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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 1.7750 -0.50 1.7760 17738 17611 1.8075 14025 2.5600 1.2875 -62,25 -3.50 1y 12100 -4.00 1.6200 0.8600 1%2Y -350 3.50
oM 1.8100 -0.50 1.8110 1.8051 1.8045 1.8500 14425 25125 1.2500 -65.75 -175 1.5Y 1.1950 -2.50 1.6600 0.9050 2*3Y 1.50 0.50
1y 1.8325 -0.50 1.8315 1.8280 1.8343 1.9100 14825 24825 1.2200 -69.00 0.50 2y 1.1750 -0.50 1.6950 0.9200 2*5Y 6.50 0.50
1.5Y 1.8525 -0.75 1.8545 1.8591 1.8780 2.0250 1.5400 24825 1.1900 -69.50 1.50 3y 1.1900 0.00 1.7550 0.9850 3*4Y 1.00 0.00
2y 1.8650 -1.00 1.8735 1.8864 1.9090 2.1150 15875 24975 11675 -71.50 1.50 4y 1.2000 0.00 1.8000 1.0700 3*5Y 5.00 0.00
3y 1.8850 -1.50 1.9015 1.9224 1.9513 22225 1.6600 2.5800 11550 -69.75 175 5Y 1.2400 0.00 1.8500 11350 4*5Y 4.00 0.00
4y 1.9150 -1.50 1.9310 1.9533 1.9883 2.2950 1.7100 26625 11575 -66.50 175 7Y 13050 0.00 1.8950 12150 5+7Y 6.50 0.00
5Y 1.9375 -175 1.9545 1.9808 20183 2.3400 1.7550 27250 11575 -54.00 2.00 10Y 1.4950 0.00 2.0500 13400 5+10Y 25.50 0.00
7Y 1.9700 -1.75 1.9855 2.0146 2.0557 2.3950 1.8075 2.8325 11675
10y 2.0350 -2.00 2.0505 20789 2.1208 24850 1.8850 2.9750 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 2.0650 -2.00 2.0805 2.1076 2.1554 2.5225 19175 3.0275 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.0675 -2.00 2.0830 2.1096 2.1629 2.5400 1.9225 3.0725 1.2150 2y 2.7872 -0.0167 2.8039 2.8622 2.8705 29773 1.2620 29773 0.3100
20Y 2.0625 -2.00 2.0810 2.1139 2.1681 2.5600 1.9325 3.1925 1.2150 10Y 3.0692 0.0045 3.0647 3.1140 3.1250 3.2382 2.0387 3.2382 13600
6*9M 3.50 0.00 3.50 3.14 435 12.50 1.25 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 2.25 0.00 2.05 2.29 2.98 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 3.25 -0.50 4.20 5.84 747 23.00 3.25 23.00 -5.50 2y 84.22 -117 85.39 92.22 94.55 103.03 -5343 103.03 -207.00
273Y 2.00 -0.50 2.80 3.60 423 13.25 2.00 13.25 -175 10Y 87.22 275 84.47 88.40 92.80 98.82 -24.46 98.82 -76.20
2*4Y 5.00 -0.50 575 6.69 7.93 21.75 5.00 23.50 -175
2*5Y 7.25 -0.75 8.10 9.44 10.93 27.25 7.25 34,00 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 3.00 0.00 2.95 3.09 3.70 8.50 275 11.25 -0.50 IRS 2*10Y | 17.00 -1.00 18.00 19.00 17.25 42.50 17.00 62.75 275
3*5Y 5.25 -0.25 530 5.84 6.70 14.00 5.00 22.00 -0.50 KTB 2*10Y| 25.20 -1.80 27.00 29.00 27.20 63.50 25.20 82.90 11.80
4*5Y 2.25 -0.25 235 2.75 3.00 6.00 2.25 10.75 -0.25 UST 2+10Y| 2820 212 26.08 25.18 2545 98.63 1851 205.00 1851
5+7Y 3.25 0.00 3.10 3.39 3.74 7.75 2.50 14.75 0.25
5410V | 975 -0.25 960 981 1025 1725 725 3075 375
7*10Y 6.50 -0.25 6.50 6.43 6.51 9.75 4.25 16.75 3.00 IRS
10*12Y 3.00 0.00 3.00 2.88 3.46 450 2.50 7.75 -0.25 06M DD
10*15Y 3.25 0.00 3.25 3.08 421 6.75 2.50 15.00 -0.75 09M Tenor
10%20Y 275 0.00 3.05 3.50 473 10.25 275 31.00 -11.00 o1y
1.5y |85
0zv PET
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y |885/8825
1y 1.886 0.00 1.880 1.883 1.861 1.935 1.400 2403 1.237 04y  |91.25
1.5Y 1930 0.00 1.925 1.926 1.923 2113 1523 2445 1232 05Y
2y 1.945 -0.50 1938 1.951 1.955 2.230 1625 2492 1.225 07Y SPRD
3y 1.940 -0.50 1936 1.954 1978 2315 1.700 2.585 1.200 10Y
4y 2.035 -1.50 2,037 2047 2.091 2.502 1.830 2767 1232 12Y
5Y 2,042 -1.60 2.052 2,075 2138 2.602 1.902 2.830 1217 15Y
7Y 2129 -1.90 2.140 2.170 2.244 2728 2.083 2.996 1.270 20Y
10y 2.197 -2.30 2.210 2.242 2316 2815 2.160 3.148 1355 1y CCS 21
20Y 2.170 -0.20 2.159 2.189 2.266 2792 2128 3.327 1430 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.70 0.00 KTB 108.76 0.04 108.77 108.80 108.74 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 151 -1.00 | LkTB | 124.99 0.23 12491 | 12512 | 12485 Hepsg 52 7 -57 109 92 82 89 50 72
2 o | 13,700 & | -14678 28,378 35,130 49,355 22,948 12,445 23,675
(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 -5.35 -0.50 -4.85 -5.51 -2.70 9.00 -11.20 11.00 -17.75 2K 22|, ®ohy| 9T 2g| o
1.5Y 775 -0.75 -7.01 -6.65 -448 240 -15.60 7.00 -19.10
2y -8.00 -0.50 -6.49 -6.44 -4.63 -2.00 -18.30 5.50 -25.15 IRS, § 77t 23] op2t o Sy,
3y -5.50 -1.00 349 -3.19 -2.66 0.30 -13.50 4.80 -19.50 e oo o
G T RN
4y -12.00 0.00 -10.62 941 -10.29 -6.70 -25.00 2.00 -30.35
5Y -1045 -0.15 979 -9.40 -11.95 -7.95 -27.25 455 -27.25
7Y -15.90 0.15 -1547 -15.58 -18.86 -13.95 -35.15 -4.70 -37.65 CRS, 2Y O[5t 17t 22| s}2t & 3Y 0|4 77t 2 Ot
10y -16.20 0.30 -15.97 -16.32 -19.50 -14.20 -37.50 -8.20 -38.70
20Y -10.75 -1.80 -7.84 -7.53 -9.82 -5.20 -38.25 -145 -48.50




