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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 1.8925 11.50 1.8010 1.7819 1.7706 1.8925 1.4025 25325 1.2875 -67,75 -5.00 1y 12150 2.00 1.6200 0.8600 1*2Y -350 -2.00
9M 1.8925 8.50 1.8245 1.8133 1.8118 1.8925 1.4425 24900 1.2500 -70.25 -4.50 1.5Y 1.1950 1.00 1.6600 0.9050 2*3Y 1.50 0.00
1Y 1.8925 7.00 1.8370 1.8324 1.8407 1.9100 1.4825 24625 1.2200 -7175 -3.75 2y 1.1800 0.00 1.6950 0.9200 2*5Y -2.00 0.00
1.5Y 1.8975 5.50 1.8535 1.8559 1.8810 2.0250 1.5400 24700 1.1900 -71.00 -2.50 3y 1.1950 0.00 1.7550 0.9850 3*aY -2.50 0.00
2Y 1.8975 3.75 1.8675 1.8760 1.9105 21150 1.5875 24900 1.1675 -75.25 -2.00 4y 1.1700 0.00 1.8000 1.0700 3*5Y -3.50 0.00
3Y 1.9050 2.50 1.8855 1.9049 1.9499 22225 1.6600 25800 1.1550 -77.75 -175 5Y 1.1600 0.00 1.8500 1.1350 4*5Y -1.00 0.00
4Y 1.9225 2.00 1.9095 1.9331 1.9851 22950 1.7100 26625 1.1575 -74.75 -1.50 7Y 1.2200 0.00 1.8950 1.2150 5*7Y 6.00 0.00
5Y 1.9375 1.75 1.9280 1.9563 2.0133 2.3400 1.7550 27250 1.1575 -62.50 -1.50 10Y 14100 0.00 2.0500 1.3500 5*10Y 25.00 0.00
7Y 1.9675 1.50 1.9590 1.9879 2.0489 23950 1.8075 2.8200 1.1675
10Y 2.0350 1.50 2.0235 2.0519 21142 2.4850 1.8850 2.9475 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.0650 1.50 2.0535 2.0818 21477 25225 1.9175 29975 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.0700 0.50 2.0655 2.0876 21548 2.5400 1.9225 3.0475 1.2150 2Y 2.7685 -0.0381 2.8066 2.8147 2.8307 29773 1.2620 29773 0.3100
20Y 2.0625 0.75 2.0565 2.0858 21574 2.5600 1.9325 3.1675 1.2150 10Y 29333 -0.0965 3.0298 3.0590 3.0617 3.2382 2.0387 3.2382 1.3600
6*9M 0.00 -3.00 235 3.14 412 12.50 0.00 12.50 -6.00 U.S. TREASURY - KTB (6H= Y 7|FE MY
9*12M 0.00 -1.50 1.25 1.91 2.89 10.50 0.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 0.50 -3.25 3.05 436 6.98 23.00 0.50 23.00 -5.50 2y 84.85 -4.61 89.46 87.47 90.37 103.03 -53.43 103.03 -207.00
2*3Y 0.75 -1.25 1.80 2.89 3.94 13.25 0.75 13.25 -1.75 10Y 8233 -9.25 9158 90.70 91.07 98.82 -24.46 98.82 -76.20
2*4Y 2.50 -175 420 571 7.46 2175 2.50 2350 -1.75
2*5Y 4.00 -2.00 6.05 8.03 10.28 27.25 4.00 34.00 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 175 -0.50 2.40 283 3.53 8.50 175 11.25 -0.50 IRS 2*10Y | 1375 -2.25 16.00 16.50 15.75 42.50 13.75 6275 2.75
3*5Y 3.25 -0.75 425 5.14 6.34 14.00 3.25 22.00 -0.50 KTB 2*10Y| 19.00 -1.20 20.20 2120 2240 63.50 19.00 82.90 11.80
4*5Y 1.50 -0.25 1.85 231 2.81 6.00 1.50 10.75 -0.25 UST 2*10Y| 1648 -5.84 2232 2443 23.10 97.12 16.48 205.00 16.48
5*7Y 3.00 -0.25 3.10 3.16 3.57 7.25 2.50 14.75 0.25
5410V | 975 -0.25 955 956 1010 1625 725 3075 375
7*10Y 6.75 0.00 6.45 6.40 6.53 9.50 425 16.75 3.00 IRS
10*12Y 3.00 0.00 3.00 299 3.35 450 2.50 7.75 -0.25 06M oDD
10*15Y 3.50 -1.00 420 3.57 4.06 6.75 2.75 15.00 -0.75 09M [85/895 Tenor
10*20Y 2.75 -0.75 3.30 3.39 432 10.25 2.75 31.00 -11.00 01y [86/8875
15Y |86.75/87/87.5/885
BOND 02y [88
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [90/90.25
1y 1.866 0.30 1.875 1.881 1.877 1.935 1.400 2375 1.237 04y [925
1.5V 1.911 0.10 1.921 1.925 1.935 2113 1.523 2445 1.232 05y [935
2y 1.920 0.80 1.927 1.941 1.963 2230 1.625 2492 1.225 07Y SPRD
3Y 1.895 0.80 1.904 1.936 1.975 2315 1.707 2.585 1.200 10y [275/03/35/375/04
4y 1.977 0.10 1.989 2028 2.088 2.502 1.830 2767 1.232 12y
5Y 1.975 0.00 1.991 2.042 2122 2,602 1.905 2.830 1217 15Y
7Y 2.049 -0.30 2,073 2132 2222 2728 2.049 299 1.270 20Y
10Y 2.110 -0.40 2139 2202 2.294 2.815 2110 3.148 1.355
20Y 2.045 -3.20 2.094 2152 2.245 2792 2.045 3.327 1430 CRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.90 20.00 KTB 108.94 -0.03 108.95 109.10 108.87 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.80 31.00 | ktB | 12592 0.04 125.83 126.23 125.75 BEEE: 204 A 72 132 139 69 41 144 64
I o 72,185 28l 26,898 45,287 55,220 22,155 11,016 40,542 21,720
(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 2.65 6.70 -3.84 -4.81 -3.62 9.00 -11.20 11.00 -17.75 20K 22| B2 sla He ZYEY.
1.5Y -1.35 5.40 -6.77 -6.91 -5.38 240 -15.60 7.00 -19.10 TEQO|M 22| QA UE. BU|20| ZNTF EEYX|N HELS =2,
2y -2.25 295 -5.93 -6.49 -5.21 -2.00 -18.30 5.50 -25.15
3Y 1.00 1.70 -1.83 -3.08 -2.56 1.00 -13.50 4.80 -19.50 RSZ A 27 IS,
4y -5.45 1.90 -7.97 -9.46 -1031 -5.45 -25.00 2.00 -30.35 N .
5Y -3.75 1.75 -6.28 -8.60 -10.84 -3.75 -27.25 455 -27.25 J|Z228| 44502 tH7| 20| 10bp0|At 2| QEM FHETJL ZABHH 34 otz
7Y -8.15 1.80 -1142 -14.37 -17.35 -8.15 -35.15 -4.70 -37.65
10Y -7.50 1.90 -11.59 -14.97 -17.95 -7.50 -37.50 -7.50 -38.70 CRSE 11p 1.5E B ¢4&stn O 2lo| 7t 2 2t
20Y 1.75 3.95 -3.79 -6.61 -8.76 1.75 -36.00 1.75 -48.50




