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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 1.3700 0.00 14200 1.4556 14329 1.9125 1.3700 1.9125 1.2875 -63,50 0.50 1y oA7100 3.00 1.4550 0.3900 1%2Y -1950 1.00
oM 1.3600 1.75 1.3730 1.3934 1.3705 1.9125 1.2925 1.9125 1.2500 -72.50 1.25 1.5Y 0.6000 4.00 1.3950 1.0400 2+3Y -3.50 2.00
1y 1.3450 2.50 1.3380 1.3493 1.3234 1.9200 1.2225 1.9200 1.2200 -78.25 0.75 2Y 0.5150 4.00 1.3750 1.0900 2*5Y -5.00 3.00
1.5V 1.3250 2.75 1.2930 1.2911 1.2599 1.9775 1.1350 2.0250 1.1350 -81.00 1.50 3y 0.4800 6.00 1.4100 0.0450 3*4Y 0.00 0.50
2Y 1.2975 3.25 1.2520 1.2450 1.2078 2.0450 1.0700 21150 1.0700 -81.00 1.50 4y 0.4800 6.50 1.4600 0.0350 3*5Y -1.50 1.00
3y 1.2900 450 1.2300 1.2164 1.1708 2.1400 1.0150 22225 1.0150 -82.25 225 5Y 0.4650 7.00 1.5300 0.0150 4*5Y -1.50 0.50
4y 1.2900 5.00 1.2260 1.2058 1.1545 2.2050 0.9875 2.2950 0.9875 -75.00 2.00 7Y 0.5350 7.00 1.5750 0.0750 5*7Y 7.00 0.00
5Y 1.2875 475 1.2235 1.1963 1.1438 22575 0.9775 2.3400 0.9775 -61.50 1.50 10Y 0.7000 7.00 1.7800 0.2550 5*10Y 23.50 0.00
7Y 1.2850 5.00 1.2190 1.1873 1.1378 23125 0.9725 2.3950 0.9725
10Y 1.3150 5.50 1.2465 1.2129 1.1632 2.3850 0.9925 2.4850 0.9925 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.3300 5.50 1.2605 1.2270 1.1803 2.4250 1.0125 25225 1.0125 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.3200 5.50 1.2505 1.2175 1.1676 24525 0.9925 2.5400 0.9925 2y 1.5938 0.0124 1.5814 1.6180 1.5934 29773 1.3841 29773 0.5500
20Y 1.2425 5.50 1.1730 1.1400 1.0971 24825 0.9125 2.5600 0.9125 10Y 1.7546 0.0105 1.7441 17738 17318 3.2382 14607 3.2382 1.3600
6*9M -1.00 1.75 -4.70 -6.23 -6.24 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -1.50 0.75 -3.50 -441 -471 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 -4.75 0.75 -8.60 -1043 -11.56 17.50 -15.50 23.00 -15.50 2y 2318 -3.26 26.44 3230 30.34 103.03 791 103.03 -109.00
2*3Y -0.75 1.25 -2.20 -2.86 -3.70 10.50 -5.50 13.25 -5.50 10Y 17.46 -4.25 2171 26.38 2478 98.82 3.89 98.82 -26.00
2*4Y -0.75 175 -2.60 -3.93 -5.33 17.75 -8.25 2250 -8.25
2*5Y -1.00 1.50 -2.85 -4.88 -6.40 2275 -10.00 33.25 -10.00 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 0.00 0.50 -0.40 -1.06 -1.62 7.25 -3.25 11.25 -3.25 IRS 2*10Y 1.75 2.25 -0.50 -1.00 -1.25 35.50 -9.50 62.25 -9.50
