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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 14500 -0.50 14560 1.4650 14383 1.9125 1.3750 1.9125 1.2875 -71,25 1.75 1y erzoo 1.50 1.4550 0.3900 1%2Y -2050 -1.00
oM 1.3825 -0.25 1.3830 1.4015 1.3750 1.9125 1.2925 1.9125 1.2500 -76.75 1.00 1.5Y 0.5000 1.00 1.3950 1.0400 2*3Y -7.00 0.00
1y 1.3325 -0.25 1.3310 1.3569 1.3273 1.9200 1.2225 1.9200 1.2200 -80.25 0.75 2y 0.4150 0.50 1.3750 1.0900 2*5Y -14.00 0.00
1.5V 1.2675 0.00 1.2640 1.2996 1.2632 1.9775 1.1350 2.0250 1.1350 -84.50 0.50 3y 0.3450 0.50 1.4100 0.0450 3*4Y -3.50 0.00
2Y 1.2175 -0.25 1.2135 1.2529 1.2105 2.0450 1.0700 21150 1.0700 -87.50 -0.25 4y 0.3100 0.50 1.4600 0.0350 3*5Y -7.00 0.00
3y 1.1900 0.00 1.1810 1.2240 1.1730 2.1475 1.0150 22225 1.0150 -90.50 -0.50 5Y 0.2750 0.50 1.5300 0.0150 4*5Y -3.50 0.00
4y 1.1850 0.75 1.1685 1.2120 1.1564 22150 0.9875 2.2950 0.9875 -8275 0.00 7Y 0.3450 1.00 1.5750 0.0750 5*7Y 7.00 0.50
5Y 1.1800 1.00 1.1595 1.2015 1.1455 2.2600 0.9775 2.3400 0.9775 -69.00 -0.25 10Y 0.5100 1.00 1.7800 0.2550 5*10Y 23.50 0.50
7Y 1.1725 1.00 1.1490 1.1933 1.1398 23175 0.9725 2.3950 0.9725
10Y 1.2000 1.25 1.1745 1.2195 1.1663 2.3925 0.9925 2.4850 0.9925 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.2125 1.25 1.1870 1.2338 1.1838 24325 1.0125 25225 1.0125 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.2025 1.25 1.1770 1.2244 11714 24575 0.9925 2.5400 0.9925 2y 1.5934 0.0531 1.5403 1.4636 1.4235 29773 1.3841 29773 0.5400
20Y 1.1250 1.25 1.0995 1.1470 1.1040 24925 0.9125 2.5600 0.9125 10Y 17318 0.0593 16725 1.5863 1.5333 3.2382 14607 3.2382 1.3600
6*9M -6.75 0.25 -7.30 -6.35 -6.32 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -5.00 0.00 -5.20 -4.46 -4.78 6.25 -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 -11.50 0.00 -11.75 -10.40 -11.68 18.75 -15.50 23.00 -15.50 2y 30.34 5.01 25.33 18.86 14.85 103.03 7.91 103.03 -117.20
2*3Y -2.75 0.25 -3.25 -2.89 -3.75 10.50 -5.50 13.25 -5.50 10Y 24.68 343 21.25 1643 1113 98.82 3.89 98.82 -29.70
2*4Y -3.25 1.00 -4.50 -4.09 -5.40 17.75 -8.25 22.50 -8.25
2*5Y -3.75 125 -5.40 -5.14 -6.50 2275 -10.00 33.25 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y -0.50 0.75 -1.25 -1.20 -1.65 7.25 -3.25 11.25 -3.25 IRS 2*10Y | -175 1.50 -3.25 -4.75 -4.75 35.50 -9.50 62.25 -9.50
3*5Y -1.00 1.00 -2.15 -2.25 -2.75 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 1950 2.20 17.30 14.70 14.70 61.50 410 79.50 410
4*5Y -0.50 0.25 -0.90 -1.05 -1.10 5.25 -2.25 10.75 -2.25 UST 2*10Y| 13.84 0.62 13.22 12.27 1098 4574 -23.40 177.00 -23.40
5*7Y -0.75 0.00 -1.05 -0.82 -0.56 6.25 -1.75 14.75 -1.75
5410Y | 200 025 150 180 208 14.00 050 3025 050
7*10Y 2.75 0.25 2.55 2.63 2.65 7.75 175 15.50 175 IRS
10*12Y 1.25 0.00 1.25 143 175 4.00 1.25 6.75 -0.25 06M oDD
10*15Y 0.25 0.00 0.25 0.49 0.51 6.75 -0.25 11.50 -0.75 09M Tenor
10*20Y -7.50 0.00 -7.50 -7.25 -6.23 10.25 -8.00 17.00 -11.00 o1y
1.5Y
02y 5475 9Tam 475
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [2275/19 20"25y -15
1y 1.295 0.00 1.288 1314 1.263 1.918 1136 1.935 1.136 04y 2*5y -375
1.5V 1306 0.40 1.291 1337 1.273 2.049 1122 2113 1122 05Y [215/21.25/21/18 5410y 2.25
2y 1.290 0.30 1276 1321 1.260 2.140 1.089 2.230 1.089 07Y SPRD [2*5y -375
3y 1.275 0.00 1.261 1.296 1.223 2.225 0.092 2315 0.092 10Y
4y 1.355 0.80 1329 1377 1.298 2412 1.127 2.502 1.127 12Y
5Y 1347 0.70 1316 1.360 1.290 2522 1122 2.602 1122 15Y
7Y 1450 1.80 1.409 1438 1.348 2.646 1.163 2.728 1.163 20Y
10Y 1485 2.50 1437 1.458 1.363 2.752 1.170 2.815 1.170
20Y 1467 1.00 1.429 1434 1.344 2.750 1.146 2792 1.146 @
Lv. HYy| Lv. HYd| Al a |
91d CD 1.55 0.00 KTB 110.88 -0.01 110.81 110.88 110.75 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 155 3.00 | kB | 13254 -0.24 13236 | 13254 | 13207 Hepsg 80 71 6 74 0 73 79 104 0
2 o | 31,835 9{2 | 10225 21,610 0,000 33,445 22,665 33,670 0,000
(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 3.75 -0.25 426 426 6.40 12.25 -9.65 12.25 -17.75 Zax) 22, 0| 2Asto| Mato| AL,
1.5Y -3.85 -0.40 -2.70 -3.74 -0.96 4.05 -10.60 4.05 -19.10 I SR 0|2 QXM EU AAl0) 22| AAE o
2y -7.25 -0.55 -6.27 -6.79 -4.91 -0.25 -12.75 -0.25 -25.15
3Y -8.50 0.00 -8.04 -7.18 -5.02 9230 -12.20 9230 -19.50 = P .
4y -17.00 -0.05 -16.09 -16.47 -14.16 -4.50 -2095 -1.45 -30.35 IERS;?Z OlLM 2 ml'ﬁ ';i'kgc’q"m fi Dfﬁj =EZE.
5Y -16.70 0.30 -15.63 -15.83 -14.47 -3.20 -26.75 -2.25 -27.25 SF I 22| A3t Yol er|pt F2|= S
7Y -27.75 -0.80 -26.02 -24.44 -20.86 -7.85 -34.75 -7.50 -37.65
10Y -28.50 -1.25 -26.23 -23.87 -19.71 -7.50 -36.70 -7.50 -38.70 CRS, © 12+ 52| &5,
20Y -34.20 0.25 -32.99 -28.66 -24.02 1.75 -34.45 1.75 -48.50 QA3 £9|7] £ HEE X027 EE BH.




