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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 14775 -3.00 1.4990 14356 1.4408 1.9125 13575 1.9125 1.2875 -62,75 1.25 1y oA7950 -2.50 14550 0.3900 1%2Y -3Aoo -1.00
oM 14450 -3.50 14730 14199 13944 19125 1.2925 19125 1.2500 -62.75 0.25 1.5Y 0.7750 350 13950 11300 2°3Y 350 150
1y 14225 375 14540 1.4026 13593 1.9200 1.2225 1.9200 1.2200 -62.00 0.50 2y 0.7650 350 13750 11550 2*5Y 2550 150
1.5Y 14025 375 14325 13819 13122 1.9675 11350 2.0250 11350 -59.00 250 3y 0.8000 -2.00 14100 0.0450 3*4Y -0.50 0.00
2y 13850 -4.00 14165 1.3595 12710 20175 1.0700 2.1150 1.0700 -60.25 275 ay 0.7950 -2.00 14600 0.0350 3*5Y -1.00 0.00
3y 13900 450 14250 1.3608 1.2487 20775 1.0150 22225 1.0150 -61.75 3.25 5Y 0.7900 -2.00 15300 0.0150 4*5Y -0.50 0.00
4y 13975 475 14310 1.3653 1.2410 21250 0.9875 2.2950 0.9875 -57.25 3.25 7Y 0.8400 -2.00 15750 0.0750 5+7Y 5.00 0.00
5Y 14075 525 1.4400 1.3709 12352 21625 09775 2.3400 09775 4475 3.25 10Y 0.9950 -2.00 1.7800 0.2550 5+10Y 2050 0.00
7Y 14125 525 1.4440 1.3749 12314 2.2050 0.9725 2.3950 0.9725
10y 14425 525 14755 14079 1.2593 2.2700 0.9925 24850 0.9925 U.S. TREASURY (3= ALY 7|F M)
12Y 14575 -5.50 14925 14238 1.2754 2.3100 1.0125 2.5225 1.0125 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 14500 -5.50 1.4860 14184 1.2652 23375 0.9925 2.5400 0.9925 2y 1.6382 -0.0241 1.6623 1.6702 1.6702 29773 13841 29773 0.5500
20Y 13425 575 13830 1.3370 11870 23725 0.9125 2.5600 0.9125 10Y 1.8817 -0.0468 1.9285 1.9424 1.9424 3.2382 14607 3.2382 13600
6*9M 325 -0.50 -2.60 -1.58 -4.63 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M -2.25 -0.25 -1.90 -1.73 -3.51 5.25 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y 375 -0.25 375 -4.31 -8.83 14.50 -15.50 23.00 -15.50 2y 14.12 1.09 13.03 16.82 1752 103.03 7.02 103.03 -108.00
273Y 0.50 -0.50 0.85 0.12 -2.23 8.25 -5.50 13.25 -5.50 10Y 9.67 1.02 8.65 14.54 14.24 98.82 -5.81 98.82 -24.46
2*4Y 125 -0.75 145 0.57 -3.00 13.50 -8.25 21.75 -8.25
2*5Y 225 -1.25 235 114 -3.58 18.00 -10.00 27.25 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 0.75 -0.25 0.60 0.45 077 6.00 -3.25 9.25 -3.25 IRS 2*10Y | 575 -1.25 7.00 575 6.00 29.00 -9.50 53.50 -9.50
3*5Y 175 -0.75 150 1.01 -135 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 2880 -2.20 31.00 29.50 30.50 55.50 410 71.70 410
4*5Y 1.00 -0.50 0.90 0.56 -0.58 5.00 -2.25 9.00 -2.25 UST 2#10Y| 2435 227 26.62 27.22 27.22 3555 -23.40 152.00 -23.40
5+7Y 0.50 0.00 040 0.40 -0.38 525 -175 12.50 -175
5410V | 350 0.0 355 3.70 240 1225 050 2675 050
7*10Y 3.00 0.00 3.15 3.30 2.79 7.50 175 14.50 175 IRS
10*12Y 150 -0.25 1.70 159 161 4.00 1.25 6.75 -0.25 06M  |49.75 GEE
10*15Y 0.75 -0.25 1.05 1.05 0.59 6.75 -0.25 11.25 -0.75 09M Tenor
10%20Y -10.00 -0.50 -9.25 -7.09 -7.23 10.25 -10.00 16.75 -11.00 o1y
1.5Y
02v[382573975 40/ 425 63y 08
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y |415/4175/4375 2*4y 125
1y 1438 -0.30 1424 1.386 1310 1918 1136 1.935 1136 04y
1.5Y 1495 -1.50 1487 1439 1343 2012 1122 2113 1122 05Y |41/42/425
2y 1497 -3.50 1508 1452 1340 2.090 1.089 2.230 1.089 07Y SPRD
3y 1502 -5.10 1.525 1472 1330 2.140 0.092 2315 0.092 10Y
4y 1.602 -5.50 1.629 1574 1412 2.285 1127 2502 1127 12Y
5Y 1611 -6.10 1.646 1.586 1409 2395 1122 2,602 1122 15Y
7Y 1717 -6.00 1.750 1.691 1486 2,527 1.163 2728 1163 20Y
10y 1.785 -5.70 1811 1737 1513 2,607 1170 2815 1170 15y CCS 80.5
20Y 1752 -4.80 1777 1719 1491 2.600 1.146 2792 1.146 s |2y ccs 02
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 153 0.00 KTB 110.05 0.19 109.92 110.05 109.88 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 132 -1.00 | kB | 129.23 0.68 12880 | 129.23 | 12867 Hepsg 149 7 26 123 125 189 139 139 129
2 o | 57,500 ol | 14,965 42,535 36,696 63,162 46,137 44,908 35,310
(1-2Y £, 3-10Y 21,258 AI7HE 7} # 7|%)
Tenor | Lv. | el | SVA | 20MA | 6OMA | 1Y¥Max | 1vMin | 3YMax | 3VMin
1y -155 -345 3.00 167 4.94 12.25 -9.65 12.25 -17.75 g KH 23|, HEM ASH 23 AAE AN 0| 28] AL,
1.5Y -9.25 -2.25 -5.49 -5.70 -3.05 4.05 -10.60 4.05 -19.10
2y -11.20 -0.50 917 -9.29 -6.86 -0.25 -12.75 -0.25 -25.15 RS, ® 77t 23| AL
3y -11.20 0.60 -10.00 -11.13 -8.14 92.30 -16.45 92.30 -19.50 o M 22w 327t okt g g
4y -2045 0.75 -19.82 -20.83 -17.07 -4.50 -27.00 -145 -30.35 T 2E 20 29 MM 2 = 28
5Y -20.35 0.85 -20.56 -21.54 -17.34 -3.20 -28.50 -2.25 -28.50
7Y -3045 0.75 -30.60 -3158 -25.44 -7.85 -38.35 -7.50 3835 CRS, CHEE 7t 22| 32}
10y -34.25 045 -33.57 -32.95 -2542 -7.50 -40.70 -7.50 -40.70
20Y -40.95 -0.95 -39.38 -38.23 -3043 175 -43.00 175 -48.50




