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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 1.7000 0.00 1.6960 1.6694 15765 1.7000 1.2875 2.6925 1.2875 -60,50 -6.00 1y 12250 -5.50 1.6200 0.7650 1%2Y 1250 2.50
oM 1.7625 0.50 1.7530 17339 1.6594 17625 1.2550 27275 1.2500 -61.75 475 1.5Y 1.3000 -4.00 1.6600 0.9900 2°3Y 8.00 150
1y 1.8300 0.50 1.8185 1.8000 17367 1.8300 1.2300 27675 1.2200 -62.00 375 2y 1.3500 -3.00 1.6950 0.9100 2*5Y 17.50 150
1.5Y 19175 0.75 1.9020 1.8821 1.8305 1.9300 1.2050 2.8475 1.1900 -60.00 275 3y 14300 -150 1.7550 0.8550 34y 5.00 0.00
2y 1.9700 0.75 1.9510 19371 1.8968 20175 11850 29225 11675 5950 275 ay 14800 -150 1.8000 0.8150 3*5Y 950 0.00
3y 2.0300 1.25 2.0105 20113 1.9807 21075 11725 3.0650 11550 -57.50 -3.00 5Y 15250 -150 1.8500 0.7900 4*5Y 450 0.00
4y 2.0750 1.25 2.0550 2.0631 2.0346 2.1600 11675 3.1875 11575 5525 -3.00 7Y 15750 -150 1.8950 0.7950 5+7Y 5.00 0.00
5Y 2.1000 150 2.0835 2.0969 2.0709 2.1900 11675 33050 11575 4675 =250 10Y 1.7050 -1.00 2.0150 0.7900 5+10Y 18.00 0.50
7Y 21275 150 21115 2.1308 21113 2.2300 11750 34625 11675
10y 21725 150 21575 2.1861 21706 2.2850 12125 3.6250 12125 u.s. TREASURY (32 99 7|F MYH|)
12Y 2.2100 150 2.1950 2.2236 2.2041 2.3200 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2275 150 22115 2.2329 2.2134 23275 1.2150 3.6675 1.2150 2y 1.8566 0.0289 1.8277 1.8399 1.8110 1.8566 0.6460 1.8566 0.2800
20Y 2.2250 1.50 2.2090 2.2301 2.2170 2.3250 1.2150 3.8075 1.2150 10Y 24682 0.0756 2.3926 23576 23531 2.6060 14520 3.0300 13600
6*9M 6.25 0.50 570 6.45 8.28 12.50 -3.50 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 675 0.00 6.55 6.61 773 10.50 250 10.50 425 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
172y 14.00 0.25 1325 1371 16.01 2075 -5.25 2075 -5.50 2y 2154 319 2473 2151 2450 10.19 -70.50 10.19 -264.00
2*3Y 6.00 050 595 741 839 11.00 -1.25 15.00 -1.75 10Y 242 6.46 404 -7.24 -9.69 4740 2446 4740 -100.00
2*4Y 10.50 050 1040 12.60 1378 18.00 -175 28.25 -1.75
2*5Y 13.00 075 13.25 15.98 1741 21.25 -1.75 39.25 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 450 0.00 445 519 539 775 -0.50 14.00 -0.50 IRS 2*10Y | 20.25 075 19.50 19.50 21.50 41.50 275 70.25 275
3*5Y 7.00 0.25 730 856 9.02 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 37.20 140 35.80 37.50 39.40 68.70 11.80 90.00 11.80
4*5Y 2550 0.25 2.85 338 363 6.25 0.00 1175 -0.25 UST 2*10Y| 6116 467 56.49 5177 54.21 135.50 41.06 264.00 41.06
5+7Y 275 0.00 2.80 339 4.04 10.50 0.25 16.25 0.25
5410Y | 725 0.0 740 893 997 2225 375 3225 375
7*10Y 450 0.00 460 554 593 1275 3.00 16.75 3.00 IRS
10*12Y 375 0.00 375 375 335 425 -0.25 775 -0.25 06M DD
10*15Y 5.50 0.00 540 467 428 550 -0.75 15.00 -0.75 09M Tenor
10*20Y 5.25 0.00 515 440 464 7.50 -11.00 31.00 -11.00 o1y
1.5Y
o2v 965,975 5om 06
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 2.25
1y 1.861 0.00 1.843 1.838 1.765 1.885 1.252 2720 1.237 04y
1.5Y 1.984 -0.10 1.967 1978 1917 2037 1.240 2.820 1.232 05Y
2y 2072 -0.30 2.060 2.061 2.009 2.165 1.225 2.920 1.225 07y SPRD
3y 2.092 050 2.081 2102 2.064 2.206 1.202 3.050 1.200 10y 1675
4y 2226 110 2211 2.246 2222 2.360 1232 3.280 1.232 12Y
5Y 2.287 150 2.270 2.294 2.268 2420 1217 3410 1217 15Y
7Y 2405 140 2395 2427 2412 2552 1.270 3.590 1.270 20Y
10Y 2444 110 2442 2482 2477 2,607 1355 3.750 1355 1Y 225
20Y 2412 0.10 2426 2456 2450 2572 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.66 0.00 KTB 108.04 -0.24 108.05 108.07 108.01 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 150 2.00 | wktB | 12219 -0.38 12219 | 12234 | 1.22.06 Hepsg 56 74 6 50 115 91 85 97 31
2 o | 17,340 o gl | 5280 12,060 34,754 43,501 26,871 23,087 7,700
(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 -3.10 0,50 249 377 -2.86 9.00 -17.75 11.00 -17.75 DOKY 227 AL OHZ, 2AME E0H S ZHI|S QT2 22|7} ALSHH HE Az
1.5Y -6.65 0.85 -6.50 958 -8.66 240 -19.10 8.50 -19.10
2y -10.20 1.05 -10.86 -1237 -11.19 -135 -25.15 9.00 -25.15 IRS, DA M 20| WEFBA S7H0| M SEQ. E O & IAYMS0| S2ES SYSIAF L2 H|S 7} Lp9t 2t 3 Q=2
3y -6.20 075 -7.09 -9.10 831 475 -19.50 11.00 -19.50 HIO|2 Al| B, SHAISH S917] 20| 227t A= 2otS.
4y -15.10 0.15 -15.56 -18.30 -18.71 -3.20 -30.35 3.25 -30.35
5Y -18.70 0.00 -1861 -19.70 -19.74 -2.25 -27.25 455 -27.25
7v 2775 010 2831 2958 -30.06 750 -37.65 375 -37.65 CRS, FX 28 ZOIE 38 Qo3 @Ot 72k 32| ot
10y -27.15 040 -2849 -29.57 -30.67 -12.95 -38.70 -6.25 -38.70
20Y -18.70 140 2172 2255 -23.34 -14.75 -48.50 -145 -48.50




