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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 1.7075 0.25 1.7160 17219 17252 1.7550 1.3900 2.6625 1.2875 -68,00 0.00 1y 1A1400 -0.50 1.6200 0.7650 1%2Y 5Aoo 0.00
oM 1.7775 0.00 1.7875 1.7975 1.7942 1.8300 1.4100 2.6825 1.2500 -73.25 -0.25 1.5Y 1.1600 -0.50 1.6600 0.8100 2*3Y 6.00 -0.50
1y 1.8200 -0.50 1.8350 1.8496 1.8532 1.9100 14350 2.7100 1.2200 -76.50 0.00 2y 1.1900 -0.50 1.6950 0.8650 2*5Y 14.00 -0.50
1.5Y 1.8925 -0.25 19115 1.9345 1.9488 2.0250 1.4700 2.7700 1.1900 -77.75 -0.50 3y 1.2500 -1.00 1.7550 0.9550 3*4Y 4.00 -0.50
2y 1.9550 -0.50 1.9750 2.0041 20224 2.1150 1.5000 2.8275 1.1675 -78.75 -0.50 4y 1.2900 -1.50 1.8000 1.0150 3*5Y 8.00 0.00
3y 20275 -0.50 2.0485 20923 21169 22225 1.5550 2.9250 1.1550 -78.25 -0.25 5Y 1.3300 -1.00 1.8500 1.0350 4*5Y 4.00 0.50
4y 20775 -1.00 2.1030 2.1556 21813 2.2950 1.6050 3.0150 1.1575 -74.25 -0.25 7Y 14100 -1.00 1.8950 1.0400 5%7Y 8.00 0.00
5Y 21125 -0.75 2.1405 21994 2.2260 2.3400 1.6475 3.0950 1.1575 -54.75 425 10Y 1.6650 3.50 2.0500 1.0500 5+10Y 33.50 450
7Y 2.1525 -0.75 21835 22474 22751 23950 1.7050 3.2175 1.1675
10Y 22125 -0.75 2.2480 23158 23445 24850 1.7825 3.3450 1.2125 U.S. TREASURY (= AAY 7|F FH|)
12Y 2.2525 -0.75 2.2880 23558 23864 25225 1.8175 3.3850 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2800 -0.75 23155 23833 24099 2.5400 1.8250 34125 1.2150 2y 2.5120 0.0167 2.4953 2.5287 2.5371 2.5892 1.1410 25892 0.3000
20Y 2.3100 -0.75 2.3485 24145 24370 2.5600 1.8250 3.5325 1.2150 10Y 2.8386 0.0127 2.8259 2.8842 2.8842 31131 20387 3.1131 1.3600
6*9M 7.00 -0.25 7.15 7.56 6.90 12.50 0.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 4.25 -0.50 4.75 521 5.90 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 13.50 0.00 14.00 15.45 16.92 23.00 3.50 23.00 -5.50 2y 45.30 247 42383 43.87 4491 46.59 -5343 46.59 -251.80
2*3Y 7.25 0.00 7.35 8.81 9.45 13.25 475 13.25 -1.75 10Y 27.86 2.77 25.09 27.72 2842 36.30 -24.46 47.40 -98.50
2*4Y 12.25 -0.50 12.80 15.15 15.90 21.75 8.75 23.50 -1.75
2*5Y 15.75 -0.25 16.55 19.53 20.36 27.25 11.75 34.00 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 5.00 -0.50 545 6.34 6.44 8.50 3.25 11.25 -0.50 IRS 2*10Y | 2575 -0.25 26.00 28.50 28.00 4250 19.50 62.75 2.75
3*5Y 8.50 -0.25 9.20 10.71 10.90 14.00 6.00 22.00 -0.50 KTB 2*10Y| 50.10 -0.70 50.80 51.70 51.20 68.70 35.80 82.90 11.80
4*5Y 3.50 0.25 3.75 438 446 6.00 2.25 10.75 -0.25 UST 2*10Y| 3266 -0.40 33.06 35.55 34.71 127.00 32.66 242.00 32.66
5*7Y 4.00 0.00 430 4.80 491 10.50 2.50 14.75 0.25
5410V | 1000 0.0 1075 1164 1185 2025 725 3075 375
7*10Y 6.00 0.00 6.45 6.84 6.94 11.75 425 16.75 3.00 IRS 9y 185/1875/19
10*12Y 4.00 0.00 4.00 4.00 420 450 175 7.75 -0.25 06M [705 COE
10*15Y 6.75 0.00 6.75 6.75 6.54 6.75 175 15.00 -0.75 09M Tenor
10%20Y 9.75 0.00 10.05 9.88 9.26 10.25 -6.25 31.00 -11.00 o1y
1.5Y
BOND 02y [9475 24y 12.25
Tenor Lv. HQUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y 5%y 775
1y 1.862 -1.00 1.877 1.866 1.860 1.935 1.400 2.691 1.237 04y |07/825 10*20y 9.75
1.5Y 1.975 -0.40 1.990 2,010 2,019 2113 1517 2.750 1232 05y  |11.25
2y 2.059 -0.80 2.080 2.106 2126 2.230 1577 2.818 1.225 07y [1525 SPRD
3y 2115 -0.50 2132 2178 2.208 2315 1617 2913 1.200 10y |215
4y 2.245 -1.00 2272 2344 2381 2.502 1.755 3.125 1232 12Y
5Y 2351 -1.40 2381 2.450 2476 2.602 1.805 3.208 1217 15Y
7Y 2481 -140 2511 2.579 2,602 2.728 2,024 3.370 1.270 20Y
10Y 2.560 -1.50 2,591 2.666 2.696 2.815 2115 3.585 1355
20Y 2.560 -1.20 2.587 2.658 2.696 2792 2175 3.799 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 108.06 0.01 108.08 108.11 108.01 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
| cALL | 145 0.00 | kB | 121.16 0.07 121.20 | 12137 | 121.05 Hepsig 100 7 0 100 63 45 124 80 124
2 o | 27,805 o2l | 2417 25,388 15,275 30,780 45,310 24,520 52,620
(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 -4.20 0.50 -4.18 -1.64 -0.72 9.00 -11.20 11.00 -17.75 M M, 22| statorz
TSN =575 0 -7.89 751 -7.04 240 -15.60 7.00 -19.10 ALEE FURHOIME AL MO ESIT|S0 8| T Qs Mo 2. oFele| TES 4.
2y -10.40 0.30 -10.46 -10.22 -10.38 -1.35 -18.30 5.50 -25.15
3y -8.75 0.00 -8.33 -8.60 -9.08 475 -13.50 5.00 -19.50 " - J
ay -16.75 0.00 -16.94 -18.81 -19.92 -8.50 -25.00 2.00 -30.35 IL:{SHE si2 li ca%omq |6:‘H é;””j Ml ‘:ijaﬁ}:}@An - -
5Y 2385 0.65 2401 25.02 24.99 29,60 2725 455 2725 FH 2uRARD, YAREH 00T TRASYOR Y| 2T EAHE Y
7Y -32.85 0.65 -32.77 -33.13 -32.66 -21.90 -35.40 375 -37.65
10Y -34.75 0.75 -34.28 -35.02 -35.19 -24.00 -38.70 -8.20 -38.70 CRS= 7t st2f ot
20Y -25.00 0.45 -23.83 -24.30 -25.93 -14.75 -48.50 -145 -48.50




