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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 14100 -0.50 14130 1.4060 14130 1.6250 1.2875 27725 1.2875 -62,75 -1.00 1y 0A8750 -1.00 1.4000 0.7650 1*2Y 11Aoo 0.00
oM 14600 025 14580 1.4420 1.4404 1.5950 1.2500 2.7900 1.2500 -64.25 -0.75 1.5Y 0.9250 -1.00 1.2850 0.8100 2*3Y 11.50 -4.00
1Y 15025 0.00 1.4995 1.4794 1.4680 1.5850 1.2200 2.8150 1.2200 -62.50 -1.00 2y 0.9850 -1.00 1.2250 0.7950 2*5Y 2350 1.00
1.5Y 15675 025 1.5645 1.5329 15133 1.6025 1.1900 2.8725 1.1900 -59.00 -5.00 3y 1.1000 -5.00 13150 0.7350 34y 7.50 450
2y 1.6100 0.00 1.6020 1.5660 1.5485 1.6475 11675 2.9350 11675 5775 -0.50 ay 1.1750 -0.50 1.3750 0.6900 3*5Y 12.00 5.00
3y 1.6900 0.00 16755 1.6271 16135 1.7200 11550 3.0650 1.1550 -58.00 0.25 5Y 1.2200 0.00 14350 0.6600 4*5Y 450 0.50
4y 1.7525 0.00 1.7345 1.6735 1.6644 1.7825 11575 3.1875 11575 -60.75 0.50 7Y 1.2550 050 14500 0.6550 5+7Y 350 0.50
5Y 1.8000 025 1.7795 17111 1.7098 1.8400 11575 33050 11575 -60.75 0.25 10Y 1.3450 0.50 1.9050 0.6300 5+10Y 1250 0.50
7Y 1.8625 0.00 1.8360 1.7645 1.7778 1.9225 11675 3.4625 11675
10Y 19525 0.25 19215 1.8469 1.8726 2.0250 12125 3.6250 12125 u.s. TREASURY (32 99 7|F MYH|)
12y 1.9800 0.25 1.9495 1.8790 1.9090 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.9800 0.25 1.9495 1.8826 19141 2.0575 1.2150 3.6675 1.2150 2y 1.4022 -1.19 1.4141 1.4141 1.3856 1.7169 0.5600 1.7169 0.2000
20Y 1.9900 0.25 1.9580 1.8866 19142 2.0500 1.2150 3.8075 1.2150 10Y 23251 232 23483 23483 23056 2.6060 1.3600 3.0300 1.3600
6*9M 5.00 0.25 450 3.60 274 5.00 -6.00 5.00 -6.50 U.S. TREASURY - KTB (33 99 7|F MUl
9*12M 425 0.25 415 374 275 425 -4.00 450 575 Tenor Lv. HUH| T-1 T-2 T-3 1¥Max | 1Y Min | 3YMax | 3Y Min
172y 10.75 0.00 1025 8.66 8.05 1075 -5.50 16.25 875 2y -0.2648 219 02429 | -02279 | -02434 | 01019 -0.8220 0.1019 -2.6400
2*3Y 8.00 0.00 735 6.11 651 8.50 -175 15.00 -1.75 10Y -0.0481 332 00813 | -01183 | -00936 | 0.1370 -04740 1.2400 -04740
2*4Y 14.25 0.00 1325 10.75 11.60 15.25 -175 28.25 -1.75
2*5Y 19.00 -0.25 17.75 1451 16.14 21.00 -175 39.25 -1.75 Lv. HYUH| T1 T-2 T-3 1V Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 6.25 0.00 5.90 464 5.09 775 -0.50 14.00 -0.50 IRS 2*10Y | 34.25 0.25 34.00 3250 31.00 41.50 275 70.25 275
3*5Y 11.00 -0.25 1040 8.40 963 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 6100 0.00 61.00 58.80 58.30 68.70 11.80 90.00 11.80
4*5Y 475 -0.25 450 376 454 6.25 -0.25 1175 -0.25 UST 2*10Y| 9229 113 93.42 93.42 92.00 135.50 41.06 264.00 41.06
5+7Y 6.25 0.25 5.65 534 6.79 10.50 0.25 16.25 0.25
5410 | 1525 050 14.20 1358 16.28 22.25 375 3225 375
7*10Y 9.00 0.25 8.55 8.24 948 1275 3.00 16.75 3.00 IRS Lv.
10*12Y 275 0.00 2.80 321 364 550 -0.25 775 -0.25 06M COE
10*15Y 275 0.00 2.80 3.58 415 8.00 -0.75 15.00 -0.75 09M Tenor
10*20Y 375 0.00 3.65 3.98 416 11.25 -11.00 31.00 -11.00 01y |50/5025
1.5Y
BOND 02Y |60.25/60.5/60.75/ 61 6*0M 475
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 9*12M 04
1y 1447 0.20 1448 1.441 1449 1723 1.237 2750 1.237 04y |7475 °2Y 1075
1.5Y 1562 050 1.559 1.560 1.546 1768 1232 2.890 1.232 05Y |795/7975 34Y 625
2y 1667 1.00 1.647 1628 1614 1.830 1.225 2.990 1.225 07y |86 SPRD [710Y 875
3y 1.745 0.80 1718 1.689 1.682 1.830 1.200 3120 1.200 10y 9425 2*5¥10Y 04
4y 1.882 0.70 1.858 1.811 1.808 1975 1232 3340 1.232 12Y
5Y 1.960 150 1.924 1.878 1.881 2.000 1217 3.430 1217 15Y
7Y 2164 1.00 2125 2,067 2.089 2221 1.270 3.590 1.270 20Y
10Y 2277 1.00 2.236 2173 2.204 2321 1355 3.750 1355 2y 985
20Y 2370 0.00 2331 2.268 2320 2430 1430 3.943 1430 e
Lv. H| Lv. HYd| Al i |
91d CD 1.38 0.00 KTB 109.17 -0.04 109.21 109.22 109.17 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 123 -0.03 | ktB | 123.95 -0.10 124.05 | 12414 | 12391 Hepsg 76 -42 118 54 136 133 120 71
Z o | 21,645 212l | 11,230 32,875 13,820 36,486 29,575 30,467 20,925
BOND SWAP SPRD (1-2Y 9 3-10Y 21,258 A7HE7t IFEZ 7|%)
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 5.55 -0.20 511 379 1.85 575 -17.75 13.00 -17.75
1.5Y 055 -0.75 057 272 324 1.30 -19.10 9.75 -19.10 IRS, &7|7L7Ha AE Ak 012t
2y -5.70 -1.00 454 -6.15 -6.55 -135 -25.15 9.50 -25.15 Mol 0|2 A|R0| £27| U BRO2 HEHOIA S2 A TChK BX $0 ChE A ©,
3y -5.50 -0.80 -4.29 -6.16 -6.84 475 -19.50 11.00 -19.50 214 STE [ 72, 60.25(0.75)01 M 610.007HX| H 2.
4y -12.95 -0.70 -12.33 -13.70 -14.39 -3.20 -30.35 575 -30.35
5Y -16.00 -175 -14.43 -16.72 -17.12 225 -27.25 8.50 -27.25
7Y -30.15 -1.00 -28.94 -30.21 3111 7.50 -37.65 2.00 -37.65 CRS, EE7| 720l o2 @ FHO 2 F2|7t SHBIUNM 72 2E|ZE.
10Y -3245 -0.75 3141 -32.65 3318 -12.95 -38.70 6.00 -38.70
20Y -38.00 0.25 -37.28 -38.14 -40.56 -13.95 -48.50 775 -48.50




