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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 1.7225 -1.50 1.7305 1.7269 1.7235 1.7575 13900 2.6550 1.2875 -49,00 0.75 1y 12800 -1.00 1.6200 0.8050 1*2Y -7Aoo -1.50
oM 1.7525 -150 1.7610 1.7693 1.7776 1.8300 1.4100 2.6675 1.2500 -56.00 0.25 1.5Y 1.2450 -1.50 1.6600 0.8600 2°3Y 0.50 0.00
1Y 1.7700 175 1.7780 1.7915 1.8144 1.9100 14350 2.6800 1.2200 -61.25 -0.50 2y 1.2100 -2.50 1.6950 0.9250 2*5Y 450 0.00
1.5Y 1.8050 175 1.8135 1.8329 1.8768 2.0250 1.4700 27275 1.1900 -64.25 0.00 3y 1.2150 -2.50 1.7550 0.9850 3%4Y 1.00 0.00
2y 1.8225 -2.00 1.8330 1.8600 1.9220 2.1150 1.5000 2.7750 11675 -67.00 -0.25 ay 1.2250 -2.50 1.8000 1.0700 3+*5Y 4.00 0.00
3y 1.8575 2,50 1.8720 1.9009 1.9815 2.2225 1.5550 2.8575 1.1550 -67.25 -0.75 5Y 1.2550 -2.50 1.8500 1.0800 4*5Y 3.00 0.00
4y 1.8950 225 1.9075 1.9381 2.0268 2.2950 1.6050 2.9250 11575 -68.25 -1.00 7Y 1.2850 -2.50 1.8950 11050 5+7Y 3.00 0.00
5Y 1.9275 175 19355 1.9709 2.0628 2.3400 1.6475 2.9825 11575 -56.25 -1.00 10Y 1.4700 250 2.0500 1.2200 5+10Y 21.50 0.00
7Y 1.9675 -150 19765 2.0131 2.1045 2.3950 1.7050 3.0675 11675
10Y 2.0325 -1.50 2.0405 2.0770 2.1678 24850 1.7825 3.1875 12125 u.s. TREASURY (32 99 7|F MYH|)
12y 2.0725 -150 2.0805 2.1150 2.2068 25225 1.8175 3.2300 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.0850 -150 2.0930 21286 22278 2.5400 1.8250 3.2675 1.2150 2y 2.7481 0.0002 2.7479 2.7108 2.6985 27481 1.1686 27481 0.3100
20Y 2.0950 -1.50 2.1025 2.1373 2.2447 2.5600 1.8250 33875 1.2150 10Y 2.9667 -0.0119 2.9786 2.9355 2.9419 31131 2.0387 31131 1.3600
6*9M 3.00 0.00 3.05 424 542 12.50 175 12.50 -6.00 U.S. TREASURY - KTB 3= 99 7|F MU
9*12M 175 -0.25 1.70 223 3.68 10.50 125 10.50 425 Tenor Lv. HUH| T-1 T-2 T-3 1¥Max | 1Y Min | 3YMax | 3Y Min
172y 525 -0.25 5.50 6.85 1077 23.00 5.25 23.00 -5.50 2y 88.61 232 86.29 8338 82.35 88.61 5343 88.61 -245.00
2*3Y 350 -0.50 3.90 409 595 13.25 350 13.25 -1.75 10Y 7167 081 70.86 68.35 67.99 7167 2446 7167 -88.00
2*4Y 7.25 -0.25 745 7.81 1048 2175 7.00 2350 -1.75
2*5Y 10.50 0.25 1025 11.09 14.08 27.25 9.75 34.00 -1.75 Lv. HYUH| T1 T-2 T-3 1V Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 375 0.25 355 373 453 8.50 3.25 11.25 -0.50 IRS 2*10Y | 21.00 050 2050 20.00 21.00 42.50 19.50 62.75 275
3*5Y 7.00 0.75 6.35 7.00 8.13 14.00 575 22.00 -0.50 KTB 2*10Y| 38.80 030 38.50 37.50 38.70 68.70 35.80 82.90 11.80
