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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 15525 0.00 1.5545 15278 14702 1.5700 1.2875 27525 1.2875 -30,75 175 1y 14450 -2.00 1.4650 0.7650 1*2Y 6Aoo 1.00
oM 1.6650 0.00 1.6685 1.6253 15371 1.6825 1.2500 2.7650 1.2500 -39.75 -1.00 1.5Y 1.4650 -2.00 14850 0.8950 2°3Y 7.00 0.00
1Y 1.7525 025 1.7595 1.7110 1.6004 1.7800 1.2200 27775 1.2200 4425 0.50 2y 1.5050 -1.00 15150 0.7950 2*5Y 17.00 0.00
1.5Y 1.8625 -1.00 1.8710 1.8159 1.6810 1.8925 1.1900 2.8475 1.1900 ~46.50 1.00 3y 15750 -1.00 15850 0.7350 34y 5.00 0.00
2y 1.9475 -1.50 1.9530 1.8884 1.7393 1.9725 11675 2.9225 11675 4725 1.25 ay 1.6250 -1.00 1.6350 0.6900 3*5Y 10.00 0.00
3y 2.0400 -2.00 2.0445 1.9779 1.8227 2.0675 11550 3.0650 1.1550 4575 1.25 5Y 1.6750 -1.00 1.6950 0.6600 4*5Y 5.00 0.00
4y 2.0975 225 2.1025 2.0348 1.8769 2.1325 11575 3.1875 11575 4450 150 7Y 1.7250 -1.00 1.7700 0.6550 5+7Y 5.00 0.00
5Y 2.1325 225 2.1390 2.0725 1.9168 2.1700 11575 33050 11575 3375 175 10Y 1.8800 -1.00 1.9250 0.6300 5+10Y 2050 0.00
7Y 2.1700 2,50 2.1810 21168 1.9677 2.2200 11675 3.4625 11675
10Y 22175 275 2.2320 21736 2.0398 2.2750 12125 3.6250 12125 u.s. TREASURY (32 99 7|F MYH|)
12y 2.2475 275 2.2590 2.2028 2.0708 2.3000 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2525 275 2.2640 22121 2.0817 23050 1.2150 3.6675 1.2150 2y 1.6329 0.0122 1.6207 1.6125 1.6160 1.7169 0.5600 1.7169 0.2800
20Y 2.2600 -2.50 2.2720 2.2233 2.0947 2.3150 1.2150 3.8075 1.2150 10Y 23166 0.0010 23156 23337 2.3489 2.6060 1.3600 3.0300 1.3600
6*9M 11.25 0.00 11.40 9.75 6.69 12.50 475 12.50 -6.00 U.S. TREASURY - KTB 3= 99 7|F MU
9*12M 875 -0.25 9.10 858 6.33 10.50 -3.00 10.50 425 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
172y 19.50 -1.25 19.35 17.74 13.90 2075 -5.50 2075 -5.50 2y 4471 3.22 -47.93 -48.25 -46.40 10.19 -70.50 10.19 -264.00
2*3Y 9.25 -0.50 9.15 8.95 834 11.00 -175 15.00 -1.75 10Y 2204 1.90 -23.94 -19.83 -17.11 4740 2446 4740 -100.00
2*4Y 15.00 -0.75 14.95 14.64 13.75 18.00 -175 28.25 -1.75
2*5Y 18.50 -0.75 18.60 1841 17.75 21.25 -175 39.25 -1.75 Lv. HYUH| T1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
3*4Y 575 -0.25 5.80 5.69 542 775 -0.50 14.00 -0.50 IRS 2*10Y | 27.00 -1.25 28.25 2775 27.50 41.50 275 70.25 275
3*5Y 9.25 -0.25 945 9.46 941 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 4570 0.20 4550 43.70 44.00 68.70 11.80 90.00 11.80
4*5Y 350 0.00 3.65 378 3.99 6.25 -0.25 1175 -0.25 UST 2*10Y| 6837 112 69.49 7212 73.29 135.50 41.06 264.00 41.06
5+7Y 375 -0.25 4.20 443 5.09 10.50 0.25 16.25 0.25
5+10¥ 850 -0.50 930 1011 1230 2225 375 3225 375
7*10Y 475 -0.25 5.10 5.69 7.20 1275 3.00 16.75 3.00 IRS
10*12Y 3.00 0.00 270 291 3.10 425 -0.25 775 -0.25 06M COE
10*15Y 350 0.00 3.20 3.85 4.20 6.00 -0.75 15.00 -0.75 09M |66 Tenor
10*20Y 425 0.25 4.00 496 5.50 9.25 -11.00 31.00 -11.00 o1y |755/76
15Y 875
BOND 02y 6*12M 20
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y 5 1*5Y 38.75
1y 1.799 -1.90 1.830 1764 1.596 1.885 1.237 2720 1.237 04y |10/1025 15%2Y 85
1.5Y 1.987 -1.30 2.004 1.905 1733 2037 1232 2.830 1.232 05Y |135/1375/145/ 1475 2*3Y 09/ 925
2y 2.080 -2.00 2.089 1.995 1.820 2132 1.225 2.920 1.225 07y SPRD [3*10Y 17.75/18
3y 2130 -2.60 2137 2.059 1.888 2187 1.200 3.050 1.200 10v
4y 2310 -3.00 2321 2231 2.036 2.360 1232 3.280 1.232 12Y
5Y 2355 350 2368 2.282 2.097 2420 1217 3410 1217 15Y
7Y 2.489 -240 2493 2417 2.266 2525 1.270 3.590 1.270 20Y
10Y 2,537 -1.80 2,537 2478 2361 2576 1355 3.750 1.355
20Y 2,502 230 2,508 2439 2373 2553 1430 3.943 1430 e
Lv. H| Lv. HYd| Al i |
91d CD 140 0.00 KTB 107.96 0.11 107.90 107.97 107.83 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 0.00 | kB | 121.38 0.23 12131 | 12145 | 12111 Hepsg 115 7 67 48 106 98 171 135 135
2 o | 34,081 24 gl | 18666 15415 34,670 23,400 66,552 49,690 41,384
(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 -4.65 165 -7.09 -5.28 0.46 9.00 -17.75 11.50 -17.75
1.5y -12.45 0.30 -13.28 -8.89 -5.21 240 -19.10 8.75 -19.10 2K 22| B2 BAHMEL 3HS ZAOZ QR0 DA HHf.
2y -13.25 0,50 -13.58 -10.68 -8.04 -135 -25.15 9.00 -25.15
3y -9.00 0.60 927 -8.12 -6.50 475 -19.50 11.00 -19.50 Coo|mT AT 227 O SSEA He BAEy o1
ay 2125 075 2183 | -1967 | -159 320 -30.35 3.25 -30.35 IERél ;Liiéaclﬁ |x+7|io|i? P;J;g; Ii_:xr:. ¥ e oita re e A 218 o5 o1l olie 2o o
5Y 2225 125 2292 20.99 1805 225 2725 455 2725 & . 371018 THOR QWA YT 108 285 AMS SHE Y BAd HE. 22 4N M 3 0l
7Y -31.90 -0.10 3124 -30.07 -29.81 7.50 -37.65 -3.75 -37.65 = GrErofl #2H7t Che= Olof R E &
10Y -31.95 -0.95 -30.52 -3042 3211 -12.95 -38.70 -6.25 -38.70
20Y 2420 -0.20 -23.56 -21.56 -27.87 -14.75 -48.50 -145 -48.50 CRS 22|& ®MT7H s}2t opgt




