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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 1.7025 -2.50 1.7185 1.7351 1.7263 1.7550 1.3900 2.6625 1.2875 -79,25 -2.00 1y 10450 -4.00 1.6200 0.7650 1%2Y 7A50 3.00
oM 1.7750 -2.00 1.7865 1.8056 1.7900 1.8300 14100 26825 1.2500 -86.00 -0.25 1.5Y 1.0800 -2.50 1.6600 0.8100 2+3Y 2.50 -0.50
1y 1.8375 -2.00 1.8505 1.8729 1.8516 1.9100 14350 2.7100 1.2200 -89.75 1.75 2Y 1.1200 -1.00 1.6950 0.8650 2*5Y 10.00 -1.50
1.5V 1.9400 -2.25 1.9575 1.9814 1.9560 2.0250 14625 2.7700 1.1900 -97.25 1.50 3y 1.1450 -1.50 1.7550 0.9550 3*4Y 3.50 -0.50
2Y 20175 -2.75 2.0435 2.0618 2.0336 21150 14700 2.8275 1.1675 -100.50 1.00 4y 1.1800 -2.00 1.8000 1.0150 3*5Y 7.50 -1.00
3y 21175 -3.00 2.1485 21644 21348 22225 1.5050 29275 1.1550 -101.00 0.50 5Y 1.2200 -2.50 1.8500 1.0350 4*5Y 4.00 -0.50
4y 2.1850 -3.00 2.2160 22338 2.2002 2.2950 1.5625 3.0475 1.1575 -90.75 0.00 7Y 1.3850 -2.50 1.8950 1.0400 5+7Y 16.50 0.00
5Y 2.2300 -3.00 2.2610 2279 2.2440 2.3400 1.6125 3.1600 1.1575 -73.00 -0.25 10Y 1.6400 -2.50 2.0500 1.0500 5*10Y 42,00 0.00
7Y 2.2925 -2.50 2.3200 23311 22935 23950 1.6825 33125 1.1675
10Y 2.3700 -2.25 2.3960 2.4005 23628 2.4850 1.7725 3.4600 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.4100 -2.25 24360 24426 2.4065 25225 1.8000 3.4950 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 24350 -2.25 2.4605 2.4640 24269 2.5400 1.7900 35175 1.2150 2y 2.5201 -0.0160 2.5361 2.5700 2.5740 25892 1.1410 25892 0.3000
20Y 2.4700 -2.25 2.4955 2.4899 24493 2.5600 1.7000 3.6675 1.2150 10Y 2.9770 -0.0165 2.9935 3.0634 3.0587 31131 20387 31131 1.3600
6*9M 7.25 0.50 6.80 7.05 6.37 12.50 -1.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 6.25 0.00 6.40 6.73 6.16 10.50 -0.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 18.00 -0.75 1930 18.89 18.20 23.00 0.50 23.00 -5.50 2y 4131 14 39.91 4130 4170 4226 -5343 4226 -251.80
2*3Y 10.00 -0.25 10.50 10.26 10.12 13.25 3.50 13.25 -1.75 10Y 25.70 0.35 25.35 29.84 2937 47.40 -24.46 47.40 -98.50
2*4Y 16.75 -0.25 17.25 17.20 16.65 21.75 8.50 24.75 -1.75
2*5Y 21.25 -0.25 21.75 21.76 21.04 27.25 11.75 36.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 6.75 0.00 6.75 6.94 6.53 8.50 3.25 12.00 -0.50 IRS 2*10Y | 35.25 0.50 34.75 35.25 35.25 4250 19.50 66.00 2.75
3*5Y 11.25 0.00 11.25 11.50 10.92 14.00 6.00 23.25 -0.50 KTB 2*10Y| 6130 1.00 60.30 60.80 60.80 68.70 35.80 85.00 11.80
4*5Y 450 0.00 450 456 439 6.25 2.25 11.25 -0.25 UST 2*10Y| 4569 -0.05 45.74 49.34 4847 135.50 41.06 246.00 41.06
5*7Y 6.25 0.50 5.90 5.18 494 10.50 2.50 15.25 0.25
5410V | 1400 075 1350 1211 1188 2025 725 3075 375
7*10Y 7.75 0.25 7.60 6.94 6.94 11.75 425 16.75 3.00 IRS 6Y 245
10*12Y 4.00 0.00 4.00 421 437 450 175 7.75 -0.25 06M |70 DD
10*15Y 6.50 0.00 6.45 6.35 6.41 6.50 175 15.00 -0.75 09M Tenor
10%20Y 10.00 0.00 9.95 8.94 8.65 10.00 -11.00 31.00 -11.00 oly [8275
15Y [945
BOND 02y 9*12M 6.5
Tenor Lv. | 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y |10 1*5Y  375/3775
1y 1.844 -1.50 1.847 1.864 1.878 1.935 1.400 2.691 1.237 04y 15%5Y 28
1.5Y 1.995 -2.90 2,019 2.048 2.039 2113 1517 2.750 1.232 05Y 25y 21
2y 2.107 -3.00 2136 2.163 2152 2.230 1.560 2.830 1.225 07Y SPRD
3y 2.190 -3.50 2.227 2.256 2.238 2315 1.600 2.920 1.200 10Y |[345/36
4y 2375 -2.70 2.405 2433 2413 2.502 1722 3.190 1.232 12Y
5Y 2480 -2.50 2.508 2534 2488 2.602 1.770 3.283 1217 15Y
7Y 2,610 -2.20 2,638 2.657 2614 2.728 1.965 3.487 1.270 20Y
10Y 2.720 -2.00 2.748 2.760 2.705 2.815 2,047 3.680 1355
20Y 2732 -1.80 2.756 2.757 2.708 2792 2.110 3.905 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.85 0.10 107.80 107.93 107.80 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 145 0.00 | kB | 119.78 0.20 119.81 | 12018 | 119.78 Hepsg 133 7 59 74 68 68 169 141 102
2 o | 51,770 o2l | 24720 27,050 22,360 22,360 53,537 0,010 34,548
(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 -0.65 -0.50 033 0.90 -2.63 9.00 -11.20 11.00 -17.75 IO 22|, e 7|FEEE HRUX| A ZME 7|2H 22| stk otz
Fam - EETEESERECTRE T DTS U Briel X Mas uEI Stiad dha 2R #4]
~O. - -7 -4u. et -4 -10. . m£9. HH [=3=] BHEl Jhe A = AA ot 2
3y 7.25 0.50 781 9.12 -10.33 475 -13.50 5.00 -19.50 SOIHOI OIS 5 NIBE kS 90l AFhe 28= SM &
4y -19.00 -0.30 -18.88 -19.91 -21.27 -8.50 -25.00 2.00 -30.35 RS, 23] 512 012, 7|23 SR UK S5 East 2
5Y -25.00 -0.50 -24.72 -25.43 -24.36 -9.60 -27.25 455 -27.25 wef EeeA seH et TAT o
7Y -31.75 030 -31.80 -32.60 -32.02 -21.90 -35.40 -3.75 -37.65 8/31 3&% Ol B0l =l ©Y| U2 W7t FE|H F2 &
10Y -35.00 -0.25 -35.20 -35.95 -34.24 -23.70 -38.70 -8.20 -38.70 o2 VN AIZHE ERACE LA BEAMER X EYE =HE2= 2971
20Y -26.20 -0.45 -26.09 -26.68 -25.90 -14.75 -48.50 -1.45 -48.50 CRS, ® 77+ 22| 3}




