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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 1.7600 1.50 1.7475 17331 1.7264 1.7600 13900 2.6525 1.2875 -51,50 0.25 1y 13400 2,50 1.6200 0.8050 1*2Y -650 150
oM 1.8150 175 1.7980 1.7761 1.7781 1.8300 1.4100 2.6650 1.2500 -61.00 1.00 1.5Y 1.3000 3.50 1.6600 0.8600 2*3Y -0.50 -0.50
1Y 1.8550 2.25 1.8305 1.8004 1.8131 1.9100 14350 2.6800 1.2200 -67.50 0.75 2y 1.2750 4,00 1.6950 0.9250 2*5Y 6.00 -1.00
1.5Y 1.9100 2.50 1.8730 1.8399 1.8718 2.0250 1.4700 27250 1.1900 7450 -1.50 3y 1.2700 3.50 1.7550 0.9850 34y 2.00 -0.50
2y 1.9500 3.25 1.9035 1.8655 19137 2.1150 1.5000 27675 11675 77.25 250 ay 1.2900 3.00 1.8000 1.0700 3+*5Y 6.50 -0.50
3y 2.0150 5.00 1.9500 1.9068 1.9703 2.2225 1.5550 2.8500 1.1550 ~76.00 275 5Y 13350 3.00 1.8500 1.0800 4*5y 450 0.00
4y 2.0625 5.50 1.9900 1.9443 2.0142 2.2950 1.6050 2.9200 11575 -76.50 250 7Y 13750 3.00 1.8950 11050 5+7Y 4.00 0.00
5Y 2.0950 575 2.0190 1.9753 2.0493 2.3400 1.6475 2.9775 11575 -64.25 225 10Y 1.5700 3.00 2.0500 1.2200 5¥10Y 2350 0.00
7Y 2.1400 5.50 2.0645 20184 2.0912 2.3950 1.7050 3.0675 11675
10Y 22125 5.25 2.1345 2.0833 2.1550 24850 1.7825 3.1875 12125 u.Ss. TREASURY (32 99 7|F MYH|)
12y 2.2525 5.25 2.1745 21220 2.1940 25225 1.8175 3.2300 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2650 5.25 2.1870 21346 22135 2.5400 1.8250 3.2675 1.2150 2y 2.8118 0.0086 2.8032 2.8072 2.7737 2.8118 1.2458 2.8118 0.3100
20Y 2.2725 5.25 2.1945 2.1438 2.2277 2.5600 1.8250 33875 1.2150 10Y 3.0639 -0.0037 3.0676 3.0574 2.9898 31131 2.0387 31131 1.3600
6*9M 5.50 0.25 5.05 430 517 12.50 2.00 12.50 -6.00 U.S. TREASURY - KTB 3= 99 7|F MU
9*12M 4.00 050 3.25 243 350 10.50 150 10.50 425 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
172y 950 1.00 730 651 10.06 23.00 5.00 23.00 -5.50 2y 80.98 334 84.32 87.52 84.37 88.61 5343 88.61 -243.20
2*3Y 650 175 465 413 5.66 13.25 350 13.25 -1.75 10Y 63.39 -5.87 69.26 72.24 66.48 72.24 2446 7224 -88.00
2*4Y 11.25 225 8.65 7.88 10.05 2175 7.00 2350 -1.75
2*5Y 14.50 2550 1155 10.98 13.56 27.25 9.75 34.00 -1.75 Lv. HYUH| T1 T-2 T3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 475 050 4.00 375 438 8.50 3.25 11.25 -0.50 IRS 2*10Y | 2625 2.00 24.25 23.00 21.25 42.50 19.50 62.75 275
3*5Y 8.00 0.75 6.90 6.85 7.90 14.00 575 22.00 -0.50 KTB 2*10Y| 4280 130 4150 40.30 39.50 68.70 35.80 82.90 11.80
