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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 0.00 1.8980 1.8126 1.7842 1.9050 1.4025 2.4250 1.2875 -71,00 -3.25 1y 1A1700 -3.50 1.6200 0.8600 1%2Y -2Aoo 0.50
oM 1.8825 0.25 1.8975 1.8354 1.8225 1.9125 1.4425 2.4250 1.2500 -72.00 -2.75 1.5Y 1.1500 -3.50 1.6600 0.9050 2*3Y -1.00 0.00
1y 1.8800 -0.25 1.9020 1.8495 1.8501 1.9200 1.4825 2.4250 1.2200 -70.00 -2.50 2y 1.1500 -3.00 1.6950 0.9200 2*5Y -7.50 0.50
1.5V 1.8700 -0.75 1.9025 1.8649 1.8878 2.0250 1.5400 2.4500 1.1900 -67.75 -1.50 3y 1.1400 -3.00 1.7550 0.9850 3*4Y -2.50 0.50
2Y 1.8500 -0.50 1.8930 1.8750 1.9147 21150 1.5875 2.4850 1.1675 -70.00 -1.50 4y 1.1150 -2.50 1.8000 1.0700 3*5Y -6.50 0.50
3y 1.8175 -1.50 1.8810 1.8905 1.9499 22225 1.6600 2.5800 1.1550 -74.50 -1.00 5Y 1.0750 -2.50 1.8500 1.0750 4*5Y -4.00 0.00
4y 1.8150 -1.00 1.8815 19113 1.9823 2.2950 1.7100 2.6625 1.1575 -69.00 -1.50 7Y 1.1350 -2.50 1.8950 1.1350 5*7Y 6.00 0.00
5Y 1.8200 -1.50 1.8850 1.9281 2.0083 2.3400 1.7550 27250 1.1575 -57.50 -2.50 10Y 1.3000 -2.50 2.0500 1.3000 5*10Y 22.50 0.00
7Y 1.8250 -1.00 1.8965 1.9545 20416 23950 1.8075 2.8200 1.1675
10Y 1.8750 0.00 1.9480 2.0156 21058 2.4850 1.8750 2.9475 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.8950 0.00 1.9720 2.0441 21379 25225 1.8950 29975 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.8950 0.00 1.9745 2.0500 21442 2.5400 1.8950 3.0475 1.2150 2y 2.7211 -0.0491 2.7702 2.8272 2.8028 29773 1.2620 29773 0.3100
20Y 1.8825 0.00 1.9635 2.0436 21452 2.5600 1.8825 3.1675 1.2150 10Y 2.8499 -0.0388 2.8887 29118 29163 3.2382 20387 3.2382 1.3600
6*9M -0.75 0.25 -0.05 228 3.83 12.50 -1.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -0.25 -0.50 0.45 141 2.76 10.50 -0.25 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y -3.00 -0.25 -0.90 2.55 6.46 23.00 -3.00 23.00 -5.50 2y 86.01 -4.91 90.92 91.22 86.58 103.03 -5343 103.03 -207.00
2*3Y -3.25 -1.00 -1.20 155 3.52 13.25 -3.25 13.25 -3.25 10Y 85.29 -5.38 90.67 87.68 82.43 98.82 -24.46 98.82 -76.20
2*4Y -3.50 -0.50 -1.15 3.63 6.76 21.75 -3.50 23.50 -3.50
2*5Y -3.00 -1.00 -0.80 531 9.36 27.25 -3.00 34.00 -3.00 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y -0.25 0.50 0.05 2.08 3.24 8.50 -0.75 11.25 -0.75 IRS 2*10Y | 250 0.50 2.00 3.25 8.25 4250 2.00 62.75 2.00
3*5Y 0.25 0.00 0.40 3.76 5.84 14.00 -1.00 22.00 -1.00 KTB 2*10Y| 13.60 1.50 12.10 12.00 15.50 63.50 12.00 82.90 11.80
4*5Y 0.50 -0.50 0.35 1.69 2.60 6.00 -0.50 10.75 -0.50 UST 2*10Y| 12388 1.03 11.85 846 1135 95.16 8.46 205.00 8.46
5*7Y 0.50 0.50 115 2.64 3.33 7.25 0.00 14.75 0.00
510V | 550 150 630 875 975 1625 4.00 3075 375
7*10Y 5.00 1.00 5.15 6.11 6.42 9.50 4.00 16.75 3.00 IRS 8Y 85.25
10*12Y 2.00 0.00 2.40 2.85 3.21 450 2.00 7.75 -0.25 06M oDD
10*15Y 2.00 0.00 2.65 3.44 3.84 6.75 2.00 15.00 -0.75 09M Tenor
10%20Y 0.75 0.00 155 2.80 3.94 10.25 0.75 31.00 -11.00 01y [83/8825
1.5Y
BOND 02y 2*3Y 03
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y 25y 15
1y 1.862 -0.80 1.875 1.880 1.884 1.935 1.400 2375 1.237 04y 10*20Y 0.75/05
1.5Y 1.887 0.30 1.908 1.922 1.939 2113 1523 2.445 1232 05Y  [84/8425
2y 1.861 0.00 1.902 1.928 1.964 2.230 1.625 2492 1.225 07Y SPRD
3y 1.830 -0.70 1.877 1.913 1972 2315 1707 2.585 1.200 10Y
4y 1.890 0.10 1937 1.997 2.079 2.502 1.830 2767 1232 12Y
5Y 1.887 0.70 1.932 2.003 2.109 2.602 1.880 2.830 1217 15Y
7Y 1.947 0.90 1.995 2,084 2.205 2.728 1938 2.996 1.270 20Y
10Y 1.997 1.50 2,047 2.149 2.275 2.815 1.982 3.148 1.355 2y CCS 15/ 14
20Y 1.955 1.50 2.003 2.103 2.229 2792 1.940 3.327 1430 @
Lv. HYy| Lv. HYd| Al a |
91d CD 1.90 0.00 KTB 109.18 0.00 109.21 109.24 109.11 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 175 4.00 | LkTB | 127.09 -0.21 127.30 | 12734 | 127.00 Hepsig 156 7 -63 219 194 159 170 204 132
2 o | 42,505 22l | -17.696 60,201 42,736 51,351 59,470 72,185 45,287
(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 1.80 0.55 2.72 -3.07 -3.34 9.00 -11.20 9.00 -17.75 Znxj 22|, SXAM Ot HE AEZY
1.5Y -1.70 -1.05 -0.51 -5.68 -5.15 240 -15.60 375 -19.10
S RN o o | oo | 2w [ | o% IS, 17Y 22 32 82
. L . . . ] . ] . . oo oo X oo " T
ay -7.50 -110 -5.55 -8.57 -9.68 -4.50 -25.00 2.00 -3035 zﬁfﬂjwf"f 9“1_”3'; f“’_%c%'jgi A8 O & “;ik;’z’: AL
5Y 670 220 468 751 1005 320 2725 455 2725 = A% SOzl 48 AXIHE SHEL S QHTL 0PN JLH A 3= X
7Y -12.20 -1.90 -9.89 -12.99 -16.36 -7.85 -35.15 -4.70 -37.65
10Y -12.20 -1.50 -9.86 -13.32 -16.94 -7.50 -37.50 -7.50 -38.70 CRS, 32| 8t2t O HE AE|Z .
20Y -7.25 -1.50 -3.99 -5.90 -8.38 1.75 -36.00 1.75 -48.50 STY 4+F SUYOR 2-3Y20| AIH0| S0 Ly




