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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 1.7450 -0.75 1.7535 1.7219 1.7196 1.7575 13900 2.6625 1.2875 -54,00 275 1y 13100 -3.50 1.6200 0.8050 1*2Y 3Aoo 1.00
oM 1.8000 -0.75 1.8095 1.7820 1.7885 1.8300 1.4100 2.6825 1.2500 -59.75 175 1.5Y 1.3300 -2.50 1.6600 0.8600 2*3Y 4,50 0.00
1Y 1.8500 -0.75 1.8595 1.8284 1.8415 1.9100 14350 2.7100 1.2200 -65.00 -2.00 2y 1.3400 -2.50 1.6950 0.9250 2*5Y 15.50 -1.00
1.5Y 1.9275 -0.75 1.9380 1.9045 1.9274 2.0250 1.4700 2.7700 1.1900 -67.00 -2.00 3y 1.3850 -2.50 1.7550 0.9850 3%4Y 450 -0.50
2y 1.9900 -0.50 1.9980 1.9596 1.9948 2.1150 1.5000 2.8275 11675 -68.00 -2.25 4y 1.4300 -3.00 1.8000 1.0700 3+*5Y 11.00 -1.00
3y 2.0550 -0.50 2.0630 2.0279 2.0789 2.2225 1.5550 2.9250 11550 -65.25 -2.50 5Y 1.4950 3,50 1.8500 1.0800 4*5Y 6.50 -0.50
4y 2.1100 -0.75 2.1135 2.0746 2.1367 2.2950 1.6050 3.0150 11575 -65.00 -3.00 7Y 1.5400 3,50 1.8950 11050 5+7Y 4,50 0.00
5Y 2.1475 -1.00 2.1500 21115 2.1779 2.3400 1.6475 3.0950 11575 -51.75 -3.00 10Y 1.7300 3,50 2.0500 1.2200 5+10Y 23.50 0.00
7Y 2.1900 -0.50 2.1865 2.1490 22235 2.3950 1.7050 32175 11675
10Y 2.2475 -0.50 2.2450 22119 2.2903 24850 1.7825 3.3450 12125 u.Ss. TREASURY (32 99 7|F MYH|)
12y 2.2875 -0.50 2.2850 2.2519 23303 25225 1.8175 33850 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 23100 -0.50 2.3085 2.2775 2.3563 2.5400 1.8250 3.4125 1.2150 2y 2.6655 -0.0161 2.6816 2.6856 2.6654 2.6856 1.1686 2.6856 0.3100
20Y 23250 -0.50 2.3235 2.2981 2.3835 2.5600 1.8250 3.5325 1.2150 10Y 2.9864 -0.0196 3.0060 29631 29752 31131 2.0387 31131 1.3600
6*9M 5.50 0.00 5.60 6.01 6.89 12.50 1.00 12.50 -6.00 U.S. TREASURY - KTB 3= 99 7|F MU
9*12M 5.00 0.00 5.00 4.64 5.30 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 0.25 13.85 1313 1533 23.00 575 23.00 -5.50 2y 6155 -0.61 62.16 6236 60.54 67.13 5343 67.13 -245.00
2*3Y 650 0.00 6.50 6.83 8.40 13.25 475 13.25 -1.75 10Y 4144 -0.66 42.10 3931 4042 43.19 2446 47.40 -91.80
2*4Y 12.00 -0.25 1155 11.50 1419 2175 875 2350 -1.75
2*5Y 1575 -0.50 15.20 1519 18.30 27.25 1175 34.00 -1.75 Lv. HYUH| T1 T-2 T-3 1V Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 5.50 -0.25 5.05 468 578 8.50 3.25 11.25 -0.50 IRS 2*10Y | 2575 0.00 2575 23.25 24.00 42.50 19.50 62.75 275
3*5Y 9.25 -0.50 8.70 8.36 9.90 14.00 6.00 22.00 -0.50 KTB 2*10Y| 5220 030 5250 50.80 51.10 68.70 35.80 82.90 11.80
4*5Y 375 -0.25 3.65 3.69 412 6.00 225 10.75 -0.25 UST 2*10Y| 32.09 -035 3244 2775 3098 12270 23.86 236.00 23.86
5+7Y 425 050 3.65 375 457 10.50 2550 1475 0.25
5410 | 1000 050 9.50 10.04 1125 20.25 725 3075 375
7*10Y 575 0.00 5.85 6.29 6.68 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 COE
10*15Y 6.25 0.00 6.35 6.56 6.60 6.75 225 15.00 -0.75 09M  |79.75/80.75 Tenor
10*20Y 7.75 0.00 7.85 8.63 931 10.25 -2.50 31.00 -11.00 o1y |85
15y 935
BOND 02y 9*18m 12.75
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y |06/6.25 2*10y 265
1y 1.882 -0.30 1.875 1.841 1.856 1.935 1.400 2,691 1.237 0ay |11 35y 10
1.5Y 2.005 -0.20 1.988 1.946 1.990 2113 1517 2750 1.232 05Y |1475/165 47y 85
2y 2.050 -1.00 2.055 2027 2.085 2.230 1577 2.807 1.225 07y  |1975 SPRD [5*7y 425
3y 2110 -0.70 2118 2,093 2.159 2315 1617 2.888 1.200 10v 7512y 975
4y 2.225 -1.20 2234 2215 2310 2502 1.755 3.085 1.232 12Y
5Y 2360 -1.00 2363 2337 2421 2,602 1.805 3.185 1217 15Y
7Y 2.480 -1.20 2482 2463 2,548 2728 2.024 3317 1.270 20Y
10Y 2572 -1.30 2574 2552 2.639 2.815 2115 3.562 1.355 3y 38, 385
20Y 2557 -0.30 2552 2,544 2634 2792 2197 3785 1430 e
Lv. H| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 108.09 0.03 108.04 108.10 108.02 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 149 -2.00 | kB | 12113 0.12 120.89 | 12117 | 12078 Hepsg 81 71 29 110 61 76 106 82 77
Z o | 22,350 92l | -8.260 30,610 15,180 35,595 37,444 20,877 19,791
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | MWsl | SMA | 20MA | GOMA | 1vMax | 1vMin | 3VMax | 3VMin
1y -3.20 045 -1.53 -1.28 -147 9.00 -11.20 11.00 -17.75 e
15V | o775 055 -5.00 419 625 240 1560 | 700 | -1910 012 F2ANB0) A ST MBS BOILSTO| F2ANSH SO Solnh LATYLRI R QTR Ha|7} AotLin] 45
2y -6.00 0,50 574 -6.72 -9.00 -135 -18.30 5.50 -25.15
B W o | i o [ e e | o | aow RSS B3t FU 241202 20l SHEARD, 21104 3108 5108 RS HEEO| LR 27| shate A
5Y -21.25 0.00 -21.28 -22.52 2435 -9.60 -27.25 455 -27.25
7Y -29.00 0.70 -29.55 3142 -3243 -21.90 -35.40 -3.75 -37.65 CRSE MHHO R 25~35bpste. ONEY0| LI2A2R F
10Y -3245 0.80 -32.86 -33.96 -34.86 -24.25 -38.70 -8.20 -38.70
20Y -23.20 -0.20 -22.87 -24.59 -25.05 -14.75 -48.50 -145 -48.50




