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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 1.7450 1.00 1.7320 1.7156 17121 1.7450 1.3900 2.6700 1.2875 -74,50 -3.25 1y 1A1200 -1.50 1.6200 0.7650 1%2Y 11A50 0.00
oM 1.8000 1.00 1.7880 17731 1.7751 1.8125 14100 26925 1.2500 -78.25 -4.00 1.5Y 1.1800 -1.50 1.6600 0.8950 2+3Y 10.00 0.00
1y 1.8650 1.75 1.8455 1.8274 1.8363 1.8850 14350 27225 1.2200 -80.50 -4.00 2Y 1.2350 -1.50 1.6950 0.9050 2*5Y 2250 0.00
1.5V 1.9625 2.50 1.9395 1.9229 1.9451 2.0050 14625 27875 1.1900 -80.50 -5.25 3y 1.3350 -1.50 1.7550 0.9400 3*4Y 6.50 0.00
2Y 2.0400 2.50 2.0110 1.9904 20271 2.1000 14700 2.8525 1.1675 -80.50 -6.00 4y 1.4000 -1.50 1.8000 0.9600 3*5Y 12.50 0.00
3y 2.1400 375 2.1010 2.0838 21345 22175 1.5050 29825 1.1550 -79.00 -6.00 5Y 1.4600 -1.50 1.8500 0.9800 4*5Y 6.00 0.00
4y 2.2050 450 2.1585 21423 2.2030 2.2950 1.5625 3.1075 1.1575 -69.75 -6.50 7Y 1.6000 -1.50 1.8950 1.0050 5+7Y 14.00 0.00
5Y 2.2500 450 2.2020 2.1840 2.2504 2.3400 1.6125 32125 1.1575 -56.25 -6.50 10Y 1.8050 -1.50 2.0500 1.0200 5*10Y 3450 0.00
7Y 2.2975 5.00 2.2445 22304 23038 23950 1.6825 3.3550 1.1675
10Y 23675 5.00 2.3155 22968 23793 2.4850 1.7700 3.4975 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 24125 5.00 2.3605 23418 24212 25225 1.7775 3.5375 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 24325 5.00 2.3805 23618 2.4400 2.5400 1.7775 3.5550 1.2150 2y 2.4743 0.0086 2.4657 2.4359 2.4315 24743 1.0580 24743 0.3000
20Y 2.4550 5.00 2.4030 2.3841 2.4599 2.5600 1.7000 3.7050 1.2150 10Y 29757 0.0141 2.9616 29122 2.8668 29757 20387 3.0300 1.3600
6*9M 5.50 0.00 5.60 5.75 6.30 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 6.50 0.75 575 543 6.13 10.50 -1.25 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 17.50 0.75 16.55 16.30 19.08 23.00 0.50 23.00 -5.50 2y 33.23 -1.64 34.87 32.59 3215 34.87 -69.60 34.87 -251.80
2*3Y 10.00 1.25 9.00 9.34 10.73 13.25 3.00 13.75 -1.75 10Y 2537 -4.29 29.66 27.22 2248 47.40 -24.46 47.40 -98.50
2*4Y 16.50 2.00 14.75 15.19 17.59 21.75 7.00 2775 -1.75
2*5Y 21.00 2.00 19.10 19.36 22.33 27.25 9.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 6.50 0.75 575 5.85 6.85 8.50 2.75 14.00 -0.50 IRS 2*10Y | 3275 2.50 30.25 29.50 29.75 4250 19.50 68.25 2.75
3*5Y 11.00 0.75 10.10 10.03 11.59 14.00 5.25 25.00 -0.50 KTB 2*10Y| 58.00 3.20 54.80 53.00 53.20 68.70 35.80 89.00 11.80
4*5Y 450 0.00 435 417 474 6.25 2.25 11.25 -0.25 UST 2*10Y| 50.14 0.55 49.59 47.63 4353 135.50 41.06 264.00 41.06
5*7Y 475 0.50 425 4.64 535 10.50 2.50 15.25 0.25
5410V | 1175 050 1135 1128 1289 2225 725 3075 375
7*10Y 7.00 0.00 7.10 6.64 7.54 12.75 425 16.75 3.00 IRS
10*12Y 450 0.00 450 450 419 450 0.50 7.75 -0.25 06M oDD
10*15Y 6.50 0.00 6.50 6.50 6.08 6.50 -0.75 15.00 -0.75 09M Tenor
10%20Y 8.75 0.00 8.75 8.74 8.07 8.75 -11.00 31.00 -11.00 01y [86
15Y |95.75/ 96/ 96.25
BOND 02y [3.75/4.25 4*5Y 45
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y 1.5%2Y 08
1y 1.860 1.00 1.849 1.862 1.877 1.935 1.400 2.720 1.237 04y [2025
1.5Y 2017 1.60 2.001 2.007 2,041 2.108 1517 2.775 1232 05Y  |25.25/25/2475
2y 2142 2.50 2116 2.109 2161 2.230 1.560 2.840 1.225 07Y SPRD
3y 2231 4.00 2.195 2187 2.247 2315 1.600 2.930 1.200 10y [35/355/3675
4y 2417 430 2373 2.362 2412 2.502 1722 3.190 1.232 12Y
5Y 2493 5.30 2.440 2418 2491 2.602 1.770 3.320 1217 15Y
7Y 2,625 5.50 2.568 2543 2,623 2.728 1.965 3,510 1.270 20Y
10Y 2722 5.70 2.660 2.630 2.710 2812 2,047 3.700 1355
20Y 2.744 4.40 2,683 2.647 2.702 2792 2.110 3.905 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.63 -0.15 107.70 107.72 107.61 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 145 0.00 | kB | 119.63 -0.55 119.80 119.86 119.57 PEEE] 97 A 13 84 65 74 89 54 124
2 o | 27,425 o8l | -815 28,240 17,940 21,140 25,050 12,760 36,215
(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 0.50 0.75 -0.31 3,51 -4.03 9.00 -17.75 11.00 -17.75 Zaxf 2z, Als
1.5Y -545 0.90 -6.13 -8.45 -9.54 240 -19.10 7.00 -19.10 0|2 2K 22| AL Bchof /2 0l0| 3WH ZAYM S-S Ch2F DjESFHA bA|EHO| 0|0fZ!
2y -10.20 0.00 -10.52 -11.84 -13.34 -1.35 -25.15 5.50 -25.15
3y -9.10 -0.25 -9.40 -10.35 -11.27 475 -19.50 8.75 -19.50 RS, A2 75 AE|mY.
4y -21.20 0.20 -2143 -21.96 -2092 -8.50 -30.35 2.00 -30.35 17’} Lo 2oj0] AAHE SAKS0| 0|3 32| IS0| EXME Bl Ba0| GEE. 59 E1 2ZOIME HIE7 90| U
5Y 2430 20.80 2384 2341 2403 29,60 2725 455 2725 ¢ =2 Fel0] ASUE FXALS dS i 250 AFH. 58 Zah TN = HIEIH 2900 AN
7Y -32.75 -0.50 -3233 -31.25 -31.90 -21.90 -37.65 -3.75 -37.65 S
10Y -35.45 -0.70 -34.47 -33.36 -33.03 -23.70 -38.70 -8.20 -38.70
20Y -28.90 0.60 -28.02 -26.28 -24.22 -14.75 -48.50 -1.45 -48.50 CRS, 7{24210| 3}2t Ofz.




