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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 1.7050 -1.00 1.7160 1.7249 1.7064 1.7400 1.3325 2.6700 1.2875 -64,00 -11.00 1y 1A1950 -12.50 1.6200 0.7650 1%2Y 15Aoo 3.00
oM 1.7700 -1.25 1.7780 1.7889 17727 1.8125 1.3225 2.7075 1.2500 -66.25 -8.50 1.5Y 1.2750 -10.50 1.6600 0.9100 2*3Y 10.00 1.00
1y 1.8350 -1.50 1.8420 1.8514 1.8409 1.8850 13175 2.7450 1.2200 -67.75 -7.25 2y 1.3450 -9.50 1.6950 0.8850 2*5Y 21.00 1.00
1.5Y 1.9375 -2.00 1.9520 1.9621 1.9534 2.0050 1.3100 2.8100 1.1900 -69.00 -6.00 3y 14450 -8.50 1.7550 0.8550 3*4Y 5.50 0.00
2y 20225 -2.25 2.0390 2.0495 20375 2.1000 1.3000 2.8850 1.1675 -70.50 -6.00 4y 1.5000 -8.50 1.8000 0.8400 3*5Y 11.00 0.00
3y 2.1350 -2.50 2.1505 2.1599 21421 22175 1.3000 3.0275 1.1550 -69.50 -6.00 5Y 1.5550 -8.50 1.8500 0.8350 4*5Y 5.50 0.00
4y 2.2050 -2.50 22210 22289 2.2080 2.2950 1.3225 3.1450 1.1575 -61.25 -4.75 7Y 1.6850 -7.50 1.8950 0.8050 5%7Y 13.00 1.00
5Y 2.2500 -2.50 2.2675 22756 2.2540 2.3400 1.3475 3.2400 1.1575 -50.75 -3.50 10Y 1.8550 -6.50 2.0500 0.8100 5+10Y 30.00 2.00
7Y 2.2975 -2.75 23155 23290 23048 23950 1.3900 3.3800 1.1675
10Y 2.3625 -3.00 2.3865 24074 23771 24850 14425 3.5250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 24075 -3.00 24315 24501 24172 25225 1.4500 3.5600 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 24275 -3.00 24515 24693 24338 2.5400 14525 3.5825 1.2150 2y 2.2786 -0.0207 2.2993 2.3489 2.3157 2.3489 0.7800 23489 0.2800
20Y 24475 0.00 24655 24878 24489 2.5600 14375 3.7325 1.2150 10Y 2.8247 -0.0586 2.8833 28971 2.8576 2.9500 1.7400 3.0300 1.3600
6*9M 6.50 -0.25 6.20 6.40 6.63 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 6.50 -0.25 6.40 6.25 6.82 10.50 -1.50 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
12y 1875 -0.75 19.70 19.81 19.66 23.00 -3.25 23.00 -5.50 2y 13.36 243 10.93 15.69 12.37 15.69 -70.50 15.69 -264.00
273Y 11.25 -0.25 1115 11.04 10.46 13.25 0.00 14.25 -175 10Y 1377 236 16.13 1651 13.26 47.40 -24.46 47.40 -98.50
2*4Y 18.25 -0.25 18.20 17.94 17.05 21.75 1.00 27.75 -1.75
2*5Y 2275 -0.25 22.85 2261 21.65 27.25 3.25 38.50 -175 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 7.00 0.00 7.05 6.90 6.59 8.50 0.50 14.00 -0.50 IRS 2*10Y | 34.00 -0.75 34.75 35.00 35.50 42.50 11.25 68.25 275
3*5Y 11.50 0.00 11.70 1158 11.19 14.00 275 25.00 -0.50 KTB 2*10Y| 54.20 1.00 53.20 54.00 53.30 68.70 20.00 89.00 11.80
4*5Y 4.50 0.00 4.65 467 4.60 6.25 175 11.25 -0.25 UST 2#10Y| 5461 379 58.40 54.82 54.19 135.50 41.06 264.00 41.06
5+7Y 475 -0.25 4.80 5.34 5.08 10.50 2.00 15.25 0.25
5410 | 1125 -0.50 11.90 1318 1231 2225 725 3075 375
7*10Y 6.50 -0.25 7.10 7.84 7.23 1275 4.25 16.75 3.00 IRS
10*12Y 4.50 0.00 4.50 428 401 450 0.50 7.75 -0.25 06M oD
10*15Y 6.50 0.00 6.50 6.19 5.68 6.50 -0.75 15.00 -0.75 09M Tenor
10%20Y 8.50 3.00 7.90 8.04 7.18 8.50 -11.00 31.00 -11.00 01y [84/8425
15Y |945/9475
BOND 02y |325/04 6*12M 135
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |1375/135/1475 3%4Y 07
1y 1.908 -2.00 1.924 1.903 1.861 1.935 1395 2.720 1.237 04y  [205/'21.25/2175 5410y 11
1.5Y 2,027 -3.80 2.060 2.066 2,037 2.108 1397 2.820 1232 05Y  [25/255/26.25
2y 2.145 -4.50 2.182 2.191 2.162 2.230 1375 2.920 1.225 07Y SPRD
3y 2.245 -4.20 2272 2.280 2241 2315 1351 3.050 1.200 10Y
4y 2437 -3.50 2460 2441 2404 2.502 1447 3.280 1.232 12Y
5Y 2475 -3.50 2498 2.520 2491 2.602 1422 3.410 1.217 15Y
7Y 2.601 -3.50 2628 2,653 2622 2728 1527 3.563 1.270 20Y
10y 2.687 -3.50 2716 2734 2.696 2812 1.597 3.750 1355 1y CCS 27
20Y 2,681 -140 2.69% 2731 2.665 2792 1.655 3.943 1430 CRS |2y CCS 35
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.54 0.13 107.45 107.55 107.45 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 119.82 034 11953 | 119.82 | 119.50 Hepsg 145 74 57 88 91 86 85 % 98
2 o | 40,690 {2l | 10170 30,520 22,375 37,335 34,015 27,800 26,468
(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 -7.30 0.50 -8.20 -5.19 -2.05 9.00 -17.75 11.00 -17.75 2o 22|, 22| &2 opz.
1.5Y -8.95 1.80 -10.80 -10.37 -8.40 240 -19.10 7.00 -19.10 FOMC MEHO|M 23 22| Q1A MU0| A X2 SX|E X S0| 234A 8j4 Q0loz X8,
2y -12.25 2.25 -14.32 -14.16 -1241 -1.35 -25.15 5.50 -25.15
3y -11.00 1.70 -12.19 -12.01 -9.88 475 -19.50 8.75 -19.50 IRS, 32| 312t 012,
4y -23.20 1.00 -23.86 -21.21 -19.58 -8.50 -30.35 2.00 -30.35 HE ma7} S MR O 2 I LIAISH G0l o1 ol B A AL O shxi B2
5Y 2250 1.00 2309 2445 2373 5.0 2725 455 2725 HE 3 She SO SHHOR HITHet R50] AFEAN SN2 Moty Shet.
7Y -30.35 0.75 -31.23 -32.38 -31.75 -13.20 -37.65 375 -37.65
10Y -32.45 0.50 -32.97 -32.69 -31.91 -14.70 -38.70 -8.20 -38.70 CRS, 22| .
20Y -23.35 1.40 -22.83 -24.30 -21.61 -14.75 -48.50 -145 -48.50 FXASH X|X|MO| 2K HA OAAR0| 2QUE0| S0i9t 22| 2




