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gwRS ... |
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 13000 -4.00 13080 1.3421 14120 19125 1.2975 19125 1.2875 -74,25 175 1Y oA4550 -8.00 1.4550 0.3900 12y -&so -0.50
oM 1.2350 -6.25 1.2590 1.3089 13792 19125 1.2350 19125 1.2350 71,50 0.25 1.5Y 0.4250 -8.00 1.3950 1.1000 2*3Y -3.00 0.50
1Y 1.1975 -6.25 1.2230 1.2830 13580 1.9200 1.1975 1.9200 1.1975 -71.00 2.25 2y 0.3700 -8.50 1.3750 1.1000 2*5Y -4.00 1.00
1.5Y 1.1400 -8.25 1.1770 1.2574 13341 1.9675 1.1350 2.0250 1.1350 -70.25 4.00 3y 0.3400 -8.00 1.3800 0.0450 3%4Y -1.00 0.00
2y 1.0800 -10.75 1.1325 1.2298 13090 2.0175 1.0700 2.1150 1.0700 -69.00 475 4y 0.3300 -8.00 1.4000 0.0350 3*5Y -1.00 0.50
3y 1.0425 -12.00 1.1025 1.2186 13034 2.0775 1.0150 2.2225 1.0150 -66.75 6.25 5Y 0.3300 -7.50 1.4550 0.0150 4*5Y 0.00 0.50
ay 1.0200 -12.75 1.0910 1.2190 13082 2.1250 0.9875 2.2950 0.9875 -59.25 7.00 7Y 0.3900 -7.50 1.5350 0.0750 5+7Y 6.00 0.00
5Y 0.9975 -13.75 1.0800 12178 13087 2.1625 0.9775 2.3400 0.9775 -58.50 7.25 10Y 0.4200 -7.50 1.7800 0.2550 5*10Y 9.00 0.00
7Y 0.9825 -14.50 1.0740 1.2188 13108 2.1975 0.9725 2.3950 0.9725
10Y 1.0050 -14.75 1.1010 1.2503 1.3419 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0150 -15.00 1.1130 1.2630 13549 2.3050 1.0125 2.5225 1.0125 Tenor Hd| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 0.9950 -15.00 1.0930 1.2463 13373 23150 0.9925 2.5400 0.9925 2y 0.9269 -0.1388 1.0657 1.1685 1.2269 2.9773 0.9269 2.9773 0.5600
20Y 0.8625 -17.00 0.9805 1.1554 1.2434 2.3150 0.8625 2.5600 0.8625 10Y 1.1560 -0.1105 1.2665 13329 1.3538 3.2382 1.1560 3.2382 1.1560
6*9M -6.50 -2.25 -4.90 -333 329 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -3.75 0.00 -3.60 -2.59 -2.12 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 -11.75 -4.50 -9.05 -5.33 -4.90 13.50 -15.50 23.00 -15.50 2y -18.81 -5.88 -12.93 3.15 6.49 103.03 -18.81 103.03 -85.00
273Y 375 -1.25 -3.00 -1.11 -0.56 6.00 -5.50 13.25 -5.50 10Y -17.10 0.75 -17.85 721 -8.62 98.82 -17.85 98.82 -24.46
2*4Y -6.00 -2.00 415 -1.08 -0.08 10.75 -8.25 2175 -8.25
2*5Y -8.25 -3.00 -5.25 -1.20 -0.03 1450 -10.00 27.25 -10.00 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y 225 -0.75 -1.15 0.04 048 475 -3.25 8.50 -3.25 IRS 2*10Y | -7.50 -4.00 -3.50 -2.25 -1.25 25.00 -9.50 4250 -9.50
3*5Y -450 -175 -2.25 -0.09 0.53 8.50 -5.25 14.00 -5.25 KTB 2*10Y| 21.20 -3.80 25.00 26.80 27.80 39.50 4.10 68.70 4.10
4*5Y 225 -1.00 -1.10 -0.13 0.05 375 225 6.25 -2.25 UST 2+10Y| 2291 2.83 20.08 16.44 12.69 3456 -23.40 138.00 -23.40
5*7Y -150 -0.75 -0.60 0.10 0.21 4.00 175 10.50 175
5410y | 075 -1.00 210 325 332 11.00 050 2225 050
7*10Y 2.25 -0.25 2.70 3.15 3.11 7.25 175 12.75 175 IRS
10*12Y 1.00 -0.25 1.20 1.28 130 375 -1.00 5.50 -1.00 06M DD
10*15Y -1.00 -0.25 -0.80 -0.40 -046 475 -3.25 8.25 -3.25 09M Tenor
10%20Y -14.25 -2.25 -12.05 -9.49 -9.85 525 -16.00 11.75 -16.00 01y |19.75
1.5Y
o2y 1015y -0.75
Tenor Lv. HYy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 5.5 /6.25 1.5*2y -5.75
1Y 1.145 -3.30 1.148 1.224 1309 1918 1.128 1.935 1128 04y |4
1.5Y 1.124 -6.00 1.149 1.237 1.331 2012 1122 2113 1122 05Y [65/175/15/02
2y 1.115 -8.00 1.149 1.236 1335 2.055 1.089 2.230 1.089 o7y |1 SPRD
3y 1.100 90.80 0.950 1.202 1271 2.085 0.092 2315 0.092 10y [275
ay 1.145 -11.10 1.209 1.321 1421 2.227 1.127 2.502 1.127 12Y
5Y 1.170 -12.50 1.242 1357 1.440 2.282 1122 2.602 1122 15Y
7Y 1.274 -11.60 1348 1.469 1.554 2377 1.163 2728 1.163 20Y
10y 1327 -11.80 1.407 1.541 1617 2445 1.170 2.815 1.170
20Y 1.380 -10.60 1.440 1.564 1.624 2420 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 141 0.00 KTB 111.43 0.34 111.17 111.43 111.16 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 126 2.00 | LKTB | 13432 1.22 133.35 | 13436 | 13333 EEEE] 131 ¢ -55 186 124 98 133 109 132
2 9 | 39,429 9 &l | -69.679 109,108 45377 43,640 53,672 36,491 48,922
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.25 -2.95 7.54 595 489 12.25 -9.65 12.25 -17.75 Zox| 22 ™ 22t 22| 22
1.5Y 1.60 -2.25 2.82 2.06 031 4.05 -10.60 4.05 -19.10
2y -3.50 275 -1.67 -0.66 -2.61 1.75 -12.95 1.75 -25.15 RS, ® 77t 2 = 3j2t
3y -5.75 -102.80 1521 1.66 3.26 100.30 -1645 100.30 -19.50
ay -12.50 -1.65 -11.84 -10.20 -11.25 -4.50 -27.00 -3.20 -30.35 e —
5Y -17.25 -1.25 -16.22 -13.90 -13.10 -3.20 -28.50 -2.25 -28.50
7Y -29.15 -2.90 -27.38 -25.04 -24.34 -7.85 -38.35 -7.50 -38.35
10y -32.20 -2.95 -30.64 -29.10 -27.56 -7.50 -40.70 -7.50 -40.70
20Y -51.75 -6.40 -45.95 -40.82 -38.03 52.25 -51.75 52.25 -51.75




