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gwRS ... |
Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 14625 0.75 1.4590 14751 14547 19125 1.3575 19125 1.2875 -63,50 -2.25 1Y oA7650 -1.50 14550 0.3900 1%2Y -16Aoo 0.00
oM 14275 0.75 1.4285 14469 14173 19125 1.2925 19125 1.2500 -70.00 -2.50 1.5Y 0.6750 -1.50 1.3950 1.1850 2*3Y -0.50 -0.50
1v 1.4000 0.75 1.4010 14236 1.3877 1.9200 1.2225 1.9200 1.2200 -74.50 -2.75 2y 0.6050 -1.50 1.3750 1.1850 2*5Y -4.00 -1.00
1.5Y 1.3750 1.00 1.3725 1.3965 13511 1.9675 1.1350 2.0250 1.1350 -74.50 -3.50 3y 0.6000 -2.00 14100 0.0450 3*4Y -1.50 -0.50
2y 1.3500 1.25 1.3460 13714 13178 20175 1.0700 2.1150 1.0700 -75.75 -4.00 4y 0.5850 -2.50 1.4600 0.0350 3*5Y -3.50 -0.50
3y 1.3450 1.50 1.3425 1.3686 1.3052 2.0775 1.0150 2.2225 1.0150 -77.50 -4.00 5Y 0.5650 -2.50 1.5300 0.0150 4*5Y -2.00 0.00
ay 1.3425 1.50 1.3420 1.3681 1.3015 2.1250 0.9875 2.2950 0.9875 -69.00 -3.25 7v 0.6450 -2.00 15750 0.0750 5*7Y 8.00 0.50
5Y 1.3400 1.50 1.3405 1.3679 1.2988 2.1625 0.9775 2.3400 0.9775 -60.00 -3.25 10Y 0.7600 -2.00 1.7800 0.2550 5*10Y 19.50 0.50
7v 1.3350 1.25 1.3395 1.3661 1.2962 2.2050 0.9725 2.3950 0.9725
10Y 1.3600 1.25 1.3650 13913 1.3241 2.2675 0.9925 2.4850 0.9925 u.S. TREASURY G= JAY 7|E F))
12Y 1.3650 1.50 1.3650 1.3934 1.3347 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3450 1.50 1.3450 1.3781 1.3244 2.3250 0.9925 2.5400 0.9925 2y 1.5883 0.0161 1.5722 1.5440 1.6080 29773 1.3841 29773 0.5500
20Y 1.2225 1.50 1.2225 1.2623 1.2347 2.3400 0.9125 2.5600 0.9125 10Y 1.8120 0.0354 17766 17182 1.8224 3.2382 14607 3.2382 1.3600
6*9M -3.50 0.00 -3.05 -2.83 -3.75 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -2.75 0.00 -2.75 233 -2.95 5.25 -7.00 10.50 -7.00 Tenor Lv. Y| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y -5.00 0.50 -5.50 -5.23 -6.99 14.00 -15.50 23.00 -15.50 2y 18.13 0.41 17.72 10.90 18.30 103.03 7.02 103.03 -104.00
2*3Y -0.50 0.25 -0.35 -0.27 -1.26 7.25 -5.50 13.25 -5.50 10Y 15.70 3.24 12.46 -1.88 12.24 98.82 -5.81 98.82 -24.46
2*4Y -0.75 0.25 -0.40 -0.32 -1.63 13.00 -8.25 21.75 -8.25
2*5Y -1.00 0.25 -0.55 -0.35 -1.90 18.00 -10.00 27.25 -10.00 Lv. Y| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y -0.25 0.00 -0.05 -0.05 -0.37 6.00 -3.25 9.25 -3.25 IRS 2*10Y 1.00 0.00 1.00 3.25 3.25 29.00 -9.50 52.75 -9.50
3*5Y -0.50 0.00 -0.20 -0.07 -0.64 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 24.80 -0.90 25.70 30.20 27.50 55.50 410 68.70 410
4*5Y -0.25 0.00 -0.15 -0.02 -0.27 5.00 -2.25 9.00 -2.25 UST 2*10Y| 2237 1.93 20.44 17.42 21.44 3456 -23.40 151.00 -23.40
5*7Y -0.50 -0.25 -0.10 -0.17 -0.26 5.25 -1.75 12.50 -1.75
5410 | 200 -0.25 245 234 253 1225 050 2675 050
7*10Y 2.50 0.00 2.55 251 2.79 7.50 175 14.25 175 IRS
10*12Y 0.50 0.25 0.00 0.21 1.06 4.00 -1.00 6.75 -1.00 06M oD
10*15Y -1.50 0.25 -2.00 -1.31 0.03 6.75 -3.25 10.25 -3.25 09M Tenor
10*20Y -13.75 0.25 -14.25 -12.90 -8.94 9.00 -16.00 13.50 -16.00 01y
1.5Y
BOND 02y 3*4y -0.25
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 7+8*9y LHH| -0.25
1Y 1373 -0.10 1.380 1413 1362 1918 1.136 1.935 1.136 04y [33
1.5Y 1.402 1.00 1.404 1.453 1.398 2012 1122 2.113 1122 05y [34
2y 1407 1.20 1411 1.463 1.398 2.062 1.089 2.230 1.089 07Y SPRD
3y 1.420 1.80 1419 1.468 1397 2127 0.092 2315 0.092 10Y
4y 1.490 1.70 1.496 1553 1484 2.244 1.127 2.502 1.127 12Y
5Y 1.490 1.50 1.504 1.561 1.484 2.370 1.122 2.602 1122 15Y
7Y 1576 0.80 1.596 1.656 1.575 2492 1.163 2728 1.163 20Y
10Y 1.655 0.30 1.676 1.724 1618 2,585 1.170 2815 1.170
20Y 1.620 -1.00 1.641 1.636 1574 2.565 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 1.53 0.00 KTB 110.36 -0.06 110.36 110.41 110.35 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 125 2.00 | LkTB | 130.65 -0.03 13040 | 13080 | 13035 Hepsg 54 U -80 134 127 93 73 88 93
2 o 20,883 %< | -12435 33318 39,109 22,788 22,005 31,315 31,385
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.70 0.85 2.10 1.02 2.58 12.25 -9.65 12.25 -17.75 IO 22|, ¥ HO| HEAO| IH LIEILIH 22| A4 Ofzt
1.5Y -2.70 0.00 -3.13 -5.67 -4.69 4.05 -10.60 4.05 -19.10
2y -5.70 0.05 -6.54 -9.19 -8.06 -0.25 -12.95 -0.25 -25.15 RS, ® 27 22| S
iz -_174.5705 838 -_1756132 :19;531 -_195,1238 9538 :;%g 912 ig ;3;’3 H20| BE M2 DX RST} 0|2 MEI7K| 26 BEAR AT T HA,
5Y -15.00 0.00 -16.39 -19.35 -18.52 -3.20 -28.50 -2.25 -28.50 N
7v 2410 045 2563 -28.94 -27.90 7.85 -38.35 750 -3835 RS, 2 0|8 FZOIM S2| St&5H S8 22 O
10Y -29.50 0.95 -31.08 -33.30 -29.42 -7.50 -40.70 -7.50 -40.70
20Y -39.75 2.50 -41.85 -37.33 -33.96 52.25 -48.45 52.25 -48.50




