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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 1.7275 0.25 1.7225 1.7089 1.7195 1.7550 1.3900 2.6625 1.2875 -58,50 1.25 1y 12400 1.50 1.6200 0.8050 1%2Y -oAso -0.50
oM 1.7800 0.25 1.7750 1.7706 1.7896 1.8300 14100 26825 1.2500 -65.75 1.00 1.5Y 1.2450 1.00 1.6600 0.9000 2*3Y 4.00 0.00
1y 1.8250 0.25 1.8200 1.8144 1.8439 1.9100 14350 2.7100 1.2200 -72.25 0.75 2Y 1.2350 1.00 1.6950 0.9650 2*5Y 16.00 -0.50
1.5Y 1.9025 0.00 1.8995 1.8879 1.9328 2.0250 14700 2.7700 1.1900 -75.00 0.75 3y 1.2750 1.00 1.7550 0.9850 3*4Y 5.00 -0.50
2y 1.9575 0.25 1.9540 1.9431 20015 21150 1.5000 2.8275 1.1675 -75.00 0.25 4y 1.3250 0.50 1.8000 1.0700 3*5Y 12.00 -0.50
3y 2.0250 0.25 2.0205 20143 20887 22225 1.5550 2.9250 1.1550 -72.25 0.25 5Y 1.3950 0.50 1.8500 1.0800 4*5Y 7.00 0.00
4y 2.0750 0.25 2.0680 2.0609 21481 2.2950 1.6050 3.0150 1.1575 -71.25 0.00 7Y 1.4450 0.50 1.8950 1.1050 5*7Y 5.00 0.00
5Y 21175 0.25 2.1100 2.0974 21902 2.3400 1.6475 3.0950 1.1575 -58.50 0.00 10Y 1.6350 0.50 2.0500 1.2200 5*10Y 24.00 0.00
7Y 2.1575 0.50 2.1490 21365 2.2368 23950 1.7050 3.2175 1.1675
10Y 2.2200 0.50 22115 2.2003 23042 2.4850 1.7825 3.3450 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2600 0.50 2.2515 2.2403 23445 25225 1.8175 3.3850 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.2850 0.50 2.2765 2.2669 23701 2.5400 1.8250 34125 1.2150 2y 2.6813 0.0080 2.6733 2.6331 2.6288 26813 1.1686 26813 0.3100
20Y 2.3000 0.50 2.2915 2.2913 23979 2.5600 1.8250 3.5325 1.2150 10Y 2.9807 0.0038 29769 2.9509 2.9593 31131 20387 3.1131 1.3600
6*9M 5.25 0.00 5.25 6.18 7.02 12.50 0.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 450 0.00 450 438 543 10.50 0.75 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 13.25 0.00 13.40 12.88 15.76 23.00 575 23.00 -5.50 2y 67.13 15 65.63 61.11 61.68 67.13 -5343 67.13 -245.00
2*3Y 6.75 0.00 6.65 711 8.72 13.25 475 13.25 -1.75 10Y 43.07 -0.12 4319 38.09 4193 4319 -24.46 47.40 -91.80
2*4Y 1175 0.00 11.40 11.78 14.66 21.75 8.75 23.50 -1.75
2*5Y 16.00 0.00 15.60 1543 18.87 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 5.00 0.00 475 466 5.95 8.50 3.25 11.25 -0.50 IRS 2*10Y | 26.25 0.25 26.00 27.00 25.25 4250 19.50 62.75 2.75
3*5Y 9.25 0.00 8.95 831 10.15 14.00 6.00 22.00 -0.50 KTB 2*10Y| 54.00 1.20 52.80 54.80 52.80 68.70 35.80 82.90 11.80
4*5Y 425 0.00 420 3.65 421 6.00 2.25 10.75 -0.25 UST 2*10Y| 2994 -0.42 30.36 3178 33.05 122.70 23.86 236.00 23.86
5*7Y 4.00 0.25 3.90 3.91 466 10.50 2.50 14.75 0.25
510V [ 1025 025 1015 1029 1140 2025 725 3075 375
7*10Y 6.25 0.00 6.25 6.38 6.74 11.75 425 16.75 3.00 IRS 6Y 145
10*12Y 4.00 0.00 4.00 4.00 403 450 175 7.75 -0.25 06M oD
10*15Y 6.50 0.00 6.50 6.66 6.60 6.75 2.25 15.00 -0.75 09M Tenor
10%20Y 8.00 0.00 8.00 9.10 9.37 10.25 -2.50 31.00 -11.00 o1y
15Y [91.25
BOND 02y 15*3Y 12.25
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y |3 15%5Y 2175
1y 1.831 0.00 1.827 1.834 1.856 1.935 1.400 2.691 1.237 04Y 2*5Y 16.25
1.5Y 1931 -0.10 1931 1.939 1.997 2113 1517 2.750 1232 05Y
2y 2,010 -0.70 2,014 2,025 2.096 2.230 1577 2.807 1.225 07Y SPRD
3y 2,067 -1.00 2,076 2092 2173 2315 1617 2.888 1.200 10Y
4y 2191 -0.90 2.199 2217 2.329 2.502 1755 3.085 1232 12Y
5Y 2.320 -0.20 2322 2333 2438 2.602 1.805 3.185 1217 15Y
7Y 2452 0.00 2453 2462 2.564 2.728 2,024 3317 1.270 20Y
10Y 2.550 0.50 2.545 2.546 2.656 2.815 2115 3.562 1355
20Y 2,542 0.20 2,543 2.546 2,652 2792 2197 3785 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 108.22 0.01 108.18 108.23 108.16 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.51 1.00 | kB | 12135 -0.07 12125 | 12141 | 12122 Hepsg 82 7 5 77 72 21 68 89 121
2 o 20,877 92l 1,086 19,791 16,540 4,906 14,406 27,218 33,052
(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 -0.60 0.25 -0.66 -1.96 -1.22 9.00 -11.20 11.00 -17.75 Zax) 22, |2 2o S| AY|E 2ol A
1.5y -2.85 010 -311 -5.11 -6.42 240 -15.60 7.00 -19.10 IMME2 0| IHMB2|7t 4S5 AEFS St si2 LWL, T UEOZ JHHAM T IMMS2 ZETMZ Mekin, &
2y -5.25 0.95 -5.96 -8.17 -9.48 -1.35 -18.30 5.50 -25.15 o oruB AXO 4 SIEFES X ASHO
3y -4.20 1.25 -5.57 -7.81 -8.46 475 -13.50 5.00 -19.50 IIFMUEE HRY FEOE A RS SAUS
4y -11.60 115 -13.10 -15.59 -18.11 -8.50 -25.00 2.00 -30.35
RS F2| & 72t &5
5Y -20.25 0.45 -21.24 -2361 -24.78 -9.60 -27.25 455 -27.25
7Y -29.45 0.50 -30.36 -3251 3274 -21.90 -35.40 -3.75 -37.65 8% BME THUS S ASEH HetHel 258 2Y
10Y -33.00 0.00 -33.39 -34.58 -35.16 -24.25 -38.70 -8.20 -38.70
20Y -24.20 0.30 -25.17 -25.44 -25.39 -14.75 -48.50 -145 -48.50 CRS, M FZHO| A 22| A5,




