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57t 71EY 2017-12-26
mws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.6975 0.00 1.6955 1.6851 1.5913 1.7000 1.2925 26925 1.2875 -51,00 1.50 1y 13200 2.00 1.6200 0.7650 1%2Y 14Aoo 1.00
oM 1.7550 0.25 1.7530 1.7413 1.6735 1.7625 1.2600 27275 1.2500 -53.50 225 1.5Y 1.3900 2.50 1.6600 1.0350 2+3Y 9.00 0.50
1y 1.8300 0.50 1.8225 1.8041 1.7508 1.8300 1.2375 27675 1.2200 -5375 275 2Y 1.4600 3.00 1.6950 0.9650 2*5Y 18.50 0.50
1.5V 1.9250 0.25 1.9130 1.8868 1.8451 1.9300 1.2050 2.8475 1.1900 -51.50 3.00 3y 1.5500 3.50 1.7550 0.8550 3*4Y 5.00 0.00
2Y 1.9975 0.25 1.9780 1.9423 1.9120 20175 1.1850 29225 1.1675 -50.50 3.00 4y 1.6000 3.50 1.8000 0.8400 3*5Y 9.50 0.00
3y 2.0650 0.50 2.0415 20123 1.9943 21075 1.1725 3.0650 1.1550 -49.25 3.25 5Y 1.6450 3.50 1.8500 0.8250 4*5Y 450 0.00
4y 2.1050 0.50 2.0865 2.0620 2.0479 2.1600 1.1675 3.1875 1.1575 -47.00 2.50 7Y 1.7000 3.50 1.8950 0.8050 5+7Y 5.50 0.00
5Y 21375 0.25 21170 2.0949 20834 2.1900 1.1675 3.3050 1.1575 -3875 275 10Y 1.8300 3.50 2.0150 0.7900 5*10Y 18.50 0.00
7Y 2.1700 1.00 2.1470 21279 21226 2.2300 1.1750 34625 1.1675
10Y 22175 0.75 2.1965 21820 21801 2.2850 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2525 0.50 22335 22194 22139 2.3200 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.2675 0.50 2.2505 22310 22235 23275 1.2150 3.6675 1.2150 2y 1.9033 0.0085 1.8948 1.8981 1.8526 1.9033 0.6460 1.9033 0.2800
20Y 2.2675 0.75 2.2485 2.2286 2.2265 2.3250 1.2150 3.8075 1.2150 10Y 24776 -0.0063 24839 24846 2.5009 2.6060 14520 3.0300 1.3600
6*9M 575 0.25 575 5.61 8.22 12.50 -3.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 7.50 0.25 6.95 6.29 7.73 10.50 -2.50 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 16.75 -0.25 15.55 13.81 16.12 20.75 -5.25 20.75 -5.50 2y -20.37 0.15 -20.52 -16.89 -19.74 10.19 -70.50 10.19 -264.00
2*3Y 6.75 0.25 6.35 7.00 8.24 11.00 -1.25 15.00 -1.75 10Y -1.24 -0.63 -0.61 146 3.89 47.40 -24.46 47.40 -98.50
2*4Y 10.75 0.25 10.85 11.98 13.59 18.00 -1.75 28.25 -1.75
2*5Y 14.00 0.00 13.90 15.26 17.14 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 4.00 0.00 450 498 535 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 22.00 0.50 21.50 22.75 22.75 4150 2.75 70.25 2.75
3*5Y 7.25 -0.25 7.55 8.26 8.90 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 3830 -0.70 39.00 4030 4120 68.70 11.80 90.00 11.80
4*5Y 3.25 -0.25 3.05 3.29 3.55 6.25 0.00 11.75 -0.25 UST 2*10Y| 5743 -1.48 58.91 58.65 64.83 135.50 41.06 264.00 41.06
5*7Y 3.25 0.75 3.00 3.30 3.93 10.50 0.25 16.25 0.25
5410Y | 800 050 795 871 967 2225 375 3225 375
7*10Y 475 -0.25 495 541 575 12.75 3.00 16.75 3.00 IRS
10*12Y 3.50 -0.25 3.70 374 3.38 425 -0.25 7.75 -0.25 06M oDD
10*15Y 5.00 -0.25 5.40 490 434 5.75 -0.75 15.00 -0.75 09M Tenor
10%20Y 5.00 0.00 5.20 4.66 464 7.50 -11.00 31.00 -11.00 o1y
1.5Y
BOND 02y 2*4Y 11
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 4*5Y 325
1y 1871 0.60 1.859 1.841 1785 1.885 1252 2.720 1.237 04y |12
1.5Y 2,015 1.00 1.992 1.972 1935 2037 1.240 2.820 1232 05Y
2y 2.107 0.70 2.079 2.056 2,027 2.165 1.225 2.920 1.225 07Y SPRD
3y 2.130 0.70 2.102 2092 2,078 2.206 1.202 3.050 1.200 10Y
4y 2277 0.50 2.247 2.235 2.236 2.360 1232 3.280 1232 12Y
5Y 2335 0.50 2.309 2.288 2.284 2.420 1217 3410 1217 15Y
7Y 2451 0.10 2430 2418 2423 2,552 1.270 3.590 1.270 20Y
10Y 2.490 0.00 2471 2471 2484 2.607 1355 3.750 1355
20Y 2445 0.90 2437 2437 2455 2572 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.66 0.00 KTB 107.94 0.00 107.94 107.97 107.85 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 121.68 0.00 12176 | 12179 | 12136 Hepsgt 43 -16 59 43 69 56 50 115
2 o | 8723 92 | 7437 16,160 13,790 19,560 17,340 12,060 34,754
(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 -4.10 -0.10 -3.69 -3.64 -3.38 9.00 -17.75 11.00 -17.75 2O 2o, AE Stats) BBHA OfZ HOH2 X2 90| 9|0 ojof S0 RO Els 2.
1.5Y -9.00 -0.75 -7.92 -8.53 -9.02 240 -19.10 8.50 -19.10
2y -10.95 -0.45 -10.12 -11.39 -11.48 -1.35 -25.15 9.00 -25.15 IRS, Q1GtS DHO} SHASH 7hRT ZAIMS0| HEE|0] SEIO[BIA 2a| A AL
3Y -6.50 -0.20 -6.03 -8.00 -8.39 475 -19.50 11.00 -19.50 Hale o A QOAOLE 2~4Y 7 92 A2y
= X U HAM— T .
4y -17.20 0.00 -16.07 -17.32 -18.76 -3.20 -30.35 3.25 -30.35
5Y -19.75 -0.25 -19.18 -19.31 -20.02 -2.25 -27.25 455 -27.25
7Y -28.10 0.90 -28.26 -28.99 -29.99 7.50 -37.65 -3.75 -37.65 CRS, BHH2 =2 32| ¢s.
10Y -27.25 0.75 -2747 -28.89 -30.35 -12.95 -38.70 -6.25 -38.70 et 2| statof e Y fED LE = fxiAg Lo fet 7|t S0 28
20Y -17.75 -0.15 -18.85 -20.80 -22.83 -14.75 -48.50 -1.45 -48.50




