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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 14250 -1.00 14340 1.4305 14156 1.5625 1.2875 27575 1.2875 -63,25 -1.00 1y 0A3900 -2.00 1.3900 0.7650 1%2Y sAoo 0.00
oM 14775 -1.00 14880 14781 14586 1.5450 1.2500 2.7900 1.2500 -66.50 -1.25 1.5Y 0.9250 -2.00 1.2600 0.8100 2+3Y 10.50 0.00
1y 1.5225 -1.00 1.5330 1.5219 1.4996 1.5625 1.2200 2.8150 1.2200 -66.25 -1.50 2Y 0.9700 -2.00 1.2250 0.7950 2*5Y 29.50 -1.50
1.5V 1.5900 -0.75 1.6010 1.5893 1.5594 1.6150 1.1900 2.8725 1.1900 -63.25 -1.75 3y 1.0750 -2.00 1.3150 0.7350 3*4Y 10.50 0.00
2Y 1.6325 -0.50 1.6450 16381 1.6032 1.6700 1.1675 29350 1.1675 -58.25 -1.75 4y 1.1800 -2.00 1.3750 0.6900 3*5Y 19.00 -1.50
3y 1.7075 -0.25 17215 1.7209 1.6770 1.7600 1.1550 3.0650 1.1550 -54.00 -3.25 5Y 1.2650 -3.50 1.4350 0.6600 4*5Y 8.50 -1.50
4y 1.7625 -0.25 1.7750 1.7760 1.7287 1.8125 1.1575 3.1875 1.1575 -48.50 -4.00 7Y 1.3800 -4.00 1.4500 0.6550 5+7Y 11.50 -0.50
5Y 1.8050 -0.25 1.8185 1.8194 1.7719 1.8600 1.1575 3.3050 1.1575 -43.00 -4.00 10Y 1.5150 -4.00 1.9050 0.6300 5*10Y 25.00 -0.50
7Y 1.8650 0.00 1.8765 1.8801 1.8312 1.9250 1.1675 34625 1.1675
10Y 1.9450 0.00 1.9580 1.9668 1.9178 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.9750 0.00 1.9890 1.9981 1.9488 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.9925 0.00 2.0055 2.0103 1.9553 2.0575 1.2150 3.6675 1.2150 2y 1.3174 -161 1.3335 1.3377 1.3338 1.7169 0.5600 1.7169 0.2000
20Y 2.0125 -0.50 2.0295 2.0313 1.9673 2.0700 1.2150 3.8075 1.2150 10Y 21362 -2.09 21571 21676 21991 2.6060 1.3600 3.0300 1.3600
6*9M 5.25 0.00 5.40 476 430 5.75 -6.00 5.75 -6.25 U.S. TREASURY - KTB (B2 g 7|F M|
9*12M 4.50 0.00 4.50 4.38 410 475 -4.00 475 -4.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 11.00 0.50 11.20 11.63 10.36 12.75 -5.50 16.25 -8.75 2y -0.3896 231 -0.3665 -0.3593 -0.3932 0.1019 -0.7720 0.1019 -2.6400
2*3Y 7.50 0.25 7.65 8.28 7.38 9.00 -1.75 15.00 -1.75 10Y -0.1188 -2.59 -0.0929 -0.0844 -0.0929 0.4740 -0.1282 0.4740 -1.2400
2*4Y 13.00 0.25 13.00 13.79 1255 15.25 -1.75 28.25 -1.75
2*5Y 17.25 0.25 17.35 18.13 16.87 21.00 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.50 0.00 5.35 551 5.18 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 31.25 0.50 30.75 31.00 31.75 4150 2.75 70.25 2.75
3*5Y 9.75 0.00 9.70 9.85 9.49 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 54.80 -0.20 55.00 55.50 56.50 68.70 11.80 90.00 11.80
