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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 1.7900 -0.25 1.7855 1.7676 1.7454 1.7925 1.3900 26225 1.2875 -50,50 -0.50 1y 13750 -2.00 1.6200 0.8050 1%2Y -11Aoo -0.50
oM 1.8400 -0.75 1.8405 1.8260 1.7960 1.8500 14100 26150 1.2500 -62.00 0.75 1.5Y 1.3000 -2.00 1.6600 0.8600 2+3Y -1.00 -1.00
1y 1.8800 -1.50 1.8825 1.8674 1.8303 1.9100 14350 2.6075 1.2200 -68.75 1.00 2Y 1.2650 -2.50 1.6950 0.9250 2*5Y 7.50 -1.00
1.5V 1.9200 -2.75 1.9365 1.9283 1.8851 2.0250 14700 26325 1.1900 -7375 0.25 3y 1.2550 -3.50 1.7550 0.9850 3*4Y 2.50 0.00
2Y 1.9525 -3.50 1.9755 1.9676 1.9220 21150 1.5000 26575 1.1675 -75.00 0.50 4y 1.2800 -3.50 1.8000 1.0700 3*5Y 8.50 0.00
3y 1.9925 -3.75 2.0205 20184 1.9719 22225 1.5550 2.7200 1.1550 -72.25 0.50 5Y 1.3400 -3.50 1.8500 1.0800 4*5Y 6.00 0.00
4y 2.0300 -4.00 2.0620 2.0614 2.0145 2.2950 1.6050 27875 1.1575 -69.00 0.50 7Y 1.4050 -3.50 1.8950 1.1050 5*7Y 6.50 0.00
5Y 2.0625 -4.00 2.0955 2.0930 2.0483 2.3400 1.6475 2.8400 1.1575 -54.50 -1.00 10Y 1.6100 -5.00 2.0500 1.2200 5*10Y 27.00 -1.50
7Y 2.0950 -4.00 2.1290 21294 2.0891 23950 1.7050 29275 1.1675
10Y 2.1550 -4.00 21915 21958 21536 2.4850 1.7825 3.0425 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.1875 -4.00 2.2250 22335 21918 25225 1.8175 3.0850 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 21925 -4.00 2.2300 2.2430 2.2058 2.5400 1.8250 3.1250 1.2150 2y 2.8865 0.0168 2.8697 2.8572 2.8612 2.8890 1.2620 2.8890 0.3100
20Y 2.1925 -4.00 2.2300 2.2464 22132 2.5600 1.8250 3.2450 1.2150 10Y 32028 0.0370 3.1658 3.1572 3.1562 3.2306 20387 3.2306 1.3600
6*9M 5.00 -0.50 5.50 5.84 5.05 12.50 2.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 4.00 -0.75 420 414 343 10.50 1.50 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 7.25 -2.00 9.30 10.03 9.18 23.00 5.00 23.00 -5.50 2y 88.65 3.68 84.97 84.02 84.62 88.65 -5343 88.65 -222.00
2*3Y 4.00 -0.25 450 5.08 499 13.25 3.50 13.25 -1.75 10Y 87.28 8.20 79.08 77.72 75.62 87.28 -24.46 87.28 -76.20
2*4Y 7.75 -0.50 8.65 9.38 9.25 21.75 7.00 23.50 -1.75
2*5Y 11.00 -0.50 12.00 12.54 12.63 27.25 9.75 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 3.75 -0.25 415 430 427 8.50 3.25 11.25 -0.50 IRS 2*10Y | 20.25 -0.50 20.75 21.50 22.75 4250 19.25 62.75 2.75
3*5Y 7.00 -0.25 7.50 7.46 7.64 14.00 575 22.00 -0.50 KTB 2*10Y| 33.00 -2.50 35.50 36.30 38.50 64.30 33.00 82.90 11.80
4*5Y 3.25 0.00 3.35 3.16 337 6.00 2.25 10.75 -0.25 UST 2*10Y| 3163 2.02 29.61 30.00 29.50 98.63 1851 215.00 1851
5*7Y 3.25 0.00 3.35 3.64 4.09 7.75 2.50 14.75 0.25
5410V | 925 0.0 960 1028 1053 1775 725 3075 375
7*10Y 6.00 0.00 6.25 6.64 6.45 10.25 425 16.75 3.00 IRS 6Y 875
10*12Y 3.25 0.00 3.35 378 3.83 450 2.50 7.75 -0.25 06M oDD
10*15Y 3.75 0.00 3.85 473 5.23 6.75 2.50 15.00 -0.75 09M Tenor
10%20Y 3.75 0.00 3.85 5.06 5.96 10.25 3.00 31.00 -11.00 01y [88/8775
1.5Y
BOND 02y [97/9875 7*10Y 06
Tenor Lv. | 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y [03/25
1y 1910 0.00 1.897 1.892 1.844 1.935 1.400 2.625 1.237 04y
1.5Y 1972 -1.80 1.983 1.971 1.925 2113 1517 2.658 1232 05Y
2y 2.000 -2.00 2.009 2.007 1.970 2.230 1577 2.685 1.225 07Y SPRD
3y 2012 -2.90 2.035 2034 2,011 2315 1617 2.710 1.200 10Y
4y 2.120 -3.50 2152 2171 2.129 2.502 1.760 2.805 1232 12Y
5Y 2167 -4.30 2.206 2219 2211 2.602 1.830 2,910 1217 15Y
7Y 2.264 -4.40 2303 2.325 2.328 2.728 2,024 2.996 1.270 20Y
10Y 2.330 -4.50 2.370 2.398 2.409 2.815 2115 3.217 1355 3y CCS 28
20Y 2.250 -4.70 2.295 2.360 2.370 2792 2176 3.365 1430 CRs |2y CCS 265
Lv. HYy| Lv. HYd| Al i |
91d CD 1.68 0.00 KTB 108.47 0.13 108.35 108.48 108.32 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 151 3.00 | LkTB | 12352 045 123.03 | 12357 | 123.00 Hepdg 141 4 33 108 75 136 154 105 0
2 o | 52,240 92l | 12689 39,551 31,648 52,555 63,789 39,117 0,000
(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 -3.00 -1.50 -1.47 -248 -1.42 9.00 -11.20 11.00 -17.75 oK) 22|, 2EQS Y51 AV|E A= 27| slasiy HE ey
1.5Y -5.20 -0.95 -4.69 -4.32 -3.98 240 -15.60 7.00 -19.10
2y -4.75 -1.50 337 -3.98 -4.82 -2.00 -18.30 5.50 -25.15 IRS, M77t 27| 842 A8 SHey.
T T N N T N B7IR%00 oA $T4 STF USLS. e SN B2 YD 90| Bl 27132 s S0l o 18
5Y -1045 0.30 -11.09 -12.55 -16.30 -10.45 -27.25 455 -27.25
7Y -16.90 0.40 1744 -19.53 2391 -16.90 -35.15 -3.75 -37.65 RS, S2| ot ot
10Y -17.50 0.50 -17.85 -20.21 -25.53 -1745 -37.50 -8.20 -38.70 2-4Y P2 AFE 2He|A| HEH 297].
20Y -5.75 0.70 -6.48 -11.33 -15.64 -5.75 -44.45 -1.45 -48.50




