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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 14850 0.25 14790 14736 14515 1.9125 13575 1.9125 1.2875 -66,00 3.00 1y oA7850 3.50 14550 0.3900 1%2Y -1950 250
oM 14650 0.50 14530 1.4508 14107 1.9125 1.2925 1.9125 1.2500 -74.50 2.50 1.5Y 0.6750 3.50 13950 11850 2°3Y 0.00 -0.50
1y 14450 0.50 14310 14310 13795 1.9200 1.2225 1.9200 1.2200 -80.00 -0.50 2y 0.5900 1.00 1.3750 11850 2*5Y 250 -1.00
1.5Y 1.4200 1.00 1.4000 1.4070 13390 1.9675 11350 2.0250 1.1350 ~79.00 175 3y 0.5900 0.50 14100 0.0450 34y -0.50 0.00
2y 13900 150 13665 1.3835 13018 2.0175 1.0700 2.1150 1.0700 -79.25 -2.50 4y 0.5850 0.50 1.4600 0.0350 3*5Y 250 -0.50
3y 13800 2.25 13535 1.3821 1.2849 2.0775 1.0150 2.2225 1.0150 -81.00 -3.50 5Y 0.5650 0.00 15300 0.0150 4*5Y -2.00 -0.50
4y 13775 3.00 13450 1.3831 12792 2.1250 0.9875 2.2950 0.9875 -73.50 -3.00 7Y 0.6350 0.50 1.5750 0.0750 5+7Y 7.00 0.50
5Y 13750 3.50 13375 1.3858 1.2748 2.1625 0.9775 2.3400 0.9775 -63.75 -5.25 10Y 0.7600 -1.50 1.7800 0.2550 5+10Y 19,50 -1.50
7Y 13700 3.50 13305 1.3861 12716 2.2050 0.9725 2.3950 0.9725
10y 13975 375 13535 14143 1.2997 2.2675 0.9925 24850 0.9925 u.s. TREASURY (3= ALY 7|F M)
12Y 13900 375 13460 14234 13130 2.3050 1.0125 2.5225 1.0125 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 13675 375 13260 14145 13034 2.3250 0.9925 2.5400 0.9925 2y 1.6031 -0.0122 1.6153 1.6107 1.5777 29773 13841 29773 0.5500
20Y 1.2475 375 1.2065 1.3161 1.2199 2.3400 0.9125 2.5600 0.9125 10Y 1.7568 -0.0163 17731 17757 1.7491 3.2382 14607 3.2382 13600
6*9M -2.00 0.25 -2.60 229 -4.08 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M -2.00 0.00 -2.20 -1.98 -313 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 -5.50 1.00 -6.45 -4.75 777 14.00 -15.50 23.00 -15.50 2y 1361 242 16.03 14.37 11.37 103.03 7.02 103.03 -108.00
273Y -1.00 0.75 -1.30 -0.14 -1.69 7.75 -5.50 13.25 -5.50 10Y 3.18 433 7.51 9.57 831 98.82 -5.81 98.82 -24.46
2*4Y -1.25 150 -2.15 -0.04 -2.26 13.00 -8.25 21.75 -8.25
2*5Y -1.50 2.00 -2.90 022 -2.70 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 0.75 -0.85 0.10 057 6.00 -3.25 9.25 -3.25 IRS 2*10Y | 0.75 2.25 -1.50 275 275 29.00 -9.50 5275 -9.50
3*5Y -0.50 1.25 -1.60 0.36 -1.00 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 25.80 150 2430 21.30 20.20 55.50 410 68.70 410
4*5Y -0.25 0.50 -0.75 0.26 -043 5.00 -2.25 9.00 -2.25 UST 2#10Y| 1537 -041 1578 16.50 17.14 34.56 -23.40 151.00 -23.40
5+7Y -0.50 0.00 -0.70 0.04 -0.32 525 -175 12.50 -175
s\ | 225 025 160 285 249 1225 050 2675 050
7*10Y 275 0.25 2.30 281 281 7.50 175 14.25 175 IRS
10*12Y 075 0.00 -0.75 0.91 133 4.00 -1.00 6.75 -1.00 06M DD
10*15Y -3.00 0.00 275 0.02 037 6.75 -3.25 11.00 -3.25 09M Tenor
10%20Y -15.00 0.00 -14.70 -9.81 -7.98 9.75 -16.00 16.50 -16.00 01y  |4475
1.5Y
02y 732
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 37 2*5y -1.5
1y 1423 -0.50 1432 1420 1345 1918 1136 1.935 1136 04y 9*10y 1
1.5Y 1456 0.00 1464 1472 1381 2012 1122 2113 1122 05y 375
2y 1467 1.20 1467 1486 1379 2,062 1.089 2.230 1.089 07Y SPRD
3y 1472 1.70 1463 1.500 1372 2127 0.092 2315 0.092 0y |3675
4y 1561 2.10 1.542 1597 1458 2.244 1127 2.502 1127 12Y
5Y 1575 2.50 1.547 1610 1456 2370 1122 2,602 1122 15Y
7Y 1.659 2.50 1.635 1711 1.542 2492 1.163 2728 1163 20Y
10y 1.725 2.70 1.699 1.769 1577 2.585 1170 2815 1170 1y CCS 775
20Y 1.680 2.80 1.460 1.685 1532 2.565 0.705 2792 0.705 CRs |2y CCS 575
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.53 0.00 KTB 110.20 -0.07 110..25 110.27 110.16 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 127 -1.00 | kB | 129.92 -0.32 130.14 | 13026 | 129.84 Hepdg 517 -35 86 121 168 148 58 83
2 o | 14,995 98l | 7310 22,305 35,735 50,018 47,975 17,418 18,469
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | el | SVA | 20MA | 6OMA | 1¥Max | 1vMin | 3YMax | 3VMin
1y 2.20 1.00 -0.10 1.10 348 12.25 -9.65 12.25 -17.75 3 xH 22|, Doy YR HESIH 22| AlS 042t
1.5Y -3.60 1.00 -6.44 -6.48 421 4.05 -10.60 4.05 -19.10
0 2 EOEECEETEE T RN IRs, 3r1180) B W 22 32 ¥
' : : ' ' ' ; ; : 22 104 7242 FHo2 F27 HO| SHE B WAK,.
4y -18.35 0.90 -19.70 2142 -17.91 -4.50 -27.00 -145 -30.35
5Y -20.00 1.00 -20.93 -22.39 -18.12 -3.20 -28.50 -2.25 -28.50
7Y -28.90 1.00 -3047 3244 -26.99 7.85 -38.35 7.50 -38.35 CRS, 7Y Ol FZHOI M 2| B125tH 22 Ot
10y -32.75 1.05 -34.53 -3543 2771 -7.50 -40.70 -7.50 -40.70
20Y -43.25 0.95 -25.35 -36.87 -31.20 52.25 -4845 52.25 -48.50




