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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 1.7250 -0.25 1.7235 1.7340 17227 1.7575 1.3900 2.6550 1.2875 -56,00 175 1y 12450 2.00 1.6200 0.8050 1%2Y 1A50 0.50
oM 1.7775 0.25 1.7710 17838 1.7846 1.8300 1.4100 26775 1.2500 -59.50 175 1.5Y 1.2500 2.00 1.6600 0.8600 2*3Y 450 0.00
1y 1.8050 0.25 1.7970 1.8185 1.8280 1.9100 14350 2.7025 1.2200 -61.25 2.50 2y 1.2600 2.50 1.6950 0.9250 2*5Y 13.00 0.00
1.5Y 1.8450 0.25 1.8390 18778 1.9003 2.0250 1.4700 2.7550 1.1900 -60.25 2.75 3y 1.3050 2.50 1.7550 0.9850 3*4Y 3.50 0.00
2y 1.8725 0.00 1.8705 1.9196 1.9552 2.1150 1.5000 2.8075 1.1675 -60.25 2.75 4y 1.3400 2.50 1.8000 1.0700 3*5Y 8.50 0.00
3y 1.9075 -0.25 1.9080 1.9743 20254 22225 1.5550 2.9050 1.1550 -58.75 2.50 5Y 1.3900 2.50 1.8500 1.0800 4*5Y 5.00 0.00
4y 1.9425 -0.25 1.9445 2.0204 20767 2.2950 1.6050 2.9875 1.1575 -59.75 3.25 7Y 14200 2.50 1.8950 1.1050 5%7Y 3.00 0.00
5Y 1.9775 0.00 1.9790 2.0581 21155 2.3400 1.6475 3.0550 1.1575 -47.75 2.75 10Y 1.6050 2.50 2.0500 1.2200 5+10Y 21.50 0.00
7Y 20175 -0.75 2.0230 21024 2.1586 23950 1.7050 3.1600 1.1675
10Y 2.0825 -0.25 2.0875 2.1653 22233 24850 1.7825 3.2750 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.1200 -0.25 2.1250 22033 22626 25225 1.8175 3.3200 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.1350 -0.25 2.1410 22215 22867 2.5400 1.8250 3.3625 1.2150 2y 2.6537 0.0209 2.6328 2.6162 2.6037 2.6856 1.1686 2.6856 0.3100
20Y 2.1450 -0.25 2.1505 2.2303 2.3076 2.5600 1.8250 3.4825 1.2150 10Y 2.8459 0.0280 28179 2.8288 28198 31131 20387 3.1131 1.3600
6*9M 5.25 0.50 4.75 498 6.19 12.50 1.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 2.75 0.00 2.60 3.48 434 10.50 1.00 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1*2Y 6.75 -0.25 7.35 10.11 1272 23.00 6.25 23.00 -5.50 2y 74.67 2.09 72.58 70.42 67.87 74.67 -5343 74.67 -245.00
2*3Y 3.50 -0.25 3.75 5.46 7.03 13.25 3.50 13.25 -1.75 10Y 4829 420 44.09 4338 4178 4829 -24.46 4829 -89.70
2*4Y 7.00 -0.25 7.40 10.08 12.15 21.75 7.00 23.50 -1.75
2*5Y 10.50 0.00 10.85 13.85 16.03 27.25 10.50 34.00 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 3.50 0.00 3.65 461 513 8.50 3.25 11.25 -0.50 IRS 2*10Y | 21.00 -0.25 21.25 22.00 22.25 4250 19.50 62.75 2.75
3*5Y 7.00 0.25 7.10 839 9.01 14.00 6.00 22.00 -0.50 KTB 2*10Y| 4560 -1.40 47.00 4830 47.70 68.70 35.80 82.90 11.80
4*5Y 3.50 0.25 3.45 378 3.88 6.00 2.25 10.75 -0.25 UST 2*10Y| 19.22 0.71 18551 21.26 21.61 113.18 1851 227.00 1851
5*7Y 4.00 -0.75 4.40 443 431 10.50 2.50 14.75 0.25
5410V | 1050 -0.25 1085 1071 1078 2025 725 3075 375
7*10Y 6.50 0.50 6.45 6.29 6.47 11.75 425 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.80 3.93 450 2.00 7.75 -0.25 06M 7275 GEE
10*15Y 5.25 0.00 535 5.63 6.34 6.75 2.25 15.00 -0.75 09M Tenor
10%20Y 6.25 0.00 6.30 6.50 843 10.25 175 31.00 -11.00 01y [805
1.5Y
BOND 02y |87 1*3y  10.25
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |90.75/91/915 3*5y 675
1y 1790 0.00 1789 1.836 1.846 1.935 1.400 2.688 1.237 04y  |945
1.5Y 1.856 0.50 1.853 1.929 1.959 2113 1517 2.750 1232 05Y
2y 1.907 0.00 1911 1.986 2,037 2.230 1577 2.802 1.225 07Y SPRD
3y 1.959 0.20 1.955 2037 2.100 2315 1617 2877 1.200 10Y [825/85/09
4y 2.060 0.30 2.052 2142 2.229 2.502 1755 3.048 1232 12Y
5Y 2172 0.00 2.167 2.265 2.345 2.602 1.805 3.170 1217 15Y
7Y 2.290 -0.40 2.291 2.389 2472 2.728 2,024 3.291 1.270 20Y
10Y 2.363 -1.40 2383 2485 2.561 2.815 2115 3.527 1355
20Y 2332 -1.00 2.348 2456 2.548 2792 2197 3733 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 108.73 0.03 108.68 108.73 108.66 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 152 3.00 | kB | 123.26 0.13 123.07 | 12329 | 123.07 Hepsg 79 A 2 77 93 146 165 923 140
2 o | 19,360 22l -1,080 20,440 32,685 47,215 50,100 25,285 52,085
(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 1.50 0.25 0.80 -173 -1.82 9.00 -11.20 11.00 -17.75
1.5Y -1.10 -0.25 -1.38 -5.14 -5.88 240 -15.60 7.00 -19.10 M A2 2M HEZgEY.
2y -3.45 0.00 -4.01 -6.65 -8.19 -1.35 -18.30 5.50 -25.15 2o OIAF O] H oL AEHAO so stay Sat
3y 515 -045 472 -6.31 -7.46 -3.20 -13.50 5.00 -19.50 S &7l AL of ot AU~ sl tE ZlHPe 2 =ud S5
4y -11.75 -0.55 -10.79 -12.13 -15.24 -8.50 -25.00 2.00 -30.35 RSk SESIE =1 WH oM BE
5Y -19.45 0.00 -18.82 -20.65 -22.93 -9.60 -27.25 455 -27.25 = BSTIE mTl EEE =
7Y 27.25 035 -26.80 -28.63 -31.32 -21.90 -35.40 -3.75 -37.65 SIS E BIIHR] HEH o2 Hajot 0RO A, 2E-3E 72 AH2fot FE 0.
10Y -28.05 115 -29.53 -31.96 -33.74 -24.25 -38.70 -8.20 -38.70
20Y -18.70 0.75 -19.71 -22.54 -24.00 -14.75 -48.50 -145 -48.50 CRSE HME|L 2-2.5bp A% OpZ.




