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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 17125 -1.00 1.7315 1.7394 1.7258 1.7550 13900 2.6625 1.2875 -70,75 3.50 1y 1A1350 0.00 1.6200 0.7650 1*2Y 1A50 250
oM 1.7775 225 1.8095 1.8079 1.7892 1.8300 14100 26825 1.2500 -80.50 3.00 1.5Y 11400 -150 1.6600 0.8100 2°3Y 2550 -2.00
1Y 1.8425 350 1.8860 1.8758 1.8506 1.9100 14350 2.7100 1.2200 -88.50 175 2y 11500 250 1.6950 0.8650 2*5Y 12,50 -4.00
1.5Y 1.9450 450 1.9985 1.9818 1.9545 2.0250 14625 2.7700 1.1900 -96.75 -0.50 3y 11750 4550 1.7550 0.9550 34y 450 -1.50
2y 2.0350 425 2.0860 2.0610 2.0325 2.1150 14700 2.8275 11675 -99.00 -1.25 ay 1.2200 -6.00 1.8000 1.0150 3*5Y 10.00 -2.00
3y 2.1425 -4.00 2.1910 2.1635 2.1345 22225 1.5050 2.9275 11550 -98.00 -2.00 5Y 12750 -6.50 1.8500 1.0350 4*5Y 550 -0.50
4y 2.2100 475 2.2590 2.2335 2.2003 2.2950 15625 3.0475 11575 -88.00 -2.25 7Y 14350 -6.50 1.8950 1.0400 5+7Y 16.00 0.00
5Y 2.2550 450 23030 2.2795 2.2448 2.3400 16125 31600 11575 7175 -2.25 10Y 16750 -6.50 2.0500 1.0500 5+10Y 40.00 0.00
7Y 23150 425 23550 23293 2.2944 2.3950 1.6825 33125 11675
10Y 23925 425 24245 23975 23648 24850 17725 3.4600 12125 u.s. TREASURY (32 99 7|F MYH|)
12y 24325 425 24645 24406 24085 25225 1.8000 3.4950 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 24550 425 24860 24610 24283 2.5400 1.7900 35175 1.2150 2y 2.5446 -0.0242 2.5688 2.5892 2.5890 25892 11410 25892 0.3000
20Y 2.4900 325 25120 24844 24497 2.5600 1.7000 3.6675 1.2150 10Y 3.0587 -0.0544 31131 3.0982 3.0760 31131 2.0387 31131 1.3600
6*9M 650 -1.25 7.80 6.85 6.34 12.50 -1.75 12.50 -6.00 U.S. TREASURY - KTB 3= 99 7|F MU
9*12M 650 125 7.65 6.79 6.14 10.50 -0.75 10.50 425 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
172y 19.25 -0.75 20.00 1853 18.19 23.00 050 23.00 -5.50 2y 42.26 158 40.68 40.72 37.90 4226 5343 4226 -251.80
2*3Y 10.75 0.25 10.50 10.25 1021 13.25 350 13.25 -1.75 10Y 30.87 -0.74 3161 3162 26.10 4740 2446 4740 -98.50
2*4Y 17.50 -0.50 17.30 17.25 16.78 2175 850 2475 -1.75
2*5Y 22,00 -0.25 21.70 2185 21.23 27.25 11.75 36.00 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 675 -0.75 6.80 7.00 657 8.50 3.25 12.50 -0.50 IRS 2*10Y | 3575 0.00 3575 3275 33.25 42.50 19.50 66.00 275
3*5Y 11.25 -0.50 11.20 11.60 11.03 14.00 6.00 2350 -0.50 KTB 2*10Y| 62.80 -0.70 63.50 60.00 60.50 68.70 35.80 86.20 11.80
4*5Y 450 0.25 440 460 445 6.25 225 11.25 -0.25 UST 2*10Y| 5141 -3.02 5443 50.90 4870 135.50 41.06 249.00 41.06
5+7Y 6.00 0.25 5.20 497 4.96 10.50 2550 15.25 0.25
5)10Y | 1375 025 1215 1180 12.00 2150 725 3075 375
7*10Y 7.75 0.00 6.95 6.83 7.04 12.25 425 16.75 3.00 IRS
4.00 0.00 4.00 431 437 450 175 775 -0.25 06M |7175 Sl
10*15Y 6.25 0.00 6.15 6.35 6.36 6.50 175 15.00 -0.75 09M  |79.25 Tenor
10*20Y 975 1.00 875 8.69 850 9.75 -11.00 31.00 -11.00 01y [86/87.25
15Y 965
02v_ 35 /375/04/55 Gia 135
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 2y 1925
1y 1.835 -3.00 1.882 1.866 1.878 1.935 1.400 2,691 1.237 04y 57Y 06
1.5Y 2.009 -3.80 2.070 2,047 2.040 2113 1517 2750 1.232 05Y |2925/295 7%8Y 25
2y 2122 -4.00 2178 2164 2154 2.230 1.560 2.830 1.225 07y  [33.25 SPRD
3y 2.220 4550 2.275 2.256 2.240 2315 1.600 2.920 1.200 0y 4125
4y 2399 490 2453 2435 2413 2502 1722 3.190 1.232 12Y
5Y 2502 -5.00 2557 2532 2488 2,602 1.770 3.283 1217 15Y
7Y 2636 -4.80 2.681 2656 2615 2728 1.965 3.487 1.270 20y |5075
10Y 2.750 470 2787 2758 2705 2.815 2.047 3.680 1355 3y CCS 17
20Y 2.760 270 2776 2754 2707 2792 2.110 3.905 1430 e
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.65 0.00 KTB 107.76 0.17 107.63 107.76 107.61 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 145 0.00 | LkTB | 11945 0.52 119.07 | 11945 | 118386 Hepsig 169 74 28 141 102 86 61 83 9%
2 o | 53,537 2 gl | 53527 0,010 34,548 31,626 27,565 30,148 28,403
(1-2v 9 3-10Y 23,258 A7t} Z 7|%)
Tenor | Lv. | MWel | SMA | 20MA | GOMA | 1vMax | 1VMin | 3VMax | 3VMin
1y 0.75 -0.50 0.44 1.03 -2.77 9.00 -11.20 11.00 -17.75 oK) 22, 3HS EX| LHl0f M2 7|2 2|7} O[O\ Rl 7}20| HE Hio|H AA| AZ0| 22| &2t
1.5Y -6.40 -0.70 715 -6.55 -8.54 240 -15.60 7.00 -19.10
2y -8.70 -0.25 916 -10.25 -1213 -135 -18.30 5.50 -25.15 IRS, 22| oF2t. Hm Sayey,
I M W o | v | i | e o [ 2w | aom Ikt 2020 87| B FHUOE oM NYUAOIHE 2201 24 22 el
5Y 2470 0,50 -2540 -25.26 2432 -9.60 -27.25 455 -27.25
7Y -32.10 055 -32.56 3272 -32.05 -21.90 -35.40 -3.75 -37.65 CRS, 1YZ M|Qlst 72| 2| 313 A2 SHEY.
10Y -35.75 045 -36.27 -36.04 -33.98 -23.70 -38.70 -8.20 -38.70
20Y -27.00 055 2638 -26.98 -25.77 -14.75 -48.50 -145 -48.50




