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mws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.7000 0.25 1.6955 1.6895 1.5951 1.7000 1.2925 2.6925 1.2875 -51,50 -0.50 1y 13200 0.00 1.6200 0.7650 1%2Y 15Aoo 1.00
oM 1.7600 0.50 1.7525 1.7443 16773 17625 1.2600 27275 1.2500 -54.25 -0.75 1.5Y 13950 050 1.6600 1.0350 2°3Y 10.00 1.00
1y 1.8350 0.50 1.8235 1.8069 1.7547 1.8350 12375 27675 1.2200 5450 -0.75 2y 14700 1.00 1.6950 0.9650 2*5Y 20.00 1.50
1.5Y 1.9375 1.25 19170 1.8904 1.8493 1.9375 1.2050 2.8475 1.1900 5175 -0.25 3y 15700 2.00 1.7550 0.8550 3*4Y 5.50 0.50
2y 2.0150 175 1.9870 1.9468 1.9164 20175 11850 29225 11675 4975 0.75 ay 16250 2550 1.8000 0.8400 3*5Y 10.00 0.50
3y 2.0875 2.25 2.0530 2.0163 1.9985 21075 11725 3.0650 11550 -4850 0.75 5Y 16700 2550 1.8500 0.8250 4*5Y 450 0.00
4y 21225 175 2.0960 2.0651 2.0518 2.1600 11675 3.1875 11575 -46.25 0.75 7Y 1.7250 2550 1.8950 0.8050 5+7Y 5.50 0.00
5Y 2.1550 175 2.1280 2.0979 2.0872 2.1900 11675 33050 11575 3775 1.00 10Y 1.8550 2550 2.0150 0.7900 5+10Y 18.50 0.00
7Y 2.1875 175 2.1590 2.1308 2.1262 2.2300 11750 34625 11675
10y 2.2325 150 2.2085 21843 21831 2.2850 12125 3.6250 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 2.2675 150 2.2450 2.2215 2.2170 2.3200 1.2150 3.6575 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2800 1.25 2.2610 2.2335 2.2266 23275 1.2150 3.6675 1.2150 2y 1.8912 -0.0121 1.9033 1.8948 1.8981 1.9033 0.6460 1.9033 0.2800
20Y 2.2800 1.25 2.2595 2.2313 2.229% 2.3250 1.2150 3.8075 1.2150 10Y 24108 -0.0668 24776 24839 24846 2.6060 14520 3.0300 13600
6*9M 6.00 0.25 570 548 8.22 12.50 -3.50 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 7.50 0.00 7.10 6.26 7.74 10.50 -2.50 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
12y 18.00 1.25 1635 13.99 16.18 20.75 -5.25 20.75 -5.50 2y -22.88 251 -20.37 -20.52 -16.89 10.19 -70.50 10.19 -264.00
273Y 7.25 0.50 6.60 6.95 8.21 11.00 -1.25 15.00 -175 10Y 912 -7.88 -1.24 061 146 47.40 -24.46 47.40 -98.50
2*4Y 1075 0.00 10.90 11.84 13.54 18.00 -175 28.25 -175
2*5Y 14.00 0.00 14.10 15.11 17.08 21.25 -1.75 39.25 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 3.50 -0.50 430 489 533 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2175 -0.25 22.00 21.50 2275 41.50 275 70.25 275
3*5Y 6.75 -0.50 7.50 8.16 8.86 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 3820 -0.10 38.30 39.00 40.30 68.70 11.80 90.00 11.80
4*5Y 3.25 0.00 3.20 3.27 3.53 6.25 0.00 1175 -0.25 UST 2#10Y| 51.96 547 57.43 58.91 58.65 135.50 41.06 264.00 41.06
5+7Y 3.25 0.00 3.10 3.29 3.90 10.50 0.25 16.25 0.25
540V | 775 -0.25 805 864 959 2225 375 3225 375
7*10Y 4.50 -0.25 4.95 535 5.69 1275 3.00 16.75 3.00 IRS
10*12Y 3.50 0.00 3.65 373 3.39 4.25 -0.25 7.75 -0.25 06M DD
10*15Y 475 -0.25 5.25 493 435 575 075 15.00 -0.75 09M Tenor
10%20Y 475 -0.25 5.10 4.70 463 7.50 -11.00 31.00 -11.00 o1y
1.5Y
oy 175 VTS
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1.872 0.10 1.862 1.842 1.790 1.885 1.252 2.720 1.237 0ay |11
1.5Y 2,031 1.60 2.002 1973 1.940 2037 1.240 2.820 1232 05Y
2y 2.120 130 2.089 2,058 2,032 2.165 1.225 2.920 1.225 07Y SPRD
3y 2152 2.20 2.114 2093 2.083 2.206 1.202 3.050 1.200 10Y
4y 2315 3.80 2.265 2237 2.240 2.360 1232 3.280 1232 12Y
5Y 2.367 3.20 2325 2.290 2.288 2420 1217 3410 1217 15Y
7Y 2475 240 2444 2419 2426 2.552 1.270 3.590 1.270 20Y
10y 2.502 1.20 2483 2471 2486 2,607 1355 3.750 1355
20Y 2460 150 2447 2437 2456 2,572 1430 3.943 1430 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.66 0.00 KTB 107.83 -0.11 107.94 107.97 107.79 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 121.50 -0.18 12174 | 121.84 | 12141 Hepsg 58 7 15 43 59 43 69 56 50
2 o | 16,665 {2 | 7942 8723 16,160 13,790 19,560 17,340 12,060
(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 370 040 -3.81 -347 -3.50 9.00 -17.75 11.00 -17.75 2K 22|, A2 Opzt 9l ABHAY CH Oj .
1.5Y 935 -0.35 -8.46 -8.21 912 240 -19.10 8.50 -19.10
2y -10.50 045 -10.18 -11.14 -11.55 -1.35 -25.15 9.00 -25.15 IRS, 27| AlS.
3y -6.45 0.05 -6.08 771 -841 475 -19.50 11.00 -19.50 o L ooa e
4y -19.25 -2.05 -16.90 -17.16 -18.83 -3.20 -30.35 3.25 -30.35 =elel tite U2 e RS: ASEls 28 591 3H0| $HReR HICIHE
5Y -21.20 -145 -19.68 -19.25 -20.13 -2.25 -27.25 455 -27.25
7v -2875 -0.65 -2846 2887 -29.99 750 -37.65 375 -37.65 CRS, 192 Moot TN &5 AHE 28,
10y -26.95 0.30 2743 -28.72 -30.27 -12.95 -38.70 -6.25 -38.70
20Y -18.00 -0.25 -18.71 2061 -22.69 -14.75 -48.50 -145 -48.50




