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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 1.7150 0.25 1.7105 1.7241 1.7069 1.7400 13650 2.6700 1.2875 -66,00 775 1y 1A1750 8.00 1.6200 0.7650 1*2Y 19Aoo -0.50
oM 1.7750 0.25 1.7730 1.7878 1.7735 1.8125 1.3400 2.7075 1.2500 -65.75 7.50 1.5Y 1.2800 8.00 1.6600 0.9100 2°3Y 12.00 -0.50
1Y 1.8350 0.25 1.8345 1.8500 1.8412 1.8850 13250 2.7450 1.2200 -65.50 7.25 2y 13650 7.50 1.6950 0.8850 2*5Y 25.00 -0.50
1.5Y 19375 0.50 1.9365 1.9601 1.9539 2.0050 13100 2.8100 1.1900 -64.75 7.00 3y 1.4850 7.00 1.7550 0.8550 34y 6.50 0.00
2y 2.0200 0.25 2.0215 2.0464 2.0387 2.1000 13000 2.8850 11675 -65.00 7.25 4y 1.5500 7.00 1.8000 0.8400 3*5Y 13.00 0.00
3y 2.1325 0.00 2.1340 2.1555 2.1454 22175 13000 3.0275 1.1550 -62.50 8.00 5Y 1.6150 7.00 1.8500 0.8350 4*5Y 6.50 0.00
4y 2.2000 025 2.2030 22234 2.2130 2.2950 13225 3.1450 11575 5475 8.00 7Y 1.7450 7.00 1.8950 0.8050 5+7Y 13.00 0.00
5Y 2.2400 -1.00 2.2465 2.2679 2.2594 2.3400 13475 3.2400 11575 ~44.00 8.00 10Y 1.9150 7.00 2.0500 0.8100 5+10Y 30.00 0.00
7Y 2.2925 -1.00 2.2965 23193 23112 2.3950 13950 33800 11675
10Y 23550 -1.00 2.3605 23933 23843 24850 14650 3.5250 12125 u.s. TREASURY (32 99 7|F MYH|)
12y 2.4000 -1.00 24055 24368 24250 25225 14750 3.5600 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.4200 -1.00 24255 24563 24420 2.5400 14750 3.5825 1.2150 2y 2.2741 -0.0046 2.2787 2.2662 2.2786 2.3489 0.7800 2.3489 0.2800
20Y 2.4400 -1.00 24395 24748 2.4580 2.5600 14525 3.7325 1.2150 10Y 27773 -0.0786 2.8559 2.8165 2.8247 2.9500 1.7580 3.0300 1.3600
6*9M 6.00 0.00 6.25 636 6.66 12.50 250 12.50 -6.00 U.S. TREASURY - KTB 3= 99 7|F MU
9*12M 6.00 0.00 6.15 6.23 6.77 10.50 -1.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
172y 18.50 0.00 18.70 19.64 19.75 23.00 250 23.00 -5.50 2y 1321 0.34 12.87 13.62 1336 15.69 -70.50 15.69 -264.00
2*3Y 11.25 -0.25 11.25 1091 10.67 13.25 0.00 14.25 -1.75 10Y 1073 -5.86 16.59 16.65 1377 4740 2446 4740 -98.50
2*4Y 18.00 -0.50 1815 17.70 1743 2175 1.00 2775 -1.75
2*5Y 22,00 -1.25 2250 2215 2207 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 6.90 6.79 6.75 8.50 050 14.00 -0.50 IRS 2*10Y | 3350 -1.25 3475 3250 34.00 42.50 11.25 68.25 275
3*5Y 10.75 -1.00 11.25 11.24 11.40 14.00 275 25.00 -0.50 KTB 2*10Y| 52.80 -1.20 54.00 52.00 54.20 68.70 20.00 89.00 11.80
4*5Y 4.00 -0.75 435 445 465 6.25 2.00 11.25 -0.25 UST 2*10Y| 5032 -7.40 5772 55.03 54.61 135.50 41.06 264.00 41.06
5+7Y 525 0.00 5.00 514 518 10.50 225 15.25 0.25
5410 | 1150 0.00 1140 1254 1249 2225 725 3075 375
7*10Y 6.25 0.00 6.40 7.40 731 1275 425 16.75 3.00 IRS
10*12Y 450 0.00 450 435 4.06 450 050 775 -0.25 06M |71 GEE
10*15Y 650 0.00 6.50 630 576 6.50 -0.75 15.00 -0.75 09M Tenor
10*20Y 850 0.00 7.90 8.15 737 8.50 -11.00 31.00 -11.00 o1y |84
15y |93
oy 15 I567 3375
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min (13 1275/ 13 /1325 5*8y 07
1y 1.899 0.10 1.906 1.909 1.864 1.935 1.400 2720 1.237 04y 5*10Y 1125
1.5Y 2.031 0.00 2034 2.064 2.038 2108 1415 2.820 1.232 05Y |2425/245
2y 2142 -0.80 2151 2187 2164 2.230 1.390 2.920 1.225 07y SPRD
3y 2.225 -2.00 2.245 2275 2.246 2315 1385 3.050 1.200 0y 355
4y 2422 -1.80 2436 2443 2411 2502 1477 3.280 1.232 12Y
5Y 2457 -1.00 2.469 2510 2497 2,602 1455 3410 1217 15Y
7Y 2,584 -1.60 2597 2.640 2.629 2728 1557 3.563 1.270 20Y
10Y 2.670 -2.00 2.684 2721 2706 2812 1.632 3.750 1.355 3y CCS 515
20Y 2.662 -2.80 2677 2717 2676 2792 1.687 3.943 1430 e
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.65 0.00 KTB 107.63 0.04 107.59 107.63 107.57 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 120.03 0.20 119.88 | 120.03 | 119.80 Hepsg 108 7 38 70 135 145 88 91 86
2 o | 29,500 22l | 13825 15,675 43,437 40,690 30,520 22,375 37,335
(1-2v 9 3-10Y 23,258 A7t} Z 7|%)
Tenor | Lv. | FWel | SMA | 20MA | GOMA | 1vMax | 1vMin | 3VMax | 3VMin
1y -6.40 0.15 717 -5.92 233 9.00 -17.75 11.00 -17.75 3 xH 23|, E9st 0% 10| 22| o}2F 01 99 FAIME Oj
1.5Y 935 0,50 975 -1037 -845 240 -19.10 7.00 -19.10
S W o | r o e e e [ ow IRs 3v Of2 B4 32| 43 &3 % Eflf 32 243 A= G,
] ] | } } i ) ) ) e ~ o
4y -22.20 155 -23.26 -21.95 -19.76 -8.50 -30.35 2.00 -30.35 YHHoR H2IT 0| HICIHE 25, 3V 5YS SueR e &Y
5Y 2170 0.00 2223 2422 2374 -5.25 -27.25 455 -27.25
7Y -29.15 0.60 -30.05 -32.09 -31.78 -13.20 -37.65 -3.75 -37.65 CRS, X2 20| ePg=|eM MY F2| ¢ ot
10Y -31.50 1.00 3233 -32.76 3216 -14.70 -38.70 -8.20 -38.70
20Y -22.20 1.80 2371 -24.23 2176 -14.75 -48.50 -145 -48.50