4*5Y 425 0.00 435 434 432 6.25 -0.25 11.75 -0.25 UST 2*10Y| 81388 -0.48 82.36 82.99 86.53 135.50 41.06 264.00 41.06
5*7Y 6.00 0.25 5.80 6.08 593 10.50 0.25 16.25 0.25
5410V | 1400 025 1395 1474 1459 2225 375 3225 375
7*10Y 8.00 0.00 8.15 8.66 8.66 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 3.00 0.00 3.10 3.14 3.10 5.25 -0.25 7.75 -0.25 06M  |42.25 COE
10*15Y 475 0.00 475 435 3.75 7.75 -0.75 15.00 -0.75 09M Tenor
10%20Y 6.75 -0.50 7.15 6.45 495 11.00 -11.00 31.00 -11.00 01y [5225/525
15Y |59
BOND 02y 4*8Y  13.25
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |71 10°20Y 6.75
1y 1.504 0.70 1.503 1479 1452 1723 1237 2.750 1.237 04Y
1.5Y 1.635 0.50 1641 1623 1578 1.768 1232 2.890 1232 05Y
2y 1707 0.70 1711 1.698 1.658 1.830 1.225 2.990 1.225 07Y SPRD
3y 1770 1.00 1775 1785 1735 1.831 1.200 3.120 1.200 10Y
4y 1.880 1.00 1.886 1.898 1.856 1.975 1232 3.340 1232 12Y
5Y 1.975 1.30 1978 1.990 1935 2,032 1217 3.430 1217 15Y
7Y 2.146 1.00 2153 2167 2118 2221 1.270 3.590 1.270 20Y
10Y 2.255 0.50 2.268 2.291 2.237 2332 1355 3.750 1.355 3y 08
20Y 2347 -0.30 2.362 2.368 2315 2430 1430 3.943 1430 cRs |4v 18
Lv. Ho| Lv. HYH| A o) &
91d CD 1.38 -0.01 KTB 109.22 -0.04 109.22 109.25 109.18 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 123 0.00 LKTB | 12435 -0.10 124.25 124.42 12418 BEEE: 98 A 51 47 102 87 63 60 52
2 o | 27,140 o} 8l | 19,000 8,140 28,568 24,464 15,262 25,190 11,940
BOND SWAP SPRD (1-2Y S0 3-10Y 20, 25¢ AI7IH7} UHEF 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 1.85 -1.70 2.96 433 4.80 9.00 -17.75 11.50 -17.75 oK) 22|, B8 O[AFY LA £ Yoz AE A2 Ofzt O} 7|22 21 30HE YR sx2 22| 51
1.5Y -4.50 -1.25 -4.00 -3.40 -1.90 240 -19.10 8.75 -19.10 (2K 3042, 1 450022, 2.365% LA
2y -7.45 -1.20 -6.62 -6.01 -5.52 -1.35 -25.15 9.00 -25.15
3y -6.25 -1.25 -5.39 -6.42 -5.85 475 -19.50 11.00 -19.50 oho|zte EAlo o7 X|DiA 23| shat
4y -11.75 -1.25 -11.06 -12.25 -1271 -3.20 -30.35 3.25 -30.35 ﬁioa!—o_r:;;;:ﬁagc;; sHItngxl cD 7|r 1+b ot A s]6t RS 9] Bl SEE S
5Y -17.00 -1.55 -15.97 -17.09 -16.28 -2.25 -27.25 455 -27.25 = =° = e = P - T
7Y -28.10 -1.00 2767 2867 2871 7.50 -37.65 -2.50 -37.65 =T £YII2S Moty 25 HSUIL RS F2| = SHHOHUM 2o AWE 2.
10Y -31.00 -0.50 -31.02 -3241 -31.91 -12.95 -38.70 0.00 -38.70 CRS 2k Sk opg.
20Y -3345 -0.20 -33.29 -33.66 -34.81 -13.95 -48.50 -1.25 -48.50 SICYFHIE 23l T SAAY HCio| ZO{EHAM OAMALY 220 & O H2Mo2 LI gstoz ==,




