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gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.4400 3.25 1.3935 14241 14250 1.9125 1.3575 1.9125 1.2875 -69,25 -2.00 1y oA7500 4.00 14550 0.3900 1%2Y -11Aoo 3.00
oM 14425 475 1.3830 1.3798 1.3677 1.9125 1.2925 1.9125 1.2500 -71.50 1.75 1.5Y 0.7100 8.00 1.3950 1.1050 2+3Y 1.00 2.50
1y 14425 6.00 1.3675 1.3454 1.3235 1.9200 1.2225 1.9200 1.2200 -76.50 0.25 2Y 0.6400 7.00 1.3750 1.1550 2*5Y 0.50 3.00
1.5Y 14250 6.25 1.3450 1.3010 1.2645 1.9775 1.1350 2.0250 1.1350 -75.75 1.75 3y 0.6500 9.50 1.4100 0.0450 3*4Y -0.50 -0.50
2y 1.4050 6.75 1.3185 1.2630 1.2152 2.0450 1.0700 21150 1.0700 -76.25 1.25 4y 0.6450 9.00 1.4600 0.0350 3*5Y -0.50 0.50
3y 14075 7.75 1.3170 1.2449 1.1822 2.1400 1.0150 22225 1.0150 -76.50 225 5Y 0.6450 10.00 1.5300 0.0150 4*5Y 0.00 1.00
4y 14075 7.75 1.3225 1.2413 1.1690 2.2050 0.9875 2.2950 0.9875 -70.00 2.50 7Y 0.7100 10.00 1.5750 0.0750 5*7Y 6.50 0.00
5Y 1.4100 7.75 1.3285 1.2389 1.1598 2.2575 0.9775 2.3400 0.9775 -57.00 275 10Y 0.8750 10.00 1.7800 0.2550 5*10Y 23.00 0.00
7Y 1.4100 7.50 1.3335 1.2364 1.1546 23125 0.9725 2.3950 0.9725
10Y 1.4450 7.25 1.3720 1.2664 1.1804 2.3850 0.9925 2.4850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 14575 7.00 1.3870 1.2808 1.1970 24250 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 14550 7.25 1.3820 1.2721 1.1841 24525 0.9925 2.5400 0.9925 2y 1.6511 0.0161 1.6350 1.5712 1.5750 29773 1.3841 29773 0.5500
20Y 1.3850 7.25 1.3105 1.1963 1.1093 24825 0.9125 2.5600 0.9125 10Y 1.8466 0.0504 1.7962 1.7679 1.7688 3.2382 1.4607 3.2382 1.3600
6*9M 0.25 1.50 -1.05 -4.44 -5.73 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 0.00 1.25 -1.55 -344 -441 5.75 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -3.75 0.75 -4.90 -8.24 -10.83 17.50 -15.50 23.00 -15.50 2y 14.61 -5.69 20.30 17.72 20.30 103.03 7.91 103.03 -108.00
2*3Y 0.25 1.00 -0.15 -181 -3.30 10.50 -5.50 13.25 -5.50 10Y 6.96 -4.16 1112 13.09 12,68 98.82 3.89 98.82 -26.00
2*4Y 0.25 1.00 0.40 -2.18 -4.62 17.75 -8.25 21.75 -8.25
2*5Y 0.50 1.00 1.00 -241 -5.54 2275 -10.00 27.50 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 0.00 0.00 0.55 -0.36 -131 7.25 -3.25 9.50 -3.25 IRS 2*10Y |  4.00 0.50 3.50 375 6.75 35.50 -9.50 56.50 -9.50
3*5Y 0.25 0.00 115 -0.60 -2.23 12.25 -5.25 18.75 -5.25 KTB 2*10Y| 27.20 1.90 25.30 24.30 27.00 61.30 410 74.30 410
4*5Y 0.25 0.00 0.60 -0.24 -0.92 5.25 -2.25 9.25 -2.25 UST 2*10Y| 1955 343 16.12 19.67 1938 44.62 -23.40 165.00 -23.40
5*7Y 0.00 -0.25 0.50 -0.25 -0.52 5.50 -1.75 14.00 -1.75
5410V | 350 -0.50 435 275 205 1275 050 29.50 050
7*10Y 3.50 -0.25 3.85 3.00 2.58 7.50 175 15.50 175 IRS
10*12Y 1.25 -0.25 1.50 144 1.66 4.00 1.25 6.75 -0.25 06M [415 COE
10*15Y 1.00 0.00 1.00 0.57 037 6.75 -0.25 11.25 -0.75 09M Tenor
10%20Y -6.00 0.00 -6.15 -7.01 -7.11 10.25 -8.00 16.75 -11.00 01y |415/43
1.5Y
o2y [38 3*10y 45
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 345
1y 1428 4.80 1361 1314 1.265 1.918 1136 1.935 1.136 04Y [3875/39
1.5Y 1480 6.00 1.407 1337 1.282 2.049 1122 2113 1122 05Y [385/395/41
2y 1.505 7.30 1413 1332 1271 2.140 1.089 2.230 1.089 07Y SPRD
3y 1530 8.50 1.424 1.330 1.239 2.225 0.092 2315 0.092 10Y [|445
4y 1629 9.10 1.522 1412 1323 2412 1.127 2.502 1.127 12Y
5Y 1.635 9.00 1529 1.407 1317 2522 1122 2.602 1122 15Y
7Y 1739 9.00 1.637 1.506 1.383 2.646 1.163 2.728 1.163 20Y
10Y 1777 9.20 1678 1.540 1.402 2.752 1.170 2.815 1.170
20Y 1772 8.50 1.685 1532 1.384 2732 1.146 2792 1.146 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 144 7.00 KTB 109.94 -0.29 110.21 110.23 109.94 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 1.00 | kB | 12927 -1.03 130.18 | 13025 | 129.27 Hepdg 142 A 14 128 160 157 118 % 195
2 o | 59,940 92l | 23444 36,496 71,225 42,535 39,425 35,375 76,587
(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 145 1.20 0.69 3.15 5.87 12.25 -9.65 12.25 -17.75 Zaxj 22|, EXFA L] osto] 22| 2 £ O
1.5y -5.50 0.25 -6.18 -3.59 -173 4.05 -10.60 4.05 -19.10 QO DAME O, 3Q 22| AL, ZLY7|B &M 0|, 2K Q& X2 =3 S 2Axf 23,
2y -10.00 -0.55 -9.41 -6.92 -5.55 -0.25 -12.75 -0.25 -25.15
3y -12.25 -0.75 -10.74 -8.51 -5.73 92.30 -12.25 92.30 -19.50 RS, @ 77F 33| Als. 75 AETY,
4y -22.15 -1.35 -19.95 -17.06 -15.44 -4.50 -22.15 -145 -30.35 © N N
5Y 2250 125 2007 716.80 1572 320 26,50 225 2725 20| COZYO| LY EA SRR ofstof 2 B
7Y -32.90 -1.50 -30.37 -26.96 -22.83 -7.85 -34.75 -7.50 -37.65
10Y -33.20 -1.95 -30.56 -27.34 -22.17 -7.50 -36.70 -7.50 -38.70 CRS, © 12+ 52| &5,
20Y -38.70 -1.25 3747 -33.60 -27.44 175 -38.70 175 -48.50




