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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 14925 2.00 14775 14648 14375 1.5275 1.2875 2.7575 1.2875 -54,50 -3.00 1y 10900 -0.50 1.3300 0.7650 1%2Y 950 0.00
oM 1.5700 2.50 1.5465 1.5261 14878 1.5700 1.2500 2.7900 1.2500 -58.25 -2.75 1.5Y 1.1400 -0.50 1.1750 0.8100 2+3Y 9.00 0.00
1y 1.6350 2.50 1.6130 1.5898 1.5380 1.6350 1.2200 2.8150 1.2200 -60.00 -2.75 2Y 1.1850 -0.50 1.2250 0.7950 2*5Y 26.50 0.50
1.5Y 1.7225 2.25 1.7045 1.6695 1.6067 1.7225 1.1900 28725 1.1900 -59.25 -2.75 3y 1.2750 -0.50 1.3150 0.7350 3*4Y 9.50 0.00
2y 1.7850 2.25 1.7695 1.7275 1.6586 1.7850 1.1675 2.9350 1.1675 -55.00 -2.50 4y 1.3700 -0.50 1.3750 0.6900 3*5Y 17.50 0.50
3y 1.8675 2.25 1.8550 1.8110 1.739% 1.8700 1.1550 3.0650 1.1550 -51.75 -2.25 5Y 1.4500 0.00 1.4500 0.6600 4*5Y 8.00 0.50
4y 1.9200 2.00 1.9095 1.8623 1.7925 1.9250 1.1575 3.1875 1.1575 -47.25 -1.00 7Y 1.5450 1.00 1.5450 0.6550 5+7Y 9.50 1.00
5Y 1.9675 2.25 1.9540 1.9029 1.8346 1.9675 1.1575 3.3050 1.1575 -38.25 -0.75 10Y 1.7050 0.50 1.7050 0.6300 5*10Y 25.50 0.50
7Y 20175 2.00 2.0085 1.9539 1.8908 2.0250 1.1675 3.4625 1.1675
10Y 2.0875 1.25 2.0860 2.0310 1.9727 2.1050 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.1200 1.25 21185 2.0635 20048 21375 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 21325 1.25 21310 20751 20154 2.1500 1.2150 3.6675 1.2150 2y 1.5379 4.09 1.4970 1.5168 1.5125 1.7169 0.5600 1.7169 0.2600
20Y 2.1450 1.25 2.1425 2.0844 2.0299 21575 1.2150 3.8075 1.2150 10Y 2.3046 2,68 22778 23198 23501 2.6060 1.3600 3.0300 1.3600
6*9M 7.75 0.50 6.90 6.14 5.03 7.75 -6.00 7.75 -6.00 U.S. TREASURY - KTB (= AL 7|E Fo|
9*12M 6.50 0.00 6.65 6.36 5.03 7.00 -3.75 7.00 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 15.00 -0.25 15.65 13.78 12.06 16.50 -5.50 16.50 -5.50 2y -0.3221 2.29 -0.3450 -0.3182 -0.2955 0.1019 -0.7120 0.1019 -2.6400
2*3Y 8.25 0.00 8.55 8.35 8.08 9.00 -1.75 15.00 -1.75 10Y -0.1004 118 -0.1122 -0.0602 -0.0679 0.4740 -0.2446 0.4740 -1.1700
2*4Y 13.50 -0.25 14.00 13.48 13.39 15.25 -1.75 28.25 -1.75
2*5Y 18.25 0.00 1845 17.54 17.60 21.00 -1.75 39.25 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 5.25 -0.25 545 513 531 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 30.25 -1.00 31.25 32.00 32.25 4150 2.75 70.25 2.75
3*5Y 10.00 0.00 9.90 9.19 9.52 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 5450 -0.30 54.80 54.50 61.00 68.70 11.80 90.00 11.80
4*5Y 475 0.25 4.45 4.06 421 6.25 -0.25 11.75 -0.25 UST 2*10Y| 76,67 141 78.08 80.30 83.76 135.50 41.06 264.00 41.06
5*7Y 5.00 -0.25 545 5.10 5.62 10.50 0.25 16.25 0.25
5410 | 1200 -1.00 1320 1281 1381 2225 375 3225 375
7*10Y 7.00 -0.75 7.75 7.71 8.20 12.75 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.25 3.25 3.20 5.25 -0.25 7.75 -0.25 06M oD
10*15Y 450 0.00 450 441 427 7.75 -0.75 15.00 -0.75 09M  [56.25
10*20Y 575 0.00 5.65 534 572 11.00 -11.00 31.00 -11.00 01Y 625 6375 [lenoy
1.5Y
BOND 02y 1*2y/15
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03Y 1*3/23.25
1y 1.644 1.40 1.620 1.564 1.500 1723 1237 2.750 1.237 04Y 5*10y/12.75
1.5Y 1770 1.00 1.754 1.705 1635 1.770 1232 2.890 1232 05Y [95.25 95
2y 1.860 1.80 1.834 1791 1721 1.860 1.225 2.990 1.225 07Y SPRD
3y 1.935 2.30 1921 1.866 1798 1.942 1.200 3.120 1.200 w0y |7.75
4y 2.090 1.80 2.083 2023 1931 2.101 1232 3.340 1.232 12Y
5Y 2135 2.00 2124 2,063 2.001 2.140 1217 3430 1217 15Y
7Y 2.309 1.70 2303 2.250 2.184 2318 1.270 3.590 1.270 20Y
10Y 2405 1.50 2402 2354 2.299 2418 1355 3.750 1.355 10Y/70
20Y 2.390 0.70 2.386 2.355 2343 2430 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.38 0.00 KTB 108.52 -0.05 108.60 108.60 108.52 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAaL | 122 -0.02 | kB | 12264 -0.12 12288 | 12291 | 122.62 EEEE] 50 74 -56 106 143 122 85 91 0
2 o | 20,020 o &l | -14740 34,760 37,780 39,535 30,060 32,902 0,000
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 -0.90 1.10 -0.74 254 3.82 9.00 -17.75 11.50 -17.75 IRS= 2E0 2 AL0Z. CH7|ZO2 H|E 220| 20| LIQHA QIHJ} HO|H HIZ HZZ= 242 Y. o = 292 @
1.5Y -4.75 1.25 -4.91 -3.52 -2.79 240 -19.10 8.75 -19.10 = AN 2o wo|
2y -7.50 0.45 -6.47 -6.39 -6.20 -1.35 -25.15 9.00 -25.15
3y -6.75 -0.05 -6.62 -5.51 -5.89 475 -19.50 11.00 -19.50 C = "
4y -17.00 0.20 -17.31 -16.09 -13.90 -3.20 -30.35 3.25 -30.35 CRS B2l= 2XME 2OIUM HER2 3% Ofd
5Y -16.75 0.25 -17.00 -16.02 -16.68 -2.25 -27.25 455 -27.25
7Y -29.15 0.30 -29.45 -29.63 -29.29 -7.50 -37.65 375 -37.65
10Y -31.75 -0.25 -31.60 -32.34 -32.66 -12.95 -38.70 -5.75 -38.70
20Y -24.50 0.55 -24.35 -27.03 -31.30 -16.45 -48.50 -145 -48.50




