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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 0.00 1.5575 15371 14745 1.5700 1.2875 27525 1.2875 -29,25 0.25 1y 14750 0.50 14750 0.7650 1%2Y sAoo 1.00
oM 16775 0.00 1.6700 1.6394 1.5435 1.6825 1.2500 2.7650 1.2500 -36.25 175 1.5Y 1.5150 2.00 1.5150 0.8950 2*3Y 6.50 0.00
1y 1.7675 0.25 1.7595 17274 1.6082 1.7800 1.2200 27775 1.2200 -40.75 1.25 2y 1.5550 1.50 1.5550 0.7950 2*5Y 16.50 0.50
1.5Y 1.8775 0.25 1.8715 1.8340 1.6903 1.8925 1.1900 2.8475 1.1900 -43.00 175 3y 1.6200 1.50 1.6200 0.7350 3*4Y 5.50 0.50
2y 1.9625 0.25 1.9575 1.9085 1.7497 1.9725 1.1675 2.9225 1.1675 -43.00 2.00 4y 1.6750 2.00 1.6750 0.6900 3*5Y 10.00 0.50
3y 2.0500 -0.25 2.0500 1.9984 1.8332 2.0675 1.1550 3.0650 1.1550 -41.50 2.00 5Y 1.7200 2.00 1.7200 0.6600 4*5Y 450 0.00
4y 2.1050 0.00 2.1060 2.0551 1.8873 21325 1.1575 3.1875 1.1575 -41.00 175 7Y 1.7650 2.50 1.7700 0.6550 5%7Y 450 0.50
5Y 2.1350 0.00 21395 2.0915 1.9268 2.1700 1.1575 3.3050 1.1575 -31.00 175 10Y 1.9100 2.50 1.9250 0.6300 5+10Y 19.00 0.50
7Y 2.1750 0.75 21775 21338 1.9769 2.2200 1.1675 3.4625 1.1675
10Y 2.2200 0.75 2.2255 21871 20475 22750 1.2125 3.6250 12125 U.S. TREASURY (= AAY 7|F FH|)
12Y 2.2525 1.00 2.2550 22161 20785 2.3000 1.2150 3.6575 12150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2600 1.25 2.2605 22249 20892 2.3050 1.2150 3.6675 1.2150 2y 1.6414 -0.0160 1.6574 1.6329 1.6207 1.7169 0.5600 1.7169 0.2800
20Y 2.2625 1.25 2.2655 2.2350 2.1015 2.3150 1.2150 3.8075 1.2150 10Y 23256 -0.0072 23328 23166 23156 2.6060 1.3600 3.0300 1.3600
6*9M 11.25 0.00 11.25 10.23 6.90 12.50 -4.75 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 9.00 0.25 8.95 8.80 6.47 10.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 19.50 0.00 19.80 18.11 14.15 20.75 -5.50 20.75 -5.50 2y -46.56 23 -44.26 -44.71 -47.93 10.19 -70.50 10.19 -264.00
2*3Y 8.75 -0.50 9.25 8.99 8.35 11.00 -1.75 15.00 -1.75 10Y 2144 -1.52 -19.92 -22.04 -23.94 47.40 -24.46 47.40 -100.00
2*4Y 14.25 -0.25 14.85 14.66 1375 18.00 -1.75 28.25 -1.75
2*5Y 17.25 -0.25 18.20 18.30 1771 21.25 -1.75 39.25 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 5.50 0.25 5.60 5.68 5.40 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2575 0.50 25.25 27.00 28.25 4150 2.75 70.25 2.75
3*5Y 8.50 0.25 8.95 9.31 9.36 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 4330 0.10 4320 4570 45.50 68.70 11.80 90.00 11.80
