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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 17175 -0.25 1.7120 1.7020 1.6420 1.7200 1.2925 2.6875 1.2875 -45,25 0.00 1y 12650 -1.50 1.6200 0.7650 1%2Y 17Aoo -0.50
oM 1.8000 -0.25 1.7875 1.7643 17217 1.8025 1.2650 27225 1.2500 -50.50 0.00 1.5Y 13600 -1.50 1.6600 0.9800 2*3Y 15.00 -0.50
1y 1.8825 -0.25 1.8625 1.8341 1.7987 1.8850 1.2450 2.7675 1.2200 -52.50 0.00 2y 14350 -2.00 1.6950 0.9350 2*5Y 31.00 -0.50
1.5Y 1.9950 -1.00 1.9715 1.9314 1.8955 2.0050 1.2275 2.8425 1.1900 -49.75 0.00 3y 15850 -2.50 1.7550 0.8550 3*4Y 8.50 0.00
2y 20725 -1.00 2.0460 2.0010 1.9646 2.0825 1.2025 2.9200 1.1675 -47.75 0.00 4y 1.6700 -2.50 1.8000 0.8400 3*5Y 16.00 0.00
3y 2.1600 -1.75 21375 20768 20463 21775 1.1975 3.0575 1.1550 -47.25 0.00 5Y 1.7450 -2.50 1.8500 0.8350 4*5Y 7.50 0.00
4y 2.2050 -2.50 2.1905 21225 20988 2.2300 1.2050 3.1725 1.1575 -44.50 0.00 7Y 1.7950 -2.50 1.8950 0.8050 5+7Y 5.00 0.00
5Y 2.2425 -2.25 2.2285 2.1569 21331 2.2650 1.2075 3.2750 1.1575 -36.00 0.00 10Y 1.9250 -2.50 2.0150 0.7900 5+10Y 18.00 0.00
7Y 2.2750 -2.00 2.2660 2.1909 2.1695 2.2950 1.2150 3.4350 1.1675
10Y 2.3300 -2.00 2.3240 22431 22227 2.3500 1.2525 3.5975 12125 U.S. TREASURY (= AAY 7|F FH|)
12Y 23750 -2.00 2.3685 22819 22581 23950 1.2550 3.6300 12150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.3900 -2.00 23835 2.2964 2.2680 24100 1.2575 3.6375 1.2150 2y 2.0187 0.0125 2.0062 2.0062 1.9687 20187 0.6860 20187 0.2800
20Y 24025 -1.75 2.3910 2.2980 2.2693 2.4200 1.2575 3.7850 1.2150 10Y 2.5384 -0.0100 2.5484 2.5484 2.5380 2.6060 1.5050 3.0300 1.3600
6*9M 8.25 0.00 7.55 6.23 7.97 12.50 -3.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 8.25 0.00 7.50 6.99 7.70 10.50 -2.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 19.00 -0.75 18.35 16.69 16.60 20.75 -4.50 20.75 -5.50 2y -14.83 155 -16.38 -10.08 -13.13 10.19 -70.50 10.19 -264.00
273Y 8.75 -0.75 9.15 7.58 8.16 11.00 -1.00 14.25 -175 10Y -9.86 140 -11.26 -6.86 -5.20 47.40 -24.46 47.40 -98.50
2*4Y 13.25 -1.50 14.45 12.15 1342 18.00 075 27.75 -175
2*5Y 17.00 -1.25 18.25 15.59 16.85 21.25 -0.75 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 450 -0.75 530 458 5.26 7.75 0.00 14.00 -0.50 IRS 2*10Y | 2575 -1.00 26.75 28.50 28.25 41.50 3.50 68.25 275
3*5Y 8.25 -0.50 9.10 8.01 8.69 14.00 0.00 25.00 -0.50 KTB 2*10Y| 47.00 -2.10 49.10 51.00 49.00 68.70 12.50 89.00 11.80
4*5Y 375 0.25 3.80 3.44 343 6.25 0.00 11.25 -0.25 UST 2#10Y| 5197 -2.25 54.22 54.22 56.93 135.50 41.06 264.00 41.06
5*7Y 3.25 0.25 3.75 3.40 3.64 10.50 0.75 16.00 0.25
510y | 875 025 955 863 895 2225 4.00 3225 375
7*10Y 5.50 0.00 5.80 5.23 532 12.75 3.00 16.75 3.00 IRS
10*12Y 450 0.00 4.45 3.88 3.55 450 -0.25 7.75 -0.25 06M oD
10*15Y 6.00 0.00 5.95 533 453 6.00 -0.75 15.00 -0.75 09M Tenor
10%20Y 7.25 0.25 6.70 549 4.66 7.50 -11.00 31.00 -11.00 o1y
15Y [99.5/9975
02v [725/70 56V 15
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |17/1675/165/16
1y 1.852 -0.10 1.836 1.838 1.831 1.885 1.252 2.720 1.237 04y
1.5Y 2,038 -0.20 2.010 1.997 1.991 2.040 1.240 2.820 1232 05Y |26/2525/25
2y 2.167 -0.30 2132 2,09 2.086 2.170 1.225 2.920 1.225 07Y SPRD
3y 2.225 -0.50 2.190 2.136 2.130 2.230 1212 3.050 1.200 10Y
4y 2.39% -1.20 2.365 2.296 2.290 2.406 1.242 3.280 1232 12Y
5Y 2464 -2.10 2447 2.361 2.344 2485 1.240 3410 1217 15Y
7Y 2.590 -2.20 2.574 2480 2470 2612 1300 3.563 1.270 20Y |405 /4075
10y 2,637 -240 2,627 2.525 2.520 2.661 1392 3.750 1355
20Y 2.569 -0.50 2.564 2491 2487 2.580 1451 3.943 1430 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.66 0.00 KTB 107.60 0.06 107.56 107.61 107.50 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 151 1.00 | LkTB | 12018 032 119.97 | 12018 | 119.80 Hepsig 153 A 65 88 108 117 211 101 91
2 o | 38,386 22 | 7101 31,285 48373 40,448 71,572 32,135 36,910
(1-2Y ¢, 3-10Y 23,258 AI7HE7} 2 7|%)
Tenor | lv. | Sl | SMA | 20MA | GOMA | IVMax | 1VMin | 3YMax | 3YMin
1y 3.05 -0.15 2,67 -0.37 -3.23 9.00 -17.75 11.00 -17.75 ZOA MY ASES Qe gEa|n ChX 2 St opz.
1.5Y -4.30 -0.80 -3.89 -6.54 -9.51 240 -19.10 7.25 -19.10
2y -9.45 -0.70 -8.58 933 -12.13 -1.35 -25.15 6.50 -25.15 RS, ® 77 2 Oz e Eey.
o I R W o | | s | s s | 2w | som SuwE 227 6 871 2010 7Sk 2. (EY 25/ 5 HE)
5Y -22.15 -0.15 -21.85 -2045 -21.06 -2.25 -27.25 455 -27.25
7Y -31.50 0.20 -30.76 -28.94 -30.04 -7.50 -37.65 -3.75 -37.65 CRS, © 712+ 52 OpZ.
10Y -30.70 0.40 -30.30 -28.23 -29.71 -12.95 -38.70 -6.25 -38.70
20Y -16.65 -1.25 -17.32 -19.35 -21.75 -14.75 -48.50 -145 -48.50




