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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 1.8500 -1.00 1.8570 1.8821 1.8295 1.9125 14125 22825 1.2875 -51,50 -1.50 1y 13050 -2.50 1.6200 0.8900 1%2Y -13Aoo 0.50
oM 1.8375 -1.00 1.8420 1.8668 1.8401 1.9125 14550 22625 1.2500 -55.50 -0.50 1.5Y 1.2400 -2.00 1.6600 0.9050 2*3Y -2.00 1.00
1y 1.8200 -1.00 1.8225 1.8476 1.8451 1.9200 1.5000 2.2425 1.2200 -59.50 -0.50 2Y 1.1750 -2.00 1.6950 0.9200 2*5Y -0.50 1.00
1.5V 1.7950 -1.50 1.8010 1.8273 1.8530 2.0250 1.5550 2.2550 1.1900 -58.50 2.00 3y 1.1550 -1.00 1.7550 0.9850 3*4Y 0.50 0.00
2Y 1.7700 -1.50 1.7750 1.7986 1.8548 21150 1.6000 2.2800 1.1675 -58.25 2.50 4y 1.1600 -1.00 1.8000 1.0700 3*5Y 1.50 0.00
3y 1.7400 -3.00 1.7535 1.7689 1.8597 22225 1.6750 2.3550 1.1550 -57.25 3.00 5Y 1.1700 -1.00 1.8500 1.0400 4*5Y 1.00 0.00
4y 1.7425 -3.50 1.7535 1.7651 1.8743 2.2950 1.6900 2.4400 1.1575 -50.50 275 7Y 1.2450 -1.50 1.8950 1.0950 5*7Y 7.50 -0.50
5Y 1.7425 -4.00 1.7545 1.7631 1.8881 2.3400 1.6825 25125 1.1575 -41.25 275 10Y 1.3850 -1.50 2.0500 1.2600 5*10Y 21.50 -0.50
7Y 1.7500 -4.25 1.7640 1.7736 1.9110 23950 1.7000 26275 1.1675
10Y 1.7975 -4.25 1.8105 1.8223 1.9683 2.4850 1.7525 2.7700 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.8225 -4.25 1.8350 1.8445 1.9943 25225 1.7750 2.8325 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.8375 -450 1.8520 1.8573 20012 2.5400 1.7950 2.8950 1.2150 2y 2.5367 -0.0123 2.5490 2.5775 2.5611 29773 1.2620 29773 0.3100
20Y 1.7950 -4.25 1.8075 1.8184 1.9870 2.5600 1.7500 3.0325 1.2150 10Y 27038 0.0017 27021 27471 27115 3.2382 20387 3.2382 1.3600
6*9M -1.25 0.00 -1.50 -1.54 1.05 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -1.75 0.00 -1.95 -1.91 0.50 10.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y -5.00 -0.50 -4.75 -4.90 0.97 23.00 -6.75 23.00 -6.75 2y 7117 -1.03 72.20 76.15 74.01 103.03 -5343 103.03 -187.00
2*3Y -3.00 -1.50 -2.15 -2.98 0.49 13.25 -4.25 13.25 -4.25 10Y 73.18 247 70.71 7871 73.25 98.82 -24.46 98.82 -63.50
2*4Y -2.75 -2.00 -2.15 335 1.95 21.75 -4.75 23.50 -4.75
2*5Y -2.75 -2.50 -2.05 -3.55 3.33 27.25 -5.50 34.00 -5.50 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 0.25 -0.50 0.00 -0.38 146 8.50 -1.00 11.25 -1.00 IRS 2*10Y 2.75 -2.75 5.50 2.00 3.50 4250 -0.25 62.75 -0.25
3*5Y 0.25 -1.00 0.10 -0.58 2.84 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 1470 -2.10 16.80 14.40 15.80 63.50 8.50 82.90 8.50
