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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 1.5650 125 1.5555 15323 14723 1.5700 1.2875 2.7525 1.2875 -29,50 1.25 1y 14700 2.50 1.4700 0.7650 1%2Y 7Aoo 1.00
oM 16775 1.25 1.6685 1.6323 1.5403 1.6825 1.2500 2.7650 1.2500 -38.00 175 1.5Y 1.4950 3.00 1.4950 0.8950 2*3Y 6.50 -0.50
1y 1.7650 1.25 1.7585 1.7190 1.6042 1.7800 1.2200 2.7775 1.2200 -42.00 2.25 2y 1.5400 3.50 1.5400 0.7950 2*5Y 16.00 -1.00
1.5Y 1.8750 1.25 1.8700 1.8246 1.6855 1.8925 1.1900 2.8475 1.1900 4475 175 3y 1.6050 3.00 1.6050 0.7350 3%4Y 5.00 0.00
2y 1.9600 1.25 1.9540 1.8979 1.7444 1.9725 11675 29225 11675 -45.00 2.25 4y 1.6550 3.00 1.6550 0.6900 3+*5Y 9.50 -0.50
3y 2.0525 1.25 2.0465 1.9876 1.8279 2.0675 11550 3.0650 11550 -43.50 2.25 5Y 1.7000 2.50 1.7000 0.6600 4*5Y 450 -0.50
4y 2.1050 0.75 2.1025 2.0444 1.8820 2.1325 11575 3.1875 11575 4275 175 7Y 1.7400 150 1.7700 0.6550 5+7Y 4.00 -1.00
5Y 2.1350 0.25 2.1375 2.0815 1.9217 2.1700 11575 3.3050 11575 -32.75 1.00 10Y 1.8850 0.50 1.9250 0.6300 5+10Y 18.50 -2.00
7Y 2.1675 -0.25 2.1760 2.1245 19722 2.2200 11675 34625 11675
10y 22125 -0.50 2.2255 2.1796 2.0435 2.2750 12125 3.6250 12125 u.Ss. TREASURY (3= ALY 7|F M)
12Y 2.2425 -0.50 2.2535 2.2086 2.0745 2.3000 1.2150 3.6575 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2475 -0.50 2.2585 22176 2.0853 2.3050 1.2150 3.6675 1.2150 2y 1.6574 0.0245 1.6329 1.6207 1.6125 1.7169 0.5600 17169 0.2800
20Y 2.2500 -1.00 2.2650 2.2283 2.0980 2.3150 1.2150 3.8075 1.2150 10Y 23328 0.0162 2.3166 23156 23337 2.6060 13600 3.0300 13600
6*9M 11.25 0.00 11.30 10.00 6.80 12.50 475 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 8.75 0.00 9.00 8.68 6.40 10.50 -3.00 10.50 -4.25 Tenor Lv. HQUH| T-1 T-2 T-3 1¥Max | 1Y Min | 3YMax | 3Y Min
12y 19.50 0.00 19.55 17.89 14.02 20.75 -5.50 20.75 -5.50 2y -44.26 0.45 -44.71 -47.93 -48.25 10.19 -70.50 10.19 -264.00
273Y 9.25 0.00 9.25 8.98 8.35 11.00 -175 15.00 -175 10Y -19.92 212 -22.04 -23.94 -19.83 47.40 -24.46 47.40 -100.00
2*4Y 14.50 -0.50 14.85 14.65 1376 18.00 -175 28.25 -175
2*5Y 17.50 -1.00 1835 18.36 1773 21.25 -175 39.25 -175 Lv. Y| T-1 T-2 T-3 1V Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 5.25 -0.50 5.60 5.68 541 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2525 -175 27.00 28.25 2775 41.50 275 70.25 275