4*5Y 3.25 050 2.80 3.28 3.60 6.00 225 10.75 -0.25 UST 2*10Y| 21386 121 23.07 2247 2434 105.99 1851 221.00 1851
5+7Y 4.00 0.25 410 423 417 8.50 2550 1475 0.25
5410 | 1050 025 1050 1061 10.50 20.25 725 3075 375
7*10Y 650 0.00 6.40 639 6.33 1175 425 16.75 3.00 IRS 6y 955/96
10*12Y 4.00 0.00 4.00 3.80 3.90 450 2550 775 -0.25 06M  |72.25 opp | 01
10*15Y 525 0.00 5.25 516 6.00 6.75 2550 15.00 -0.75 09M |7575/76 Tenor
10*20Y 6.25 0.00 6.20 6.03 7.68 10.25 3.00 31.00 -11.00 01y |775/7825/785
15y 8175
BOND 02y [83/8325/835 6*9m 03
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y [87/875/86 2*5y 1025
1y 1776 -1.20 1775 1.790 1.829 1.935 1.400 2673 1.237 04y 57y 04
1.5Y 1.836 -1.60 1.839 1.859 1.924 2113 1517 2721 1.232 05y |93
2y 1.862 230 1.874 1.904 1.990 2.230 1577 2782 1.225 07y SPRD
3y 1.890 320 1911 1.946 2.046 2315 1617 2.847 1.200 10Y [25//03/04/05
4y 2.020 270 2.020 2,044 2.160 2502 1.760 2.982 1.232 12y |7
5Y 2.060 -3.00 2077 2139 2271 2,602 1.830 3.087 1217 15Y
7Y 2.180 247 2195 2.261 2397 2728 2.024 3.190 1.270 20Y
10Y 2.250 -2.00 2.262 2.340 2481 2.815 2115 3.407 1.355 15y 245 / 4y 23 / 5y 28 / 1*2y -5.5 / 2*5y 45
20Y 2.180 -1.70 2192 2.293 2.460 2792 2176 3.586 1430 e
Lv. H| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 109.00 0.10 108.93 109.02 108.89 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 152 -1.00 | kB | 12448 0.23 12430 | 12451 | 12419 Hepsg 106 7 13 923 60 104 132 102 152
2 o | 34,310 9 & | 10685 23,625 18,025 32,590 38,813 26,810 62,618
(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 -0.60 055 032 0.13 -1.50 9.00 -11.20 11.00 -17.75 A 2 22| shat
TSY =il 0 257 -2.60 471 240 -15.60 7.00 -19.10 NEH wEE 28907] ol 8EL ANXS 7S¢ DREAZ TS, AE oM 20| 2 FEHY| LolE &
2y 395 0.30 -4.08 -4.42 -6.83 -135 -18.30 5.50 -25.15 MEe o)z,
3y 325 0.70 -3.86 -4.48 -6.44 225 -13.50 5.00 -19.50
4y -12.50 045 -11.23 -10.61 -13.34 -7.55 -25.00 2.00 -30.35 RSE =iAiE o) o= sn Ik Siek D |5 Sl Alold 2= aisiol s woto Lsrersa 15mc Aot
5Y 1325 125 1415 1678 2084 1325 2725 455 2725 2 O3 ASAE 2D AUOIY S HIST| 7|Z EACE WH YO, 15~56 7o
7Y 21.25 097 -21.84 2481 -29.21 21.25 -35.40 -3.75 -37.65 st =0| & EH’; 2 e
10Y 2175 0,50 2213 -26.29 -31.36 -21.75 -38.70 -8.20 -38.70
20Y -8.50 0.20 891 -15.55 -21.50 -8.50 -48.50 -145 -48.50 CRSE MA|FO=Z &12tnrt.




