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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 1.8900 -1.00 1.8985 1.8069 1.7818 1.9050 1.4025 24375 1.2875 -67,75 0.25 1y 12050 -2.50 1.6200 0.8600 1%2Y -250 0.00
oM 1.8800 -2.25 1.8995 1.8318 1.8210 1.9125 1.4425 2.4300 1.2500 -69.25 0.75 1.5Y 1.1850 -2.50 1.6600 0.9050 2*3Y -1.00 0.50
1y 1.8825 -2.75 1.9045 1.8470 1.8490 1.9200 1.4825 2.4300 1.2200 -67.50 1.75 2Y 1.1800 -2.50 1.6950 0.9200 2*5Y -8.00 -2.00
1.5V 1.8775 -3.25 1.9080 1.8643 1.8874 2.0250 1.5400 24525 1.1900 -66.25 3.75 3y 1.1700 -2.00 1.7550 0.9850 3*4Y -3.00 -0.50
2Y 1.8550 -4.25 1.9025 1.8766 1.9151 21150 1.5875 2.4850 1.1675 -68.50 3.50 4y 1.1400 -2.50 1.8000 1.0700 3*5Y -7.00 -2.50
3y 1.8325 -5.75 1.8985 1.8955 1.9515 22225 1.6600 2.5800 1.1550 -73.50 0.00 5Y 1.1000 -4.50 1.8500 1.1000 4*5Y -4.00 -2.00
4y 1.8250 -6.00 1.9030 1.9179 1.9845 2.2950 1.7100 2.6625 1.1575 -67.50 0.25 7Y 1.1600 -4.50 1.8950 1.1600 5*7Y 6.00 0.00
5Y 1.8350 -450 1.9085 1.9359 2.0109 2.3400 1.7550 27250 1.1575 -55.00 -1.50 10Y 1.3250 -7.00 2.0500 1.3250 5*10Y 22.50 -2.50
7Y 1.8350 -4.75 1.9250 1.9636 2.0448 23950 1.8075 2.8200 1.1675
10Y 1.8750 -5.50 1.9800 2.0254 21093 2.4850 1.8750 2.9475 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.8950 -6.00 2.0060 2.0544 21418 25225 1.8950 29975 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.8950 -6.25 2.0095 2.0604 21483 2.5400 1.8950 3.0475 1.2150 2y 2.7702 -0.0570 2.8272 2.8028 2.8231 29773 1.2620 29773 0.3100
20Y 1.8825 -6.50 1.9995 2.0550 2.1495 2.5600 1.8825 3.1675 1.2150 10Y 2.8887 -0.0231 29118 29163 29733 3.2382 20387 3.2382 1.3600
6*9M -1.00 -1.25 0.10 249 3.92 12.50 -1.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 0.25 -0.50 0.50 1.53 2.81 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 -2.75 -1.50 -0.20 296 6.61 23.00 -2.75 23.00 -5.50 2y 90.92 -0.3 91.22 86.58 88.51 103.03 -53.43 103.03 -207.00
2*3Y -2.25 -1.50 -0.40 1.89 3.64 13.25 -2.25 13.25 -2.25 10Y 90.67 2.99 87.68 8243 84.63 98.82 -24.46 98.82 -76.20
2*4Y -3.00 -175 0.05 413 6.94 2175 -3.00 2350 -3.00
2*5Y -2.00 -0.25 0.60 5.93 9.58 27.25 -2.00 34.00 -2.00 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y -0.75 -0.25 0.45 224 3.30 8.50 -0.75 11.25 -0.75 IRS 2*10Y 2.00 -1.25 3.25 8.25 11.50 42.50 2.00 6275 2.00
3*5Y 0.25 1.25 1.00 4.04 5.94 14.00 -1.00 22.00 -1.00 KTB 2*10Y| 12.10 0.10 12.00 15.50 18.90 63.50 12.00 82.90 11.80
4*5Y 1.00 1.50 0.55 1.80 2.64 6.00 -0.50 10.75 -0.50 UST 2*10Y| 1185 3.39 846 11.35 15.02 95.16 846 205.00 846
5*7Y 0.00 -0.25 1.65 278 3.39 7.25 0.00 14.75 0.00
5410V | 400 -1.00 715 895 984 1625 4.00 3075 375
7*10Y 4.00 -0.75 5.50 6.18 6.45 9.50 4.00 16.75 3.00 IRS
10*12Y 2.00 -0.50 2.60 2.90 3.25 450 2.00 7.75 -0.25 06M oDD
10*15Y 2.00 -0.75 2.95 3.50 3.90 6.75 2.00 15.00 -0.75 09M [89.75 Tenor
10*20Y 0.75 -1.00 1.95 296 403 10.25 0.75 31.00 -11.00 01y [905/89.5/88
1.5Y
BOND 02y 2¥7Y  -02
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [825/87.5/87.25/87 3*5Y -05
1y 1.870 -1.00 1.876 1.881 1.883 1.935 1.400 2375 1.237 04y |[88 3*7Y 01
1.5V 1.884 -3.10 1.912 1.924 1.939 2113 1.523 2.445 1232 05Y  [86.25 5*10Y 4.5
2y 1.861 -5.40 1.914 1.932 1.965 2230 1.625 2492 1.225 07Y SPRD [6*10Y 04
3y 1.837 -5.30 1.890 1.919 1.974 2315 1.707 2.585 1.200 w0y |92 7*10Y 425
4y 1.889 -4.30 1.954 2.004 2.082 2.502 1.830 2767 1.232 12Y 10712Y 25
5Y 1.880 -4.50 1.949 2012 2113 2,602 1.880 2.830 1217 15Y 10*15Y 275/25
7Y 1.938 -4.80 2.016 2.095 2.210 2728 1.938 299 1.270 20Y 1020Y 15
10Y 1.982 -5.30 2.069 2.160 2.280 2.815 1.982 3.148 1.355 1y CCS 21
20Y 1.940 -6.60 2.021 2113 2.234 2792 1.940 3.327 1430 CRs |2yccs 28
Lv. HYy| Lv. HYd| Al a |
91d CD 1.90 0.00 KTB 109.18 0.17 108.98 109.20 108.98 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 171 -1.00 | kB | 127.30 0.61 126.60 | 12739 | 126.57 Hepsg 219 7 25 194 159 170 204 132 139
2 o | 60,201 22l | 17465 42,736 51,351 59,470 72,185 45,287 55,220
(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 1.25 -1.75 2.89 -3.40 -3.39 9.00 -11.20 9.00 -17.75 2ok 22|, ® 07| 20K 22|17t | X X| OFZt. QPR XIAL MS ZBk =y
1.5Y -0.65 -0.15 -0.44 -5.93 -5.18 240 -15.60 3.75 -19.10
o e | e | e ] |
! ! ] ] . ] . ] . o = - .
4y -6.40 -1.70 -5.14 -8.66 -9.79 -4.50 -25.00 2.00 -30.35 g;f;jﬁ)?fgﬁiﬁfzﬂj;‘fDif: o 3YO| 7bp 7O W[ 7| 5.
5Y -4.50 0.00 -4.09 -7.60 -10.18 -3.20 -27.25 455 -27.25 e B
7Y -10.30 0.05 -9.08 -13.10 -16.52 -7.85 -35.15 -4.70 -37.65
10Y -10.70 -0.20 -8.92 -1348 -17.11 -7.50 -37.50 -7.50 -38.70 CRS, F2| 3tk HE ZHEY
20Y -5.75 0.10 -2.19 -5.80 -841 1.75 -36.00 1.75 -48.50




