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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 1.7375 0.00 1.7320 1.7083 1.7009 1.7375 1.3250 26775 1.2875 -41,50 6.00 1y 14550 6.00 1.6200 0.7650 1%2Y 2A05 0.00
oM 1.8050 0.00 1.8025 1.7764 1.7663 1.8125 1.3125 27075 1.2500 -49.25 425 1.5Y 1.4900 450 1.6600 0.9100 2+3Y 2.05 0.00
1y 1.8700 0.00 1.8660 1.8410 1.8353 1.8850 1.3025 2.7450 1.2200 -53.50 450 2Y 1.5250 4.00 1.6950 0.8850 2*5Y 18.50 -1.00
1.5V 1.9825 0.25 1.9740 1.9559 1.9428 2.0050 1.2925 2.8100 1.1900 -57.75 3.75 3y 1.5850 3.00 1.7550 0.8550 3*4Y 6.50 0.00
2Y 2.0600 -0.50 2.0605 2.0469 20218 2.1000 1.2825 2.8850 1.1675 -57.00 450 4y 1.6500 3.00 1.8000 0.8400 3*5Y 12.50 0.00
3y 21625 -0.75 2.1690 21630 21183 22175 1.2850 3.0275 1.1550 -55.00 450 5Y 1.7100 3.00 1.8500 0.8350 4*5Y 6.00 0.00
4y 2.2200 -1.50 2.2340 22373 21796 2.2950 1.2925 3.1450 1.1575 -49.00 475 7Y 1.8200 3.00 1.8950 0.8050 5+7Y 11.00 0.00
5Y 2.2600 -1.50 22770 2.2908 22230 2.3400 1.3000 3.2400 1.1575 -40.50 5.25 10Y 1.9750 3.00 2.0150 0.8000 5*10Y 26.50 0.00
7Y 2.3100 -1.75 2.3310 23515 22701 23950 1.3200 3.3800 1.1675
10Y 2.3800 -2.25 2.4095 24388 23378 2.4850 1.3700 3.5250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 24225 -2.25 2.4505 24776 23765 25225 1.3750 3.5600 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.4425 -2.25 2.4690 24954 23924 2.5400 1.3750 3.5825 1.2150 2y 2.2499 -0.0081 2.2580 2.2458 2.2540 22661 0.7800 22661 0.2800
20Y 2.4625 -2.25 2.4890 2.5150 24039 2.5600 1.3650 3.7325 1.2150 10Y 2.8836 -0.0064 2.8900 2.8835 2.8625 2.9500 1.6870 3.0300 1.3600
6*9M 6.75 0.00 7.05 6.81 6.54 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 6.50 0.00 6.35 6.46 6.90 10.50 -1.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 19.00 -0.50 19.45 20.59 18.65 23.00 -3.25 23.00 -5.50 2y 3.79 -0.31 410 3.78 4.60 10.19 -70.50 10.19 -264.00
2*3Y 10.25 -0.25 10.85 1161 9.65 13.25 -0.25 14.25 -1.75 10Y 15.36 1.56 13.80 15.85 10.75 47.40 -24.46 47.40 -98.50
2*4Y 16.00 -1.00 17.35 19.04 15.79 21.75 0.50 27.75 -1.75
2*5Y 20.00 -1.00 21.65 24.39 20.13 27.25 1.25 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 575 -0.75 6.50 743 6.14 8.50 0.50 14.00 -0.50 IRS 2*10Y | 32.00 -1.75 33.75 3375 36.00 4250 8.25 68.25 2.75
3*5Y 9.75 -0.75 10.80 12.78 1048 14.00 1.50 25.00 -0.50 KTB 2*10Y| 51.80 -1.70 53.50 51.70 54.70 68.70 17.80 89.00 11.80
4*5Y 4.00 0.00 430 5.35 434 6.25 0.75 11.25 -0.25 UST 2*10Y| 6337 0.17 63.20 63.77 60.85 135.50 41.06 264.00 41.06
5*7Y 5.00 -0.25 5.40 6.08 471 10.50 2.00 15.25 0.25
5410V | 1200 -0.75 1325 1480 1148 2225 7.00 3075 375
7*10Y 7.00 -0.50 7.85 8.73 6.77 12.75 425 16.75 3.00 IRS 11Y 405/ 40
10*12Y 425 0.00 410 3.89 3.88 450 0.50 7.75 -0.25 06M oDD
10*15Y 6.25 0.00 5.95 5.66 5.46 6.25 -0.75 15.00 -0.75 09M Tenor
10%20Y 8.25 0.00 7.95 7.62 6.61 8.25 -11.00 31.00 -11.00 o1y
1.5Y
BOND 02Y [5/525
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |1525/155
1y 1922 2.00 1.887 1.873 1.847 1.922 1355 2.720 1.237 04y
1.5Y 2.096 1.50 2.068 2.060 2.020 2.096 1350 2.820 1232 05Y [2575/255
2y 2212 -0.50 2.204 2.189 2139 2.230 1327 2.920 1.225 07Y SPRD
3y 2.297 -0.80 2.294 2284 2.207 2315 1315 3.050 1.200 10y [38/37.75/375
4y 2422 -1.80 2428 2427 2.363 2.496 1385 3.280 1232 12Y
5Y 2,525 -2.20 2.536 2,537 2451 2.602 1335 3.410 1217 15Y
7Y 2,656 -2.30 2,667 2677 2.581 2.728 1.446 3.563 1.270 20Y
10Y 2.730 -2.20 2.739 2.764 2.648 2812 1515 3.750 1355
20Y 2737 -2.30 2.746 2747 2614 2792 1.560 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.69 0.04 107.71 107.73 107.67 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 119.76 0.24 119.79 | 119.87 | 119.65 Haud% 11 A 3 108 154 131 150 82 82
2 o 31,120 9{ 2 | 8132 22,988 66,840 38,275 67,305 26,660 26,660
(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 -5.20 -2.00 -2.14 -3.16 -1.19 9.00 -17.75 11.00 -17.75 Zaxy 22|, 32t opz.
1.5Y -11.35 -1.25 -9.38 -10.42 771 240 -19.10 7.00 -19.10 0 22 520| HERLE 2L
2y -15.20 0.00 -14.35 -14.24 -11.75 -1.35 -25.15 5.50 -25.15
3y -13.45 0.05 -12.54 -12.09 -8.90 475 -19.50 8.75 -19.50 - " " o=y
4y -20.20 0.30 -19.38 -18.95 -18.34 -8.20 -30.35 2.00 -30.35 Iii}lﬁjjflgjgf" M °fj:§ 7: aHf °3" ot iz Sbsix| orOD
5Y 26,50 0.70 2586 24,60 2283 225 2725 455 2725 St AP FIE ool QlaRRO0l 0| Ll KT, YALL oA @S
7Y -34.60 0.55 -33.60 -32.57 -31.10 -11.50 -37.65 -3.75 -37.65
10Y -35.00 -0.05 -32.99 -32.50 -31.01 -12.95 -38.70 -8.20 -38.70 CRS, MEtx oz ¢50t.
20Y -27.45 0.05 -25.66 -23.18 -21.00 -14.75 -48.50 -1.45 -48.50




