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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 14825 -0.25 1.4805 14758 14529 1.9125 1.3575 1.9125 1.2875 -61,25 475 1y 0A8300 450 1.4550 0.3900 1%2Y -21Aoo -1.50
oM 14625 -0.25 14570 14523 14127 1.9125 1.2925 1.9125 1.2500 -70.50 4.00 1.5Y 0.7100 3.50 1.3950 1.1850 2*3Y 0.00 0.00
1y 14425 -0.25 14355 1.4320 1.3818 1.9200 1.2225 1.9200 1.2200 -77.00 3.00 2y 0.6200 3.00 1.3750 1.1850 2*5Y -2.50 0.00
1.5Y 1.4150 -0.50 14055 1.4079 1.3420 1.9675 1.1350 2.0250 1.1350 -76.00 3.00 3y 0.6200 3.00 1.4100 0.0450 3*4Y -0.50 0.00
2y 1.3900 0.00 1.3735 1.3844 1.3052 20175 1.0700 21150 1.0700 -76.25 3.00 4y 0.6150 3.00 1.4600 0.0350 3*5Y -2.50 0.00
3y 1.3800 0.00 1.3605 1.3824 1.2888 20775 1.0150 22225 1.0150 -77.50 3.50 5Y 0.5950 3.00 1.5300 0.0150 4*5Y -2.00 0.00
4y 1.3775 0.00 1.3520 1.3830 1.2833 21250 0.9875 2.2950 0.9875 -70.00 3.50 7Y 0.6650 3.00 1.5750 0.0750 5*7Y 7.00 0.00
5Y 1.3700 -0.50 1.3440 1.3850 1.2790 21625 0.9775 2.3400 0.9775 -59.75 4.00 10Y 0.7900 3.00 1.7800 0.2550 5*10Y 19.50 0.00
7Y 1.3650 -0.50 1.3370 1.3850 1.2758 2.2050 0.9725 2.3950 0.9725
10Y 13875 -1.00 1.3605 14125 1.3039 22675 0.9925 2.4850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.3825 -0.75 1.3525 1.4208 1.3168 2.3050 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.3650 -0.25 1.3310 14111 1.3072 23250 0.9925 2.5400 0.9925 2y 1.5874 -0.0157 1.6031 1.6153 1.6107 29773 1.3841 29773 0.5500
20Y 1.2450 -0.25 1.2100 1.3103 1.2230 2.3400 0.9125 2.5600 0.9125 10Y 1.7448 -0.0120 1.7568 17731 1.7757 3.2382 14607 3.2382 1.3600
6*9M -2.00 0.00 -2.35 -2.35 -4.02 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -2.00 0.00 -2.15 -2.03 -3.09 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
1*2Y -5.25 0.25 -6.20 -4.76 -7.66 14.00 -15.50 23.00 -15.50 2y 12.74 -0.87 1361 16.03 14.37 103.03 7.02 103.03 -108.00
2*3Y -1.00 0.00 -1.30 -0.20 -1.65 7.75 -5.50 13.25 -5.50 10Y 448 1.30 3.18 751 9.57 98.82 -5.81 98.82 -24.46
2*4Y -1.25 0.00 -2.15 -0.14 -2.20 13.00 -8.25 21.75 -8.25
2*5Y -2.00 -0.50 -2.95 0.06 -2.62 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 -0.25 0.00 -0.85 0.06 -0.55 6.00 -3.25 9.25 -3.25 IRS 2*10Y | -0.25 -1.00 0.75 -1.50 -2.75 29.00 -9.50 52.75 -9.50
3*5Y -1.00 -0.50 -1.65 0.26 -0.97 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 24.00 -1.80 25.80 24.30 21.30 55.50 410 68.70 410
4*5Y -0.75 -0.50 -0.80 0.20 -0.42 5.00 -2.25 9.00 -2.25 UST 2*10Y| 1574 0.37 15.37 15.78 16.50 34.56 -23.40 151.00 -23.40
5*7Y -0.50 0.00 -0.70 0.00 -0.32 5.25 -1.75 12.50 -1.75
540Y | 175 -0.50 165 275 249 1225 050 2675 050
7*10Y 2.25 -0.50 235 2.75 2.81 7.50 175 14.25 175 IRS
10*12Y -0.50 0.25 -0.80 0.83 1.29 4.00 -1.00 6.75 -1.00 06M |49 DD
10*15Y -2.25 0.75 -2.95 -0.14 033 6.75 -3.25 11.00 -3.25 09M 46 /4625 Tenor
10%20Y -14.25 0.75 -15.05 -10.23 -8.10 9.75 -16.00 16.50 -16.00 01Y |44 /4425
1.5Y
02y 91y 2 10°20y 1425 / 145
Tenor Lv. | 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |375/37.75 152y -3
1y 1418 -0.50 1428 1.420 1.348 1.918 1136 1.935 1.136 04y 1510 -3
1.5Y 1452 -0.40 1459 1472 1385 2012 1122 2113 1122 05y  [36/365 2*5y -2.25
2y 1.460 -0.70 1463 1485 1382 2,062 1.089 2.230 1.089 07y |36 SPRD  [2*10y 05/ 0
3y 1467 -0.50 1461 1.499 1376 2127 0.092 2315 0.092 10y [39 4*5y -0.25
4y 1550 -1.10 1.542 1.595 1.463 2244 1.127 2.502 1.127 12Y 515y -0.75
5Y 1557 -1.80 1548 1.607 1461 2370 1122 2.602 1122 15Y 10*12y -0.75
7Y 1637 -2.20 1631 1.706 1.547 2492 1.163 2.728 1.163 20Y 10*15y -3
10Y 1.700 -2.50 1.694 1.765 1.583 2.585 1.170 2.815 1.170
20Y 1.647 -3.30 1.648 1.679 1538 2.565 0.705 2792 0.705 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 153 0.00 KTB 110.22 0.02 110.20 110.23 110.13 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 127 0.00 | ktB | 13019 0.27 129.93 | 13019 | 12971 Hepsg 88 71 37 51 86 121 168 148 58
2 o | 27,980 9f gl 12,985 14,995 22,305 35,735 50,018 47,975 17,418
(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 245 0.25 0.77 117 3.39 12.25 -9.65 12.25 -17.75 Zax) 22|, 2E9| 7] & 27| i
1.5Y -3.70 -0.10 -5.39 -6.37 -4.25 4.05 -10.60 4.05 -19.10
S N N o e | i | s e [ ws | % IRS, 2AUE ulae Get IM 2100 320 25 s
; L ] ] ] ] ] ] . - = . = o
4y -17.25 1.10 -18.96 2121 -17.97 -4.50 -27.00 -1.45 -30.35 i Ljf SS; jffi_ H':';' ";}Fwﬂ o - Etl‘ iH a2l ol
5Y -18.70 1.30 -20.38 -22.20 -18.16 -3.20 -28.50 -2.25 -28.50 2 2238 951 BXME Y| HEls 297
7Y -27.20 1.70 -29.42 -32.14 -27.12 -7.85 -38.35 -7.50 -38.35
10Y -31.25 1.50 -33.33 -35.27 -27.92 -7.50 -40.70 -7.50 -40.70 CRS, TEtM oz F2| ¢35
20Y -40.20 3.05 -43.84 3691 -31.46 52.25 -48.45 52.25 -48.50




