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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 1.6975 -0.25 1.7080 17181 1.7077 1.7400 1.3650 2.6700 1.2875 -68,00 550 1y 1A1200 450 1.6200 0.7650 1%2Y 1&50 0.50
oM 1.7550 -0.25 1.7670 1.7788 17739 1.8125 13400 2.7075 1.2500 -69.00 575 1.5Y 1.2100 450 1.6600 0.9100 2°3Y 13.50 1.00
1y 1.8000 -1.00 1.8210 1.8385 1.8404 1.8850 13250 2.7450 1.2200 -65.50 7.50 2y 1.3050 5.00 1.6950 0.8850 2*5Y 29.00 2550
1.5Y 1.9000 -1.25 1.9225 1.9473 1.9537 2.0050 13100 2.8100 1.1900 -62.00 8.75 3y 1.4400 6.00 1.7550 0.8550 34y 7.50 1.00
2y 1.9600 -2.50 1.9925 2.0286 2.0384 2.1000 13000 2.8850 11675 -61.25 950 ay 15150 7.00 1.8000 0.8400 3*5Y 1550 150
3y 2.0600 275 2.0930 2.1350 2.1469 2.2175 13000 3.0275 11550 -57.25 10.00 5Y 15950 750 1.8500 0.8350 4*5Y 8.00 0.50
4y 21275 -2.50 2.1565 2.2020 2.2159 2.2950 13225 3.1450 11575 -47.75 12.00 7Y 1.7400 950 1.8950 0.8050 5+7Y 14.50 2.00
5Y 2.1675 -2.50 2.1965 2.2450 2.2625 2.3400 13475 3.2400 11575 -35.50 13.25 10Y 1.9250 11.00 2.0500 0.8100 5+10Y 33.00 3550
7Y 22175 -2.50 2.2450 2.2944 23151 2.3950 13950 3.3800 11675
10y 2.2800 -2.25 2.3035 23619 2.3885 24850 14650 3.5250 12125 u.s. TREASURY (3= ALY 7|F M)
12Y 2.3250 -2.25 2.3485 24066 24298 2.5225 14750 3.5600 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.3450 -2.25 2.3685 24266 24475 2.5400 14750 3.5825 1.2150 2y 2.2945 0.0081 2.2864 2.2379 2.2661 2.3489 0.7800 2.3489 0.2800
20Y 2.3675 -2.25 2.3910 24459 24656 2.5600 14525 37325 1.2150 10Y 2.8066 0.0265 2.7801 27382 27392 2.9500 1.7800 3.0300 13600
6*9M 575 0.00 5.90 6.06 6.63 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 450 -0.75 540 5.98 6.65 10.50 -1.50 10.50 -4.25 Tenor Lv. HQUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
172y 16.00 -150 17.15 19.01 19.80 23.00 250 23.00 -5.50 2y 2075 281 17.94 10.79 1311 2075 -70.50 2075 -264.00
273Y 10.00 -0.25 10.05 10.64 10.85 13.25 0.00 14.25 -1.75 10Y 19.66 535 1431 1012 1172 4740 2446 4740 -98.50
2*4Y 16.75 0.00 1640 17.34 17.75 2175 225 2775 -1.75
2*5Y 20.75 0.00 20.40 21.64 2240 27.25 475 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 6.75 0.25 6.35 6.70 6.90 8.50 225 14.00 -0.50 IRS 2*10Y | 32.00 0.25 3175 30.75 2975 42.50 16.50 68.25 275
3*5Y 10.75 0.25 1035 11.00 1155 14.00 475 25.00 -0.50 KTB 2*10Y| 5230 -0.70 53.00 50.70 48.70 68.70 23.00 89.00 11.80
4*5Y 4.00 0.00 4.00 430 465 6.25 225 11.25 -0.25 UST 2*10Y| 5121 184 4937 50.03 4731 135.50 41.06 264.00 41.06
5+7Y 5.00 0.00 4.85 4.94 527 10.50 2550 15.25 0.25
5410 | 1125 025 1070 1169 1260 2225 725 3075 375
7*10Y 6.25 0.25 5.85 6.75 734 1275 425 16.75 3.00 IRS
10*12Y 450 0.00 450 448 413 450 050 775 -0.25 06M |70 GEE
10*15Y 6.50 0.00 6.50 6.48 5.90 6.50 075 15.00 -0.75 09M  |755 Tenor
10%20Y 875 0.00 875 8.40 771 875 -11.00 31.00 -11.00 o1y
1.5Y
o2v 58 25 205/ 2075 /71
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 7*10Y 06
1y 1.856 270 1.887 1911 1.872 1.935 1.400 2720 1.237 0ay |15
1.5Y 1.985 -2.90 2017 2.051 2.042 2108 1415 2.820 1.232 05y [18/19
2y 2.087 -2.00 2119 2164 2168 2.230 1.390 2.920 1.225 07y SPRD
3y 2.160 350 2.202 2.250 2.253 2315 1385 3.050 1.200 0y |28
4y 2336 410 2381 2431 2419 2502 1477 3.280 1.232 12Y
5Y 2390 370 2422 2478 2502 2,602 1469 3410 1217 15Y
7Y 2,520 -3.00 2544 2.605 2634 2728 1576 3.563 1.270 20Y
10Y 2610 270 2.629 2.689 2714 2812 1.650 3.750 1355
20Y 2652 340 2653 2.689 2.688 2792 1.750 3.943 1430 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.65 0.00 KTB 107.89 0.11 107.76 107.91 107.76 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 4.00 | LKTB | 120.65 0.23 12033 | 120.66 | 120.30 Hepdg 87 41 46 34 41 71 86 108
2 o | 34,930 92 | 19275 15,655 7,964 10,335 22,857 24,100 29,500
(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 -5.60 1.70 -6.60 727 319 9.00 -17.75 11.00 -17.75
1.5Y -8.50 165 -9.49 -10.39 -8.86 240 -19.10 7.00 -19.10 IRS, M E0HS ZHS mo|m MEFE 22| 342
2y -12.70 -0.50 -12.67 -13.52 -12.99 -135 -25.15 5.50 -25.15 M7 HCE &7] 8IS 7420 5Y Ao Cp
3y -10.00 075 -10.88 -1147 -10.62 475 -19.50 8.75 -19.50
4y -20.85 1.60 -2241 -22.92 -20.27 -8.50 -30.35 2.00 -30.35 _
5Y -22.25 1.20 -22.59 -23.29 -23.96 -9.60 -27.25 4.55 -27.25 CRS, 22| &&. AHE AE|Z Y.
7Y -30.25 0.50 -29.92 3102 -31.93 -16.75 -37.65 -3.75 -37.65 Y0V & BI|TLoR R A ZXH0| LIRBEN F2| 45
10y -33.00 045 -32.51 -32.68 -32.57 -18.00 -38.70 -8.20 -38.70
20Y -2845 1.15 -26.22 -24.28 -22.24 -14.75 -48.50 -145 -48.50