4*5Y 3.00 0.00 3.35 3.64 3.95 6.25 -0.25 11.75 -0.25 UST 2*10Y| 6842 0.88 67.54 68.37 69.49 135.50 41.06 264.00 41.06
5*7Y 4.00 0.75 3.80 423 5.01 10.50 0.25 16.25 0.25
5410V | 850 075 860 956 1207 2225 375 3225 375
7*10Y 450 0.00 4.80 534 7.05 12.75 3.00 16.75 3.00 IRS 9y/21.5
10*12Y 3.25 0.25 2.95 2.90 3.10 425 -0.25 7.75 -0.25 06M |57.25 COE
10*15Y 4.00 0.50 3.50 378 418 6.00 -0.75 15.00 -0.75 09M Tenor
10%20Y 425 0.50 4.00 479 541 9.25 -11.00 31.00 -11.00 o1y
15Y [8825
BOND 02Y [975 96.75 96 5*12y/12.5
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |6 5*15y/12.5
1y 1.806 0.10 1811 1783 1.605 1.885 1237 2.720 1.237 04y 5*9y/7.25
1.5Y 2.006 0.70 1.998 1.931 1.744 2037 1232 2.820 1232 05y  |145 1325 2*5y/17.25
2y 2.107 0.70 2.096 2023 1.832 2132 1.225 2.920 1.225 07y |1775 SPRD  [7*9y/3.75
3y 2.146 0.10 2.144 2,083 1.899 2187 1.200 3.050 1.200 10Y
4y 2310 -0.60 2322 2.255 2.050 2.360 1232 3.280 1232 12Y
5Y 2.345 -1.00 2.365 2.306 2.108 2.420 1217 3410 1217 15Y
7Y 2487 0.10 2494 2436 2.276 2.525 1.270 3.590 1.270 20Y
10Y 2.540 0.80 2.539 2492 2.368 2576 1355 3.750 1355 3y/1.62 4y/1.6750 5y/1.72
20Y 2.500 0.00 2.505 2451 2377 2,553 1430 3.943 1430 CRS  |3*y/55 4+Sy/as
Lv. HYy| Lv. HYd| Al i |
91d CD 140 0.00 KTB 107.93 -0.01 107.92 107.96 107.88 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
CALL 1.23 0.00 LKTB 121.39 -0.10 121.40 12153 121.21 Halsg 127 A 4 123 115 48 106 98 171
2 o | 39,423 919l | -3292 42,715 34,081 15,415 34,670 23,400 66,552
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | Sl | 5MA | 20MA | GOMA | IVMax | 1VMin | 3YMax | 3YMin
1y -3.85 0.15 -5.15 -5.55 0.27 9.00 -17.75 11.50 -17.75 IRS7} RH-CH7| RZHO|A LEHTIAE LIEHH. 3~514 172t Aoz 2%t 242 2.
TSN =285 =045 -1267 -9.66 542 240 -19.10 875 -19.10 B ISl HEHo| ZU=H, 0lof Hl| RS WE E2 IX| YRS EYIE 118 ANS FFD FHFNES B CioF 31
2y -14.45 -0.45 -13.89 -11.49 -8.28 -1.35 -25.15 9.00 -25.15 AF 17 = u oo Xl 7t 0|0 [E MES St QS HiS =3t
N -9.60 -0.35 944 -8.44 -6.59 475 -19.50 11.00 -19.50 018 FUNNS A2t AR, 371 7S 229001 104 SMASES tech JBE 22 Ko
4y -20.50 0.60 -21.56 -20.01 -16.23 -3.20 -30.35 3.25 -30.35 CRS SE|= A, BILHE Mol YYon BRI AL AHS We K4t
5Y -21.00 1.00 -22.55 2144 -18.17 -2.25 -27.25 455 -27.25 = oo EHw = sM= °o °o%E £ X&:
7Y -31.20 0.65 -31.67 -30.26 -29.86 -7.50 -37.65 375 -37.65
10Y -32.00 -0.05 -31.37 -30.44 -32.04 -12.95 -38.70 -6.25 -38.70
20Y -23.75 1.25 -23.97 -21.58 -27.56 -14.75 -48.50 -145 -48.50




