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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 1.7100 0.75 1.7180 1.7343 1.7258 1.7550 1.3900 2.6625 1.2875 -75,00 425 1y 10950 5.00 1.6200 0.7650 1%2Y 7A50 0.00
oM 1.7825 0.75 1.7875 1.8053 1.7895 1.8300 14100 26825 1.2500 -81.50 450 1.5Y 1.1300 5.00 1.6600 0.8100 2+3Y 2.50 0.00
1y 1.8450 0.75 1.8510 1.8726 1.8511 1.9100 14350 2.7100 1.2200 -85.50 425 2Y 1.1700 5.00 1.6950 0.8650 2*5Y 9.00 -1.00
1.5Y 1.9450 0.50 1.9575 1.9814 1.9554 2.0250 14625 2.7700 1.1900 -93.50 3.75 3y 1.1950 5.00 1.7550 0.9550 3*4Y 3.00 -0.50
2y 2.0250 0.75 2.0415 2.0621 20328 21150 14700 2.8275 1.1675 -97.25 3.25 4y 1.2250 450 1.8000 1.0150 3*5Y 6.50 -1.00
3y 2.1300 1.25 2.1460 21651 21339 22225 1.5050 29275 1.1550 -98.00 3.00 5Y 1.2600 4.00 1.8500 1.0350 4*5Y 3.50 -0.50
4y 21975 1.25 22135 22344 21992 2.2950 1.5625 3.0475 1.1575 -88.25 2.50 7Y 14150 3.00 1.8950 1.0400 5+7Y 15.50 -1.00
5Y 2.2400 1.00 2.2580 2.2800 2.2430 2.3400 1.6125 3.1600 1.1575 -70.50 2.50 10Y 1.6700 3.00 2.0500 1.0500 5*10Y 41.00 -1.00
7Y 2.2975 0.50 2.3165 23321 22925 23950 1.6825 33125 1.1675
10Y 23750 0.50 23925 2.4020 23619 2.4850 1.7725 3.4600 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 24150 0.50 24325 2.4439 24056 25225 1.8000 3.4950 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.4400 0.50 24575 2.4655 24261 2.5400 1.7900 35175 1.2150 2y 2.4840 -0.0361 2.5201 2.5361 2.5700 25892 1.1410 25892 0.3000
20Y 2.4700 0.00 24915 24918 2.4486 2.5600 1.7000 3.6675 1.2150 10Y 2.9286 -0.0484 2.9770 2.9935 3.0634 31131 20387 31131 1.3600
6*9M 7.25 0.00 6.95 7.10 6.37 12.50 -1.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 6.25 0.00 6.35 6.74 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 0.00 19.05 18.95 18.17 23.00 1.00 23.00 -5.50 2y 36.90 441 4131 39.91 4130 4226 -5343 4226 -251.80
2*3Y 10.50 0.50 10.45 10.30 10.10 13.25 3.50 13.25 -1.75 10Y 20.86 -4.84 25.70 25.35 29.84 47.40 -24.46 47.40 -98.50
2*4Y 17.25 0.50 17.20 17.23 16.64 2175 8.75 2475 -1.75
2*5Y 21.50 0.25 21.65 21.79 21.02 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 6.92 6.53 8.50 3.25 12.00 -0.50 IRS 2*10Y | 35.00 -0.25 35.25 34.75 35.25 4250 19.50 66.00 2.75
3*5Y 11.00 -0.25 11.20 11.49 10.92 14.00 6.00 23.25 -0.50 KTB 2*10Y| 6050 -0.80 61.30 60.30 60.80 68.70 35.80 85.00 11.80
4*5Y 425 -0.25 4.45 456 438 6.25 2.25 11.25 -0.25 UST 2*10Y| 4446 -1.23 45.69 4574 4934 135.50 41.06 246.00 41.06
5*7Y 575 -0.50 5.85 5.21 495 10.50 2.50 15.25 0.25
5410V | 1350 -0.50 1345 1220 1188 2025 725 3075 375
7*10Y 7.75 0.00 7.60 6.99 6.93 11.75 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 419 437 450 175 7.75 -0.25 06M oD
10*15Y 6.50 0.00 6.50 6.35 6.42 6.50 175 15.00 -0.75 09M Tenor
10%20Y 9.50 -0.50 9.90 8.98 8.68 10.00 -11.00 31.00 -11.00 01y [835
15Y [93.25
BOND 02y 3*5y 11.25/115
Tenor Lv. | 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y [1025/10.75/115 6*9m 7.25
1y 1.849 0.50 1.850 1.864 1.878 1.935 1.400 2.691 1.237 04y
1.5Y 1.998 0.30 2,017 2,047 2.038 2113 1517 2.750 1232 05Y
2y 2115 0.80 2135 2.163 2.150 2.230 1.560 2.830 1.225 07Y SPRD
3y 2.202 1.20 2.223 2.256 2.236 2315 1.600 2.920 1.200 10y 375
4y 2.385 1.00 2402 2433 2412 2.502 1722 3.190 1.232 12Y
5Y 2485 0.50 2.505 2,535 2487 2.602 1.770 3.283 1217 15Y
7Y 2613 0.30 2633 2.658 2613 2.728 1.965 3.487 1.270 20Y |47
10Y 2.720 0.00 2742 2.761 2.705 2.815 2,047 3.680 1355
20Y 2722 -1.00 2.749 2.758 2.708 2792 2.110 3.905 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.83 -0.02 107.89 107.92 107.83 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 145 0.00 | kmB | 119.75 -0.03 119.85 119.97 119.75 BEEE: 76 A -57 133 74 68 68 169 141
2 o | 24,820 o} 8l | -26950 51,770 27,050 22,360 22,360 53,537 0,010
(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 -0.40 0.25 0.10 0.85 -2.64 9.00 -11.20 11.00 -17.75 Zaxy 2z, o) 2els Als &2 sl2t
1;:’(" ';-gg %2005 Zii ’1%5098 '1812764 21-‘205 ggg ;-(5’8 ;gig IMME2 S5 O|HIE sliaet SOIHMS|E FAR Qot FRY QHHAM M Ma|of ZM 2 . HES T+ Fedo|Eo| o
=J. A =J.. - 2 - . -1 - e . - - MO ot o o x T gt [e]] L X} SHIO PAFS ~ =3 p|
3y 7.20 0.05 770 -9.05 -10.26 475 -13.50 5.00 -19.50 48 WEVLRH S F BANE QR O BHE B 2HS2 FRS I £
4y -18.75 0.25 -18.85 -19.87 -21.27 -8.50 -25.00 2.00 -30.35 IRS 22|, Al
5Y -24.50 0.50 -24.68 -25.46 -24.35 -9.60 -27.25 455 -27.25 el o5
7Y 231.55 0.20 31.69 23259 232.00 21.90 23540 375 23765 50| 3 2T AE2 MEtY o2 =83 29|7|. Ot & Zt 97010 34 FMMES 7 ooy et IRS F2|= ot
10Y -34.50 0.50 -34.95 -35.92 -34.28 -23.70 -38.70 -8.20 -38.70 2t 45
20Y -25.20 1.00 -25.73 -26.62 -25.90 -14.75 -48.50 -1.45 -48.50




