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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 1.7000 0.00 1.6970 17136 17235 1.7550 13900 2.6625 1.2875 -54,25 175 1y 12650 2.00 1.6200 0.7650 1%2Y 3Aoo 2.00
oM 1.7675 0.25 1.7600 1.7856 17934 1.8300 14100 26825 1.2500 -59.75 275 1.5Y 1.2800 3.00 1.6600 0.8100 2°3Y 550 0.00
1y 1.8075 0.25 1.8005 1.8314 1.8508 1.9100 14350 2.7100 1.2200 -63.75 375 2y 1.2950 4.00 1.6950 0.8650 2*5Y 14.00 0.00
1.5Y 1.8775 0.25 1.8660 1.9078 1.9435 2.0250 14700 2.7700 1.1900 -65.75 375 3y 1.3500 400 1.7550 0.9550 34y 4.00 0.00
2y 1.9325 0.25 1.9230 1.9696 2.0168 2.1150 1.5000 2.8275 11675 -66.50 375 ay 1.3900 4.00 1.8000 1.0150 3*5Y 8.50 0.00
3y 2.0075 0.25 1.9995 2.0481 2.1100 22225 1.5550 2.9250 11550 -65.50 4.00 5Y 14350 4.00 1.8500 1.0350 4*5Y 450 0.00
4y 2.0550 0.25 2.0485 2.1030 2.1740 2.2950 1.6050 3.0150 11575 -64.25 3.50 7Y 14900 350 1.8950 1.0400 5+7Y 550 -0.50
5Y 2.0900 0.00 2.0840 2.1406 22178 2.3400 1.6475 3.0950 11575 4975 350 10Y 1.7000 350 2.0500 1.0500 5+10Y 2650 -0.50
7Y 21325 0.00 2.1270 2.1839 2.2665 2.3950 1.7050 3.2175 11675
10y 2.1975 0.00 21915 2.2491 23350 24850 1.7825 33450 12125 u.s. TREASURY (32 99 7|F MYH|)
12Y 2.2375 0.00 2.2315 2.2891 23763 2.5225 1.8175 3.3850 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2650 0.00 2.2590 23166 24007 2.5400 1.8250 34125 1.2150 2y 2.5694 0.0082 2.5612 2.5366 2.5528 2.5892 11428 2.5892 0.3100
20Y 2.2950 0.00 2.2890 2.3479 24289 2.5600 1.8250 3.5325 1.2150 10Y 2.8570 -0.0037 2.8607 2.8223 2.8342 31131 2.0387 31131 13600
6*9M 675 0.25 6.30 7.20 6.99 12.50 0.00 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 4.00 0.00 4.05 4,58 5.74 10.50 0.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
172y 12.50 0.00 1225 13.83 16.60 23.00 425 23.00 -5.50 2y 56.24 212 5412 51.56 53.58 56.24 5343 56.24 -245.00
2*3Y 7.50 0.00 7.65 7.85 933 13.25 475 13.25 -1.75 10Y 30.70 033 3037 2673 28.62 3630 2446 4740 -91.80
2*4Y 1225 0.00 1255 1334 1573 2175 875 2350 -1.75
2*5Y 15.75 -0.25 16.10 17.10 2010 27.25 11.75 34,00 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 475 0.00 4.90 5.49 6.40 8.50 3.25 11.25 -0.50 IRS 2*10Y | 26550 -0.25 2675 27.00 27.25 42.50 19.50 62.75 275
3*5Y 8.25 -0.25 845 9.25 10.78 14.00 6.00 22.00 -0.50 KTB 2*10Y| 54.30 0.60 53.70 53.40 53.10 68.70 35.80 82.90 11.80
4*5Y 3.50 -0.25 355 376 438 6.00 225 10.75 -0.25 UST 2*10Y| 2876 -119 29.95 2857 2814 124.46 2814 242.00 2814
5+7Y 425 0.00 430 433 488 10.50 2550 1475 0.25
510V [ 1075 0.0 1075 1085 1172 2025 725 3075 375
7*10Y 650 0.00 645 6.53 6.84 1175 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 413 450 175 775 -0.25 06M DD
10*15Y 675 0.00 6.75 6.75 6.58 6.75 225 15.00 -0.75 09M Tenor
10%20Y 9.75 0.00 975 9.88 939 10.25 -3.00 31.00 -11.00 o1y
1.5Y
o2y (9375
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1.817 -0.50 1.824 1.863 1.859 1.935 1.400 2,691 1.237 04y
1.5Y 1917 -0.90 1.929 1.987 2012 2113 1517 2750 1.232 05Y [09/925/95
2y 2.007 -1.30 2.021 2073 2119 2.230 1577 2.807 1.225 07y SPRD
3y 2.091 -140 2.099 2.140 2.200 2315 1617 2.890 1.200 10v
4y 2.220 -1.20 2227 2.282 2368 2502 1.755 3.095 1.232 12Y
5Y 2340 -150 2344 2391 2470 2,602 1.805 3.198 1217 15Y
7Y 2467 -1.10 2471 2519 2,596 2728 2.024 3328 1.270 20Y
10Y 2.550 -0.70 2552 2597 2.689 2.815 2115 3.567 1.355 Sy CCS 41
20Y 2,547 -0.80 2553 2595 2.688 2792 2175 3785 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 108.16 0.03 108.11 108.16 108.10 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 151 2.00 | kB | 121.30 0.02 12115 | 12136 | 12115 Hepsg 41 -4 45 65 154 81 129 40
2 o | 10,570 o gl | 130 10,440 20,733 46,865 29,300 25,660 7,750
(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 -0.95 075 237 311 -0.83 9.00 -11.20 11.00 -17.75 2K 22|, 2ES Ch7|SHH 22| A B2t
1.5Y 395 115 -6.26 793 -6.86 240 -15.60 7.00 -19.10
2y 745 155 -9.80 -10.29 -10.21 -135 -18.30 5.50 -25.15 IRS, 9Y~dY 77t2 ZAOZ 27| A AL OFZ
o I RRE W o | o | v | e o | 20 | som 2% A8 S720 SEEN A2l 217} RN KY. 32l Q40| ofTche ol WEsts 22,
5Y -25.00 150 -25.98 -24.99 -25.19 -9.60 -27.25 455 -27.25
7v -3345 1.10 3442 -3349 3291 21.90 -3540 375 -37.65 CRS, R 7|hof H72k 22| 83
10y -35.25 0.70 -36.01 -34.82 -3542 -24.25 -38.70 -8.20 -38.70
20Y -25.20 0.80 -26.40 2473 -25.91 -14.75 -48.50 -145 -48.50




