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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 13900 -0.75 14145 15181 1.6621 1.9125 13900 1.9125 1.2875 -78,00 150 1y oA4750 0.50 14550 0.4700 1%2Y -1950 -2.00
oM 13175 -1.00 13545 14574 1.6029 1.9125 13175 1.9125 1.2500 -78.25 150 1.5Y 0.3900 0.00 14650 1.0400 2°3Y -3.50 0.00
1y 1.2550 -1.00 13035 14104 1.5550 1.9200 1.2550 1.9200 1.2200 -83.00 0.50 2y 0.2800 -150 1.5200 1.0900 2*5Y -6.50 0.50
1.5Y 11725 -1.50 1.2330 1.3509 1.4930 2.0250 11725 2.0250 11725 -81.50 0.50 3y 0.2450 -150 1.6000 0.2450 34y -0.50 0.50
2y 1.1100 -2.00 11785 1.2993 1.4443 2.1150 1.1100 2.1150 1.1100 7950 0.75 ay 0.2400 -1.00 1.6550 0.2400 3*5Y -3.00 0.50
3y 1.0600 -2.00 11345 1.2640 1.4041 2.2225 1.0600 2.2225 1.0600 -80.75 0.75 5Y 0.2150 -1.00 1.7100 0.2150 4*5Y 250 0.00
4y 1.0350 -175 1.1080 1.2479 13867 2.2900 1.0350 2.2950 1.0350 -77.00 0.75 7Y 0.2500 -1.00 1.8250 0.2500 5+7Y 350 0.00
5Y 1.0225 -175 1.0975 1.2399 13758 23350 1.0225 2.3400 1.0225 -63.25 1.00 10Y 0.4050 -1.00 1.9800 0.4050 5+10Y 19.00 0.00
7Y 1.0200 -1.75 1.0955 1.2400 13718 23825 1.0200 2.3950 1.0200
10y 1.0375 -2.00 1.1200 1.2756 14034 24475 1.0375 24850 1.0375 u.s. TREASURY (3= ALY 7|F M)
12Y 1.0550 -2.00 11390 1.2954 14255 24875 1.0550 2.5225 1.0550 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.0350 -3.00 1.1300 1.2889 14224 2.5075 1.0350 2.5400 1.0350 2y 1.6130 0.0159 1.5971 1.5773 1.7138 29773 15773 29773 0.5200
20Y 0.9825 -4.00 1.0875 1.2545 13921 2.5300 0.9825 2.6500 0.9825 10Y 17336 0.0261 1.7075 17128 1.8462 3.2382 1.7075 3.2382 13600
6*9M -7.25 -0.25 -6.00 -6.08 592 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M -6.25 0.00 -5.10 -4.70 -4.79 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
172y -14.50 -1.00 -12.50 -11.11 -11.08 2050 -14.50 23.00 -14.50 2y 44.80 459 4021 37.53 4418 103.03 10.79 103.03 -130.00
273Y -5.00 0.00 -440 -353 -4.01 11.50 -5.00 13.25 -5.00 10Y 48.66 341 4525 46.58 50.62 98.82 8.95 98.82 -47.20
2*4Y -7.50 0.25 -7.05 -5.14 -5.76 18.50 -8.25 23.50 -8.25
2*5Y -8.75 025 -8.10 -5.94 -6.84 2325 -10.00 34,00 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 2550 0.25 -2.65 -1.61 -175 750 325 11.25 -3.25 IRS 2*10Y | -7.25 0.00 -7.25 775 -4.25 3575 -9.50 62.75 -9.50
3*5Y 375 0.25 -3.70 241 -2.83 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 820 2.20 6.00 450 6.80 63.50 430 82.90 430
4*5Y -1.25 0.00 -1.05 -0.80 -1.08 525 -2.25 10.75 -2.25 UST 2*10Y| 1206 1.02 11.04 1355 1324 58.40 -2340 177.00 -2340
5+7Y -0.25 0.00 -0.20 0.01 -040 6.25 -175 1475 -1.75
5+10¥ 150 -0.25 225 358 275 14.00 050 3075 050
7*10Y 175 -0.25 245 356 315 775 175 16.75 175 IRS
10*12Y 175 0.00 1.90 1.98 221 450 175 7.00 -0.25 06M DD
10*15Y -0.25 -1.00 1.00 133 1.90 6.75 -0.25 12.50 -0.75 09M Tenor
10%20Y -5.50 -2.00 -3.25 211 -1.13 10.25 -5.50 24.25 -11.00 o1y
15y |17/25
o2y 15715y -13
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y |65/675/06 1520y -18
1y 1.224 -150 1.263 1346 1.502 1.928 1.224 1.935 1.224 04y
1.5Y 1185 -3.70 1.250 1.345 1499 2113 1185 2113 1.185 05y |25
2y 1165 -3.00 1232 1337 1488 2212 1165 2.230 1165 07y [175 SPRD
3y 1147 -1.80 1.207 1314 1457 2308 1.147 2315 1.147 10v
4y 1175 -1.10 1234 1356 1.504 2486 1175 2502 1175 12Y
5Y 1177 -0.90 1.234 1353 1493 2592 1177 2,602 1177 15Y
7Y 1.235 -0.90 1.289 1418 1.565 2711 1.235 2728 1.235 20y |99
10y 1.247 -0.80 1300 1434 1.583 2.815 1.247 2.815 1.247 1y CcCS 47
20Y 1.245 -1.20 1.294 1436 1.609 2790 1.245 2817 1.245 s |1y CCS 475
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 149 0.00 KTB 11133 0.03 11133 11139 111.28 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 148 -2.00 | LkTB | 135.05 0.05 13515 | 13540 | 134.92 Hepdg 161 A 13 148 113 100 118 87 80
2 o | 45,735 o2l | 1605 44,130 37,125 31,742 39,528 38,972 30,155
(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 3.10 0.50 401 6.46 535 1045 -9.65 1045 -17.75 2K 22|, BN 22| st
1.5Y -1.25 2.20 -1.66 0.56 -0.63 3.70 -11.65 3.70 -19.10
2y -5.50 1.00 -5.37 -3.82 442 -0.25 -15.20 -0.25 -25.15 IRS, § 77t 23] op2 AX7| 7t SAEy,
a0 S N T T R T HusoE Qu2lA), 2010] 099%0 ASIEN £E7| 7200] B2lE BA.
5Y -1545 -0.85 -13.65 -11.32 -11.68 -3.20 -27.25 0.10 -27.25
7Y -21.50 -0.85 -19.39 -17.80 -19.28 7.85 -34.75 7.50 -37.65 CRS, 2Y Ol TZHO| M 2| B}
10y -20.95 -1.20 -18.02 -15.86 -17.96 -7.50 -37.50 -7.50 -38.70
20Y -26.25 -2.80 -20.61 -18.18 -21.65 175 -29.60 175 -48.50




