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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 1.7225 -0.25 1.7255 1.7185 1.7244 1.7550 1.3900 2.6625 1.2875 -77,00 275 1y LOSOO 2.00 1.6200 0.7650 1%2Y 1250 -0.50
oM 1.8000 -0.75 1.8085 1.7943 17923 1.8300 14100 26825 1.2500 -78.50 275 1.5Y 1.1450 2.00 1.6600 0.8100 2+3Y 7.00 0.00
1y 1.8500 -0.75 1.8580 1.8495 1.8517 1.9100 14350 2.7100 1.2200 -78.25 275 2Y 1.2050 1.50 1.6950 0.8650 2*5Y 15.50 1.00
1.5V 1.9300 -0.75 1.9410 1.9396 1.9493 2.0250 14700 2.7700 1.1900 -78.50 3.00 3y 1.2750 1.50 1.7550 0.9550 3*4Y 5.00 0.50
2Y 1.9875 -1.25 2.0030 20131 20233 21150 14975 2.8275 1.1675 -7875 4.00 4y 1.3250 2.00 1.8000 1.0150 3*5Y 8.50 1.00
3y 2.0600 -1.50 2.0825 21075 2.1200 22225 1.5425 2.9250 1.1550 -79.00 450 5Y 1.3600 2.50 1.8500 1.0350 4*5Y 3.50 0.50
4y 21125 -2.00 2.1415 21743 21853 2.2950 1.5975 3.0150 1.1575 -79.25 425 7Y 1.4000 2.50 1.8950 1.0400 5+7Y 4.00 0.00
5Y 2.1500 -2.00 21795 2.2205 22302 2.3400 1.6450 3.0950 1.1575 -66.25 425 10Y 1.5950 2.50 2.0500 1.0500 5*10Y 2350 0.00
7Y 21925 -1.75 22210 22714 22799 23950 1.7050 3.2175 1.1675
10Y 2.2575 -1.75 2.2880 23413 2.3489 2.4850 1.7825 3.3450 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2975 -1.75 2.3280 23813 23913 25225 1.8175 3.3850 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.3250 -1.75 2.3555 24084 24141 2.5400 1.8250 34125 1.2150 2y 2.5369 -0.0290 2.5659 2.5493 2.5699 25892 1.1410 25892 0.3000
20Y 2.3600 -1.75 2.3875 24389 2.4404 2.5600 1.7800 3.5325 1.2150 10Y 2.8980 -0.0394 29374 2.8971 29154 31131 20387 31131 1.3600
6*9M 7.75 -0.50 8.30 7.58 6.79 12.50 -0.75 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.00 0.00 4.95 5.53 5.94 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 1375 -0.50 14.50 16.36 17.15 23.00 2.50 23.00 -5.50 2y 44,59 2 46.59 4533 4579 46.59 -5343 46.59 -251.80
2*3Y 7.25 -0.25 7.95 9.44 9.68 13.25 450 13.25 -1.75 10Y 30.30 -2.24 32,54 28,51 26.44 36.30 -24.46 47.40 -98.50
2*4Y 12.50 -0.75 13.85 16.11 16.20 21.75 8.75 23.50 -1.75
2*5Y 16.25 -0.75 17.65 20.74 20.70 27.25 11.75 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.25 -0.50 5.90 6.68 6.53 8.50 3.25 11.25 -0.50 IRS 2*10Y | 27.00 -0.50 27.50 27.50 29.50 4250 19.50 62.75 2.75
3*5Y 9.00 -0.50 9.70 11.30 11.02 14.00 6.00 22.00 -0.50 KTB 2*10Y| 5040 -0.80 51.20 51.60 53.90 68.70 35.80 82.90 11.80
4*5Y 3.75 0.00 3.80 463 449 6.00 2.25 10.75 -0.25 UST 2*10Y| 36.11 -1.04 37.15 3478 34.55 128.30 34.55 243.00 34.55
5*7Y 425 0.25 415 5.09 497 10.50 2.50 14.75 0.25
510V [ 1075 025 1085 1208 1187 2025 725 3075 375
7*10Y 6.50 0.00 6.70 6.99 6.90 11.75 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 424 450 175 7.75 -0.25 06M [725 COE
10*15Y 6.75 0.00 6.75 6.71 6.52 6.75 175 15.00 -0.75 09M Tenor
10*20Y 10.25 0.00 9.95 9.76 9.15 10.25 -6.25 31.00 -11.00 o1y
15Y |93.75/93.5/93.25
BOND 02Y [99.5/985 6*12M 12.75
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 2°4Y 1325
1y 1.881 -1.10 1.886 1.861 1.860 1.935 1.400 2.691 1.237 04y |14 2%5Y 17
1.5Y 2,018 -1.80 2,031 2.009 2,021 2113 1517 2.750 1232 05y |17.75/17.25 4*5Y 375
2y 2,091 -0.90 2.104 2114 2.129 2.230 1577 2.818 1.225 07Y SPRD [5*10Y 10.5/10.75
3y 2144 -1.60 2.166 2194 2213 2315 1617 2913 1.200 10 275
4y 2.290 -2.00 2.326 2370 2.389 2.502 1737 3.125 1.232 12Y
5Y 2.390 -1.70 2425 2476 2479 2.602 1.805 3.208 1217 15Y
7Y 2518 -1.80 2,553 2.602 2.604 2.728 1.993 3.370 1.270 20Y
10Y 2.595 -1.70 2.629 2.694 2.699 2.815 2.102 3.585 1.355 15y CCS 14
20Y 2.600 -0.70 2.624 2.688 2.702 2792 2.154 3.799 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.93 0.06 107.83 107.94 107.82 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 148 3.00 | LkTB | 12078 021 12040 | 120.81 | 12036 Hepsg 80 7 -44 124 105 73 128 115 63
2 o | 24,520 ol | -28100 52,620 29,350 14,935 40,328 50,143 20,830
(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 -3.10 0.35 -2.80 -1.16 -0.86 9.00 -11.20 11.00 -17.75 IR 22, BHE 2D S0HS AR & QO M2 DN Y2 dop 22| 42 op.
1.5y -8.80 105 -9.02 -6.97 -7.16 240 -15.60 7.00 -19.10 (584009 Y/7IET R 22| 2.510%/2 %S 208.0%)
2y -10.35 -0.35 -10.08 -10.11 -10.56 -1.35 -18.30 5.50 -25.15
3y -8.40 0.10 -831 -8.67 -9.27 475 -13.50 5.00 -19.50 P R
4y -17.75 0.00 -1843 -19.60 -20.33 -8.50 -25.00 2.00 -30.35 IRZE ';rlly;tmlfl': Ei:’*aj jE EEH?"" o
5Y -24.00 -0.30 -24.59 -25.51 -24.86 -9.60 -27.25 4.55 -27.25 5092 Y =Xz YUIE |27t ¢ Bo| 3tE
7Y -32.55 0.05 -33.22 -33.03 -3243 -21.90 -35.40 -3.75 -37.65 CRS, 32| 45 OH.
10Y -33.75 -0.05 -34.14 -35.29 -35.06 -24.00 -38.70 -8.20 -38.70 0SS FXAYIEQIERL F2|7F SSIEAM oMl S20| LOIRKX|T 2 78 M BA| AYHQIE SO 2 TIFPM. 1Y
20Y -24.00 -1.05 -23.69 -24.95 -26.19 -14.75 -48.50 -145 -48.50 20| o Heh U0 B AFO HER YL =4,




