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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 1.7050 0.00 17135 17241 1.7065 1.7400 1.3650 2.6700 1.2875 -73,00 -9.00 1y 10900 -10.50 1.6200 0.7650 1%2Y 20A50 5.50
oM 1.7650 -0.50 1.7755 1.7880 17728 1.8125 13400 2.7075 1.2500 -71.25 -5.00 1.5Y 1.2050 -7.00 1.6600 0.9100 2°3Y 12.00 2.00
1y 1.8200 -1.50 1.8385 1.8503 1.8408 1.8850 13250 2.7450 1.2200 -70.75 -3.00 2y 1.2950 -5.00 1.6950 0.8850 2*5Y 25.00 4.00
1.5Y 19175 -2.00 1.9445 1.9603 1.9533 2.0050 13100 2.8100 1.1900 -69.50 -0.50 3y 14150 -3.00 1.7550 0.8550 34y 6.50 1.00
2y 2.0025 -2.00 2.0310 20471 2.0376 2.1000 13000 2.8850 11675 -69.75 0.75 4y 1.4800 -2.00 1.8000 0.8400 3*5Y 13.00 2.00
3y 2.1100 -2.50 2.1425 2.1568 2.1429 2.2175 13000 3.0275 11550 -67.25 2.25 5Y 1.5450 -1.00 1.8500 0.8350 4*5Y 6.50 1.00
4y 2.1775 275 22125 2.2251 2.2094 2.2950 13225 3.1450 11575 -59.00 2.25 7Y 16750 -1.00 1.8950 0.8050 5+7Y 13.00 0.00
5Y 22175 3.25 2.2580 2.2709 2.2555 2.3400 13475 3.2400 11575 -48.25 2.50 10Y 1.8450 -1.00 2.0500 0.8100 5+10Y 30.00 0.00
7Y 2.2650 3.25 2.3060 23233 2.3066 2.3950 13900 3.3800 11675
10Y 2.3275 -3.50 2.3745 24001 23792 24850 14425 3.5250 12125 u.s. TREASURY (32 99 7|F MYH|)
12Y 23725 -3.50 24195 24431 24195 2.5225 1.4500 3.5600 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.3925 -3.50 24395 24624 24363 2.5400 14525 3.5825 1.2150 2y 2.2662 -0.0124 2.2786 2.2993 2.3489 2.3489 0.7800 2.3489 0.2800
20Y 24125 -3.50 24535 24809 24516 2.5600 14375 37325 1.2150 10Y 2.8165 -0.0082 2.8247 2.8833 2.8971 2.9500 1.7400 3.0300 13600
6*9M 6.00 -0.50 6.20 6.39 6.63 12.50 250 12.50 -6.00 U.S. TREASURY - KTB 3= 99 7|F MU
9*12M 5.50 -1.00 630 6.23 6.80 10.50 -1.50 10.50 425 Tenor Lv. HQUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
172y 18.25 -0.50 19.25 19.69 19.69 23.00 325 23.00 -5.50 2y 13.62 0.26 1336 1093 15.69 15.69 -70.50 15.69 -264.00
2*3Y 10.75 -0.50 1115 10.96 10.53 13.25 0.00 14.25 -1.75 10Y 16.65 2.88 1377 1613 1651 4740 2446 4740 -98.50
2*4Y 17.50 -0.75 1815 17.80 17.18 2175 1.00 2775 -1.75
2*5Y 21.50 -1.25 22.70 2238 2179 27.25 325 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 675 -0.25 7.00 6.84 6.65 8.50 050 14.00 -0.50 IRS 2*10Y | 3250 -150 34.00 3475 35.00 42.50 11.25 68.25 275
3*5Y 10.75 -0.75 1155 1141 11.26 14.00 275 25.00 -0.50 KTB 2*10Y| 52.00 220 54.20 53.20 54.00 68.70 20.00 89.00 11.80
4*5Y 4.00 -0.50 455 457 461 6.25 175 11.25 -0.25 UST 2*10Y| 5503 042 54.61 58.40 54.82 135.50 41.06 264.00 41.06
5+7Y 475 0.00 4.80 524 511 10.50 2.00 15.25 0.25
5410 | 1100 -0.25 1165 12.93 1237 2225 725 3075 375
7*10Y 6.25 -0.25 6.85 7.69 7.26 1275 425 16.75 3.00 IRS 6Y 24 /2375
10*12Y 450 0.00 450 430 403 450 050 775 -0.25 06M DD
10*15Y 650 0.00 6.50 6.23 570 6.50 -0.75 15.00 -0.75 09M Tenor
10*20Y 850 0.00 7.90 8.08 7.24 8.50 -11.00 31.00 -11.00 01y |825/82
15y 9175
02v 00/ 9975 /025 VAR
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |10.75 1°3Y 29
1y 1.898 -1.00 1918 1.905 1.862 1.935 1.400 2720 1.237 04y [17.25 4*6Y 65
1.5Y 2016 -1.10 2.049 2.064 2037 2108 1415 2.820 1.232 05Y |225/22/2175
2y 2130 -150 2170 2189 2162 2.230 1.390 2.920 1.225 07y SPRD
3y 2222 230 2.263 2277 2242 2315 1375 3.050 1.200 10v
4y 2407 -3.00 2450 2440 2.406 2502 1455 3.280 1.232 12Y
5Y 2435 -4.00 2486 2515 2493 2,602 1429 3410 1217 15Y
7Y 2564 370 2615 2,646 2624 2728 1527 3.563 1.270 20Y
10Y 2.650 370 2703 2727 2.699 2812 1.597 3.750 1.355
20Y 2.655 -2.60 2.689 2724 2.668 2792 1.655 3.943 1430 e
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.65 0.00 KTB 107.65 0.11 107.63 107.67 107.60 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 146 -4.00 | kB | 12021 0.39 120.25 | 12029 | 12011 Hepsg 135 7 -10 145 88 91 86 85 9%
2 o | 43,437 92l | 2747 40,690 30,520 22,375 37,335 34,015 27,800
(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 -7.80 -0.50 -7.95 -5.48 215 9.00 -17.75 11.00 -17.75 2K 22|, 22| st opzt.
1.5Y -9.85 -0.90 -1047 -1041 -8.42 240 -19.10 7.00 -19.10 02 YA 20| M2 HMAIAL MS 2 22| 82t AYMESL RE FAIA|RO| 2 Zo2 28D ™Y 2271 S0
2y -12.75 -0.50 -13.88 -14.15 -1246 -135 -25.15 5.50 -25.15 5= o olo| mfa x Zo MBS
3y -11.20 -0.20 -12.03 -12.04 995 475 -19.50 875 -19.50 AN A SE0 KAV =2l 2T 727 5ok BM 52 HerHE
4y -22.95 0.25 -23.75 2149 -19.63 -8.50 -30.35 2.00 -30.35
RS, 2| &2t otz
5Y -21.75 0.75 -22.84 2442 -2373 -5.25 -27.25 455 -27.25
7Y -29.90 045 -30.92 -32.32 -31.76 -13.20 -37.65 -3.75 -37.65 712 SEL. AR Moo 2 £27} ROIHS.
10y -32.25 0.20 -32.87 -32.68 -32.00 -14.70 -38.70 -8.20 -38.70
20Y -24.25 -0.90 -23.51 -24.30 -21.68 -14.75 -48.50 -145 -48.50 CRS, 22| st2topzt.




