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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 1.7425 -0.25 1.7355 1.7170 1.7125 1.7450 1.3900 2.6700 1.2875 -72,25 225 1y 1A1400 2.00 1.6200 0.7650 1%2Y 11Aoo -0.50
oM 1.7975 -0.25 1.7915 1.7743 1.7751 1.8125 14100 26925 1.2500 -76.00 225 1.5Y 1.1950 1.50 1.6600 0.8950 2+3Y 9.50 -0.50
1y 1.8625 -0.25 1.8510 1.8288 1.8362 1.8850 14350 27225 1.2200 -78.50 2.00 2Y 1.2500 1.50 1.6950 0.9300 2*5Y 22.00 -0.50
1.5V 1.9550 -0.75 1.9450 1.9238 1.9443 2.0050 14625 27875 1.1900 -79.00 1.50 3y 1.3450 1.00 1.7550 0.9550 3*4Y 6.50 0.00
2Y 2.0350 -0.50 2.0190 1.9911 2.0260 2.1000 14700 2.8525 1.1675 -79.25 1.25 4y 14100 1.00 1.8000 0.9850 3*5Y 12.50 0.00
3y 2.1350 -0.50 21115 2.0839 21331 22175 1.5050 29825 1.1550 -7775 1.25 5Y 1.4700 1.00 1.8500 1.0000 4*5Y 6.00 0.00
4y 2.2025 -0.25 21715 21424 22015 2.2950 1.5625 3.1075 1.1575 -68.50 1.25 7Y 1.6100 1.00 1.8950 1.0250 5+7Y 14.00 0.00
5Y 2.2475 -0.25 22155 21844 22488 2.3400 1.6125 32125 1.1575 -55.00 1.25 10Y 1.8150 1.00 2.0500 1.0400 5*10Y 3450 0.00
7Y 2.2950 -0.25 2.2590 2.2305 23022 23950 1.6825 3.3550 1.1675
10Y 2.3650 -0.25 2.3295 22973 23777 2.4850 1.7700 3.4975 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.4100 -0.25 2.3745 23423 24198 25225 1.7775 3.5375 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.4300 -0.25 2.3945 23623 24388 2.5400 1.7775 3.5550 1.2150 2y 2.4705 -0.0038 2.4743 2.4657 2.4359 24743 1.0710 24743 0.3000
20Y 2.4525 -0.25 24170 2.3848 24587 2.5600 1.7000 3.7050 1.2150 10Y 3.0028 0.0271 29757 29616 29122 3.0028 20387 3.0300 1.3600
6*9M 5.50 0.00 5.60 573 6.26 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 6.50 0.00 5.95 5.45 6.10 10.50 -1.25 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 17.25 -0.25 16.80 16.24 18.99 23.00 0.50 23.00 -5.50 2y 33.55 0.32 33.23 34.87 32,59 34.87 -69.60 34.87 -251.80
2*3Y 10.00 0.00 9.25 9.28 10.70 13.25 3.00 13.75 -1.75 10Y 28.28 291 2537 29.66 27.22 47.40 -24.46 47.40 -98.50
2*4Y 16.75 0.25 15.25 15.13 17.54 21.75 7.00 2775 -1.75
2*5Y 21.25 0.25 19.65 19.33 22.28 27.25 9.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 6.75 0.25 6.00 5.85 6.84 8.50 2.75 14.00 -0.50 IRS 2*10Y | 33.00 0.25 32.75 30.25 29.50 4250 19.50 68.25 2.75
3*5Y 11.25 0.25 1040 10.05 11.58 14.00 5.25 25.00 -0.50 KTB 2*10Y| 5850 0.50 58.00 54.80 53.00 68.70 35.80 89.00 11.80
4*5Y 450 0.00 4.40 420 474 6.25 2.25 11.25 -0.25 UST 2*10Y| 53.23 3.09 50.14 49.59 47.63 135.50 41.06 264.00 41.06
5*7Y 475 0.00 435 461 5.34 10.50 2.50 15.25 0.25
5410V | 1175 0.0 1140 1129 1288 2225 725 3075 375
7*10Y 7.00 0.00 7.05 6.68 7.55 12.75 425 16.75 3.00 IRS
10*12Y 450 0.00 450 450 421 450 0.50 7.75 -0.25 06M oDD
10*15Y 6.50 0.00 6.50 6.50 6.11 6.50 -0.75 15.00 -0.75 09M  [79.25 Tenor
10%20Y 8.75 0.00 8.75 8.75 8.10 8.75 -11.00 31.00 -11.00 01y [8575/86
1.5Y
BOND 02Y [275/03/325 9*12m 65
Tenor Lv. | 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y |13 172y 17
1y 1.853 -0.70 1.850 1.860 1.877 1.935 1.400 2.720 1.237 04Y 173y 27
1.5Y 2,015 -0.20 2.005 2.007 2.040 2.108 1517 2.775 1.232 05y |24 3*4y 65
2y 2135 -0.70 2123 2.108 2.159 2.230 1.560 2.840 1.225 07Y SPRD
3y 2.220 -1.10 2.204 2187 2.246 2315 1.600 2.930 1.200 10 3575
4y 2407 -1.00 2.384 2.361 2411 2.502 1722 3.190 1.232 12Y
5Y 2489 -0.40 2455 2.420 2.489 2.602 1.770 3.320 1217 15Y
7Y 2,620 -0.50 2,583 2.545 2,621 2.728 1.965 3,510 1.270 20Y
10Y 2.720 -0.20 2,678 2,633 2.708 2812 2,047 3.700 1355
20Y 2732 -1.20 2.701 2.650 2.702 2792 2.110 3.905 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.67 0.04 107.64 107.71 107.64 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.45 0.00 | LkTB | 119.66 0.03 11963 | 11979 | 11957 Hepsg 97 0 97 84 65 74 89 54
2 o 25,955 of gl | -1470 27,425 28,240 17,940 21,140 25,050 12,760
(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 0.95 0.45 0.08 -3.14 -4.05 9.00 -17.75 11.00 -17.75 oK) 22| A st2t 0|2 E 22|17t MU S ASHK|CH X7t Q02 ZEIIHE QK| Qs Q9o (e B2t
1.5Y -6.00 -0.55 -6.00 -8.29 -9.56 240 -19.10 7.00 -19.10 ksl S|t 2 st opzt
2y -10.00 0.20 -10.38 -11.73 -13.29 -1.35 -25.15 5.50 -25.15
e B — RSS 122 o8 45 91 S S7IAL 2P HEB. 08 SIS L0 A9 A2 TSI S P
5Y 2415 0.15 2393 2353 24,00 29,60 2725 455 2725 o o b=t Efo' EW” e;_,g
7Y -32.50 0.25 -3242 -31.42 -31.88 -21.90 -37.65 -3.75 -37.65
10Y -35.50 -0.05 -34.83 -33.56 -33.05 -23.70 -38.70 -8.20 -38.70 CRS= & FZtolM &5 ot
20Y -27.95 0.95 -28.36 -26.57 -24.29 -14.75 -48.50 -1.45 -48.50




