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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 1.7400 0.00 1.7380 17131 1.7025 1.7400 1.3250 26775 1.2875 -39,00 1.25 1y 1A4750 1.00 1.6200 0.7650 1%2Y 2A05 0.00
oM 1.8025 0.00 1.8055 1.7809 1.7682 1.8125 1.3125 27075 1.2500 -46.25 0.50 1.5Y 1.5250 1.00 1.6600 0.9100 2+3Y 2.05 0.00
1y 1.8650 -0.25 1.8695 1.8451 1.8374 1.8850 1.3025 2.7450 1.2200 -50.75 0.75 2Y 1.5650 2.00 1.6950 0.8850 2*5Y 20.00 1.50
1.5Y 1.9875 0.50 1.9830 1.9598 1.9463 2.0050 1.2925 2.8100 1.1900 -54.00 1.75 3y 1.6400 3.50 1.7550 0.8550 3*4Y 6.50 0.00
2y 20725 1.25 2.0655 2.0499 2.0264 2.1000 1.2825 2.8850 1.1675 -53.50 2.00 4y 1.7050 3.50 1.8000 0.8400 3*5Y 12.50 0.00
3y 2.1800 175 2.1700 2.1650 2.1240 22175 1.2900 3.0275 1.1550 -51.50 2.00 5Y 1.7650 3.50 1.8500 0.8350 4*5Y 6.00 0.00
4y 2.2400 1.50 2.2315 22381 2.1860 2.2950 1.3025 3.1450 1.1575 4525 1.75 7Y 1.8800 3.50 1.8950 0.8050 5+7Y 11.50 0.00
5Y 2.2800 1.50 22710 2.2903 22295 2.3400 1.3150 3.2400 1.1575 -3775 1.25 10Y 2.0350 3.50 2.0350 0.8000 5*10Y 27.00 0.00
7Y 23325 175 23230 23499 22773 23950 1.3400 3.3800 1.1675
10Y 24125 2.25 2.3985 24364 2.3459 2.4850 1.4000 3.5250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 24550 2.25 24405 24758 23848 25225 1.4050 3.5600 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 24750 2.25 24600 24938 24009 2.5400 14075 3.5825 1.2150 2y 2.2620 0.0203 2.2417 2.2499 2.2580 2.2661 0.7800 2.2661 0.2800
20Y 24950 2.25 2.4800 2.5136 24132 2.5600 1.3925 3.7325 1.2150 10Y 2.8938 0.0367 28571 2.8836 2.8900 2.9500 1.7200 3.0300 1.3600
6*9M 6.25 0.00 6.75 6.78 6.56 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 6.25 -0.25 6.40 6.43 6.93 10.50 -1.50 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 20.75 1.50 19.60 20.48 18.90 23.00 -3.25 23.00 -5.50 2y 5.20 1.63 3.57 3.79 410 10.19 -70.50 10.19 -264.00
2*3Y 10.75 0.50 10.45 1151 9.76 13.25 0.00 14.25 -1.75 10Y 14.68 1.97 1271 1536 13.80 47.40 -24.46 47.40 -98.50
2*4Y 16.75 0.25 16.60 18.83 15.96 21.75 1.00 27.75 -1.75
2*5Y 20.75 0.25 20.55 24.04 20.31 27.25 2.25 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 6.00 -0.25 6.15 731 6.20 8.50 0.50 14.00 -0.50 IRS 2*10Y | 34.00 1.00 33.00 32.00 33.75 4250 10.75 68.25 2.75
3*5Y 10.00 -0.25 10.10 12,53 10.55 14.00 2.25 25.00 -0.50 KTB 2*10Y| 5370 130 52.40 51.80 53.50 68.70 20.00 89.00 11.80
4*5Y 4.00 0.00 3.95 5.21 435 6.25 1.25 11.25 -0.25 UST 2*10Y| 63.18 1.64 61.54 63.37 63.20 135.50 41.06 264.00 41.06
5*7Y 5.25 0.25 5.20 5.96 478 10.50 2.00 15.25 0.25
5410V [ 1325 075 1275 1461 1164 2225 725 3075 375
7*10Y 8.00 0.50 7.55 8.65 6.86 12.75 425 16.75 3.00 IRS
10*12Y 425 0.00 420 3.94 3.89 450 0.50 7.75 -0.25 06M oDD
10*15Y 6.25 0.00 6.15 5.74 5.50 6.25 -0.75 15.00 -0.75 09M Tenor
10%20Y 8.25 0.00 8.15 7.73 6.73 8.25 -11.00 31.00 -11.00 01y [865
1.5Y
BOND 02Y [625/65 6*9M 6.5
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03Y 5<10Y 12.75
1y 1.923 -1.20 1914 1.880 1.851 1.935 1.365 2.720 1.237 04y  [23/2325/235 6*9Y 08
1.5Y 2.099 -0.90 2.090 2.064 2.026 2.108 1360 2.820 1232 05y [275
2y 2210 0.40 2211 2191 2.145 2.230 1327 2.920 1.225 07Y SPRD [6*9*12M 00
3y 2.295 1.00 2.296 2.285 2214 2315 1315 3.050 1.200 10Y  [39.75/40.25
4y 2427 1.70 2425 2426 2.370 2.496 1385 3.280 1232 12Y
5Y 2537 2.20 2,532 2,536 2.460 2.602 1342 3410 1217 15Y
7Y 2,670 1.90 2,663 2677 2.590 2.728 1457 3.563 1.270 20Y
10Y 2747 1.70 2737 2.762 2,657 2812 1.530 3.750 1.355 1Y 475
20Y 2.756 2.10 2743 2.749 2,624 2792 1.567 3.943 1430 cRs |& 70
2%3Y 75
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.68 -0.06 107.75 107.78 107.68 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | LkTB | 11956 -0.20 119.85 | 119.92 | 119.56 Hepdg 94 -10 109 111 108 154 131 150
2 o | 28,875 o8l | 5511 34,386 31,120 22,988 66,840 38,275 67,305
(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 -5.80 0.95 -4.43 347 -1.34 9.00 -17.75 11.00 -17.75 I 0K 22| AL Ofzh 0] 28 HSQ TRX|E & CHSFE 21 5042 20|24 7).
1.5Y -1115 140 -10.74 -1044 -7.93 240 -19.10 7.00 -19.10 EUZ 0| SO0 & ZH2 L SYATS e QA7 QUCHD B FHAIFO| 1% & 4SME EARIT HHAZS &
2y -13.75 0.85 -14.51 -14.13 -11.85 -1.35 -25.15 5.50 -25.15 s 0/,
3y -11.50 0.75 -12.64 -11.97 -9.04 475 -19.50 8.75 -19.50
4y -18.70 -0.20 -19.39 -18.79 -18.39 -8.20 -30.35 2.00 -30.35 . N N
5Y 2570 070 26,08 2461 2303 270 2725 455 2725 RS, 12 HMeleh 20 F2] 5. 718 ~EITd
7Y -33.75 -0.15 -34.00 -3267 -31.24 -11.50 -37.65 -3.75 -37.65 QIot3t ol F0| EHAM F2| St oLt QMBI HIC|AL T2 77HS 2|4
10Y -3345 0.55 -33.83 -32.55 -31.15 -12.95 -38.70 -8.20 -38.70 CRS, &5 0Ot
20Y -26.10 0.15 -26.34 -23.57 -21.10 -14.75 -48.50 -145 -48.50 3YRZIOE QIEICHE THE T HAJAA0| L}D, AY| 7S 49l 22 H|C HCloR 27| Al




