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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 1.6975 0.00 1.6995 1.6956 1.6140 1.7025 1.2925 2.6875 1.2875 -45,25 0.00 1y 13100 2.50 1.6200 0.7650 1%2Y 1650 1.00
oM 1.7575 1.00 1.7535 1.7514 1.6955 1.7625 1.2600 27225 1.2500 -50.50 0.00 1.5Y 1.3950 3.50 1.6600 1.0350 2+3Y 12.00 0.50
1y 1.8225 1.00 1.8210 1.8161 17727 1.8350 1.2375 27675 1.2200 -52.50 0.00 2Y 14750 3.50 1.6950 0.9650 2*5Y 2350 1.50
1.5V 1.9150 1.00 1.9155 1.9036 1.8679 1.9375 1.2050 2.8425 1.1900 -4975 0.00 3y 1.5950 4.00 1.7550 0.8550 3*4Y 6.50 0.50
2Y 1.9875 1.00 1.9865 1.9639 1.9358 20175 1.1850 2.9200 1.1675 -4775 0.00 4y 1.6600 450 1.8000 0.8400 3*5Y 11.50 1.00
3y 20725 1.75 2.0610 20321 2.0168 21075 1.1725 3.0575 1.1550 -47.25 0.00 5Y 1.7100 5.00 1.8500 0.8250 4*5Y 5.00 0.50
4y 21175 2.00 2.1000 20761 2.0691 2.1600 1.1675 3.1775 1.1575 -44.50 0.00 7Y 1.7650 5.00 1.8950 0.8050 5+7Y 5.50 0.00
5Y 2.1575 2.00 21355 2.1090 21038 2.1900 1.1675 3.2925 1.1575 -36.00 0.00 10Y 1.8950 5.00 2.0150 0.7900 5*10Y 18.50 0.00
7Y 2.1950 2.00 2.1685 2.1405 21415 2.2300 1.1750 3.4475 1.1675
10Y 2.2525 2.50 22185 21915 2.1960 2.2850 1.2125 3.6050 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2875 2.50 2.2535 22281 22301 2.3200 1.2150 3.6375 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.3000 2.50 2.2660 22416 22397 23275 1.2150 3.6425 1.2150 2y 1.9518 0.0163 1.9355 1.9274 1.8870 1.9518 0.6460 1.9518 0.2800
20Y 2.3000 2.50 2.2660 2.2400 2.2420 2.3250 1.2150 3.7900 1.2150 10Y 24527 0.0027 2.4500 24626 24101 2.6060 14520 3.0300 1.3600
6*9M 6.00 1.00 5.40 5.58 8.14 12.50 -3.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 6.50 0.00 6.75 6.48 7.72 10.50 -2.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 16.50 0.00 16.55 14.78 1631 20.75 -5.25 20.75 -5.50 2y -12.92 0.73 -13.65 -14.76 -20.30 10.19 -70.50 10.19 -264.00
2*3Y 8.50 0.75 7.45 6.82 8.10 11.00 -1.25 15.00 -1.75 10Y -7.73 2.23 -5.50 -2.94 -5.69 47.40 -24.46 47.40 -98.50
2*4Y 13.00 1.00 1135 11.23 13.33 18.00 -1.75 28.25 -1.75
2*5Y 17.00 1.00 14.90 14.51 16.80 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 450 0.25 3.90 4.40 5.23 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 26.50 1.50 25.00 23.50 20.50 4150 2.75 70.25 2.75
3*5Y 8.50 0.25 7.45 7.69 8.70 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 4490 1.60 4330 4170 37.70 68.70 11.80 89.00 11.80
4*5Y 4.00 0.00 3.55 3.29 3.48 6.25 0.00 11.50 -0.25 UST 2*10Y| 50.09 -1.36 51.45 53.52 5231 135.50 41.06 264.00 41.06
5*7Y 3.75 0.00 3.30 3.15 3.76 10.50 0.25 16.00 0.25
5410V | 950 050 830 825 9.22 2225 375 3225 375
7*10Y 575 0.50 5.00 5.10 5.46 12.75 3.00 16.75 3.00 IRS 8y 2175
10*12Y 3.50 0.00 3.50 3.66 341 425 -0.25 7.75 -0.25 06M obp |¥¥ 25
10*15Y 475 0.00 475 5.01 437 5.75 -0.75 15.00 -0.75 o9m |75 Tenor
10%20Y 475 0.00 475 4385 459 7.50 -11.00 31.00 -11.00 01y [81.25/825
1.5Y
BOND 02y [97.75 3*5y  85/875
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y 55/06/07/725 8*9y 1.75
1y 1.810 0.50 1.825 1.840 1.810 1.885 1252 2.720 1.237 04y
1.5Y 1982 0.20 1.996 1.979 1.963 2037 1.240 2.820 1232 05y [135/1375/1575
2y 2,081 0.90 2.082 2,070 2.054 2.165 1.225 2.920 1.225 07Y SPRD
3y 2.140 1.50 2.129 2.103 2102 2.206 1.202 3.050 1.200 10Y
4y 2.300 1.80 2.290 2.250 2.260 2.360 1232 3.280 1232 12Y
5Y 2.360 1.80 2.346 2307 2310 2.420 1217 3410 1217 15Y
7Y 2478 1.90 2456 2428 2441 2,552 1.270 3.570 1.270 20Y
10Y 2,530 2.50 2492 2473 2.495 2.607 1355 3.750 1355
20Y 2,510 2.00 2474 2448 2.465 2572 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.66 0.00 KTB 107.87 -0.03 107.92 107.93 107.85 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 121.24 -0.27 12156 | 121.58 | 121.20 Hepsg 104 A 7 111 76 0 4 58 43
2 o | 30,057 22 | 4228 25,829 20,776 0,000 10,235 16,665 8,723
(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 1.25 0.50 -0.38 237 -3.77 9.00 -17.75 11.00 -17.75 AL MY O0|222|5t2 Ysto 2 ZH M ZL OFA[OFRIO|AM O|222|7F QLEHS A|ZtO 2 ofM| 2 M2t Q2010 2A|M S Of
1.5Y -6.70 0.80 -8.05 -7.57 -9.48 240 -19.10 7.25 -19.10 S} OS2k A OpZt
2y -9.35 0.10 -9.51 -10.57 -11.85 -1.35 -25.15 6.50 -25.15
3y -6.75 0.25 -6.82 -7.10 -8.51 475 -19.50 11.00 -19.50 _ o s _
4y -18.25 0.20 -18.96 -17.34 -19.07 -3.20 -30.35 3.25 -30.35 IRSE B7I82 oHH2 280l YSelt 7= ~El=d
5Y -20.25 0.20 -21.07 -19.80 -20.60 -2.25 -27.25 455 -27.25
7Y -28.30 0.10 2871 -28.75 -29.96 7.50 -37.65 -3.75 -37.65 CRSE RAMSYOR HO|= HEI S7I9EH FFS| Lot 45 Ot
10Y -27.75 0.00 -27.37 -28.17 -29.91 -12.95 -38.70 -6.25 -38.70
20Y -21.00 0.50 -20.84 -20.77 -22.30 -14.75 -48.50 -1.45 -48.50




