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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 17225 0.25 1.7220 1.7239 1.7060 1.7400 1.3300 2.6700 1.2875 -47,75 425 1y 13700 -3.50 1.6200 0.7650 1%2Y 11A50 0.00
oM 1.7825 0.50 1.7810 1.7886 1.7720 1.8125 13175 2.7075 1.2500 -53.25 -450 1.5Y 14250 -4.00 1.6600 0.9100 2*3Y 8.50 0.50
1y 1.8475 0.75 1.8425 1.8510 1.8405 1.8850 1.3100 2.7450 1.2200 -56.00 -4.00 2Y 1.4850 -3.50 1.6950 0.8850 2*5Y 19.50 0.50
1.5Y 1.9575 0.50 1.9565 1.9639 1.9529 2.0050 1.3050 2.8100 1.1900 -58.75 -3.75 3y 1.5700 -3.00 1.7550 0.8550 3*4Y 5.50 0.00
2y 2.0450 0.50 2.0435 20523 2.0366 2.1000 1.2975 2.8850 1.1675 -60.25 -3.50 4y 1.6250 -3.00 1.8000 0.8400 3*5Y 11.00 0.00
3y 2.1575 0.75 2.1505 21638 21398 22175 1.3000 3.0275 1.1550 -59.50 -3.25 5Y 1.6800 -3.00 1.8500 0.8350 4*5Y 5.50 0.00
4y 2.2275 0.50 22210 22338 2.2046 2.2950 1.3225 3.1450 1.1575 -52.25 -2.75 7Y 1.8000 -2.50 1.8950 0.8050 5+7Y 12.00 0.50
5Y 2.2750 0.25 2.2675 22818 2.2501 2.3400 1.3475 3.2400 1.1575 -43.50 -2.00 10Y 1.9600 -2.00 2.0500 0.8100 5*10Y 28.00 1.00
7Y 23225 0.25 23160 23366 2.3003 23950 1.3900 3.3800 1.1675
10Y 2.3950 0.00 2.3900 24175 23720 2.4850 1.4425 3.5250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 24400 0.00 24350 24595 24118 25225 1.4500 3.5600 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 24600 0.00 24550 24784 24282 2.5400 14525 3.5825 1.2150 2y 2.3489 0.0332 2.3157 2.2909 2.2908 2.3489 0.7800 23489 0.2800
20Y 24800 0.00 24750 24984 24431 2.5600 14375 3.7325 1.2150 10Y 28971 0.0395 2.8576 2.8466 2.8301 2.9500 1.7390 3.0300 1.3600
6*9M 6.00 0.25 5.90 6.48 6.60 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 6.50 0.25 6.15 6.24 6.85 10.50 -1.50 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 19.75 -0.25 20.10 20.13 19.60 23.00 -3.25 23.00 -5.50 2y 15.69 3.32 12.37 9.89 10.38 15.69 -70.50 15.69 -264.00
2*3Y 11.25 0.25 10.70 11.15 10.32 13.25 0.00 14.25 -1.75 10Y 16.51 3.25 13.26 13.16 1231 47.40 -24.46 47.40 -98.50
2*4Y 18.25 0.00 17.75 18.15 16.80 21.75 1.00 27.75 -1.75
2*5Y 23.00 -0.25 2240 2295 2135 27.25 325 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 7.00 -0.25 7.05 7.00 6.48 8.50 0.50 14.00 -0.50 IRS 2*10Y | 35.00 -0.50 35.50 34.50 34.00 4250 11.25 68.25 2.75
3*5Y 1175 -0.50 11.70 11.80 11.04 14.00 2.75 25.00 -0.50 KTB 2*10Y| 54.00 0.70 53.30 52.30 52.00 68.70 20.00 89.00 11.80
4*5Y 475 -0.25 4.65 4.80 455 6.25 175 11.25 -0.25 UST 2*10Y| 54.82 0.63 54.19 55.57 53.93 135.50 41.06 264.00 41.06
5*7Y 475 0.00 4.85 5.49 5.02 10.50 2.00 15.25 0.25
5410V | 1200 -0.25 1225 1358 1219 2225 725 3075 375
7*10Y 7.25 -0.25 7.40 8.09 717 12.75 425 16.75 3.00 IRS
10*12Y 450 0.00 450 420 3.98 450 0.50 7.75 -0.25 06M oD
10*15Y 6.50 0.00 6.50 6.09 5.62 6.50 -0.75 15.00 -0.75 09M Tenor
10%20Y 8.50 0.00 8.50 8.09 711 8.50 -11.00 31.00 -11.00 0lY |84.25/8475
1.5Y
02y [04/45/475 1Y 2825
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |1525/155 3*5Y 1175/ 12
1y 1928 0.00 1928 1.899 1.860 1.935 1380 2.720 1.237 04y  [2225
1.5Y 2.069 0.00 2.070 2.068 2,037 2.108 1385 2.820 1232 05y [27/2775
2y 2192 0.00 2191 2.195 2.160 2.230 1365 2.920 1.225 07y [3225 SPRD
3y 2.285 1.00 2273 2284 2.237 2315 1.346 3.050 1.200 10Y [39/3875
4y 2472 1.00 2.460 2.440 2.399 2.502 1.445 3.280 1232 12Y
5Y 2512 1.20 2,501 2527 2487 2.602 1422 3.410 1217 15Y
7Y 2642 0.90 2631 2.662 2617 2.728 1527 3.563 1.270 20Y
10Y 2732 0.70 2718 2744 2.689 2812 1.597 3.750 1355 1y 1.37
20Y 2.705 -0.20 2.696 2.740 2,657 2792 1.655 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.39 -0.44 107.42 107.46 107.35 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 11940 -0.54 11946 | 11952 | 11933 Hepsg 91 5 86 85 9% 98 98 84
2 o | 22,375 o8l | -14,960 37,335 34,015 27,800 26,468 30,782 18,819
(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 -8.05 0.75 -8.59 -4.84 -1.93 9.00 -17.75 11.00 -17.75 oK) 22|, CHEE LZHA AZ At
1.5Y -11.15 0.50 -11.35 -1041 -8.38 240 -19.10 7.00 -19.10 O] 2AH2 2|7} AL 7120 O|F Y sh2 28 £X|| QIAFH23|9F FOMC £ CiLiQ| O|HIES Ot 1 ZhabA|.
2y -14.70 0.50 -14.71 -14.24 -12.32 -1.35 -25.15 5.50 -25.15
3y -12.75 -0.25 -12.23 -11.99 -9.70 475 -19.50 8.75 -19.50 - N
4y -24.45 -0.50 -23.94 -20.66 -19.40 -8.50 -30.35 2.00 -30.35 IR; = E'quoazlgiijf g? Eupf oo
5Y 2370 095 2339 2451 2364 5.0 2725 455 2725 3935 TS SHOR HIE £8 29
7Y -31.95 -0.65 -31.54 -32.49 -31.67 -13.20 -37.65 375 -37.65
10Y -33.70 -0.70 -32.80 -32.65 -31.73 -14.70 -38.70 -8.20 -38.70 CRS 22|, st2t op.
20Y -22.50 0.20 -22.08 -24.14 2141 -14.75 -48.50 -145 -48.50




