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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 1.7500 -1.00 1.7540 17394 1.7296 1.7600 1.3900 2.6525 1.2875 -49,50 2.00 1y 13500 1.00 1.6200 0.8050 1%2Y -650 0.00
oM 1.8050 -1.00 1.8090 17828 1.7808 1.8300 1.4100 2.6650 1.2500 -58.75 2.25 1.5Y 1.3100 1.00 1.6600 0.8600 2*3Y -0.50 0.00
1y 1.8450 -1.00 1.8490 1.8095 1.8158 1.9100 14350 26750 1.2200 -65.00 2.50 2y 1.2850 1.00 1.6950 0.9250 2*5Y 6.00 0.00
1.5Y 1.8975 -1.25 1.9025 1.8509 1.8734 2.0250 1.4700 2.7200 1.1900 -71.00 3.50 3y 1.2800 1.00 1.7550 0.9850 3*4Y 2.00 0.00
2y 1.9350 -1.50 1.9410 1.8781 1.9138 2.1150 1.5000 2.7675 1.1675 -73.75 3.50 4y 13000 1.00 1.8000 1.0700 3*5Y 6.50 0.00
3y 1.9900 -2.50 2.0000 1.9231 1.9692 22225 1.5550 2.8500 1.1550 -72.50 3.50 5Y 13450 1.00 1.8500 1.0800 4*5Y 450 0.00
4y 20375 -2.50 2.0475 1.9628 20128 2.2950 1.6050 2.9200 1.1575 -72.75 375 7Y 1.3850 1.00 1.8950 11050 5+7Y 4.00 0.00
5Y 2.0700 -2.50 2.0800 1.9934 20478 2.3400 1.6475 29775 1.1575 -60.25 4.00 10Y 1.5800 1.00 2.0500 1.2200 5+10Y 23.50 0.00
7Y 21125 -2.75 21235 2.0365 20898 23950 1.7050 3.0675 1.1675
10Y 2.1825 -3.00 2.1945 21033 21541 24850 1.7825 3.1875 12125 U.S. TREASURY (= AAY 7|F FH|)
12Y 22225 -3.00 2.2345 21425 21931 25225 1.8175 3.2300 12150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2350 -3.00 2.2470 2.1546 22116 2.5400 1.8250 3.2675 1.2150 2y 2.8307 -0.0120 2.8427 2.8253 2.8041 2.8427 1.2458 2.8427 0.3100
20Y 2.2425 -3.00 2.2545 2.1633 2.2244 2.5600 1.8250 3.3875 1.2150 10Y 3.0474 -0.0484 3.0958 3.0874 3.0650 31131 20387 3.1131 1.3600
6*9M 5.50 0.00 5.50 434 512 12.50 2.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 4.00 0.00 4,00 2.68 3.50 10.50 1.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 9.00 -0.50 9.20 6.86 9.80 23.00 5.00 23.00 -5.50 2y 84.87 0.8 84.07 84.33 82.21 88.61 -5343 88.61 -239.70
2*3Y 5.50 -1.00 5.90 450 5.54 13.25 3.50 13.25 -1.75 10Y 63.74 -2.84 66.58 67.74 65.50 7224 -24.46 72.24 -88.00
2*4Y 10.25 -1.00 10.65 846 9.90 21.75 7.00 23.50 -1.75
2*5Y 13.50 -1.00 13.90 1153 13.40 27.25 9.75 34.00 -1.75 Lv. HYH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y 475 0.00 475 3.96 437 8.50 3.25 11.25 -0.50 IRS 2*10Y | 2475 -1.50 26.25 24.75 24.75 4250 19.50 62.75 2.75
3*5Y 8.00 0.00 8.00 7.03 7.87 14.00 575 22.00 -0.50 KTB 2*10Y| 42.80 0.00 42.80 42.80 42.80 68.70 35.80 82.90 11.80
4*5Y 3.25 0.00 3.25 3.06 3.50 6.00 2.25 10.75 -0.25 UST 2*10Y| 2167 -3.64 2531 26.21 26.09 105.74 1851 221.00 1851
5*7Y 425 -0.25 435 431 419 8.50 2.50 14.75 0.25
5410Y | 1125 -0.50 1145 1099 1063 2025 725 3075 375
7*10Y 7.00 -0.25 7.10 6.68 6.44 11.75 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 3.92 3.90 450 2.50 7.75 -0.25 06M oD
10*15Y 5.25 0.00 5.25 5.14 575 6.75 2.50 15.00 -0.75 09M Tenor
10%20Y 6.00 0.00 6.00 6.00 7.03 10.25 3.00 31.00 -11.00 o1y
1.5Y
BOND 02y |94 3*5Y 08
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |025/99.25 10°12Y 04
1y 1.879 -0.10 1.879 1.817 1.828 1.935 1.400 2.668 1.237 04y |04/375
1.5Y 1.946 -1.00 1.950 1.882 1.913 2113 1517 2716 1232 05y |08/07/75/875
2y 1982 -2.00 1.990 1.918 1971 2.230 1577 2.780 1.225 07Y SPRD
3y 2,015 -2.20 2.024 1.957 2,023 2315 1617 2.837 1.200 10Y
4y 2172 -3.30 2.185 2.080 2.140 2.502 1.760 2,952 1232 12Y
5Y 2.215 -2.50 2.225 2138 2.239 2.602 1.830 3.072 1217 15Y
7Y 2332 -2.40 2342 2.257 2.363 2.728 2,024 3.160 1.270 20Y
10y 2410 -2.00 2418 2328 2447 2.815 2115 3.380 1355
20Y 2.385 -4.50 2403 2.280 2419 2792 2176 3.530 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 108.30 0.08 108.25 10831 108.23 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.67 10.00 | kB | 12257 0.15 12244 | 12268 | 12240 Hepsg 165 7 28 193 0 165 193 161 86
2 o | 46,257 22l -19,220 65,477 0,000 46,257 65,477 68,695 22,450
(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 -3.40 -0.90 -3.04 -0.76 -118 9.00 -11.20 11.00 -17.75 20 2|, MY 22| 45 Ee|n 22| 2 0pZ FOMC T 7| 2E.
1.5Y -4.85 -0.25 -4.75 -3.10 -4.00 240 -15.60 7.00 -19.10
2y -4.70 0.50 -4.90 -3.97 -5.75 -2.00 -18.30 5.50 -25.15 IRS, MHIH 27| 842 A8 SHey.
R s | o o | os o 2w s 322 el SRNE JI20) ILBS OIS B FHE Woh 5248 A4S
5Y -14.50 0.00 -14.50 -14.43 -19.15 -13.25 -27.25 455 -27.25
7Y -21.95 035 2181 22,04 2731 -20.85 -35.40 -3.75 -37.65 CRS, 32| #5 Ot
10Y -22.75 -1.00 -22.35 -22.46 -29.30 -20.95 -38.70 -8.20 -38.70
20Y -14.25 1.50 -14.85 -11.65 -19.45 -7.75 -48.50 -145 -48.50