3*5Y -0.25 0.25 -0.65 -2.01 -2.69 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 21.80 0.80 21.00 21.50 19.40 61.50 410 79.50 410
4*5Y -0.25 -0.25 -0.25 -0.95 -1.07 5.25 -2.25 10.75 -2.25 UST 2*10Y| 16.08 -0.19 16.27 15.58 13.84 44.94 -23.40 177.00 -23.40
5*7Y -0.25 0.25 -0.45 -0.90 -0.60 5.75 -1.75 14.75 -1.75
5410Y | 275 075 230 166 194 1275 050 3025 050
7*10Y 3.00 0.50 2.75 2.56 2.54 7.50 175 15.50 175 IRS
10*12Y 1.50 0.00 1.40 141 171 4.00 1.25 6.75 -0.25 06M oDD
10*15Y 0.50 0.00 0.40 0.46 0.44 6.75 -0.25 11.25 -0.75 09M Tenor
10*20Y -7.25 0.00 -7.35 -7.29 -6.61 10.25 -8.00 16.75 -11.00 o1y
15Y |29
BOND 02Y [255/2575/30 3*4y -0.5
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [2375/235/29/285 172y -6
1y 1.303 1.60 1.293 1310 1.260 1.918 1.136 1.935 1.136 04y [29 1*5y -85
1.5V 1342 2.50 1318 1.328 1271 2.049 1122 2113 1122 05Y 2*5y -2.5
2y 1362 450 1311 1314 1.258 2.140 1.089 2230 1.089 07Y SPRD  [5*10y 03
3y 1.380 6.00 1.308 1.294 1.223 2.225 0.092 2315 0.092 10Y [25/31/315 6*12m -3.25
4y 1.456 5.50 1389 1372 1300 2412 1.127 2.502 1.127 12Y
5Y 1455 5.80 1.385 1.358 1.292 2522 1122 2.602 1122 15Y
7Y 1.549 5.40 1.484 1442 1352 2.646 1.163 2.728 1.163 20Y
10Y 1.580 5.30 1.517 1.466 1.368 2.752 1.170 2.815 1.170
20Y 1.555 450 1.500 1.450 1.348 2732 1.146 2792 1.146 @
Lv. HYy| Lv. HYd| Al i |
91d CD 136 0.00 KTB 11047 -0.19 110.68 110.70 11047 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.25 -3.00 | kB | 131.38 -0.57 132.05 | 13214 | 13124 Hepsg 191 A 922 99 120 73 80 74 0
ERCH 80,447 A | 43033 37,414 54,720 27342 31,835 21,610 0,000
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 420 0.90 4.46 3.92 6.34 12.25 -9.65 12.25 -17.75 Zaxj 22, 90 HME Z ojz2 27|
1.5Y -1.70 0.25 -2.52 -3.69 -1.13 4.05 -10.60 4.05 -19.10 102 2E9 ZHO0| OAHEC} DHTHE 0| QUCH= SiAl0f S0| Ao 2|0l ZAI 0|QAls =X
2y -6.45 -1.25 -5.88 -6.91 -5.01 -0.25 -12.75 -0.25 -25.15
3Y -9.00 -1.50 -7.80 -7.78 -5.23 9230 -12.20 9230 -19.50 S20| 5|0 28] Als. A AEZY,
4y -16.60 -0.50 -16.26 -16.58 -14.55 -4.50 -2095 -1.45 -30.35 E?};ifﬂqa SiA lmofmlofcl’ 1a| 0}E||1§ LIESE &)1zt 22 MASiEs 1o E Bo
5Y -16.75 -1.05 -16.17 -16.17 -14.85 -3.20 -26.75 -2.25 -27.25 = s c/ITE BEl coMHE Ao~ :
7Y -26.40 -0.40 -26.54 -25.46 -21.47 -7.85 -34.75 -7.50 -37.65
10Y -26.50 0.20 -27.07 -25.26 -2051 -7.50 -36.70 -7.50 -38.70 CRS, ® 712+ 22| &5 72 AE[Z .
20Y -31.25 1.00 -3272 -30.96 -25.07 1.75 -34.45 1.75 -48.50




