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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 -0.50 17515 17375 17227 1.7550 13900 2.6625 1.2875 -78,50 150 1y 1A1100 150 1.6200 0.7650 1%2Y 4Aoo -0.50
oM 1.8250 -0.25 1.8225 1.7990 17853 1.8275 1.4100 26825 1.2500 -87.75 175 1.5Y 1.1300 1.00 1.6600 0.8100 2*3Y 7.00 0.00
1y 1.8950 0.00 1.8885 1.8608 1.8456 1.8950 14350 2.7100 1.2200 -93.00 2.00 2y 1.1500 1.00 1.6950 0.8650 2*5Y 18.00 -0.50
1.5Y 2.0075 -0.75 2.0025 1.9606 1.9505 2.0150 14625 2.7700 1.1900 -95.75 3.00 3y 1.2200 1.00 1.7550 0.9550 3*4Y 5.00 0.00
2y 2.0800 -1.00 2.0780 20341 2.0295 2.1000 1.4700 2.8275 11675 -97.50 3.25 4y 1.2700 1.00 1.8000 1.0150 3*5Y 11.00 -0.50
3y 2.1775 -2.00 2.1805 21319 21333 2.2175 1.5050 2.9275 1.1550 -96.00 2.75 5Y 1.3300 0.50 1.8500 1.0350 4*5Y 6.00 -0.50
4y 2.2450 -2.25 2.2505 2.1976 2.2003 2.2950 1.5625 3.0550 11575 -84.75 2.75 7Y 14900 0.50 1.8950 1.0400 5%7Y 16.00 0.00
5Y 2.2900 -2.25 2.2980 22431 2.2462 2.3400 16125 3.1675 11575 -68.25 2.25 10Y 1.7250 0.50 2.0500 1.0500 5+10Y 39.50 0.00
7Y 23375 -2.25 2.3455 2.2900 2.2970 2.3950 1.6825 33125 11675
10Y 24075 -1.75 24110 2.3589 23695 24850 1.7725 3.4600 12125 U.S. TREASURY (o2 AU 7|F M YH|)
12Y 24475 -2.00 24545 24035 24130 2.5225 1.8000 3.5000 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 24675 -2.00 24745 24235 24325 2.5400 1.7900 35175 1.2150 2y 2.5261 -0.0080 2.5341 2.5135 2.5052 2.5341 1.1000 2.5341 0.3000
20Y 24900 -2.00 24970 24460 24533 2.5600 1.7000 3.6675 1.2150 10Y 2.9649 -0.0407 3.0056 2.9783 2.9520 3.0282 2.0387 3.0282 13600
6*9M 8.00 0.25 7.10 6.15 6.26 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 7.00 0.25 6.60 6.18 6.03 10.50 -1.25 10.50 -4.25 Tenor Lv. HQUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
12y 1850 -1.00 1895 17.34 18.39 23.00 0.50 23.00 -5.50 2y 3441 15 3291 3045 3222 38.23 -57.30 38.23 -251.80
273Y 9.75 -1.00 10.25 9.78 1039 13.25 3.50 13.50 -175 10Y 1879 -177 20.56 20.23 19.00 47.40 -24.46 47.40 -98.50
2*4Y 16.50 -1.25 17.25 16.35 17.08 21.75 8.50 27.25 -175
2*5Y 21.00 -1.25 22.00 20.90 21.67 27.25 1175 38.50 -175 Lv. Y| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 6.75 -0.25 7.00 6.58 6.69 8.50 3.25 13.75 -0.50 IRS 2*10Y | 3275 -0.75 33.50 3275 33.75 42.50 19.50 68.25 275
3*5Y 11.25 -0.25 1175 11.13 11.28 14.00 6.00 25.00 -0.50 KTB 2*10Y| 59.50 0.00 59.50 56.70 57.90 68.70 35.80 89.00 11.80
4*5Y 4.50 0.00 475 455 459 6.25 2.25 11.25 -0.25 UST 2+10Y| 43.88 -3.27 4715 46.48 44.68 135.50 41.06 256.00 41.06
5+7Y 475 0.00 475 4.69 5.08 10.50 2.50 15.25 0.25
5410 | 1175 050 1130 1158 1233 2225 725 3075 375
7*10Y 7.00 0.50 6.55 6.89 7.25 1275 4.25 16.75 3.00 IRS 6Y 3175
10*12Y 4.00 -0.25 435 446 435 450 175 7.75 -0.25 06M DD
10*15Y 6.00 -0.25 6.35 6.46 6.30 6.50 175 15.00 -0.75 09M Tenor
10%20Y 8.25 -0.25 8.60 8.71 8.38 8.75 -11.00 31.00 -11.00 o1y |89
1.5y |01
BOND 02y [7.75 12y 185
Tenor Lv. HQUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |18/1825/1925 137 28
1y 1.900 0.60 1.874 1.853 1.877 1.935 1.400 2,691 1.237 04y 5¥10Y 11/11.25
1.5Y 2.083 -0.50 2072 2023 2.039 2.108 1517 2.750 1232 05Y |29/30/305
2y 2182 -2.30 2192 2.140 2.155 2.230 1.560 2.830 1.225 07Y SPRD
3y 2.275 -2.50 2.287 2227 2.242 2315 1.600 2.920 1.200 0y |4125
4y 2450 -2.10 2461 2404 2411 2.502 1722 3.190 1.232 12Y
5Y 2.555 -2.00 2.563 2.490 2487 2.602 1.770 3.283 1.217 15Y
7Y 2676 -2.10 2,679 2616 2617 2728 1.965 3487 1.270 20Y
10y 2777 -2.30 2775 2713 2.705 2812 2,047 3.680 1355 3y CCS 22/23/24
20Y 2762 -1.80 2.766 2718 2.707 2792 2.110 3.905 1430 @
Lv. H| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.55 0.08 107.46 107.57 107.46 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 145 0.00 | kB | 119.15 0.24 11887 | 119.27 | 11887 Hepsg 9% 71 19 77 111 141 141 107 82
2 o | 28,403 gl | -8285 36,688 47,180 40,291 40,291 31,558 20,115
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | sl | SVA | 20MA | 6OMA | 1¥Max | 1vMin | 3YMax | 3VMin
1y -0.50 -0.60 141 0.78 318 9.00 -11.20 11.00 -17.75 2K 22|, OFAJOFR % 22| LYZIMet B 22| ot
1.5Y -7.55 -0.25 -6.97 -6.26 -8.84 240 -15.60 7.00 -19.10
2Y -10.20 130 -11.44 -10.60 -12.60 -1.35 -18.30 5.50 -25.15 IRS, OFA|OFA} 2= 22| 3}2H0| DjAlZ| 2 K28 M7t 04 SR 0 RS 22| 3f2h 1vL 23
I RO 0 | e | i | e oo [ 20 | som 361 RS BUSE 871 IHUE AN 2 H0f e P
5Y -26.50 -0.25 -26.50 -24.67 -24.13 -9.60 -27.25 455 -27.25
7Y -33.85 015 -33.37 -32.55 -31.96 -21.90 -35.40 -3.75 -37.65 CRS, ~HOJA|A7L 2 £o2 HojT 2 HIE7 RYL UM 32| 48.
10y -36.95 0.55 -36.44 -35.38 -33.57 -23.70 -38.70 -8.20 -38.70
20Y -27.20 -0.20 -26.94 -27.17 -25.35 -14.75 -48.50 -145 -48.50




