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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 1.6950 0.25 1.6935 1.6553 1.5641 1.7000 1.2875 2.6925 1.2875 -51,75 -3.50 1y 13000 -2.00 1.6200 0.7650 1%2Y &50 3.50
oM 1.7475 0.00 1.7480 1.7265 1.6466 1.7500 1.2550 2.7275 1.2500 -55.00 -1.75 1.5Y 1.3500 0.00 1.6600 0.9200 2*3Y 7.50 -0.50
1y 1.8175 1.50 1.8060 1.7958 17232 1.8200 1.2300 2.7675 1.2200 -56.00 0.00 2y 1.3850 150 1.6950 0.8250 2*5Y 16.00 0.00
1.5Y 1.9000 175 1.8855 1.8791 1.8162 1.9300 1.2050 2.8475 1.1900 -54.25 0.75 3y 1.4600 1.00 1.7550 0.7700 3*4Y 450 0.00
2y 1.9450 1.50 1.9330 1.9374 1.8824 20175 1.1825 2.9225 1.1675 54,50 0.25 4y 1.5050 1.00 1.8000 0.7250 3*5Y 8.50 0.50
3y 2.0025 0.25 2.0030 20163 1.9673 21075 1.1700 3.0650 1.1550 -54.00 0.75 5Y 1.5450 1.50 1.8500 0.7000 4*5Y 4.00 0.50
4y 2.0500 0.75 2.0495 20703 20214 2.1600 1.1675 3.1875 1.1575 -51.75 1.00 7Y 1.5950 1.50 1.8950 0.7050 5*7Y 5.00 0.00
5Y 2.0850 0.75 2.0850 2.1055 20581 2.1900 1.1675 3.3050 1.1575 -44.00 1.50 10Y 1.7200 2.00 2.0150 0.6750 5+10Y 17.50 0.50
7Y 21125 0.50 2.1160 2.1410 20997 2.2300 1.1725 3.4625 1.1675
10Y 2.1600 0.50 2.1695 21979 2.1605 2.2850 1.2125 3.6250 12125 u.S. TREASURY (= AAY 7|F FH|)
12Y 21975 0.50 2.2070 2.2356 21938 2.3200 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2150 1.00 2.2190 2.2430 22027 23275 1.2150 3.6675 1.2150 2y 1.8110 0.0327 1.7783 1.8231 1.8189 1.8305 0.6200 1.8305 0.2800
20Y 2.2125 1.00 2.2165 2.2399 2.2070 2.3250 1.2150 3.8075 1.2150 10Y 23531 0.0098 23433 24076 23923 2.6060 1.3700 3.0300 1.3600
6*9M 5.25 -0.25 545 713 8.25 12.50 -3.75 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 7.00 1.50 5.80 6.93 7.66 10.50 -2.50 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1*2Y 1275 0.00 12.70 14.16 15.92 20.75 -5.25 20.75 -5.50 2y -24.50 167 -2617 -21.39 -22.81 10.19 -70.50 10.19 -264.00
2*3Y 575 -1.25 7.00 7.89 8.49 11.00 -1.25 15.00 -1.75 10Y -9.69 148 -11.17 -4.74 -8.77 47.40 -24.46 47.40 -100.00
2*4Y 10.50 -0.75 11.65 13.29 13.90 18.00 -1.75 28.25 -1.75
2*5Y 14.00 -0.75 15.20 16.81 17.58 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 475 0.50 4.65 5.40 5.42 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 21.50 -1.00 22.50 23.75 24.75 4150 2.75 70.25 2.75
3*5Y 8.25 0.50 8.20 8.93 9.09 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 3940 -2.10 41.50 41.80 4330 68.70 11.80 90.00 11.80
4*5Y 3.50 0.00 3.55 3.53 3.67 6.25 -0.25 11.75 -0.25 UST 2*10Y| 54.21 -2.29 56.50 58.45 57.34 135.50 41.06 264.00 41.06
5*7Y 2.75 -0.25 3.10 3.55 416 10.50 0.25 16.25 0.25
5410V | 750 -0.25 845 9.24 10.24 2225 375 3225 375
7*10Y 475 0.00 535 5.69 6.08 12.75 3.00 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 378 3.33 425 -0.25 7.75 -0.25 06M oD
10*15Y 5.50 0.50 4.95 451 422 5.50 -0.75 15.00 -0.75 09M Tenor
10%20Y 5.25 0.50 470 420 4.65 7.50 -11.00 31.00 -11.00 01y  |79.25
15Y |[87.75/89.75/ 90
BOND 02Y  |93.25/93.5/93.75 6*12m 105
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y |98/985 12y 125
1y 1.828 1.00 1.823 1.833 1748 1.885 1252 2.720 1.237 04y 2*3y 65
1.5Y 1958 2.10 1.946 1.982 1.901 2037 1.240 2.820 1232 05Y [575/06/7.25/775 2*5y  14.25
2y 2.056 1.60 2.046 2.069 1.992 2.165 1.225 2.920 1.225 07Y SPRD
3y 2,082 0.70 2.082 2114 2.050 2.206 1.202 3.050 1.200 10Y
4y 2.210 0.30 2.223 2.262 2.209 2.360 1232 3.280 1232 12Y
5Y 2.270 0.30 2.282 2.308 2.254 2.420 1217 3.410 1217 15y  |205
7Y 2.398 -0.20 2411 2443 2401 2,552 1.270 3.590 1.270 20Y
10Y 2450 -0.50 2.465 2.500 2470 2.607 1355 3.750 1355 34y 45
20Y 2439 -0.10 2447 2476 2.445 2572 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.66 0.00 KTB 108.30 0.00 108.37 10841 108.28 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.48 0.00 | kB | 12243 0.06 12257 | 122.68 | 12237 Hepsg 91 6 85 97 31 66 80 91
2 o | 43,501 9@l | 16630 26,871 23,087 7,700 26,050 24,915 27,018
(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 -1.05 0.50 -1.70 -3.68 -2.49 9.00 -17.75 11.00 -17.75
TSN = =055 -605 -1032 -844 240 -19.10 8.50 -19.10 S AL 0T FOMC F2|l5t0] wat ZM EL 2M S SAIBHE K S0 IS ECBF 2 F O HE I UAA LS
2y -11.10 -0.10 -11.34 -13.14 -10.99 -1.35 -25.15 9.00 -25.15 IS0z MBS MBS0 Lo Ofz
3y -7.95 -0.45 -7.94 977 -8.24 475 -19.50 11.00 -19.50
4y -16.00 0.45 -17.33 -19.21 -18.72 -3.20 -30.35 3.25 -30.35 RSE SFSE Cho|B ZNOE HE7 §80[917, B8( 113t 31S FglH o m L E At HIC
5Y -18.50 0.45 -19.68 -20.28 -19.62 -2.25 -27.25 455 -27.25 = =T H 2AS E20|U, §3| 1810t 32 TH| 1.5bp, 15H2 1.75bp ¥Eot=S 43| HIC|
7Y -28.55 0.70 -29.46 -30.17 -30.15 7.50 -37.65 -3.75 -37.65 Al-54E, 1062 @mfa|Al.
10Y -29.00 1.00 -29.59 -30.16 -30.91 -12.95 -38.70 -6.25 -38.70
20Y -22.65 1.10 -23.03 -23.64 -23.76 -14.75 -48.50 -145 -48.50 CRSE 1H S M|Q8tD A, HE AE A&l O}




