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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 1.8975 1.25 1.8890 1.8303 1.7914 1.9050 1.4025 23950 1.2875 -71,50 1.00 1y 1A1500 2.00 1.6200 0.8600 1*2Y -oAso 2.50
oM 1.8825 1.00 1.8775 1.8458 1.8265 1.9125 1.4425 2.4000 1.2500 -71.50 225 1.5Y 1.1400 3.50 1.6600 0.9050 2*3Y 0.50 -0.50
1y 1.8650 1.00 1.8680 1.8549 1.8517 1.9200 1.4825 24050 1.2200 -69.50 275 2y 1.1450 4.50 1.6950 0.9200 2*5Y -5.00 1.00
1.5V 1.8550 1.25 1.8575 1.8648 1.8867 2.0250 1.5400 2.4400 1.1900 -66.50 2.00 3y 1.1500 4.00 1.7550 0.9850 3*aY -2.00 0.50
2Y 1.8400 1.75 1.8370 1.8685 1.9112 21150 1.5875 24850 1.1675 -68.25 225 4y 1.1300 4.50 1.8000 1.0700 3*5Y -5.50 1.50
3y 1.8150 2.00 1.8100 1.8751 1.9429 22225 1.6600 25800 1.1550 -72.50 3.25 5Y 1.0950 5.50 1.8500 1.0400 4*5Y -3.50 1.00
4y 1.8125 225 1.8055 1.8910 1.9731 22950 1.7100 2.6625 1.1575 -66.25 3.00 7Y 1.1750 6.00 1.8950 1.0950 5*7Y 8.00 0.50
5Y 1.8200 225 1.8125 1.9055 1.9980 2.3400 1.7550 27250 1.1575 -54.50 3.25 10Y 1.3500 7.00 2.0500 1.2600 5*10Y 25.50 1.50
7Y 1.8375 3.00 1.8205 1.9293 2.0296 23950 1.7975 2.8200 1.1675
10Y 1.8950 3.75 1.8690 1.9886 2.0928 2.4850 1.8425 2.9475 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.9150 3.75 1.8890 2.0156 21239 25225 1.8625 29975 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.9200 3.75 1.8915 2.0218 21298 2.5400 1.8650 3.0475 1.2150 2Y 2.7785 0.0165 2.7620 2.7292 2.7211 29773 1.2620 29773 0.3100
20Y 1.9050 3.75 1.8780 2.0130 2.1297 2.5600 1.8525 3.1675 1.2150 10Y 29145 0.0360 2.8785 2.8597 2.8499 3.2382 2.0387 3.2382 1.3600
6*9M -1.50 -0.25 -1.15 1.55 3.51 12.50 -1.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -1.75 0.00 -0.95 091 2.52 10.50 -1.75 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -2.50 0.75 -3.10 136 5.95 23.00 -4.00 23.00 -5.50 2y 93.45 145 92.00 87.42 86.01 103.03 -53.43 103.03 -202.20
2*3Y -2.50 0.25 -2.70 0.66 3.17 13.25 -3.25 13.25 -3.25 10Y 90.75 1.10 89.65 88.27 85.29 98.82 -24.46 98.82 -73.30
2*4Y -2.75 0.50 -3.15 225 6.19 2175 -3.50 2350 -3.50
2*5Y -2.00 0.50 -2.45 3.70 8.69 27.25 -3.00 34.00 -3.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -0.25 0.25 -0.45 1.59 3.02 8.50 -0.75 11.25 -0.75 IRS 2*10Y 5.50 2.00 3.50 2.50 2.50 42.50 2.00 6275 2.00
3*5Y 0.50 0.25 0.25 3.04 5.52 14.00 -1.00 22.00 -1.00 KTB 2*10Y| 16.30 2.30 14.00 12.20 13.60 63.50 12.00 82.90 11.80
4*5Y 0.75 0.00 0.70 145 2.50 6.00 -0.50 10.75 -0.50 UST 2*10Y| 13.60 1.95 11.65 13.05 12.88 95.16 846 205.00 846
5*7Y 175 0.75 0.80 238 3.15 7.25 0.00 14.75 0.00
5410V | 750 150 5.65 831 948 1625 4.00 3075 375
7*10Y 5.75 0.75 4385 5.94 6.32 9.50 4.00 16.75 3.00 IRS
10*12Y 2.00 0.00 2.00 2.70 3.11 450 2.00 7.75 -0.25 06M oDD
10*15Y 2.50 0.00 2.25 331 3.70 6.75 2.00 15.00 -0.75 09M [87.75/88 Tenor
10*20Y 1.00 0.00 0.90 244 3.69 10.25 0.75 31.00 -11.00 oy [86
15y (84
BOND 02y [84.25 9m*3y -6.25
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 82 5*10y 65/75
1y 1.837 -0.60 1.852 1.876 1.883 1.935 1.400 2375 1.237 04Y
1.5V 1.866 -0.60 1877 1.914 1.938 2113 1.523 2445 1.232 05y [82/825
2y 1.844 0.20 1.853 1.915 1.959 2230 1.625 2492 1.225 07y [84 SPRD
3y 1.796 0.40 1811 1.893 1.963 2315 1.707 2.585 1.200 10y [89.5
4y 1.900 1.80 1.888 1.976 2.067 2.502 1.830 2767 1.232 12y
5Y 1.905 2.50 1.885 1.979 2.095 2,602 1.874 2.830 1217 15Y
7Y 1.974 2.60 1.950 2057 2.189 2728 1.938 299 1.270 20Y
10Y 2.007 2.50 1.989 2116 2.257 2.815 1.977 3.148 1.355 2y 135
20Y 1.980 2.50 1.956 2.075 2212 2792 1.940 3.327 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.90 0.00 KTB 109.17 -0.05 109.20 19.22 109.15 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 173 -3.00 | kB | 12679 -0.27 127.00 | 127.02 | 12672 Hepsg 112 A 29 83 90 156 219 194 159
2 o | 25,005 il | -136 25141 19,867 42,505 60,201 42,736 51,351
(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 2.80 1.60 1.62 -2.08 -3.15 9.00 -11.20 9.00 -17.75 22 M2
1.5Y -1.10 1.85 -1.97 -4.96 -5.09 240 -15.60 3.75 -19.10 O 2k 22| AIS0| AN St AjHS SAIHIS T} YEEctoz 27| AlS OFZ HE AE|TDY
2y -0.40 1.55 -1.56 -4.67 -4.82 -0.30 -18.30 1.80 -25.15
3Y 1.90 1.60 -0.12 -1.75 -1.98 2.05 -13.50 475 -19.50 N
4y -8.75 0.45 -8.27 -8.50 -9.44 -4.50 -25.00 2.00 -30.35 IHR|S-:57 rhj"I; "; IO= < Jber| 2Mo| 220] 17+ U Huot AL EY
5Y -8.50 -0.25 -7.27 -7.38 -9.72 -3.20 -27.25 455 -27.25 = = TRE 7= ==
7Y -13.65 0.40 -12.95 -12.82 -15.97 -7.85 -35.15 -4.70 -37.65
10Y -11.20 1.25 -12.00 -12.78 -16.46 -7.50 -37.50 -7.50 -38.70 CRSE M7t 45 ot
20Y -7.50 1.25 -7.76 -6.22 -8.26 1.75 -36.00 1.75 -48.50




