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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 1.4200 1.00 14115 1.4099 14061 1.5925 1.2875 2.7575 1.2875 -60,25 0.00 1y osooo 1.50 1.4000 0.7650 1%2Y 10A50 -0.50
oM 14625 1.25 1.4520 1.4548 14421 1.5500 1.2500 2.7900 1.2500 -62.50 -0.50 1.5Y 0.9450 1.50 1.2850 0.8100 2*3Y 9.50 0.00
1y 1.5025 1.50 1.4905 1.4964 14781 1.5625 1.2200 2.8150 1.2200 -61.75 -1.50 2Y 1.0050 1.00 1.2250 0.7950 2*5Y 24.50 0.00
1.5Y 1.5700 2.00 1.5535 1.5565 1.5310 1.6025 1.1900 2.8725 1.1900 -60.75 -2.25 3y 1.1000 1.00 1.3150 0.7350 3*4Y 9.00 0.00
2y 1.6225 2.50 1.6040 1.6073 1.5717 1.6475 1.1675 29350 1.1675 -57.50 -2.50 4y 1.1900 1.00 1.3750 0.6900 3*5Y 15.00 0.00
3y 1.7075 3.25 1.6830 1.6858 1.6423 1.7250 1.1550 3.0650 1.1550 -56.00 -2.25 5Y 1.2500 1.00 1.4350 0.6600 4*5Y 6.00 0.00
4y 1.7650 3.50 1.7400 1.7388 1.6941 1.7925 1.1575 3.1875 1.1575 -58.00 -3.00 7Y 1.3000 1.00 1.4500 0.6550 5*7Y 5.00 0.00
5Y 1.8100 3.25 1.7860 1.7865 1.7394 1.8475 1.1575 3.3050 1.1575 -55.50 -3.25 10Y 14150 1.00 1.9050 0.6300 5*10Y 16.50 0.00
7Y 1.8800 4.00 1.8500 1.8490 1.8022 1.9250 1.1675 3.4625 1.1675
10Y 1.9700 425 1.9385 1.9388 1.8934 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.0025 425 1.9710 1.9688 1.9258 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.0100 425 1.9770 1.9736 1.9308 2.0575 1.2150 3.6675 1.2150 2y 1.3549 0.4 1.3509 1.3390 1.3550 1.7169 0.5600 1.7169 0.2000
20Y 2.0275 425 1.9920 1.9858 1.9380 2.0575 1.2150 3.8075 1.2150 10Y 2.2551 -1.07 2.2658 22241 2.2686 2.6060 1.3600 3.0300 1.3600
6*9M 425 0.25 4.05 449 3.60 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (3= ALY 7|E F L)
9*12M 4.00 0.25 3.85 416 3.60 475 -4.00 475 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 12.00 1.00 1135 11.09 9.36 12.00 -5.50 16.25 -8.75 2y -0.3101 22 -0.2881 -0.2980 -0.2820 0.1019 -0.7720 0.1019 -2.6400
2*3Y 8.50 0.75 7.90 7.85 7.05 8.50 -1.75 15.00 -1.75 10Y 0.0369 5.07 -0.0138 0.0279 -0.0216 0.1150 -0.4740 1.2400 -0.4740
2*4Y 14.25 1.00 13.60 13.15 12.24 15.25 -1.75 28.25 -1.75
2*5Y 1875 0.75 18.20 17.93 16.77 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 575 0.25 570 5.30 5.19 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3475 175 33.00 33.25 33.00 4150 2.75 70.25 2.75
3*5Y 10.25 0.00 1030 10.08 9.72 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 7270 1.70 71.00 71.00 70.20 73.90 11.80 90.00 11.80
4*5Y 450 -0.25 4.60 478 453 6.25 -0.25 11.75 -0.25 UST 2*10Y| 90.02 -147 91.49 88.51 91.36 135.50 41.06 264.00 41.06
5*7Y 7.00 0.75 6.40 6.25 6.28 10.50 0.25 16.25 0.25
5410V | 1600 100 1525 1523 15.40 2225 375 3225 375
7*10Y 9.00 0.25 8.85 8.98 9.12 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 3.25 0.00 3.25 3.00 3.24 5.50 -0.25 7.75 -0.25 06M [415 COE
10*15Y 4.00 0.00 3.85 3.49 3.75 8.00 -0.75 15.00 -0.75 09M Tenor
10*20Y 575 0.00 535 470 4.46 11.25 -11.00 31.00 -11.00 o1y [50
15Y |[565
BOND 02y 2*3y 825
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y 2*5y 19
1y 1415 1.00 1.407 1427 1437 1723 1237 2.750 1.237 04y
1.5Y 1.565 2.30 1.544 1.549 1.548 1.768 1232 2.890 1232 05Y |80.25/80.75/81
2y 1.665 2.60 1.643 1.648 1.629 1.830 1.225 2.990 1.225 07Y SPRD
3y 1775 3.30 1743 1737 1702 1.830 1.200 3.120 1.200 10V [%
4y 1.890 3.30 1.862 1.859 1.829 1.975 1232 3.340 1232 12Y
5Y 1.980 3.30 1.955 1.939 1.905 2.000 1217 3.430 1217 15Y
7Y 2161 3.60 2131 2119 2.100 2221 1.270 3.590 1.270 20Y
10Y 2.292 4.00 2.261 2247 2.222 2321 1355 3.750 1355
20Y 2375 3.00 2.345 2311 2316 2430 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.21 -0.10 109.27 109.27 109.20 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 120 -0.02 | kB | 12391 -043 12411 | 12412 | 12391 Hepsg 444 -1 45 66 67 78 20 69
2 o | 10,480 22l | -645 11,125 17,855 15,006 25,958 4,860 14,665
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 8.75 0.50 837 6.91 411 8.75 -17.75 13.00 -17.75 KHES QOloHE 2|0 CHERXHQHO| KYEH S| A| SH2F =23, A Obmt 23to| Ch2 X K| M THjZ S A0 22t ofzt
1.5Y 0.50 -0.30 0.95 0.75 -1.70 240 -19.10 9.75 -19.10
2Y -4.25 -0.10 -3.86 -4.07 -5.75 -1.35 -25.15 9.50 -25.15 IRSE 7L ccp{2i7t 10710| *f EX|Z 1 RETH £2|7|5 0|0|Zt2Lt LEE0| 550| YR 2Z22 UM E 20|0 H|
3y -6.75 -0.05 -5.96 -5.08 -6.01 475 -19.50 11.00 -19.50 S 2a|0 BUAL, L AE 012 CRSS HAFOZ AE AL 012,
4y -12.50 0.20 -12.22 -12.00 -13.51 -3.20 -30.35 5.75 -30.35
5Y -17.00 -0.05 -16.90 -15.21 -16.59 -2.25 -27.25 8.50 -27.25
7Y -28.10 0.40 -28.08 27.02 -29.78 7.50 -37.65 2.00 -37.65 =54 09% - LW:‘EI 1.980% (HO4Z)
10Y -32.20 0.25 -32.21 -30.80 -32.87 -12.95 -38.70 6.00 -38.70 =154 075% - 4EF2| 1.970%
20Y -34.75 1.25 -35.32 -32.54 -37.82 -13.95 -48.50 3.00 -48.50 019192 1.04% - LHE23| 1.26%




