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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 1.7050 -0.50 1.7140 17331 17253 1.7550 1.3900 2.6625 1.2875 -76,50 -1.50 1y 1A0750 -2.00 1.6200 0.7650 1%2Y &oo 0.50
oM 1.7775 -0.50 1.7845 1.8046 1.7890 1.8300 1.4100 2.6825 1.2500 -83.00 -1.50 1.5Y 1.1100 -2.00 1.6600 0.8100 2*3Y 2.00 -0.50
1y 1.8400 -0.50 1.8475 1.8721 1.8505 1.9100 14350 2.7100 1.2200 -86.75 -1.25 2y 1.1550 -1.50 1.6950 0.8650 2*5Y 8.50 -0.50
1.5Y 1.9400 -0.50 1.9515 1.9811 1.9547 2.0250 14625 2.7700 1.1900 -94.75 -1.25 3y 1.1750 -2.00 1.7550 0.9550 3*4Y 3.00 0.00
2y 20225 -0.25 2.0340 2.0624 20320 2.1150 1.4700 2.8275 1.1675 -98.75 -1.50 4y 1.2050 -2.00 1.8000 1.0150 3*5Y 6.50 0.00
3y 21225 -0.75 21370 2.1655 21330 22225 1.5050 2.9250 1.1550 -100.00 -2.00 5Y 1.2400 -2.00 1.8500 1.0350 4*5Y 3.50 0.00
4y 21925 -0.50 2.2050 22348 21985 2.2950 1.5625 3.0300 1.1575 -91.25 -3.00 7Y 1.3850 -3.00 1.8950 1.0400 5+7Y 14.50 -1.00
5Y 2.2400 0.00 2.2500 2.2806 22425 2.3400 1.6125 3.1400 1.1575 -73.00 -2.50 10Y 1.6400 -3.00 2.0500 1.0500 5+10Y 40.00 -1.00
7Y 2.2975 0.00 2.3085 23331 2.2920 23950 1.6825 3.2925 1.1675
10Y 2.3700 -0.50 2.3840 24033 23613 24850 17725 34375 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 24100 -0.50 24240 24449 24050 25225 1.8000 3.4725 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 24350 -0.50 24490 24668 24256 2.5400 1.7900 3.4975 1.2150 2y 2.4840 0.0000 2.4840 2.5201 2.5361 2.5892 1.1410 25892 0.3000
20Y 24650 -0.50 24820 24934 24483 2.5600 1.7000 3.6450 1.2150 10Y 2.9286 0.0000 2.9286 29770 2.9935 31131 20387 3.1131 1.3600
6*9M 7.25 0.00 7.05 7.15 6.36 12.50 -1.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 6.25 0.00 6.30 6.75 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
12y 18.25 0.25 18.65 19.03 18.15 23.00 1.00 23.00 -5.50 2y 36.90 0 36.90 4131 3991 42.26 -5343 4226 -251.80
273Y 10.00 -0.50 1030 1031 10.10 13.25 3.50 13.25 -175 10Y 20.66 -0.20 20.86 25.70 2535 47.40 -24.46 47.40 -98.50
2*4Y 17.00 -0.25 17.10 17.24 16.64 21.75 8.75 24.00 -175
2*5Y 2175 0.25 21.60 21.83 21.04 27.25 1175 35.00 -175 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 7.00 0.25 6.80 6.92 6.55 8.50 3.25 1175 -0.50 IRS 2*10Y | 3475 -0.25 35.00 35.25 34.75 42.50 19.50 64.75 275
3*5Y 1175 0.75 11.30 1151 10.95 14.00 6.00 22.75 -0.50 KTB 2*10Y| 60.70 0.20 60.50 61.30 60.30 68.70 35.80 84.00 11.80
4*5Y 475 0.50 4.50 459 440 6.25 2.25 11.00 -0.25 UST 2+10Y| 4446 0.00 44.46 45.69 45.74 133.70 41.06 246.00 41.06
5+7Y 575 0.00 5.85 525 4.95 10.50 2.50 15.25 0.25
5410Y | 1300 -0.50 1340 1226 1188 2025 725 3075 375
7*10Y 7.25 -0.50 7.55 7.01 6.93 1175 4.25 16.75 3.00 IRS 6y 26
10*12Y 4.00 0.00 4.00 416 437 450 175 7.75 -0.25 06M oD
10*15Y 6.50 0.00 6.50 6.35 6.43 6.50 175 15.00 -0.75 09M Tenor
10%20Y 9.50 0.00 9.80 9.01 8.70 10.00 -11.00 31.00 -11.00 o1y
1.5y [93.75
BOND o2y |1
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03Y |1125/1225/125
1y 1.866 1.70 1.853 1.865 1.877 1.935 1.400 2,691 1.237 04y
1.5Y 1.999 0.10 2.010 2047 2,037 2113 1517 2.750 1232 05y  |2375
2y 2115 0.00 2126 2.163 2.149 2.230 1.560 2818 1.225 07Y SPRD
3y 2.202 0.00 2214 2.256 2.235 2315 1.600 2913 1.200 10Y
4y 2.385 0.00 2.39% 2433 2411 2.502 1722 3.190 1232 12Y
5Y 2495 1.00 2498 2.536 2486 2.602 1.770 3.260 1217 15Y
7Y 2618 0.50 2,626 2,659 2612 2728 1.965 3461 1.270 20Y
10y 2722 0.20 2733 2763 2.705 2815 2,047 3.655 1355 1y 85
20Y 2722 0.00 2739 2.759 2.708 2792 2.110 3.883 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.85 0.02 107.88 107.89 107.81 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 145 0.00 | kmB | 119.75 0.00 120.01 | 12006 | 119.70 Hepsg 77 1 76 133 74 68 68 169
2 o | 27,843 28l | 3023 24,820 51,770 27,050 22,360 22,360 53,537
(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 -2.60 -2.20 -0.59 0.70 -2.66 9.00 -11.20 11.00 -17.75 ME 22| AR AZTAS X EEAD Q7SI O|Et2|of 20t S0 2 o3t 0|2k 22|4t2t0| = 273t XL ZM|of T3k
Loy et S 585 -6.57 -8.21 240 -15.60 7.00 -19.10 Kol 2 2% ofHTE. QT 0lo] BTt A% HIRYRIE FaS LA E HO|X| §S. 2 WY 20| H2ht RNB B
2y -9.25 -0.25 -9.22 -10.04 -11.67 -1.35 -18.30 5.50 -25.15
3y -7.95 -0.75 -7.66 -9.03 -10.18 475 -13.50 5.00 -19.50 _ o _ - ~c _ _ cx _
ay -19.25 -0.50 -18.92 -19.86 -21.27 -8.50 -25.00 200 -3035 IFiSt Q HE ;l i ;E"D'Eﬂ OICt E'd BH. LI TUOINE 36, BIITUOINE 10822 2wt Bol S8 72
5Y 2550 “1.00 24.84 2553 24.34 29,60 27.25 4,55 27.25 23y, 5*10y 7240 &5 Z3OH.
7Y -32.05 -0.50 3173 3261 -31.98 -21.90 -35.40 375 -37.65
10Y -35.20 -0.70 -34.94 -35.93 -34.33 -23.70 -38.70 -8.20 -38.70 CRS M| sttorg.
20Y -25.70 -0.50 -25.72 -26.58 -25.92 -14.75 -48.50 -145 -48.50




