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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 0.00 1.8555 1.8798 1.8306 1.9125 14125 22825 1.2875 -49,50 2.00 1y 13250 2.00 1.6200 0.8900 1%2Y -14Aoo -1.00
oM 1.8375 0.00 1.8415 1.8645 1.8404 1.9125 14550 22625 1.2500 -5375 1.75 1.5Y 1.2550 1.50 1.6600 0.9050 2*3Y -2.50 -0.50
1y 1.8200 0.00 1.8230 1.8454 1.8445 1.9200 1.5000 2.2425 1.2200 -58.25 1.25 2Y 1.1850 1.00 1.6950 0.9200 2*5Y -0.50 0.00
1.5V 1.7925 -0.25 1.8005 1.8240 1.8513 2.0250 1.5550 2.2550 1.1900 -57.75 0.75 3y 1.1600 0.50 1.7550 0.9850 3*4Y 1.00 0.50
2Y 1.7675 -0.25 1.7750 1.7949 1.8521 21150 1.6000 22775 1.1675 -56.00 225 4y 1.1700 1.00 1.8000 1.0700 3*5Y 2.00 0.50
3y 1.7375 -0.25 1.7515 1.7649 1.8559 22225 1.6750 23525 1.1550 -5475 2.50 5Y 1.1800 1.00 1.8500 1.0400 4*5Y 1.00 0.00
4y 1.7300 -1.25 1.7510 1.7609 1.8698 2.2950 1.6900 24375 1.1575 -48.00 2.50 7Y 1.2550 1.00 1.8950 1.0950 5*7Y 7.50 0.00
5Y 1.7275 -1.50 1.7515 1.7584 1.8830 2.3400 1.6825 2.5050 1.1575 -3875 2.50 10Y 1.3900 0.50 2.0500 1.2600 5*10Y 21.00 -0.50
7Y 1.7350 -1.50 1.7595 1.7684 1.9055 23950 1.7000 26175 1.1675
10Y 1.7775 -2.00 1.8045 1.8161 1.9624 2.4850 1.7525 2.7600 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.8025 -2.00 1.8295 1.8386 1.9883 25225 1.7750 2.8225 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.8175 -2.00 1.8460 1.8519 1.9954 2.5400 1.7950 2.8900 1.2150 2y 2.5326 -0.0041 2.5367 2.5490 2.5775 29773 1.2620 29773 0.3100
20Y 1.7750 -2.00 1.8020 1.8116 1.9805 2.5600 1.7500 3.0325 1.2150 10Y 2.7180 0.0142 27038 27021 27471 3.2382 20387 3.2382 1.3600
6*9M -1.25 0.00 -1.40 -1.53 0.98 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -1.75 0.00 -1.85 -1.91 041 10.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -5.25 -0.25 -4.80 -5.05 0.76 23.00 -6.75 23.00 -6.75 2y 70.76 -0.41 7117 72.20 76.15 103.03 -53.43 103.03 -187.00
2*3Y -3.00 0.00 -2.35 -3.00 0.38 13.25 -4.25 13.25 -4.25 10Y 75.60 242 7318 7071 7871 98.82 -24.46 98.82 -63.50
2*4Y -3.75 -1.00 -2.40 -3.40 178 21.75 -4.75 23.50 -4.75
2*5Y -4.00 -1.25 -2.35 -3.65 3.09 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 -0.75 -1.00 -0.05 -0.40 1.39 8.50 -1.00 11.25 -1.00 IRS 2*10Y 1.00 -175 2.75 5.50 2.00 42.50 -0.25 6275 -0.25
3*5Y -1.00 -1.25 0.00 -0.65 271 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 13.70 -1.00 14.70 16.80 14.40 63.50 8.50 82.90 8.50
4*5Y -0.25 -0.25 0.05 -0.25 132 6.00 -0.75 10.75 -0.75 UST 2*10Y| 1854 1.83 16.71 15.31 16.96 86.53 846 199.00 846
5*7Y 0.75 0.00 0.80 1.00 2.25 7.25 0.00 14.75 0.00
5410V | 500 -0.50 5.30 578 794 1625 4.00 3075 375
7*10Y 425 -0.50 450 478 5.70 9.50 4.00 16.75 3.00 IRS 8Y 75.75
10*12Y 2.50 0.00 2.50 225 2.58 450 2.00 7.75 -0.25 06M oDD
10*15Y 4.00 0.00 415 3.57 3.30 6.75 2.00 15.00 -0.75 09M [84 Tenor
10*20Y -0.25 0.00 -0.25 -0.45 181 10.25 -1.50 31.00 -11.00 o1y [825
1.5Y
BOND 02y |77 9m*3Y -10
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 73.75 3*5Y -0.75
1y 1.801 -0.10 1.789 1.804 1.853 1.935 1451 2215 1.237 04Y 5410 05/55
1.5V 1.830 0.50 1.822 1.841 1.893 2113 1585 2.250 1232 05Y 10*15Y 04
2y 1.825 0.00 1.823 1.833 1.899 2230 1.675 2.287 1.225 07Y SPRD
3y 1792 -0.50 1.798 1.803 1.883 2315 1737 2330 1.200 10Y |77.75/78/79.5/79.75/80
4y 1.860 -0.20 1.869 1.878 1.967 2.502 1.849 2.502 1232 12y 8125
5Y 1.855 0.00 1.866 1.873 1.976 2,602 1.825 2.602 1217 15Y
7Y 1.954 -0.50 1.966 1.960 2.064 2728 1.913 2.780 1.270 20Y
10Y 1.962 -1.00 1.974 1.967 2.109 2.815 1.923 2,970 1.355 1y CCS 305
20Y 1.997 -0.30 1.994 1.972 2.079 2792 1.910 3.130 1430 cRs |34yccs o1
Lv. HYy| Lv. HYd| Al i |
91d CD 1.86 0.00 KTB 109.31 0.00 109.30 109.32 109.27 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 173 -2.00 | kB | 127.35 0.10 12720 | 12737 | 12715 Hepsg 147 A 47 100 85 85 137 98 113
2 o | 38,558 2|2 | 20087 18,471 23,400 22,745 43,641 22,502 30,760
(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 1.90 0.10 3.40 413 -0.88 6.75 -11.20 9.00 -17.75 2O 2o, HUAE SSAMO| AZ S} OpZt
TSN = =05 215 -169 417 040 -15.60 375 -19.10 A olslol BHAE golot S0l SHE UE BHULI 0] oY HE NCHe, Il FA XE 2T S A ZA 20 X8,
2y -5.75 -0.25 -4.78 -3.79 -4.70 -0.25 -18.30 1.80 -25.15
3Y -5.45 0.25 -4.61 -3.85 -2.68 2.55 -13.50 475 -19.50 et sl .
4y -13.00 -1.05 -11.82 -11.66 -9.70 -4.50 -25.00 2.00 -30.35 IIFE)SY :| iﬂm “__:Elgj E7|ioi|:|j;:;'loa|l L(ITE?E Coe
5Y -12.75 -1.50 -1141 -11.42 -9.34 -3.20 -27.25 455 -27.25 = == =
7Y -21.90 -1.00 -20.61 -19.20 -15.84 -7.85 -35.15 -4.70 -37.65
10Y -1845 -1.00 -16.91 -15.10 -14.68 -7.50 -37.50 -7.50 -38.70 CRS, © 12+ 52| &5,
20Y -22.20 -1.70 -19.24 -15.99 -9.84 1.75 -34.95 1.75 -48.50




