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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 1.7550 -0.25 1.7445 17165 17196 1.7575 13900 2.6625 1.2875 -55,25 -2.25 1y 13100 -2.50 1.6200 0.8050 1%2Y 2Aoo 0.50
oM 1.8125 -0.25 1.7995 17771 1.7893 1.8300 1.4100 26825 1.2500 -62.25 -2.25 1.5Y 13200 250 1.6600 0.8950 2°3Y 450 0.50
1y 1.8625 -0.25 1.8475 1.8225 1.8429 1.9100 14350 2.7100 1.2200 -67.25 175 2y 1.3300 -2.00 1.6950 0.9600 2*5Y 16.50 0.50
1.5Y 1.9425 -0.25 1.9265 1.8970 1.9300 2.0250 1.4700 2.7700 1.1900 -69.25 -1.25 3y 13750 -150 1.7550 0.9850 34y 5.00 0.00
2y 2.0025 -0.25 1.9835 1.9519 1.9979 2.1150 1.5000 2.8275 11675 -68.75 -1.00 ay 14250 -150 1.8000 1.0700 3*5Y 12.00 0.00
3y 2.0675 -0.25 2.0495 20214 2.0832 2.2225 1.5550 2.9250 11550 -65.00 -0.75 5Y 14950 -150 1.8500 1.0800 4*5Y 7.00 0.00
4y 21125 -0.50 2.0975 2.0675 2.1415 2.2950 1.6050 3.0150 11575 -63.75 -1.00 7Y 1.5400 -2.00 1.8950 11050 5+7Y 450 -0.50
5Y 2.1450 -0.75 2.1355 2.1040 2.1828 2.3400 1.6475 3.0950 11575 -50.50 -1.00 10Y 1.7300 -2.00 2.0500 1.2200 5+10Y 2350 -0.50
7Y 2.1775 -1.00 21715 2.1419 2.2288 2.3950 1.7050 3.2175 11675
10y 2.2350 -1.00 2.2320 2.2054 2.2959 24850 1.7825 33450 12125 u.s. TREASURY (32 99 7|F MYH|)
12Y 2.2750 -1.00 2.2720 2.2454 2.3359 2.5225 1.8175 3.3850 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2975 -1.25 2.2965 2.2715 2.3618 2.5400 1.8250 34125 1.2150 2y 2.6856 0.0202 2.6654 2.6573 2.6813 2.6856 11686 2.6856 0.3100
20Y 2.3125 -1.25 23115 2.2936 2.3892 2.5600 1.8250 3.5325 1.2150 10Y 2.9631 -0.0121 2.9752 2.9556 2.9807 31131 2.0387 31131 13600
6*9M 575 0.00 5.50 6.06 6.97 12.50 1.00 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 5.00 0.00 4.80 4.54 5.36 10.50 1.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
172y 14.00 0.00 13.60 1294 15.50 23.00 575 23.00 -5.50 2y 6236 1.82 60.54 61.23 67.13 67.13 5343 67.13 -245.00
2*3Y 650 0.00 6.60 6.95 853 13.25 475 13.25 -1.75 10Y 3931 111 4042 3856 43.07 43.19 2446 4740 -91.80
2*4Y 11.00 -0.25 1140 1156 14.35 2175 875 2350 -1.75
2*5Y 14.25 -0.50 15.20 15.21 1849 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 450 -0.25 4.80 461 5.83 8.50 3.25 11.25 -0.50 IRS 2*10Y | 23.25 -0.75 24.00 2475 26.25 42.50 19.50 62.75 275
3*5Y 7.75 -0.50 8.60 8.26 9.96 14.00 6.00 22.00 -0.50 KTB 2*10Y| 50.80 030 51.10 5250 54.00 68.70 35.80 82.90 11.80
4*5Y 3.25 -0.25 3.80 3.65 414 6.00 225 10.75 -0.25 UST 2*10Y| 2775 323 3098 29.83 29.94 12270 23.86 236.00 23.86
5+7Y 3.25 -0.25 3.60 379 459 10.50 2550 1475 0.25
5410 | 900 -0.25 965 10.14 1130 2025 725 3075 375
7*10Y 575 0.00 6.05 6.35 671 1175 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 4.00 450 175 775 -0.25 06M DD
10*15Y 6.25 -0.25 645 6.61 6.59 6.75 225 15.00 -0.75 09M Tenor
10*20Y 7.75 -0.25 7.95 8.83 9.33 10.25 -2.50 31.00 -11.00 o1y
15y |95
o2y 5*10Y 9.25/09/875
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y [725/07 23Y 65
1y 1.875 0.00 1.854 1.836 1.857 1.935 1.400 2,691 1.237 04y 274y 11
1.5Y 1.988 0.70 1.958 1.939 1.993 2113 1517 2750 1.232 05Y 4*10Y 1175
2y 2.062 0.20 2.039 2024 2.089 2.230 1577 2.807 1.225 07y SPRD
3y 2125 -0.20 2101 2,091 2.165 2315 1617 2.888 1.200 0y 235
4y 2.235 -0.90 2.220 2215 2318 2502 1.755 3.085 1.232 12Y
5Y 2362 -0.50 2.345 2334 2428 2,602 1.805 3.185 1217 15Y
7Y 2.480 -0.20 2468 2461 2554 2728 2.024 3317 1.270 20Y
10Y 2570 -0.10 2.561 2,548 2.646 2.815 2115 3.562 1355 1y CCS 31
20Y 2,545 -0.70 2,545 2,544 2.641 2792 2197 3785 1430 e
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 108.03 -0.01 108.04 108.10 107.96 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 152 2.00 | kTB | 12116 0.03 121.08 | 12148 | 120.80 Hepdg 61 7 -15 76 106 82 77 72 21
2 o | 15180 o gl | -20415 35,595 37,444 20,877 19,791 16,540 4,906
(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 -1.25 -0.25 -0.63 -1.33 137 9.00 -11.20 11.00 -17.75 20K 22|, A= 2t opz.
5N =105 055 -317 -4.25 -6.25 240 -1560 7.00 -1910 IS FRYMZ B LEHBONO| HH J|ZE FAISACLD MM A2 ZHZ SO T U FES o
2y 595 -045 -5.53 7.23 916 -135 -18.30 5.50 -25.15 AR SEE =] ZuBAZ oF.
3y 575 -0.05 517 -7.00 817 475 -13.50 5.00 -19.50
4y -12.25 040 -12.21 -14.73 -17.65 -8.50 -25.00 2.00 -30.35 N _
5Y 2170 025 2097 2301 2452 -9.60 27.25 455 27.25 IRs, ot2f Ora. 718 SHE
7Y 230.25 20.80 22969 31.96 3257 21.90 23540 375 23765 A2 2H(BO))O| HIE7| 7|22 SiME|e 2|9 ZIHE LHSIAL ZAM7t BT I FHMHES 2F 0o ZA SHS
10y -33.50 -0.90 -32.92 -3431 -35.01 -24.25 -38.70 -8.20 -38.70 bt
20Y -23.25 -0.55 -23.37 -25.02 -25.18 -14.75 -48.50 -145 -48.50