4*5Y 3.25 0.25 2.90 310 352 6.00 225 10.75 -0.25 UST 2*10Y| 2521 -123 2644 25.02 2161 105.74 1851 221.00 1851
5+7Y 450 -0.25 455 431 419 8.50 2550 1475 0.25
5410 | 1175 -0.50 1155 10.80 10.56 20.25 725 3075 375
7*10Y 7.25 -0.25 7.00 6.49 6.38 1175 425 16.75 3.00 IRS 6Y 08
10*12Y 4.00 0.00 4.00 3.87 3.90 450 2550 775 -0.25 06M  |745 Sl
10*15Y 525 0.00 5.25 514 5.85 6.75 2550 15.00 -0.75 09M Tenor
10*20Y 6.00 0.00 6.00 6.05 7.27 10.25 3.00 31.00 -11.00 o1y
15Y |91/8875/89
BOND 02y  [92.25 5*6Y 2.5
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y [99.75/00/97
1y 1.880 230 1.851 1.800 1.826 1.935 1.400 2671 1.237 04y
1.5Y 1.956 3.60 1911 1.864 1915 2113 1517 2716 1.232 05Y |55/75/725
2y 2.002 420 1.948 1.902 1976 2.230 1577 2780 1.225 o7y |12 SPRD
3y 2037 400 1.987 1.945 2.030 2315 1617 2.837 1.200 10v
4y 2.205 6.00 2130 2,057 2144 2502 1.760 2.952 1232 12y |24
5Y 2.240 550 2167 2128 2.248 2,602 1.830 3.072 1217 15Y
7Y 2356 5.50 2.283 2.248 2372 2728 2.024 3.160 1.270 20Y
10Y 2430 550 2.355 2318 2456 2.815 2115 3380 1.355
20Y 2430 10.30 2310 2.267 2430 2792 2176 3.532 1430 e
Lv. H| Lv. Hd| Al i |
91d CD 1.65 0.00 KTB 108.22 -0.17 108.40 108.41 108.22 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 157 4.00 | kB | 12242 -0.55 12299 | 12310 | 12242 Hepsg 193 7 32 161 86 46 125 130 106
2 o 65477 248l | 3218 68,695 22,450 19,960 49,885 61,201 34,310
(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 250 -0.05 203 0.01 -1.28 9.00 -11.20 11.00 -17.75 2% 22|, Q10| A MBS {2 EBIBIA 22| AL, 27 33 2% =1},
1;\’(" "5‘-28 'é‘;g 'ifé ’g-zg 'z-gg 21-205 Egg ;-(5’8 ;gig QL 22| A4 7HSHO| HRIHA i3 M2|7t SAHB| QFE 7t Q10 38 FHCE Y Ui
9. -0. -4 -3. 0. -L -lo. . 4. 28 =0f 2 ZO0F JpEF OO o oF oF
N 220 1.00 -3.66 -3.78 597 -2.20 -13.50 5.00 -19.50 E01 S0 07 % 7HS ROl Oh=. (2/2l = 38 1L153 A%/ 1041 3585 A%
4y -14.25 -0.50 -13.98 -11.24 -13.01 -7.55 -25.00 2.00 -30.35 Moot Sol At 10 2R OPH T Aot LLS & SiAS0| Galn A 7t LA
5Y 214,50 0.25 1478 155 19.89 1325 2725 455 2725 RS, M7zt 52| 45 2 FBAIL ANt L2 = IMUS0] Lall W 72h B[ E.
7Y -21.60 0.00 -21.83 2294 -28.10 -20.85 -35.40 -3.75 -37.65 IRS Z2|& ¢ ¢ ol¢e] F2| AYS 00| BSet EY
10Y -21.75 -0.25 -22.05 -2347 -30.13 -20.95 -38.70 -8.20 -38.70 CRSE THHoz F2| 45
20Y -15.75 -5.05 -11.57 -12.30 -20.20 -7.75 -48.50 -145 -48.50