4*5Y 0.00 -0.50 0.10 -0.20 138 6.00 -0.75 10.75 -0.75 UST 2*10Y| 1671 140 1531 16.96 15.04 88.01 8.46 201.00 8.46
5*7Y 0.75 -0.25 0.95 1.05 2.29 7.25 0.00 14.75 0.00
510V | 550 -0.25 5.60 591 802 1625 4.00 3075 375
7*10Y 475 0.00 4.65 4.86 573 9.50 4.00 16.75 3.00 IRS 6y 76.25
10*12Y 2.50 0.00 245 223 2.60 450 2.00 7.75 -0.25 06M opp |9V 775/81
10*15Y 4.00 -0.25 415 3.50 3.29 6.75 2.00 15.00 -0.75 09M Tenor
10*20Y -0.25 0.00 -0.30 -0.39 1.87 10.25 -1.50 31.00 -11.00 o1y
1.5Y
BOND 02y [77/77.75 2*5y 175
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min (13 74.25/74.5/74.75 2*10y 03
1y 1.802 1.00 1783 1.806 1.855 1.935 1451 2.220 1.237 04y  [7475/75/7525/77 410y 55
1.5Y 1.825 0.00 1.819 1.843 1.895 2113 1585 2.255 1232 05Y 5*10y 5.5
2y 1.825 -0.20 1.822 1.834 1.902 2.230 1675 2.295 1.225 07Y SPRD [8*12y 06
3y 1797 -0.50 1.801 1.803 1.886 2315 1737 2347 1.200 10Y [79.75/80/81.75/82/ 84 9*10y 03
4y 1.862 -1.50 1.876 1.880 1971 2.502 1.849 2.520 1232 12y [83 10/12y 25
5Y 1.855 -2.00 1.874 1.876 1.981 2.602 1.825 2.602 1217 15Y 10/15y 04 / 425
7Y 1.959 -2.40 1.972 1.962 2.068 2.728 1.913 2.790 1.270 20Y  [805
10Y 1972 -2.30 1.980 1.970 2115 2.815 1.923 2974 1.355 1*5y -14.5 / 2*3y -2
20Y 2.000 -0.50 1.993 1.971 2.083 2792 1.910 3.137 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.86 0.00 KTB 109.31 0.05 109.27 109.31 109.22 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 175 2.00 | LkTB | 127.25 0.35 126.99 | 127.28 | 126.80 Hepsig 100 7 15 85 85 137 98 113 168
2 o | 18471 29 | -4929 23,400 22,745 43,641 22,502 30,760 45,880
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | MMl | SMA | 20MA | 60MA | 1VMax | 1VMin | 3YMax | 3Min
1y 1.80 -2.00 3.91 416 -0.94 6.75 -11.20 9.00 -17.75 Enl xH 22| &2t
1.5y -3.00 -1.50 -1.80 -1.58 -4.18 0.40 -15.60 375 -19.10 10E2 Q&S Ms 2 2 o AME MEID, 2010 Oj4=0F SA|QM 2 ZHA| OFZ
2y -5.50 -1.30 -4.68 -3.51 -4.67 -0.25 -18.30 1.80 -25.15
3y -5.70 -2.50 -4.79 -345 -2.61 2.55 -13.50 475 -19.50 - . .
4y -11.95 -2.00 -12.27 -11.51 -9.62 -4.50 -25.00 2.00 -30.35 IRSOE AJEO"_E%"WL Gl stet. _
5Y 1125 200 1191 1124 9.8 320 2725 455 2725 OFREtR 2W7h Aeh BIE7E Lo @ 7|2 5= &8, 10dH 10d 23l 2T S 22f7t B2 2917,
7Y -20.90 -1.85 -20.84 -18.85 -15.74 -7.85 -35.15 -4.70 -37.65
10Y -17.45 -1.95 -16.91 -14.78 -14.65 -7.50 -37.50 -7.50 -38.70 CRS= & T2t shet o
20Y -20.50 -3.75 -18.55 -15.25 -9.57 1.75 -34.95 1.75 -48.50




