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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 17115 1.7241 1.7074 1.7400 1.3650 2.6700 1.2875 -53,00 -5.00 1y 13000 -5.00 1.6200 0.7650 1%2Y 10A50 1.50
oM 1.7725 0.00 1.7715 1.7873 17742 1.8125 1.3400 2.7075 1.2500 -58.00 -450 1.5Y 13550 -4.50 1.6600 0.9100 2*3Y 9.50 0.00
1y 1.8300 0.00 1.8295 1.8491 1.8416 1.8850 1.3250 2.7450 1.2200 -60.25 -3.25 2y 14050 -3.50 1.6950 0.8850 2*5Y 22.00 0.00
1.5Y 1.9350 0.00 1.9315 1.9596 1.9548 2.0050 1.3100 2.8100 1.1900 -61.00 -3.25 3y 1.5000 -3.50 1.7550 0.8550 3*4Y 5.00 0.00
2y 2.0075 -0.25 20115 2.0443 20396 2.1000 1.3000 2.8850 1.1675 -62.25 -3.25 4y 1.5500 -3.50 1.8000 0.8400 3*5Y 12.50 0.00
3y 2.1100 -0.25 21195 21520 2.1470 22175 1.3000 3.0275 1.1550 -58.75 -3.25 5Y 1.6250 -3.50 1.8500 0.8350 4*5Y 7.50 0.00
4y 21725 -0.25 2.1855 22189 22152 2.2950 1.3225 3.1450 1.1575 -51.50 -3.25 7Y 1.7450 -3.50 1.8950 0.8050 5+7Y 12.00 0.00
5Y 22125 -0.25 2.2270 2.2620 22616 2.3400 1.3475 3.2400 1.1575 -40.50 -3.25 10Y 19150 -3.50 2.0500 0.8100 5+10Y 29.00 0.00
7Y 2.2600 -0.25 2.2765 23121 23138 23950 1.3950 3.3800 1.1675
10Y 2.3200 -0.25 23380 23831 23870 24850 14650 3.5250 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 2.3650 -0.25 23830 24271 24280 25225 14750 3.5600 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.3850 -0.25 24030 24469 24453 2.5400 14750 3.5825 1.2150 2y 2.2661 -0.0281 2.2942 2.2741 2.2787 2.3489 0.7800 23489 0.2800
20Y 24075 -0.25 24240 2.4656 24620 2.5600 14525 3.7325 1.2150 10Y 27392 -0.0454 2.7846 27773 2.8559 2.9500 1.7800 3.0300 1.3600
6*9M 6.00 0.00 6.00 6.31 6.68 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 575 0.00 5.80 6.19 6.74 10.50 -1.50 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
12y 17.75 -0.25 18.20 19.51 19.80 23.00 -2.50 23.00 -5.50 2y 1291 281 15.72 1321 12.87 1572 -70.50 1572 -264.00
273Y 10.25 0.00 10.80 10.78 10.74 13.25 0.00 14.25 -175 10Y 10.22 -4.04 14.26 1073 16.59 47.40 -24.46 47.40 -98.50
2*4Y 16.50 0.00 17.40 17.46 17.56 21.75 2.25 27.75 -175
2*5Y 20.50 0.00 21.55 21.78 22.20 27.25 475 38.50 -175 Lv. HYH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y 6.25 0.00 6.60 6.69 6.82 8.50 175 14.00 -0.50 IRS 2*10Y | 31.25 0.00 31.25 33.50 34.75 42.50 14.25 68.25 275
3*5Y 10.25 0.00 10.75 11.00 1146 14.00 4.25 25.00 -0.50 KTB 2*10Y| 50.00 -0.50 50.50 52.80 54.00 68.70 22.90 89.00 11.80
4*5Y 4.00 0.00 415 431 4.65 6.25 2.25 11.25 -0.25 UST 2+10Y| 4731 -173 49.04 50.32 57.72 135.50 41.06 264.00 41.06
5+7Y 475 0.00 4.95 501 521 10.50 2.50 15.25 0.25
510V [ 1075 0.0 1110 1211 1254 2225 725 3075 375
7*10Y 6.00 0.00 6.15 7.10 7.33 1275 4.25 16.75 3.00 IRS
10*12Y 4.50 0.00 4.50 4.40 410 450 0.50 7.75 -0.25 06M DD
10*15Y 6.50 0.00 6.50 6.38 5.82 6.50 -0.75 15.00 -0.75 09M Tenor
10%20Y 8.75 0.00 8.60 8.25 7.50 8.75 -11.00 31.00 -11.00 o1y [83
15Y [93/93.25
BOND 02y |1 3*10Y 20.75/21
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |11/1125 5<10Y 10.75
1y 1.902 0.30 1.899 1914 1.868 1.935 1.400 2.720 1.237 04y 7¢12Y 105
1.5Y 2,031 -0.10 2.028 2,063 2.040 2.108 1415 2.820 1232 05y |2075 8*9Y 225
2y 2137 0.00 2139 2183 2.166 2.230 1390 2.920 1.225 07Y SPRD
3y 2.220 -0.20 2.227 2271 2.249 2315 1385 3.050 1.200 10y |315/32.25
4y 2403 -0.30 2416 2443 2414 2.502 1477 3.280 1232 12Y
5Y 2435 -0.20 2446 2.502 2.500 2.602 1469 3410 1217 15Y
7Y 2.555 -0.30 2572 2,630 2632 2728 1576 3.563 1.270 20Y
10y 2,637 -0.50 2,658 2711 2710 2812 1.650 3.750 1355
20Y 2632 -0.30 2.655 2.706 2.680 2792 1712 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.70 0.03 107.67 107.71 107.66 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 150 0.00 | kB | 12035 0.01 12031 | 120.52 | 12030 Hepsgt 71 -15 86 108 70 135 145 88
2 o | 22,857 9@l | -1243 24,100 29,500 15,675 43437 40,690 30,520
(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 -7.20 -0.30 -6.97 -6.44 -2.60 9.00 -17.75 11.00 -17.75
TSY o0 010 -9.67 -10.38 -84 240 -19.10 7.00 -19.10 2ax 22| BN BZ. IAH S-S U0 047t AL UK 2R A M SHO|C BEHOZ glSotet 0tz
2y -12.95 -0.25 -12.77 -13.89 -12.68 -1.35 -25.15 5.50 -25.15
e e e e T
5Y -22.25 -0.05 -21.92 -24.01 -23.80 -6.00 -27.25 455 -27.25
7Y -29.50 0.05 -29.57 -31.81 -31.82 -13.70 -37.65 -3.75 -37.65 CRSE X O| ThA| SH2t8H N 225t 10| Sbp Shfsl 7HERO| oH&.
10Y -31.70 0.25 -31.98 -32.83 -32.30 -1545 -38.70 -8.20 -38.70
20Y -22.45 0.05 -23.08 -24.06 -21.80 -14.75 -48.50 -145 -48.50




