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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 14675 -1.00 14755 1.4653 14557 1.9125 1.3750 1.9125 1.2875 -69,00 1.25 1y 0A6650 0.00 1.4550 0.3900 1%2Y -1750 -2.00
oM 14000 -1.25 14100 1.4086 1.3932 1.9125 1.2925 1.9125 1.2500 -74.00 0.50 1.5Y 0.5550 -1.00 1.3950 1.0400 2*3Y -7.00 0.50
1y 1.3550 -1.25 1.3660 1.3683 1.3455 1.9200 1.2225 1.9200 1.2200 -76.50 -0.25 2y 0.4900 -2.00 1.3750 1.0900 2*5Y -13.50 0.00
1.5V 1.2950 -1.50 1.3060 13161 1.2823 2.0250 1.1350 2.0250 1.1350 -80.75 0.50 3y 0.4200 -1.50 14100 0.0450 3*aY -3.50 0.00
2Y 1.2550 -1.75 1.2650 1.2685 1.2295 21150 1.0700 21150 1.0700 -83.50 0.50 4y 0.3850 -1.50 1.4600 0.0350 3*5Y -6.50 -0.50
3y 1.2275 -2.00 1.2370 1.2390 1.1918 22225 1.0150 22225 1.0150 -85.75 0.00 5Y 0.3550 -2.00 1.5300 0.0150 4*5Y -3.00 -0.50
4y 1.2200 -2.00 1.2285 1.2258 1.1753 2.2900 0.9875 2.2950 0.9875 -79.25 -0.25 7Y 0.4150 -2.00 1.5750 0.0750 5*7Y 6.00 0.00
5Y 1.2125 -2.00 1.2190 1.2136 1.1644 23350 0.9775 2.3400 0.9775 -65.50 -0.50 10Y 0.5800 -2.00 1.7900 0.2550 5*10Y 22.50 0.00
7Y 1.2075 -1.75 1.2090 1.2063 1.1599 23825 0.9725 2.3950 0.9725
10Y 1.2350 -1.50 1.2345 1.2326 1.1877 24475 0.9925 2.4850 0.9925 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.2500 -1.50 1.2495 1.2483 1.2059 24875 1.0125 25225 1.0125 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.2400 -1.50 1.2395 1.2381 1.1939 25075 0.9925 2.5400 0.9925 2y 1.3841 -0.0999 1.4840 1.5479 1.6157 29773 1.3841 29773 0.5400
20Y 1.1625 -1.50 1.1620 1.1615 11311 2.5300 0.9125 2.5600 0.9125 10Y 1.5359 -0.0625 1.5984 1.6379 1.6672 3.2382 14607 3.2382 1.3600
6*9M -6.75 -0.25 -6.55 -5.66 -6.25 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -4.50 0.00 -4.40 -4.04 -4.76 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -10.00 -0.50 -10.10 -9.98 -11.60 2050 -15.50 23.00 -15.50 2y 7.91 -5.79 13.70 20.09 2857 103.03 791 103.03 -117.20
2*3Y -2.75 -0.25 -2.80 -2.95 -3.77 10.75 -5.50 13.25 -5.50 10Y 3.89 -6.45 10.34 14.29 2072 98.82 3.89 98.82 -29.70
2*4Y -3.50 -0.25 -3.65 -4.28 -5.43 18.00 -8.25 2350 -8.25
2*5Y -4.25 -0.25 -4.60 -5.49 -6.51 2275 -10.00 34.00 -10.00 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -0.75 0.00 -0.85 -1.33 -1.65 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -2.00 0.25 -2.25 -2.25 -4.00 35.75 -9.50 6275 -9.50
3*5Y -1.50 0.00 -1.80 -2.54 -2.74 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 19.20 4.40 14.80 14.80 13.00 63.50 410 79.50 410
4*5Y -0.75 0.00 -0.95 -1.21 -1.09 5.25 -2.25 10.75 -2.25 UST 2*10Y| 1518 3.74 1144 9.00 5.15 54.43 -23.40 177.00 -23.40
5*7Y -0.50 0.25 -1.00 -0.74 -0.45 6.25 -1.75 14.75 -1.75
5410Y | 225 050 L55 190 233 14.00 050 3025 050
7*10Y 2.75 0.25 2.55 264 2.78 7.75 175 15.50 175 IRS 6y 20.25
10*12Y 1.50 0.00 1.50 1.56 1.83 4.00 1.50 6.75 -0.25 06M oDD
10*15Y 0.50 0.00 0.50 0.55 0.62 6.75 -0.25 1175 -0.75 09M Tenor
10*20Y -7.25 0.00 -7.25 -7.11 -5.65 10.25 -8.00 21.00 -11.00 01y [355/35.25
15Y [29.25
BOND 02Y [255 1*2y -10
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [2275/23/2275 3*4y -0.75
1y 1315 -1.90 1332 1313 1.277 1.918 1.136 1.935 1.136 04y |22 1*4y -13.25
1.5V 1318 -3.00 1.343 1.345 1.287 2103 1122 2113 1122 05y [215/21.25 2*3y -275
2y 1.305 -4.20 1332 1.329 1.276 2210 1.089 2230 1.089 07Y SPRD [2*5y -4.25
3y 1.297 -2.00 1.306 1.298 1.237 2308 0.092 2315 0.092 10y [2275 3*5y -125
4y 1.380 -1.50 1.383 1.381 1311 2486 1.127 2.502 1127 12Y
5Y 1.365 -1.00 1.366 1.363 1.304 2592 1122 2,602 1122 15Y
7Y 1461 -0.40 1452 1.429 1.360 2711 1.163 2728 1.163 20Y
10Y 1.497 0.20 1479 1.445 1.374 2.815 1.170 2.815 1.170
20Y 1475 0.00 1456 1.402 1.358 2.790 1.146 2792 1.146 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.55 0.00 KTB 110.81 0.06 110.87 110.87 110.77 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 -5.00 | kTB | 13241 0.01 132.83 | 132.85 | 13230 Hepsig 108 7 31 77 77 48 84 125 148
I o 45475 ol 15,340 30,135 30,135 19,830 23,167 40,415 64,274
(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 4.00 0.65 342 5.55 6.90 12.25 -9.65 12.25 -17.75 0K 22|, ZtE 0] 22| SO B SHE Q3T 2| AS0| 22| AE St opzt
1.5Y -2.30 1.50 -3.70 -2.89 -0.48 4.05 -10.60 4.05 -19.10
2y -5.00 245 -6.72 -6.07 -4.60 -0.25 -12.75 -0.25 -25.15 RS, ® 77t 27| ot
3Y -6.95 0.00 -6.90 -5.88 -4.56 9230 -12.20 9230 -19.50 = _ .
4y -16.00 -0.50 -15.49 -15.48 -13.53 -4.50 -2095 -1.45 -30.35 ol 2mZH T Ze 7. ST TUNME 2L AT
5Y -15.25 -1.00 -14.74 -14.93 -13.95 -3.20 -26.75 -2.25 -27.25
7Y -25.35 -1.35 -24.30 -22.24 -20.01 -7.85 -34.75 -7.50 -37.65 CRS, L8 [7Zto| A 22| B}at
10Y -26.20 -1.70 -2443 -21.28 -18.65 -7.50 -36.75 -7.50 -38.70 2 32 2800l e s127] Al
20Y -31.25 -1.50 -29.44 -24.01 -22.65 1.75 -31.25 1.75 -48.50




