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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 1.7300 0.00 1.7320 17278 17232 1.7575 13900 2.6550 1.2875 -46,50 0.50 1y 13100 0.50 1.6200 0.8050 1*2Y -6Aoo -1.00
oM 1.7600 0.00 1.7650 17718 1.7792 1.8300 1.4100 2.6675 1.2500 -53.25 0.50 1.5Y 1.2750 0.00 1.6600 0.8600 2*3Y 0,50 0.00
1Y 1.7750 0.00 1.7820 1.7953 1.8169 1.9100 14350 2.6800 1.2200 5775 0.00 2y 1.2500 -0.50 1.6950 0.9250 2*5Y 450 -1.00
1.5Y 1.8075 -0.50 1.8180 1.8394 1.8808 2.0250 1.4700 27275 1.1900 -61.25 0.00 3y 1.2550 -0.50 1.7550 0.9850 3*ay 1.00 -0.50
2y 1.8275 -0.50 1.8385 1.8681 1.9276 2.1150 1.5000 2.7750 11675 -63.50 -0.25 ay 1.2650 -1.00 1.8000 1.0700 3*5Y 4,00 -1.00
3y 1.8675 -0.50 1.8785 1.9110 1.9883 2.2225 1.5550 2.8575 1.1550 -63.00 -0.50 5Y 1.2950 -1.50 1.8500 1.0800 4*5Y 3.00 -0.50
4y 1.9000 -0.75 19145 1.9494 2.0343 2.2950 1.6050 2.9250 11575 -64.00 -0.25 7Y 13250 -1.50 1.8950 1.1050 5+7Y 3.00 0.00
5Y 1.9250 -1.00 1.9430 1.9826 2.0706 2.3400 1.6475 2.9825 11575 5175 0.00 10Y 15100 -1.50 2.0500 1.2200 5¥10Y 21.50 0.00
7Y 1.9650 125 1.9860 2.0255 21123 2.3950 1.7050 3.0675 11675
10Y 2.0275 -1.50 2.0490 2.0886 2.1756 24850 1.7825 3.1875 12125 u.s. TREASURY (32 99 7|F MYH|)
12y 2.0675 -150 2.0875 2.1264 22146 25225 1.8175 3.2300 1.2150 Tenor HouH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.0800 -150 2.1000 2.1403 2.2361 2.5400 1.8250 3.2675 1.2150 2y 2.7108 0.0123 2.6985 2.6371 2.6574 27108 1.1686 27108 0.3100
20Y 2.0900 -1.50 2.1095 2.1481 2.2537 2.5600 1.8250 33875 1.2150 10Y 2.9355 -0.0064 2.9419 2.8780 2.8985 31131 2.0387 31131 1.3600
6*9M 3.00 0.00 330 440 5.60 12.50 175 12.50 -6.00 U.S. TREASURY - KTB 3= 99 7|F MU
9*12M 1.50 0.00 1.70 235 3.78 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 5.25 -0.50 5.65 7.29 11.07 23.00 5.25 23.00 -5.50 2y 83.38 1.03 82.35 76.71 80.04 8338 5343 8338 -245.00
2+3Y 4.00 0.00 4.00 429 6.07 13.25 350 13.25 -1.75 10Y 6835 036 67.99 60.30 63.35 68.35 2446 68.35 -89.70
2*4Y 7.25 025 7.60 8.13 10.68 2175 7.00 2350 -1.75
2*5Y 9.75 -0.50 1045 1145 1430 27.25 9.75 34.00 -1.75 Lv. HYUH| T1 T-2 T3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 3.25 -0.25 3.60 3.84 460 8.50 325 11.25 -0.50 IRS 2*10Y | 20.00 -1.00 21.00 21.25 2025 4250 19.50 62.75 275
3*5Y 5.75 -0.50 6.45 7.16 8.23 14.00 5.75 22.00 -0.50 KTB 2*10Y| 37.50 -1.20 38.70 40.50 40.80 68.70 35.80 82.90 11.80
4*5Y 2550 -0.25 2.85 333 3.63 6.00 225 10.75 -0.25 UST 2710V | 2247 -1.87 2434 24.09 2411 105.99 1851 221.00 1851
547V 4.00 025 430 429 418 8.50 250 14.75 025
5410 | 1025 -0.50 10.60 10,60 10.50 20.25 725 3075 375
7*10Y 6.25 025 630 631 6.33 11.75 425 16.75 3.00 IRS
10*12Y 4.00 0.00 3.85 378 3.90 450 2550 775 -0.25 06M |73.25/735 .
10*15Y 525 0.00 5.10 516 6.05 6.75 2550 15.00 -0.75 09M Tenor
10*20Y 6.25 0.00 6.05 595 7.81 10.25 3.00 31.00 -11.00 o1y |775/7775/78
15Y 8175
BOND 02Y |8275/835/8375 1*15y 35
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y [865 120y 2025
1y 1.778 0.70 1.765 1.79% 1.833 1.935 1.400 2673 1.237 04y |90 23y 45
1.5Y 1.841 050 1.834 1.869 1.930 2113 1517 2721 1232 05Y |925/93/9325 510y  10.25/11
2y 1.877 0.20 1.872 1917 1.998 2.230 1577 2782 1.225 07Y SPRD
3y 1.912 0.00 1.912 1.961 2.054 2315 1617 2.847 1.200 10Y [25/275/35/525
4y 2.035 3.90 2.006 2.057 2170 2,502 1.760 2.982 1232 12v
5Y 2.075 0.00 2.084 2.159 2.282 2.602 1.830 3.087 1217 15Y
7v 2188 -0.80 2.205 2.282 2408 2728 2.024 3190 1.270 20V
10Y 2252 -1.00 2272 2363 2493 2.815 2115 3407 1.355 1y 34
20Y 2176 240 2.208 2320 2474 2792 2176 3.586 1430 e
Lv. H| Lv. Hd| Al i |
91d CD 1.65 0.00 KTB 108.95 0.01 108.90 108.96 108.89 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 158 -8.00 | kB | 12450 0.20 12411 | 12453 | 12410 Hepsg 60 71 -44 104 132 102 152 67 146
Z o | 18,025 gl | -14,565 32,590 38,813 26,810 62,618 20,740 63,450
(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 -0.30 -0.70 1.70 -0.09 -1.60 9.00 -11.20 11.00 -17.75 A ASES 22 22512
TSY el =00 -1.60 -2.94 493 240 -15.60 7.00 -19.10 MM E SQHTI IR UM AU ZHE RAYD YRS 109H2S RES| 033D A0jM LRI 8j2E7|E of
2y -4.95 -0.70 333 -4.92 -7.02 -135 -18.30 5.50 -25.15 sezoz Mo
3y 445 -0.50 333 497 -6.60 225 -13.50 5.00 -19.50
4y -13.50 -4.65 917 -10.75 -13.52 -7.55 -25.00 2.00 -30.35 N _
5Y 1500 100 1408 217.66 2117 1345 2725 455 2725 RS= Bl &oter 742 SeHEY.
7Y -22.30 045 -21.90 -25.65 -29.58 -21.60 -35.40 -3.75 -37.65 ASorol AR Aol Hish ZERE 2917]. 108 HF 0| MSojmat 10E H2H7t BS.
10Y 2245 -0.50 2234 2748 -31.76 -21.95 -38.70 -8.20 -38.70
20Y -8.60 0.90 -9.81 1717 -21.98 -8.60 -48.50 -145 -48.50 CRSE 24 5|2 32t 7= Zaiopz




