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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 1.4100 -0.50 14135 14131 1.4099 1.5925 1.2875 2.7600 1.2875 -61,25 2.50 1y oAsgoo 2.00 1.4000 0.7650 1%2Y 14A50 -1.00
oM 1.4600 -0.50 14635 14594 14429 1.5500 1.2500 2.7900 1.2500 -61.50 1.25 1.5Y 0.9500 1.00 1.2850 0.8100 2+3Y 12.00 0.00
1y 1.5025 -0.50 1.5075 1.5020 14756 1.5625 1.2200 2.8150 1.2200 -58.50 1.00 2Y 1.0350 1.00 1.2250 0.7950 2*5Y 28.50 0.50
1.5Y 1.5650 -0.25 1.5670 1.5641 1.5253 1.6025 1.1900 2.8725 1.1900 -54.50 1.00 3y 1.1550 1.00 1.3150 0.7350 3*4Y 9.00 0.00
2y 1.6200 0.00 1.6185 1.6063 1.5631 1.6475 1.1675 29350 1.1675 -50.50 1.25 4y 1.2450 1.00 1.3750 0.6900 3*5Y 16.50 0.50
3y 1.7000 0.00 1.6995 1.6786 1.6316 1.7250 1.1550 3.0650 1.1550 -48.00 2.00 5Y 1.3200 1.50 1.4350 0.6600 4*5Y 7.50 0.50
4y 1.7500 -0.25 1.7525 17319 1.6835 1.7925 1.1575 3.1875 1.1575 -50.00 2.00 7Y 1.3600 1.00 1.4500 0.6550 5+7Y 4.00 -0.50
5Y 1.8000 -0.50 1.8035 1.7768 1.7296 1.8475 1.1575 3.3050 1.1575 -50.00 2.50 10Y 1.4500 1.50 1.9050 0.6300 5*10Y 13.00 0.00
7Y 1.8600 -1.00 1.8680 1.8356 1.7954 1.9250 1.1675 3.4625 1.1675
10Y 1.9500 -1.00 1.9575 1.9215 1.8900 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.9750 -1.00 1.9845 1.9495 1.9242 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.9800 -1.00 1.9895 1.9509 1.9290 2.0575 1.2150 3.6675 1.2150 2y 1.3601 0.83 1.3518 1.3557 1.3637 1.7169 0.5600 1.7169 0.2000
20Y 1.9900 -1.00 1.9995 1.9581 1.9325 2.0575 1.2150 3.8075 1.2150 10Y 22717 115 2.2602 23153 23349 2.6060 1.3600 3.0300 1.3600
6*9M 5.00 0.00 5.00 463 3.30 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (3= ALY 7|E F L)
9*12M 425 0.00 4.40 426 3.28 475 -4.00 475 -5.75 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 1175 0.50 11.10 1043 8.75 11.75 -5.50 16.25 -8.75 2y -0.2399 6.83 -0.3082 -0.3053 -0.2933 0.1019 -0.8220 0.1019 -2.6400
2*3Y 8.00 0.00 8.10 7.24 6.85 8.50 -1.75 15.00 -1.75 10Y -0.0147 -145 -0.0002 -0.0353 -0.0879 0.1370 -0.4740 1.2400 -0.4740
2*4Y 13.00 -0.25 13.40 12.56 12.03 15.25 -1.75 28.25 -1.75
2*5Y 18.00 -0.50 18.50 17.05 16.65 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 5.00 -0.25 530 533 5.19 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 33.00 -1.00 34.00 35.25 33.75 4150 2.75 70.25 2.75
3*5Y 10.00 -0.50 1040 9.81 9.80 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 70.10 -0.20 70.30 71.50 68.20 73.90 11.80 90.00 11.80
4*5Y 5.00 -0.25 5.10 449 462 6.25 -0.25 11.75 -0.25 UST 2*10Y| 9116 0.32 90.84 95.96 97.12 135.50 41.06 264.00 41.06
5*7Y 6.00 -0.50 6.45 5.89 6.58 10.50 0.25 16.25 0.25
5410V | 1500 -0.50 1540 1448 16.04 2225 375 3225 375
7*10Y 9.00 0.00 8.95 8.59 9.46 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 2.50 0.00 2.70 2.80 3.42 5.50 -0.25 7.75 -0.25 06M oD
10*15Y 3.00 0.00 3.20 2.94 3.90 8.00 -0.75 15.00 -0.75 09M Tenor
10*20Y 4.00 0.00 420 3.66 425 11.25 -11.00 31.00 -11.00 01y [505/50.25
15Y [56/565
BOND 02Y |615/6175 35 @ 10
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y [69.75
1y 1.440 0.00 1443 1.448 1.446 1723 1237 2.750 1.237 04Y
1.5Y 1556 -0.10 1.563 1.567 1.550 1.768 1232 2.890 1232 05y [79/7975
2y 1.600 -6.00 1.648 1.652 1.623 1.830 1.225 2.990 1.225 07v  [8325 SPRD
3y 1747 0.00 1748 1.729 1.694 1.830 1.200 3.120 1.200 10y [95
4y 1.872 0.00 1.873 1.857 1.822 1.975 1232 3.340 1.232 12Y
5Y 1.945 0.00 1.946 1.927 1.896 2.000 1217 3.430 1217 15Y
7Y 2128 -0.20 2.130 2117 2.100 2221 1.270 3.590 1.270 20Y
10Y 2.257 -0.30 2.257 2.229 2.218 2321 1355 3.750 1.355 4 @21
20Y 2.300 -0.20 2.304 2.300 2.324 2430 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.19 -0.01 109.23 109.25 109.19 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 0.00 | kB | 12424 0.05 12445 | 12451 | 12423 Hepsg 81 7 26 55 38 37 85 81 74
2 o | 13,850 2j 2l | 359 10,260 11,575 11,724 24,855 21,155 17,914
BOND SWAP SPRD (1-2Y ¢ 3-10Y 23,258 A7HH7} QBT R 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 6.25 -0.50 6.47 545 2.93 7.95 -17.75 13.00 -17.75
1.5Y 0.90 -0.15 0.44 -0.28 -247 1.45 -19.10 9.75 -19.10 RS gx-loﬂ 9_u.-|7|- |_|.9[p). M2 0| BSHANK| SHRISIRF ST} CHA| Ar%o| L}EHLb= g =X 27|7} O|0{ X &. 5H0|8} A
e - S O B L O B S 1S B o1 52 SEAE B0} PSR 2O SAIBE ONE RE BN
4y -12.20 -0.25 -12.01 -1246 -13.86 -3.20 -30.35 575 -30.35 IRS %Elt EH :FUH)"M %9 SFEf Ot 2I7h =YAS ALK RSPUAM RS A “"’tgg 42 288 =9
5Y -14.50 -0.50 -14.23 -14.99 -16.64 -2.25 -27.25 8.50 -27.25
7Y -26.80 -0.80 -26.24 -28.10 -30.44 7.50 -37.65 2.00 -37.65 CRS F2l= T 720 ZH 45 T2 =+ AR M2 2 ofoiot o0 1.
10Y -30.70 -0.70 -29.97 -30.75 -32.83 -12.95 -38.70 6.00 -38.70
20Y -31.00 -0.80 -30.43 -34.17 -39.19 -13.95 -48.50 6.00 -48.50




