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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 1.7925 0.00 1.7765 1.7630 17433 1.7925 1.3900 26225 1.2875 -49,50 1.00 1y 13950 1.00 1.6200 0.8050 1%2Y -1voo -1.50
oM 1.8475 -0.25 1.8365 1.8213 1.7938 1.8500 1.4100 26150 1.2500 -62.25 0.25 1.5Y 1.3250 0.00 1.6600 0.8600 2*3Y 0.50 0.50
1y 1.8900 0.00 1.8785 1.8615 1.8282 1.9100 14350 2.6075 1.2200 -69.00 0.00 2y 1.2950 -0.50 1.6950 0.9250 2*5Y 9.50 0.50
1.5Y 1.9475 -0.25 1.9465 1.9224 1.8842 2.0250 1.4700 26325 1.1900 -73.25 0.50 3y 1.3000 0.00 1.7550 0.9850 3*4Y 3.00 0.00
2y 1.9850 -0.50 1.9910 1.9610 1.9216 2.1150 1.5000 2.6575 1.1675 -74.25 1.00 4y 1.3300 0.00 1.8000 1.0700 3*5Y 9.00 0.00
3y 2.0325 -0.50 2.0420 20121 1.9724 22225 1.5550 2.7200 1.1550 -71.50 1.25 5Y 1.3900 0.00 1.8500 1.0800 4*5Y 6.00 0.00
4y 2.0725 -1.00 2.0870 2.0554 20155 2.2950 1.6050 2.7900 1.1575 -68.25 1.00 7Y 14550 -0.50 1.8950 11050 5+7Y 6.50 -0.50
5Y 2.1050 -1.25 21215 2.0866 2.0495 2.3400 1.6475 2.8450 1.1575 -51.50 1.25 10Y 1.6850 -0.50 2.0500 1.2200 5+10Y 29.50 -0.50
7Y 21375 -1.50 2.1560 21245 20907 23950 1.7050 2.9375 1.1675
10y 2.2000 -1.75 22220 21923 2.1552 24850 1.7825 3.0600 1.2125 U.S. TREASURY (3= ALY 7|F M)
12Y 2.2325 -2.00 2.2575 2.2308 21937 25225 1.8175 3.1025 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2375 -2.00 2.2640 22410 2.2084 2.5400 1.8250 3.1400 1.2150 2y 2.8572 -0.0040 2.8612 2.8608 2.8483 2.8890 1.2620 2.8890 0.3100
20Y 2.2375 -2.00 2.2640 2.2451 22163 2.5600 1.8250 3.2600 1.2150 10Y 31572 0.0010 3.1562 3.1513 3.1683 3.2306 20387 3.2306 1.3600
6*9M 5.50 -0.25 6.00 5.83 5.05 12.50 2.00 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 4.25 0.25 4.20 4.03 3.44 10.50 150 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
12y 9.50 -0.50 11.25 9.95 9.35 23.00 5.00 23.00 -5.50 2y 84.02 06 84.62 86.68 82.33 88.61 -5343 88.61 -222.00
273Y 475 0.00 5.10 511 5.08 13.25 3.50 13.25 -175 10Y 77.72 2.10 75.62 78.63 75.83 81.23 -24.46 81.23 -76.20
2*4Y 8.75 -0.50 9.60 9.44 9.38 21.75 7.00 23.50 -175
2*5Y 12.00 -0.75 13.05 12.56 1279 27.25 9.75 34.00 -175 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 4.00 -0.50 4.50 433 430 8.50 3.25 11.25 -0.50 IRS 2*10Y | 21.50 -1.25 2275 22.75 23.50 42.50 19.25 62.75 275
3*5Y 7.25 -0.75 7.95 7.45 771 14.00 575 22.00 -0.50 KTB 2*10Y| 36.30 -2.20 38.50 37.10 38.50 64.30 35.80 82.90 11.80
4*5Y 3.25 -0.25 345 3.12 341 6.00 2.25 10.75 -0.25 UST 2+10Y| 30.00 0.50 29.50 29.05 32.00 98.63 1851 217.00 1851
5+7Y 3.25 -0.25 345 379 411 7.75 2.50 14.75 0.25
5410 | 950 -0.50 1005 1056 1057 1775 725 3075 375
7*10Y 6.25 -0.25 6.60 6.78 6.45 10.25 4.25 16.75 3.00 IRS 6y 12.25
10*12Y 3.25 -0.25 3.55 3.85 3.85 450 2.50 7.75 -0.25 06M |79.25 GEE
10*15Y 375 -0.25 4.20 487 532 6.75 2.50 15.00 -0.75 09M 8475 Tenor
10%20Y 375 -0.25 4.20 5.29 6.10 10.25 3.00 31.00 -11.00 01y |8875/89
15y [945
BOND 02Y [98/98.25 6*9m 5.5
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |275/03 6*12m 95
1y 1.900 1.00 1.893 1.886 1.842 1.935 1.400 2,625 1.237 04y |7 9*12m 04
1.5Y 1.990 0.00 1.992 1.964 1.923 2113 1517 2658 1232 05y 105 153y 85
2y 2,017 0.20 2,021 2,001 1971 2.230 1577 2,685 1.225 07y 135 SPRD [2*4y 875
3y 2.050 0.00 2.052 2,030 2,013 2315 1617 2.710 1.200 10Y 410y 1275
4y 2.166 -0.70 2181 2.170 2131 2.502 1.760 2.805 1232 12Y 10*15y 3.75
5Y 2.225 -0.50 2.235 2216 2216 2.602 1.830 2,910 1217 15Y
7Y 2317 -1.30 2333 2324 2.334 2728 2.024 3.000 1.270 20Y
10y 2.380 -2.00 2.399 2398 2416 2815 2115 3.240 1355
20Y 2.307 -1.30 2.334 2.363 2.379 2792 2.176 3.391 1430 @
Lv. H| Lv. HYd| Al i |
91d CD 1.66 0.00 KTB 108.28 0.01 108.28 108.34 108.26 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 151 0.00 | kB | 123.01 021 122.89 | 123.09 | 122383 Hepsgt 7574 61 136 154 105 0 88 55
2 o | 31,648 92 | -20907 52,555 63,789 39,117 0,000 29,415 16,460
(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 -1.00 -1.00 -149 247 -1.36 9.00 -11.20 11.00 -17.75 MEZ | CH|ON| AT ZME X Opzt
1Y 425 -0.25 453 418 391 240 ~15.60 700 -19.10 ZM LS MBS 389 YA Bt YHES UEHD, 7] 2HUY 2012 Bl ZME /X
2y -3.20 -0.70 -3.02 -4.00 -4.89 -2.00 -18.30 5.50 -25.15
- o = T T L v JN T RS 6748, 60| w80l DR E3E Mo Le M| UEs) Al B2ASIn| 2 BAHY. LTE A2} SoITIt 2
5Y 1200 2075 1139 12,96 1665 1075 2725 455 2725 SO0 A4t oI HA.
7Y -17.95 -0.20 -17.66 -19.98 -24.34 -17.30 -35.15 375 -37.65
10Y -18.00 0.25 -17.74 -20.59 -26.05 -1745 -38.15 -8.20 -38.70 CRSE &3O A OF.
20Y -6.95 -0.70 -6.96 -11.77 -16.26 -6.25 -45.35 -145 -48.50




