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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 0.25 1.8945 1.8479 1.7985 1.9050 1.4050 23675 1.2875 -72,25 225 1y 1A1400 2.50 1.6200 0.8800 1*2Y -3Aoo -3.00
oM 1.8825 0.25 1.8800 1.8559 1.8302 1.9125 1.4450 23700 1.2500 -74.75 -0.75 1.5Y 1.1000 -0.50 1.6600 0.9050 2*3Y 1.00 0.00
1y 1.8625 0.25 1.8615 1.8588 1.8524 1.9200 1.4850 23775 1.2200 -72.00 -0.75 2Y 1.1100 -0.50 1.6950 0.9200 2*5Y -5.00 -0.50
1.5V 1.8475 0.25 1.8495 1.8634 1.8841 2.0250 1.5425 24075 1.1900 -67.75 -0.50 3Y 1.1200 -0.50 1.7550 0.9850 3*aY -2.50 -0.50
2Y 1.8300 0.25 1.8325 1.8621 1.9058 21150 1.5950 24450 1.1675 -70.00 -1.00 4y 1.0950 -1.00 1.8000 1.0700 3*5Y -6.00 -0.50
3y 1.7975 0.00 1.8045 1.8605 1.9332 22225 1.6700 25350 1.1550 -73.75 -1.00 5Y 1.0600 -1.00 1.8500 1.0400 4*5Y -3.50 0.00
4y 1.7950 0.00 1.8015 1.8714 1.9609 22950 1.7175 26075 1.1575 -66.00 -0.75 7Y 1.1500 -0.50 1.8950 1.0950 5*7Y 9.00 0.50
5Y 1.7975 0.00 1.8070 1.8829 1.9844 2.3400 1.7600 2.6700 1.1575 -53.00 -0.50 10Y 1.3300 -0.50 2.0500 1.2600 5+10Y 27.00 0.50
7Y 1.8100 0.25 1.8205 1.9038 2.0145 23950 1.7975 27775 1.1675
10Y 1.8600 0.00 1.8745 1.9613 2.0768 24850 1.8425 29050 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.8825 0.25 1.8950 1.9869 2.1070 25225 1.8625 29575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8900 0.25 1.9010 1.9936 21126 2.5400 1.8650 3.0100 1.2150 2Y 2.6958 -0.0455 2.7413 2.7579 2.7785 29773 1.2620 29773 0.3100
20Y 1.8625 0.00 1.8815 1.9820 21110 2.5600 1.8525 3.1300 1.2150 10Y 2.8556 -0.0361 2.8917 29135 29145 3.2382 2.0387 3.2382 1.3600
6*9M -1.50 0.00 -1.45 0.80 3.16 12.50 -1.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -2.00 0.00 -1.85 0.29 223 10.50 -2.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -3.25 0.00 -2.90 0.34 5.34 23.00 -4.00 23.00 -5.50 2y 84.88 -5.15 90.03 91.29 93.45 103.03 -53.43 103.03 -196.50
2*3Y -3.25 -0.25 -2.80 -0.16 2.73 13.25 -3.25 13.25 -3.25 10Y 85.36 -3.81 89.17 89.35 90.75 98.82 -24.46 98.82 -72.20
2*4Y -3.50 -0.25 -3.10 0.93 5.50 2175 -3.50 2350 -3.50
2*5Y -3.25 -0.25 -2.55 2.08 7.86 27.25 -3.25 34.00 -3.25 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -0.25 0.00 -0.30 1.09 2.77 8.50 -0.75 11.25 -0.75 IRS 2*10Y 3.00 -0.25 3.25 5.75 5.50 42.50 2.00 6275 2.00
3*5Y 0.00 0.00 0.25 224 513 14.00 -1.00 22.00 -1.00 KTB 2*10Y| 15.50 -0.40 15.90 17.50 16.30 63.50 12.00 82.90 11.80
4*5Y 0.25 0.00 0.55 115 2.35 6.00 -0.50 10.75 -0.50 UST 2*10Y| 1598 0.94 15.04 15.56 13.60 94.21 846 205.00 846
5*7Y 1.25 0.25 135 2.09 3.00 7.25 0.00 14.75 0.00
510V | 625 0.00 675 784 9.24 1625 4.00 3075 375
7*10Y 5.00 -0.25 5.40 5.75 6.24 9.50 4.00 16.75 3.00 IRS
10*12Y 2.25 0.25 2.05 256 3.02 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.00 0.25 2.65 3.24 3.58 6.75 2.00 15.00 -0.75 09M i
10*20Y 0.25 0.00 0.70 2.08 341 10.25 0.25 31.00 -11.00 o1y
1.5Y
BOND 02y 2*12y 525
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [795 3*7y 125
1y 1.827 -1.00 1.837 1.868 1.881 1.935 1.400 2368 1.237 04Y 89y 175
1.5V 1.869 -0.50 1871 1.906 1.934 2113 1.523 2420 1.232 osy |79 1020y 0.25
2y 1.847 0.60 1.844 1.900 1.952 2230 1.627 2462 1.225 07Y SPRD
3y 1792 1.50 1.790 1.869 1.951 2315 1715 2.540 1.200 10y [85/8575
4y 1.895 0.30 1.897 1.954 2.053 2.502 1.837 2.705 1.232 12Y
5Y 1.885 0.00 1.894 1.955 2.079 2,602 1.874 2767 1.217 15Y
7Y 1.971 0.70 1.969 2032 2171 2728 1.938 2945 1.270 20Y
10Y 2.002 0.20 2.002 2.085 2.237 2.815 1.977 3.097 1.355
20Y 1.971 0.10 1.972 2.046 2191 2792 1.940 3.270 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.90 0.00 KTB 109.16 -0.03 109.20 109.21 109.15 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 176 1.00 | LKTB | 126.83 -0.03 126.89 | 127.06 | 126.80 Hepdg 56 7 -40 % 91 112 83 90 156
2 o | 13,059 {2 | 7164 20,223 40,615 25,005 25,141 19,867 42,505
(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 3.55 1.25 247 -0.94 -2.86 9.00 -11.20 9.00 -17.75 oK) S3HH0M S OfZt
1.5Y -2.15 0.75 -2.15 -4.25 -497 240 -15.60 3.75 -19.10 FOMCE QST Ze [N ME20| Z|X|IL| AFAS0| LI} CHA| 8}2t O
2y -1.70 -0.35 -1.13 -3.79 -4.64 -0.25 -18.30 1.80 -25.15
3Y 0.55 -1.50 147 -0.90 -1.78 2.55 -13.50 475 -19.50 RNH oz Molb| &,
4y -10.00 -0.30 -9.53 -8.30 -9.25 -4.50 -25.00 2.00 -30.35 IER;lEH; 1;—5@3/\'5;@'0' MANT 1 SEe MU AE eSS0 HI|BOE Hat B,
5Y -8.75 0.00 -8.70 -7.22 -9.44 -3.20 -27.25 455 -27.25 TR sE TEe =R HEN co M-S S TlEs wEH TE 2T EYl S =
7Y -16.10 -045 -14.85 -12.81 -15.66 -7.85 -35.15 -4.70 -37.65
10Y -14.20 -0.20 -12.77 -12.39 -16.01 -7.50 -37.50 -7.50 -38.70 CRS= 1H0| 2B S H2lst MAH L e st2t op.
20Y -10.85 -0.10 -9.07 -6.39 -8.01 1.75 -36.00 1.75 -48.50




