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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 17125 0.00 1.7145 1.6980 1.6979 1.7200 13050 26775 1.2875 -50,25 3.25 1y 13400 4.00 1.6200 0.7650 1%2Y 2A05 0.00
oM 1.7800 0.50 1.7780 1.7648 1.7622 1.8025 1.2850 2.7075 1.2500 5450 3.00 1.5Y 1.4000 4.00 1.6600 0.9150 2°3Y 2.05 0.00
1y 1.8425 0.75 1.8385 1.8298 1.8306 1.8850 1.2700 2.7450 1.2200 5850 3.50 2y 14500 450 1.6950 0.8850 2*5Y 19.50 -2.00
1.5Y 1.9450 1.00 1.9415 1.9469 1.9361 2.0050 1.2550 2.8100 1.1900 -63.00 175 3y 15200 2550 1.7550 0.8550 34y 6.50 0.00
2y 2.0350 1.00 2.0325 2.0383 2.0128 2.1000 1.2325 2.8850 11675 -63.75 175 ay 15850 2550 1.8000 0.8400 3*5Y 12,50 0.00
3y 2.1500 0.75 2.1510 2.1574 2.1070 2.2175 1.2250 3.0275 11550 -63.00 2.00 5Y 16450 2550 1.8500 0.8350 4*5Y 6.00 0.00
4y 2.2225 0.75 2.2255 2.2351 2.1676 2.2950 1.2250 3.1450 11575 -58.00 2.00 7Y 1.7550 2550 1.8950 0.8050 5+7Y 11.00 0.00
5Y 2.2750 0.50 2.2815 2.2910 2.2106 2.3400 1.2250 3.2400 11575 -51.50 2.00 10Y 1.9100 2550 2.0150 0.7900 5+10Y 2650 0.00
7Y 2.3350 0.50 2.3440 23541 2.2565 2.3950 1.2350 3.3800 11675
10y 24250 0.50 24350 24418 23232 24850 12675 3.5250 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 24650 0.50 24750 24799 2.3617 2.5225 12725 3.5600 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 24825 0.50 24925 24974 2.3768 2.5400 12725 3.5825 1.2150 2y 2.2097 -0.0403 2.2500 2.2661 2.2260 2.2661 0.7400 2.2661 0.2800
20Y 2.5025 0.50 25125 2.5165 2.3868 2.5600 1.2625 37325 1.2150 10Y 2.8051 -0.0573 2.8624 2.8971 2.8642 2.9500 1.5600 3.0300 13600
6*9M 6.75 0.50 6.35 6.68 6.43 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 6.25 0.25 6.05 6.50 6.84 10.50 -1.50 10.50 -4.25 Tenor Lv. HQUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
12y 19.25 0.25 19.40 20.85 18.22 23.00 375 23.00 -5.50 2y 347 -4.83 8.30 9.91 5.90 10.19 -70.50 10.19 -264.00
273Y 11.50 -0.25 11.85 11.91 9.43 13.25 075 14.25 -175 10Y 7.01 -6.03 13.04 1651 1142 47.40 -24.46 47.40 -98.50
2*4Y 1875 -0.25 19.30 19.69 1548 21.75 075 27.75 -175
2*5Y 24.00 -0.50 24.90 2528 19.78 27.25 -0.75 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 7.25 0.00 745 778 6.05 8.50 0.00 14.00 -0.50 IRS 2*10Y | 39.00 -0.50 39.50 39.50 41.00 42.50 3.50 68.25 275
3*5Y 12.50 -0.25 13.05 13.36 1036 14.00 0.00 25.00 -0.50 KTB 2*10Y| 56.00 -0.50 56.50 56.50 58.30 68.70 12.50 89.00 11.80
4*5Y 5.25 -0.25 5.60 5.59 430 6.25 0.00 11.25 -0.25 UST 2#10Y| 59.54 -1.70 61.24 63.10 63.82 135.50 41.06 264.00 41.06
5+7Y 6.00 0.00 6.25 6.31 459 10.50 1.00 15.25 0.25
5410 | 1500 0.0 1535 1508 1125 2225 425 3075 375
7*10Y 9.00 0.00 9.10 8.76 6.66 1275 3.25 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 3.81 3.85 450 0.00 7.75 -0.25 06M DD
10*15Y 575 0.00 575 5.56 5.37 6.00 075 15.00 -0.75 09M  |78.25 Tenor
10%20Y 7.75 0.00 7.75 748 6.37 7.75 -11.00 31.00 -11.00 01y  |84.25
1.5Y
02y 15y 1025
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y |14.75/15/1525/ 1575
1y 1.857 0.00 1.858 1.862 1.843 1.890 1338 2.720 1.237 04y
1.5Y 2.036 0.10 2,038 2.050 2012 2.080 1319 2.820 1232 05Y |275/2775
2y 2175 0.80 2171 2.180 2129 2.230 1.297 2.920 1.225 07Y 345 SPRD
3y 2.265 0.50 2.264 2275 2.193 2315 1.250 3.050 1.200 10Y
4y 2407 0.20 2408 2424 2.350 2496 1312 3.280 1232 12Y
5Y 2,517 0.20 2518 2533 2435 2.602 1.270 3410 1217 15Y
7Y 2,657 0.30 2.663 2676 2.565 2728 1357 3.563 1.270 20Y
10y 2735 0.30 2.749 2.768 2631 2812 1424 3.750 1355 2y 44,45
20Y 2742 0.20 2753 2741 2.59 2792 1457 3.943 1430 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.65 0.00 KTB 107.74 -0.01 107.70 107.75 107.69 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 119.63 -0.07 11950 | 11969 | 11942 Hepsg 150 A 68 82 82 52 104 126 101
2 o | 67,305 98l | 40645 26,660 26,660 11,255 49,970 61,225 32,607
(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 -145 0.75 -197 321 -1.24 9.00 -17.75 11.00 -17.75
TSN =0 040 961 -1031 -7.60 240 -19.10 7.00 -19.10 ME g olztol OHmHY welozoldh 0|2 B2I4S OILtZ I F2| 45 AN L INHSL 20U B2
2y -14.00 0.20 -13.85 -14.22 -11.58 -1.35 -25.15 5.50 -25.15 =2 zo|0l o,
3y -11.50 0.25 -11.34 -11.80 -8.62 475 -19.50 8.75 -19.50
4y -1845 0.55 -18.29 -18.84 -18.23 -8.20 -30.35 2.00 -30.35 RS HEO| UEH] SXNYL 7T AF 4. OIS s S 714 10 =l L =
5Y 2420 0.30 2369 2417 2240 225 2725 455 2725 = A0 ASH SHRAL W 25 oS ©IIF A7t AR 53, 74 104 FREHHE RES A2,
7Y -32.20 0.20 -31.86 -32.15 -30.80 -11.50 -37.65 -3.75 -37.65
10Y -31.00 0.20 -3142 -32.59 -30.74 -12.95 -38.70 -8.20 -38.70 CRSE M7t 50t
20Y -23.95 0.30 -24.03 2244 -20.70 -14.75 -48.50 -145 -48.50




