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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 1.6825 -1.25 1.6925 1.6983 16777 1.7200 1.2925 2.6800 1.2875 -53,25 -3.50 1y 12800 -5.00 1.6200 0.7650 1%2Y 2A05 0.00
oM 1.7500 -1.00 1.7580 1.7688 1.7477 1.8025 1.2750 27075 1.2500 -58.25 -1.75 1.5Y 1.3500 -4.00 1.6600 0.9150 2*3Y 2.05 0.00
1y 1.8125 -1.50 1.8275 1.8443 1.8203 1.8850 1.2625 2.7450 1.2200 -60.00 -0.25 2y 1.4200 -3.00 1.6950 0.8850 2*5Y 23.50 0.00
1.5V 1.9325 -2.25 1.9510 1.9603 1.9185 2.0050 1.2500 2.8100 1.1900 -61.50 1.00 3y 1.5250 -3.00 1.7550 0.8550 3*4Y 7.50 0.00
2Y 2.0200 -2.75 2.0405 2.0415 1.9885 2.1000 1.2325 2.8850 1.1675 -62.25 1.25 4y 1.6000 -3.00 1.8000 0.8400 3*5Y 13.00 0.00
3y 2.1400 -4.00 21625 21436 20732 22175 1.2250 3.0275 1.1550 -62.00 1.50 5Y 1.6550 -3.00 1.8500 0.8350 4*5Y 5.50 0.00
4y 22225 -4.25 2.2455 2.2085 21279 2.2950 1.2250 3.1450 1.1575 -58.75 2.00 7Y 1.7550 -3.00 1.8950 0.8050 5*7Y 10.00 0.00
5Y 2.2750 -450 2.2985 22514 21647 2.3400 1.2250 3.2400 1.1575 -52.50 225 10Y 1.8950 -3.00 2.0150 0.7900 5*10Y 24.00 0.00
7Y 2.3425 -5.00 2.3605 22986 22034 23925 1.2350 3.3800 1.1675
10Y 2.4200 -5.25 24345 23630 2.2608 24725 1.2675 3.5250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 24575 -5.25 24715 24034 22991 25100 1.2725 3.5600 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 24750 -5.25 24890 24186 2.3109 25275 1.2725 3.5825 1.2150 2y 2.1133 0.0811 2.0322 2.1453 2.1649 21649 0.7300 21649 0.2800
20Y 2.4925 -5.25 2.5065 24334 23144 2.5450 1.2625 3.7325 1.2150 10Y 2.8029 0.0960 2.7069 2.8415 27919 2.8415 1.5300 3.0300 1.3600
6*9M 6.75 0.25 6.55 7.05 7.00 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 6.25 -0.50 6.95 7.55 7.26 10.50 -1.75 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 20.75 -1.25 21.30 19.73 16.82 22.75 -3.75 22.75 -5.50 2y -4.87 10.61 -15.48 -1.67 -1.01 10.19 -70.50 10.19 -264.00
2*3Y 12.00 -1.25 12.20 10.21 847 13.25 -0.75 14.25 -1.75 10Y 3.89 14.40 -10.51 8.95 3.49 47.40 -24.46 47.40 -98.50
2*4Y 20.25 -1.50 20.50 16.70 13.94 21.75 -0.75 27.75 -1.75
2*5Y 25.50 -1.75 25.80 2099 17.62 27.25 -0.75 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 8.25 -0.25 8.30 6.49 547 8.50 0.00 14.00 -0.50 IRS 2*10Y |  40.00 -2.50 42.50 39.25 38.25 4250 3.50 68.25 2.75
3*5Y 13.50 -0.50 13.60 10.78 9.15 14.00 0.00 25.00 -0.50 KTB 2*10Y| 60.20 -2.30 62.50 59.00 58.20 68.70 12.50 89.00 11.80
4*5Y 5.25 -0.25 530 429 3.68 6.25 0.00 11.25 -0.25 UST 2*10Y| 6896 1.49 67.47 69.62 62.70 135.50 41.06 264.00 41.06
5*7Y 6.75 -0.50 6.20 473 3.87 10.50 0.75 15.25 0.25
5410V | 1450 -0.75 1360 1116 961 2225 425 3075 375
7*10Y 7.75 -0.25 7.40 6.44 5.74 12.75 3.25 16.75 3.00 IRS
10*12Y 3.75 0.00 3.70 4.04 3.83 450 -0.25 7.75 -0.25 06M oDD
10*15Y 5.50 0.00 545 5.56 501 6.00 -0.75 15.00 -0.75 09M  |7375/74/7425 Tenor
10%20Y 7.25 0.00 7.20 7.04 5.36 7.50 -11.00 31.00 -11.00 01y [805/8125
15Y [91/915/925
02y [9975/15/175
Tenor Lv. | 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y [11.25/135/1475
1y 1.845 -0.40 1.843 1.833 1.833 1.885 1.297 2.720 1.237 04y
1.5Y 2.026 -0.40 2.025 2014 1.998 2.050 1302 2.820 1232 05Y [245/2525
2y 2162 -2.50 2176 2.150 2.104 2.230 1.295 2.920 1.225 07Y SPRD
3y 2.260 -3.00 2.264 2222 2.155 2.306 1.250 3.050 1.200 10Y
4y 2413 -4.30 2438 2397 2314 2.496 1310 3.280 1232 12Y
5Y 2517 -4.50 2,542 2.490 2.380 2.602 1.270 3.410 1217 15Y
7Y 2,662 -4.70 2,679 2,619 2.508 2.728 1357 3.563 1.270 20Y
10Y 2.764 -4.80 2771 2.686 2.564 2812 1.424 3.750 1355
20Y 2719 -3.80 2719 2623 2.528 2.757 1457 3.943 1430 BRS
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d €D 165 0.00 KTB 107.58 0.11 107.62 | 107.70 | 107.58 u| T1 T-2 T3 T4 T5 T6
CALL 1.46 -4.00 LKTB 119.20 047 119.43 119.68 119.12 EEEE] 162 A 32 130 133 175 134 183 84
2 o 45,602 92l | 15317 30,285 31,390 66,829 35,432 53,815 32,420
(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 -3.25 -1.10 -1.59 117 -1.30 9.00 -17.75 11.00 -17.75 2o 22|, ™ 77+ &2t opz.
1.5Y -9.35 -1.85 -7.36 -5.36 -791 240 -19.10 7.00 -19.10 012 2 22|7F 7} SI2H0| 2 YBRIA NS 2 Z2ISH &S Higre
2y -14.20 -0.25 -13.57 -10.84 -11.57 -1.35 -25.15 5.50 -25.15
3y -12.00 -1.00 -10.15 -7.86 -8.19 475 -19.50 8.75 -19.50 IRS, M7t 812t Op2t Ao Eaey
4y -19.05 0.05 -19.27 -18.83 -18.61 -6.25 -30.35 2.00 -30.35 D SA| S| THE OFHALA M 29i7|7 RS AIZO)E 1012 Ojo|HE
5Y -24.20 0.00 -24.39 -23.88 -2148 -2.25 -27.25 455 -27.25 oM =S = ERAT eE wT e
7Y -31.95 -0.30 -31.87 -32.06 -30.44 -10.10 -37.65 -3.75 -37.65
10Y -34.40 -045 -33.65 -32.32 -30.34 -12.95 -38.70 -6.50 -38.70 CRS, 22| 82t ot
20Y -22.65 -145 2121 -18.95 -21.31 -14.75 -48.50 -1.45 -48.50




