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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 1.6875 -1.25 1.6905 1.6249 1.5381 1.7000 1.2875 26925 1.2875 -30,25 0.25 1y 14950 -0.50 1.6200 0.7650 1%2Y 2Aoo 0.00
oM 1.7425 -0.75 1.7355 1.7130 1.6198 1.7500 1.2500 27275 1.2500 -37.50 0.25 1.5Y 1.5000 -0.50 1.6600 0.8950 2+3Y 6.00 0.00
1y 1.7975 -0.75 1.7905 1.7925 1.6953 1.8200 1.2200 27675 1.2200 -4175 0.25 2Y 1.5150 -0.50 1.6950 0.7950 2*5Y 13.00 0.00
1.5V 1.8750 -0.75 1.8665 1.8843 1.7858 1.9300 1.1900 2.8475 1.1900 4250 1.25 3y 1.5750 -0.50 1.7550 0.7350 3*4Y 3.50 0.00
2Y 1.9325 -0.75 1.9210 1.9538 1.8518 20175 1.1675 29225 1.1675 -44.25 1.50 4y 1.6100 -0.50 1.8000 0.6900 3*5Y 7.00 0.00
3y 2.0000 -1.75 1.9975 20378 1.9370 21075 1.1550 3.0650 1.1550 -44.25 1.50 5Y 1.6450 -0.50 1.8500 0.6600 4*5Y 3.50 0.00
4y 2.0525 -2.00 2.0560 2.0938 1.9915 2.1600 1.1575 3.1875 1.1575 -4375 2.00 7Y 1.6850 -0.50 1.8950 0.6550 5+7Y 4.00 0.00
5Y 2.0875 -2.00 2.0910 21276 20283 2.1900 1.1575 3.3050 1.1575 -4075 225 10Y 1.7750 -0.50 2.0150 0.6300 5*10Y 13.00 0.00
7Y 21225 -2.50 21295 21649 2.0720 2.2300 1.1675 34625 1.1675
10Y 21825 -2.75 2.1905 22215 21352 2.2850 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2200 -2.75 2.2280 22584 2.1680 2.3200 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 22275 -2.75 2.2350 22644 21766 23275 1.2150 3.6675 1.2150 2y 1.7983 -0.0322 1.8305 1.8103 1.7620 1.8305 0.5600 1.8305 0.2800
20Y 2.2250 -2.75 2.2325 22614 21821 2.3250 1.2150 3.8075 1.2150 10Y 2.339% -0.0133 23527 23723 23624 2.6060 1.3600 3.0300 1.3600
6*9M 5.50 0.50 450 8.81 8.17 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 5.50 0.00 5.50 7.95 7.55 10.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 13.50 0.00 13.05 16.13 15.65 20.75 -5.25 20.75 -5.50 2y -25.27 -2.62 -22.65 2117 -25.30 10.19 -70.50 10.19 -264.00
2*3Y 6.75 -1.00 7.65 840 853 11.00 -1.75 15.00 -1.75 10Y -13.06 217 -15.23 -10.97 -12.26 47.40 -24.46 47 40 -100.00
2*4Y 12.00 -1.25 13.50 14.00 13.98 18.00 -1.75 28.25 -1.75
2*5Y 15.50 -1.25 17.00 17.39 17.66 21.25 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.25 -0.25 5.85 5.60 545 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 25.00 -2.00 27.00 27.50 28.00 4150 2.75 70.25 2.75
3*5Y 8.75 -0.25 9.35 8.99 9.13 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 4190 -2.90 44.80 46.00 47.00 68.70 11.80 90.00 11.80
4*5Y 3.50 0.00 3.50 3.39 3.68 6.25 -0.25 11.75 -0.25 UST 2*10Y| 5411 1.89 52.22 56.20 60.04 135.50 41.06 264.00 41.06
5*7Y 3.50 -0.50 3.85 373 437 10.50 0.25 16.25 0.25
5410V | 950 -0.75 995 939 1069 2225 375 3225 375
7*10Y 6.00 -0.25 6.10 5.66 6.32 12.75 3.00 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.69 3.28 425 -0.25 7.75 -0.25 06M oDD
10*15Y 450 0.00 445 429 414 475 -0.75 15.00 -0.75 09M Tenor
10%20Y 425 0.00 420 3.99 469 7.50 -11.00 31.00 -11.00 o1y
15Y |[87/8775
BOND 02Y [92.25/9275/93/93.25 15%3Y 1275
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [025/05 15%5Y 2175
1y 1.839 0.20 1.830 1.829 1716 1.885 1237 2720 1.237 04Y 23Y 725
1.5Y 1.966 -0.30 1.961 2.002 1.867 2037 1232 2.820 1.232 05Y 6*15Y 1275
2y 2,051 -0.60 2,034 2.096 1.957 2.165 1.225 2.920 1.225 07Y SPRD [10%12Y 375
3y 2.090 -2.50 2.087 2141 2017 2.206 1.200 3.050 1.200 10Y [18/19.25/195
4y 2232 -2.80 2.233 2294 2178 2.360 1232 3.280 1.232 12Y
5Y 2277 -2.30 2.275 2336 2223 2420 1217 3410 1217 15Y
7Y 2412 -2.90 2418 2474 2376 2,552 1.270 3.590 1.270 20Y
10Y 2470 -3.50 2484 2531 2.449 2.607 1355 3.750 1355
20Y 2422 -2.60 2433 2.504 2.429 2572 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.66 0.00 KTB 108.25 0.08 108.20 108.30 108.16 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 148 0.00 | kB | 122.26 037 122.05 12234 | 122.03 BEEE: 91 A 10 81 55 143 160 123 89
2 o | 27,018 ol | 14692 12,326 21,695 45,150 64,878 46,248 34,480
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | MMl | SMA | 20MA | 60MA | 1VMax | 1VMin | 3YMax | 3Min
1y -4.15 -0.95 -3.91 -3.68 -2.04 9.00 -17.75 11.00 -17.75 ZHAME, KDI AR MO LEF E2{m 2ol Sof QYBHS HHof ASE St
1.5y -9.10 -045 -947 -11.81 -8.10 240 -19.10 8.50 -19.10 *KDL 87t 4&E0| 27t SHE O3] oto|d Ao 2 UL 4EM 7|E32l QMo oS UESHEE AX|SHOF (Lid
2y -11.85 -0.15 -11.30 -14.20 -10.57 -1.35 -25.15 9.00 -25.15 AHATIE 29% M. 2of MK| 31%LCH S5 04N
o R W e | oo | 5o | o s | 3m | aom "SHE R NHE Olaeld kD SRIBA U 21427 AN SHTNY WS S
5Y -18.95 0.30 -18.42 -20.86 -19.44 -2.25 -27.25 455 -27.25
7Y -28.95 0.40 -28.89 -30.91 -30.39 7.50 -37.65 -3.75 -37.65 RS, M= SE0| ASEH 72 SHES O 1.5~3Y TZ0IM Haf 2.
10Y -28.75 0.75 -29.33 -30.97 -3142 -12.95 -38.70 -6.25 -38.70 CRS, WML 2 0.50bp¥ 2| 5t2f Ot
20Y -19.70 -0.15 -20.05 -24.30 -2471 -14.75 -48.50 -1.45 -48.50




