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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 1.7800 -0.25 1.7750 1.7754 1.7603 1.8075 14025 2.5600 1.2875 -58,75 175 1y 12500 -2.00 1.6200 0.8600 1%2Y -7Aoo 0.50
oM 1.8150 -0.25 1.8100 1.8069 1.8040 1.8500 14425 2.5125 1.2500 -64.00 -1.50 1.5Y 1.2200 -2.00 1.6600 0.9050 2°3Y 1.00 0.50
1y 1.8375 -0.25 1.8295 1.8305 1.8339 1.9100 1.4825 24825 1.2200 -69.50 -0.25 2y 1.1800 -150 1.6950 0.9200 2*5Y 6.00 0.50
1.5Y 1.8600 -0.50 1.8535 1.8629 1.8779 2.0250 1.5400 24825 1.1900 -71.00 1.00 3y 1.1900 -1.00 1.7550 0.9850 34y 1.00 0.00
2y 1.8750 -1.25 1.8745 1.8915 1.9092 2.1150 1.5875 24975 11675 -73.00 1.25 4y 1.2000 -1.00 1.8000 1.0700 3*5Y 5.00 0.00
3y 1.9000 -2.00 1.9055 1.9286 1.9517 2.2225 1.6600 2.5800 11550 7150 1.25 5Y 1.2400 -1.00 1.8500 11350 4*5Y 4.00 0.00
4y 1.9300 -2.25 1.9350 1.9599 1.9888 2.2950 1.7100 2.6625 11575 -68.25 1.25 7Y 1.3050 -1.00 1.8950 12150 5+7Y 6.50 0.00
5Y 1.9550 -2.25 1.9585 1.9879 2.0190 2.3400 1.7475 2.7250 11575 -56.00 1.25 10Y 1.4950 -1.00 2.0500 1.3300 5+10Y 2550 0.00
7Y 1.9875 -2.25 1.9890 2.0220 2.0565 2.3950 1.7950 2.8325 11675
10y 2.0550 -2.25 2.0535 2.0864 21216 24850 1.8750 2.9750 12125 u.s. TREASURY (3= ALY 7|F M)
12Y 2.0850 -2.25 2.0835 2.1150 2.1563 2.5225 1.9050 3.0275 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.0875 -2.25 2.0860 2.1170 2.1640 2.5400 1.9050 3.0725 1.2150 2y 2.8039 -0.0583 2.8622 2.8705 2.8952 29773 1.2620 29773 0.3100
20Y 2.0825 275 2.0860 2.1216 2.1695 2.5600 1.9075 3.1925 1.2150 10Y 3.0647 -0.0493 3.1140 3.1250 3.1424 3.2382 2.0387 3.2382 13600
6*9M 3.50 0.00 3.50 3.15 438 12.50 1.25 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 2.25 0.00 1.95 236 2.99 10.50 1.25 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y 375 -1.00 4.50 6.10 7.53 23.00 3.75 23.00 -5.50 2y 85.39 -6.83 92.22 94.55 96.32 103.03 -5343 103.03 -207.00
2*3Y 2550 -0.75 3.10 371 425 13.25 2550 13.25 -1.75 10Y 84.47 393 88.40 92.80 9354 98.82 -24.46 98.82 -76.20
2*4Y 5.50 -1.00 6.05 6.84 7.96 21.75 5.50 2350 -1.75
2*5Y 8.00 -1.00 840 9.64 10.98 27.25 8.00 34,00 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 3.00 -0.25 2.95 3.13 371 8.50 275 11.25 -0.50 IRS 2*10Y | 18.00 -1.00 19.00 17.25 17.25 42.50 17.25 62.75 275
3*5Y 5.50 -0.25 530 593 6.73 14.00 5.00 22.00 -0.50 KTB 2*10Y| 27.00 -2.00 29.00 27.20 27.50 63.50 2650 82.90 11.80
4*5Y 2.50 0.00 235 2.80 3.02 6.00 2.25 10.75 -0.25 UST 2+10Y| 26.08 0.90 25.18 2545 2472 98.63 1851 205.00 1851
5+7Y 3.25 0.00 3.05 341 375 775 2550 1475 0.25
5410 | 1000 0.00 950 985 1026 1725 725 3075 375
7*10Y 6.75 0.00 6.45 6.44 651 9.75 425 16.75 3.00 IRS
10*12Y 3.00 0.00 3.00 2.86 348 450 2.50 7.75 -0.25 06M DD
10*15Y 3.25 0.00 3.25 3.06 4.24 6.75 2.50 15.00 -0.75 09M Tenor
10%20Y 275 -0.50 3.25 353 479 10.25 275 31.00 -11.00 o1y
15Y [865
o2y 23y 03
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y 90 / 90.25 2*5y 8.25
1y 1.886 0.30 1.877 1.883 1.860 1.935 1.400 2403 1.237 04y 3*5y 55
1.5Y 1930 0.50 1.923 1.926 1.922 2113 1523 2445 1.232 05y |97 547y 3.25
2y 1.950 1.00 1938 1.953 1.955 2.230 1.625 2492 1.225 07y  |025 SPRD [9*10y 02
3y 1.945 0.50 1938 1.958 1978 2315 1.695 2.585 1.200 w0y |7.75
4y 2.050 0.10 2.036 2,052 2.092 2502 1.830 2767 1.232 12Y
5Y 2.058 -1.20 2.053 2,081 2.140 2,602 1.895 2.830 1217 15Y
7Y 2148 -1.00 2142 2178 2.247 2728 2.083 2.996 1.270 20Y
10Y 2.220 -1.00 2213 2.249 2319 2815 2.160 3.148 1355 15y 21
20Y 2172 0.20 2.155 2195 2.269 2792 2128 3327 1430 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.70 0.00 KTB 108.72 0.02 108.73 108.75 108.68 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 152 1.00 | LKTB | 12476 0.13 12472 | 124.80 | 12455 Hepsig 109 A 17 922 82 89 50 72 117
2 o | 28,378 22l | -6752 35,130 49,355 22,948 12,445 23,675 44,072
(1-2Y £, 3-10Y 21,258 AI7HE 7} # 7|%)
Tenor | Lv. | sl | SVA | 20MA | 6OMA | 1Y¥Max | 1vMin | 3YMax | 3VMin
1y -4.85 -0.55 -477 -5.23 -259 9.00 -11.20 11.00 -17.75 20K 22| =X Opz.
TSN =00 =100 -699 -633 437 240 -15.60 7.00 -19.10 LS, 01F RARMO|E, 359 182 FUFA & MRS AAKY 2 e gD, INUSLS S22 Esict 2
2y -7.50 -2.25 -6.39 -6.17 -4.56 -2.00 -18.30 5.50 -25.15 B 012 23] 5~108 7740 1bpH & of2 012t
3y -4.50 -2.50 321 -2.90 -2.65 0.30 -13.50 4.80 -19.50
4y -12.00 -2.35 -10.12 918 -10.29 -6.70 -25.00 2.00 -30.35 s N o
5Y 21030 105 2945 933 1210 7.95 2725 455 2725 RS= HZ0f Hloh M| 2 Bstet 1= Z2HE .
7Y -16.05 -1.25 -15.30 -15.55 -19.05 -13.95 -35.15 -4.70 -37.65 T U SIEYE R HZ0| WS 2T 2|AL
10y -16.50 -1.25 -15.93 -16.30 -19.70 -14.20 -37.50 -8.20 -38.70
20Y -8.95 -2.95 -6.90 -7.35 -9.95 -5.20 -38.25 -145 -48.50 CRSE M7 82 Op2t.




