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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 14150 -1.00 14290 1.4309 14160 15625 1.2875 2.7575 1.2875 -61,75 150 1y oAsgoo 0.00 1.3900 0.7650 1%2Y 7Aoo -1.00
oM 14600 -175 14810 14788 14594 1.5450 1.2500 2.7900 1.2500 -65.25 1.25 1.5Y 0.9200 -0.50 1.2600 0.8100 2°3Y 10.00 -0.50
1y 15075 -1.50 1.5265 1.5230 1.5008 1.5625 1.2200 2.8150 1.2200 -66.00 0.25 2y 0.9600 -1.00 1.2250 0.7950 2*5Y 28.50 -1.00
1.5Y 15725 -175 1.5940 1.5905 15611 1.6150 1.1900 2.8725 1.1900 -63.50 -0.25 3y 1.0600 -1.50 13150 0.7350 34y 10,50 0.00
2y 1.6200 -1.25 1.6375 1.6393 1.6052 1.6700 11675 2.9350 11675 -58.50 -0.25 4y 1.1650 -1.50 13750 0.6900 3*5Y 18.50 -0.50
3y 1.6950 -1.25 17130 17219 1.6793 1.7600 11550 3.0650 11550 5475 -0.75 5Y 1.2450 -2.00 1.4350 0.6600 4*5Y 8.00 -0.50
4y 1.7500 -1.25 1.7675 1.7769 17311 1.8125 11575 3.1875 11575 -49.75 -1.25 7Y 13550 -2.50 1.4500 0.6550 5+7Y 11.00 -0.50
5Y 1.7925 -1.25 1.8105 1.8201 1.7743 1.8600 11575 3.3050 11575 ~44.00 -1.00 10Y 1.4900 -2.50 1.9050 0.6300 5+10Y 2450 -0.50
7Y 1.8525 -1.25 1.8690 1.8808 1.8335 1.9250 11675 34625 11675
10y 1.9300 -1.50 1.9490 1.9669 1.9198 2.0250 12125 3.6250 12125 u.s. TREASURY (3= ALY 7|F M)
12Y 1.9600 -1.50 1.9795 1.9981 1.9507 2.0650 1.2150 3.6575 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 19775 -1.50 1.9965 2.0109 1.9574 2.0575 1.2150 3.6675 1.2150 2y 1.3294 12 1.3174 1.3335 1.3377 1.7169 0.5600 17169 0.2000
20Y 1.9950 -1.75 2.0195 20321 1.9695 2.0700 1.2150 3.8075 1.2150 10Y 2.1336 -0.26 2.1362 21571 2.1676 2.6060 13600 3.0300 13600
6*9M 4.50 -0.75 5.20 479 434 575 -6.00 575 -6.25 U.S. TREASURY - KTB (313 FAY 717 M)
9*12M 475 0.25 455 443 414 475 -4.00 475 -4.50 Tenor Lv. HQUH| T-1 T-2 T-3 1¥Max | 1Y Min | 3YMax | 3Y Min
172y 11.25 0.25 1110 1163 1044 1275 -5.50 16.25 875 2y -0.3576 32 -0.3896 -0.3665 -0.3593 0.1019 -0.7720 0.1019 -2.6400
273Y 7.50 0.00 7.55 8.26 741 9.00 -175 15.00 -175 10Y -0.1164 0.24 -0.1188 00929 | -00844 | 04740 -0.1282 0.4740 -1.2400
2*4Y 13.00 0.00 13.00 13.76 12.60 15.25 -175 28.25 -1.75
2*5Y 17.25 0.00 17.30 18.09 16.91 21.00 -1.75 39.25 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 5.50 0.00 5.45 5.50 5.18 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 31.00 -0.25 31.25 30.75 31.00 41.50 275 70.25 275
3*5Y 9.75 0.00 9.75 9.83 9.50 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 56.30 150 54.80 55.00 55.50 68.70 11.80 90.00 11.80
4*5Y 4.25 0.00 430 433 432 6.25 -0.25 1175 -0.25 UST 2+10Y| 80.42 -146 81.88 82.36 82.99 135.50 41.06 264.00 41.06
5+7Y 6.00 0.00 5.85 6.06 592 10.50 0.25 16.25 0.25
5)10Y | 1375 -0.25 1385 1468 1455 2225 375 3225 375
7*10Y 7.75 -0.25 8.00 8.61 8.64 1275 3.00 16.75 3.00 IRS
10*12Y 3.00 0.00 3.05 3.13 3.08 525 -0.25 7.75 -0.25 06M  |4175 Sl
10*15Y 475 0.00 475 440 3.76 7.75 075 15.00 -0.75 09M Tenor
10%20Y 6.50 -0.25 7.05 6.53 4.97 11.00 -11.00 31.00 -11.00 01y |50.75/51
15Y |5725/575
02v (6175 /62 T3V 1625
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y |69.25/69.5 /70
1y 1487 -1.70 1499 1.483 1453 1723 1.237 2750 1.237 04y  |7475
1.5Y 1612 -2.30 1633 1.627 1.580 1768 1232 2.890 1232 05Y |7875/79
2y 1.687 -2.00 1.704 1701 1.660 1.830 1.225 2.990 1.225 07y SPRD
3y 1.750 -2.00 1.766 1786 1738 1.831 1.200 3.120 1.200 10Y |9275/93
4y 1.862 -1.80 1.877 1.899 1.858 1975 1232 3340 1.232 12Y
5Y 1.960 -1.50 1971 1.991 1.937 2032 1217 3.430 1217 15Y
7Y 2137 -0.90 2146 2168 2120 2221 1.270 3.590 1.270 20Y
10y 2.250 -0.50 2.260 2.291 2.238 2332 1355 3.750 1355 ay 175
20Y 2335 -1.20 2.354 2.368 2316 2430 1430 3.943 1430 @
Lv. H| Lv. HYd| Al i |
91d CD 1.38 0.00 KTB 109.27 0.05 109.24 109.31 109.23 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 123 0.00 | ktB | 12445 0.10 124.40 124.57 12435 BEEE: 108 74 10 98 47 102 87 63 60
2 o | 32,995 98l | 5855 27,140 8,140 28,568 24,464 15,262 25,190
BOND SWAP SPRD (1-2Y £, 3-10Y 21,258 AIZHE7} QIHER 7|F)
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 2.05 0.20 277 4.03 4.82 9.00 -17.75 11.50 -17.75 2K 22|, 2EQ Ch7|SHBA 7|=22| QA S8 A|1d 7|CHof 22| 3t
1.5Y -3.95 0.55 -3.88 -361 -1.86 240 -19.10 8.75 -19.10
e EE N R RN wS S8 wioan S aEU R R
ay -11.20 055 -10.97 1221 -12.64 -3.20 -30.35 3.25 -30.35 1 Olst S7IEIH 2 27t Z’°+ | 8. S8IE otF 271 32/ 5% B0l 2ME 25
5Y -16.75 0.25 -16.03 -17.08 -16.26 -2.25 -27.25 455 -27.25
7Y -2845 035 -27.68 2871 -28.66 7.50 -37.65 -2.50 -37.65 CRS, 12 M|Qlsta M pZHoM F7| HHE SH22 F2| 55}
10Y -32.00 -1.00 -31.08 -3241 -31.86 -12.95 -38.70 0.00 -38.70 4-5d F7HES SHOR oM An XA S20| Lieh Al M A.
20Y -34.00 -0.55 -33.49 -33.57 -34.67 -13.95 -48.50 -1.25 -48.50




