.50 0.00
4y 1.9350 -1.25 1.9595 1.9790 1.9894 2.2950 1.6625 2.6625 1.1575 -60.25 4.50 7Y 1.3850 2.50 1.8950 1.1700 5*7Y 6.50 0.00
5Y 1.9575 -1.75 1.9870 2.0088 2.0203 2.3400 1.6900 27250 1.1575 -47.50 450 10Y 1.5750 2.50 2.0500 1.2650 5*10Y 25.50 0.00
7Y 1.9875 -2.00 2.0190 2.0436 2.0588 23950 1.7300 2.8325 1.1675
10Y 2.0500 -2.00 2.0820 21073 21239 24850 1.8025 2.9750 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.0800 -2.00 21120 21361 21591 25225 1.8325 3.0275 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.0825 -2.00 21145 21384 21677 2.5400 1.8325 3.0725 1.2150 2y 2.9282 0.0000 2.9282 2.9773 2.9567 29773 1.2620 29773 0.3100
20Y 2.0875 -2.25 21215 21434 21739 2.5600 1.8325 3.1925 1.2150 10Y 31838 0.0000 3.1838 3.2382 3.2372 3.2382 20387 3.2382 1.3600
6*9M 3.50 0.00 3.50 3.33 445 12.50 1.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 175 -0.25 2.25 278 3.03 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 475 -0.50 5.85 6.81 7.73 23.00 425 23.00 -5.50 2y 98.32 0 98.32 103.03 101.07 103.03 -53.43 103.03 -207.00
2*3Y 3.50 0.00 3.95 3.88 430 13.25 3.25 13.25 -1.75 10Y 97.38 1.50 95.88 98.82 98.72 98.82 -24.46 98.82 -76.20
2*4Y 6.50 0.00 7.00 716 8.06 2175 6.25 2350 -1.75
2*5Y 8.75 -0.50 9.75 10.14 1115 27.25 8.75 34,00 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 3.00 0.00 3.05 3.29 3.76 8.50 3.00 11.25 -0.50 IRS 2*10Y | 18.00 -0.75 18.75 19.25 19.75 42.50 18.00 6275 2.75
3*5Y 5.25 -0.50 5.80 6.26 6.85 14.00 5.25 22.00 -0.50 KTB 2*10Y| 26.50 -1.50 28.00 30.30 30.40 63.50 26.50 82.90 11.80
4*5Y 2.25 -0.50 2.75 298 3.09 6.00 2.25 10.75 -0.25 UST 2*10Y| 2556 0.00 25.56 26.09 28.05 98.63 18.51 205.00 18.51
5*7Y 3.00 -0.25 3.20 3.49 3.85 7.75 2.50 14.75 0.25
5410V | 925 -0.25 950 985 1035 17.25 725 3075 375
7*10Y 6.25 0.00 6.30 6.36 6.50 9.75 425 16.75 3.00 IRS
10*12Y 3.00 0.00 3.00 2.89 3.53 450 2.50 7.75 -0.25 06M oDD
10*15Y 3.25 0.00 3.25 3.11 438 6.75 2.50 15.00 -0.75 09M i
10*20Y 3.75 -0.25 3.95 3.61 5.00 10.25 3.00 31.00 -11.00 01y [825
1.5Y
o2y 175
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |[a1
1y 1.872 -0.50 1.874 1.886 1.854 1.935 1.400 2446 1.237 04y [9375
1.5V 1.924 0.00 1.921 1.933 1.917 2113 1.523 2453 1.232 05Y
2y 1.945 0.00 1.950 1.964 1.953 2230 1.625 2492 1.225 07Y SPRD
3y 1.946 -0.60 1.960 1971 1.979 2315 1677 2.585 1.200 10y [5.25
4y 2.030 -1.00 2.052 2.067 2.093 2.502 1.789 2767 1.232 12y
5Y 2.045 -1.50 2.076 2102 2.147 2,602 1.850 2.830 1217 15Y
7Y 2138 -1.50 2172 2201 2.257 2728 2.025 299 1.270 20Y
10Y 2.210 -1.50 2.245 2273 2.330 2.815 2115 3.148 1.355
20Y 2.148 -140 2.186 2215 2.282 2792 2128 3.327 1430 BRS
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.70 0.00 KTB 108.75 0.06 108.74 108.76 108.70 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 150 1.00 | kB | 124.89 0.20 124.85 | 12491 | 12472 Hepsg 50 7 22 72 117 116 81 59 99
2 o | 12,445 {2l | -11,230 23,675 44,072 44,084 24,795 12,060 41,670
(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 -4.95 -0.25 -4.30 -4.64 -2.23 9.00 -11.20 11.00 -17.75 KA 22|51 HEZYEY.
1.5Y -7.65 -1.00 -5.93 -5.77 -4.01 240 -15.60 7.00 -19.10 0| 222|812t 0t SA|SI2O 2 ZHA| S8t A AL SI2ISUCII} CHA| Z=Al0| 8t2tSIHA Al Oz
2y -7.50 -1.25 -6.05 -5.64 -4.43 -2.00 -18.30 5.50 -25.15
3Y -4.10 -0.65 -3.12 -2.50 -2.76 0.30 -13.50 4.80 -19.50 R —
4y -9.50 -0.25 -9.23 -8.76 -1031 -6.70 -25.00 2.00 -30.35 Di;‘:ﬂt;:aﬂlr HE_‘H;A‘TE} woi7|. ZAle| S xjo] w2 HAT 20| SX
5Y -8.75 -0.25 -8.94 -9.34 -12.70 -7.95 -27.25 455 -27.25 Te= S EEE wTl TS = A EN R e
7Y -15.05 -0.50 -15.28 -15.75 -19.81 -13.95 -35.15 -4.70 -37.65
10Y -16.00 -0.50 -16.34 -16.56 -20.63 -14.20 -37.50 -8.20 -38.70 CRSE M7t &&0H.
20Y -6.05 -0.85 -6.45 -7.16 -10.80 -5.20 -38.25 -1.45 -48.50