3*5Y 8.25 -1.00 9.10 9.39 9.38 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 43.20 -2.50 45.70 45.50 43.70 68.70 11.80 90.00 11.80
4*5Y 3.00 -0.50 3.50 371 3.97 6.25 -0.25 1175 -0.25 UST 2+10Y| 67.54 -0.83 68.37 69.49 7212 135.50 41.06 264.00 41.06
5+7Y 3.25 -0.50 3.85 430 5.05 10.50 0.25 16.25 0.25
s)10v | 775 -0.75 880 981 1218 2225 375 3225 375
7*10Y 4.50 -0.25 4.95 551 7.13 1275 3.00 16.75 3.00 IRS
10*12Y 3.00 0.00 2.80 2.90 3.10 4.25 -0.25 7.75 -0.25 06M |57 COE
10*15Y 3.50 0.00 3.30 3.80 418 6.00 075 15.00 -0.75 09M Tenor
10%20Y 375 -0.50 3.95 4.86 545 9.25 -11.00 31.00 -11.00 o1y
1.5Y
BOND 02y 6*12M 19.75
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |55 9*12M 875
1y 1.805 0.60 1.818 1.774 1.601 1.885 1.237 2.720 1.237 04y 3710Y 16
1.5Y 1.999 1.20 1.999 1918 1739 2037 1232 2.830 1232 05Y |13/13.25 5<10Y 08
2y 2.100 2.00 2.091 2,010 1.826 2132 1.225 2.920 1.225 07Y SPRD
3y 2.145 150 2139 2,070 1.893 2187 1.200 3.050 1.200 0y |21
4y 2316 0.60 2321 2243 2,043 2.360 1232 3.280 1232 12Y
5Y 2.355 0.00 2.366 229 2.103 2420 1217 3410 1217 15Y
7Y 2486 -0.30 2492 2426 2271 2.525 1.270 3.590 1.270 20Y
10y 2,532 -0.50 2.535 2484 2.364 2.576 1355 3.750 1355 3Y 605
20Y 2.500 -0.20 2.503 2445 2.375 2.553 1430 3.943 1430 @
Lv. H| Lv. HYd| Al i |
91d CD 140 0.00 KTB 107.94 -0.02 107.97 107.99 107.85 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 123 -1.00 | LkTB | 12149 0.11 12142 | 12165 | 12130 Hepsig 123 7 8 115 48 106 98 171 135
2 o | 42,715 o2l | 8634 34,081 15,415 34,670 23,400 66,552 49,690
(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 -4.00 0.65 -5.99 -5.46 0.36 9.00 -17.75 11.50 -17.75 2K 2o, HEH .
TSN =240 005 -12.92 931 531 240 -19.10 875 -19.10 MY 0t & SHE 108 FES AS # ozt B2 EYZ 0| (hEYL| (jEWQ, J|KR HE M wet, e 35
2y -14.00 -0.75 -13.70 -11.19 -8.15 -1.35 -25.15 9.00 -25.15 oloo| EaIRIM HIO| = CLOES of GiBte Hio
3y -9.25 -0.25 -9.27 -8.26 -6.53 475 -19.50 11.00 -19.50 FIH SrgR 9ol S HYH el Fus Es.
4y -21.10 0.15 2181 -19.84 -16.09 -3.20 -30.35 3.25 -30.35 S ety a7t Sa| Ma K|zt S8l Bt —_—
5Y 2200 0.25 2285 2122 1811 225 2725 455 2725 RS, SE7| 12t 52| &5, Y71 G2l o A2 SHEY.
7Y -31.85 0.05 -31.58 -30.15 -29.84 7.50 -37.65 -3.75 -37.65 TH7] B 7 HICI3HE 2, ] EE I QE2IAS 2917] Fd.
10y -31.95 0.00 -30.97 -30.39 -32.07 -12.95 -38.70 -6.25 -38.70
20Y -25.00 -0.80 -23.76 -21.63 2773 -14.75 -48.50 -145 -48.50 CRS, 24 A2 Qe wonf 22| A4 0tz




