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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 1.7325 -1.25 1.7400 17196 17139 1.7450 13900 2.6700 1.2875 -70,25 4.00 1y 1A1600 2.50 1.6200 0.7650 1%2Y &oo -1.00
oM 1.7950 -1.25 1.7980 17771 1.7764 1.8125 1.4100 2.6925 1.2500 -76.75 375 1.5Y 11900 2.00 1.6600 0.8100 2°3Y 9.00 -0.50
1y 1.8625 -1.50 1.8630 1.8328 1.8372 1.8850 14350 27225 1.2200 -79.50 375 2y 1.2400 150 1.6950 0.8650 2*5Y 21.00 -0.50
1.5Y 1.9575 -175 1.9575 1.9269 1.9445 2.0050 14625 2.7875 1.1900 -81.25 3.25 3y 1.3300 1.00 1.7550 0.9550 34y 6.00 0.00
2y 2.0350 -2.25 2.0365 1.9949 2.0258 2.1000 1.4700 2.8525 11675 -82.75 3.25 ay 1.3900 1.00 1.8000 1.0150 3*5Y 12.00 0.00
3y 2.1425 -2.25 2.1370 2.0881 21325 2.2175 1.5050 2.9825 11550 8175 3.00 5Y 14500 1.00 1.8500 1.0350 4*5Y 6.00 0.00
4y 22175 -2.25 2.2050 2.1479 2.2006 2.2950 1.5625 3.1075 11575 -71.75 3.00 7Y 1.6000 1.00 1.8950 1.0400 5+7Y 15.00 0.00
5Y 2.2675 -2.00 2.2515 2.1908 2.2479 2.3400 16125 3.2125 11575 -56.75 3.00 10Y 1.8200 1.00 2.0500 1.0500 5+10Y 37.00 0.00
7Y 23175 -2.00 2.2990 22371 23011 2.3950 1.6825 3.3550 11675
10y 2.3875 -2.00 2.3690 2.3049 2.3766 24850 1.7700 3.4975 12125 u.s. TREASURY (32 99 7|F MYH|)
12Y 24325 -2.00 24140 2.3499 24190 2.5225 17775 3.5375 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 24525 -2.00 24340 2.3699 24380 2.5400 17775 3.5550 1.2150 2y 2.4834 -0.0079 2.4913 2.4705 2.4743 24913 1.0910 24913 0.3000
20Y 24750 -2.00 24565 23924 24582 2.5600 1.7000 3.7050 1.2150 10Y 2.9833 -0.0449 3.0282 3.0028 2.9757 3.0282 2.0387 3.0300 13600
6*9M 6.25 0.00 5.80 575 6.25 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 675 -0.25 6.50 556 6.08 10.50 -1.25 10.50 425 Tenor Lv. HQUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
172y 17.25 -0.75 17.35 16.21 18.86 23.00 050 23.00 -5.50 2y 34.84 131 3353 3355 33.23 34.87 -69.60 34.87 -251.80
2*3Y 10.75 0.00 10.05 9.32 10.67 13.25 3.00 1375 -1.75 10Y 2433 -1.79 26.12 28.28 2537 4740 2446 4740 -98.50
2*4Y 18.25 0.00 16.85 15.30 17.48 2175 7.00 2775 -1.75
2*5Y 2325 025 2150 19.59 2221 27.25 9.75 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 7.50 0.00 6.80 5.98 6.81 8.50 275 14.00 -0.50 IRS 2*10Y | 3525 0.25 35.00 33.00 3275 42.50 19.50 68.25 275
3*5Y 12.50 0.25 1145 10.26 1154 14.00 5.25 25.00 -0.50 KTB 2*10Y|  60.50 -0.60 61.10 58.50 58.00 68.70 35.80 89.00 11.80
4*5Y 5.00 0.25 465 429 473 6.25 225 11.25 -0.25 UST 2*10Y| 49.99 370 53.69 53.23 50.14 135.50 41.06 264.00 41.06
5+7Y 5.00 0.00 475 464 532 10.50 2550 15.25 0.25
5410 | 1200 0.00 1175 1141 1287 2225 725 3075 375
7*10Y 7.00 0.00 7.00 6.78 755 1275 425 16.75 3.00 IRS
10*12Y 450 0.00 450 450 4.24 450 050 775 -0.25 06M COE
10*15Y 650 0.00 6.50 6.50 6.15 6.50 -0.75 15.00 -0.75 09M Tenor
10*20Y 875 0.00 875 875 8.16 875 -11.00 31.00 -11.00 01y |875/87
15Y |965/9575
o2v (475 5V 2275
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |15
1y 1.856 -0.80 1.857 1.856 1.877 1.935 1.400 2720 1.237 04Y  |225/2225/22
1.5Y 2018 -0.80 2,015 2.006 2.040 2108 1517 2775 1.232 05Y  [275
2y 2135 210 2137 2.109 2158 2.230 1.560 2.840 1.225 07y  [3275 SPRD
3y 2222 250 2222 2188 2.245 2315 1.600 2.930 1.200 10v
4y 2410 250 2.409 2363 2410 2502 1722 3.190 1.232 12Y
5Y 2,500 250 2.489 2427 2487 2,602 1.770 3320 1217 15Y  |46.25
7Y 2634 -2.60 2622 2554 2.620 2728 1.965 3510 1.270 20Y
10Y 2.740 270 2723 2,644 2708 2812 2.047 3.700 1.355
20Y 2.740 -150 2734 2.662 2703 2792 2.110 3.905 1430 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.65 0.00 KTB 107.66 0.08 107.59 107.66 107.58 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 11944 0.24 119.19 | 11944 | 11917 Hepsg 88 71 51 139 97 97 84 65 74
2 o | 25,285 22l | -18958 44,243 25,955 27,425 28,240 17,940 21,140
(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 0.65 -0.70 0.64 234 -3.99 9.00 -16.60 11.00 -17.75 2% 22|, (S 220 o
TSN =605 =055 579 7.8 -9.52 240 -19.10 7.00 -19.10 OtAlOFEtOI M 0|2 108 27t ME 2Ol Ykt ECB7L SeHEM|M HE7| 7|ZE5 BY Zo|Y Mo FAjHEL
2y -10.00 -0.15 -10.05 -1144 -13.18 -135 2325 5.50 -25.15 A2 LR,
3y 795 0.25 -8.52 -10.02 -11.23 475 -18.50 875 -19.50
4y -19.25 0.25 -20.36 -21.50 -20.91 -8.50 -30.35 2.00 -30.35 N
5Y 2325 0.50 2379 2366 23.94 29,60 27.25 4,55 27.25 IRS, B2t
7Y -31.65 0.60 -32.28 -31.66 -31.87 -21.90 -37.65 -3.75 -37.65 OFAOFAIZ O O] S 2| 3H&0) S A 240t 25H0] B Z 22 AH2jElE 2&
10y -35.25 0.70 -35.38 -33.94 -33.12 -23.70 -38.70 -8.20 -38.70
20Y -26.50 -0.50 -27.77 -26.95 -2448 -14.75 -48.50 -145 -48.50 CRS, FX A2t0| ®BtS HIO} AL




