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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 1.7875 -0.25 1.7910 1.7690 1.7464 1.7925 1.3900 26225 1.2875 -43,75 175 1y 13700 -0.50 1.6200 0.8050 1%2Y -1250 -1.50
oM 1.8200 -2.00 1.8410 1.8263 1.7966 1.8500 1.4100 26150 1.2500 -60.75 1.25 1.5Y 1.2900 -1.00 1.6600 0.8600 2+3Y -2.00 -1.00
1y 1.8575 -2.25 1.8825 1.8675 1.8308 1.9100 14350 2.6075 1.2200 -68.75 0.00 2Y 1.2450 -2.00 1.6950 0.9250 2*5Y 4.00 -3.50
1.5Y 1.8975 -2.25 1.9325 1.9276 1.8850 2.0250 1.4700 26325 1.1900 -74.00 -0.25 3y 1.2250 -3.00 1.7550 0.9850 3*4Y 1.00 -1.50
2y 1.9325 -2.00 1.9695 1.9668 1.9216 2.1150 1.5000 26575 1.1675 -76.50 -1.50 4y 1.2350 -4.50 1.8000 1.0700 3*5Y 6.00 -2.50
3y 1.9650 -2.75 20115 2.0159 1.9709 22225 1.5550 27175 1.1550 -7475 -2.50 5Y 1.2850 -5.50 1.8500 1.0800 4*5Y 5.00 -1.00
4y 2.0000 -3.00 20510 2.0583 20133 2.2950 1.6050 2.7800 1.1575 -7175 -2.75 7Y 1.3500 -5.50 1.8950 1.1050 5+7Y 6.50 0.00
5Y 20325 -3.00 2.0840 2.0899 20468 2.3400 1.6475 2.8350 1.1575 -59.00 -450 10Y 1.5400 -7.00 2.0500 1.2200 5*10Y 25.50 -1.50
7Y 20675 -2.75 21175 21258 20876 23950 1.7050 2.9200 1.1675
10Y 2.1300 -2.50 21795 21916 21521 2.4850 1.7825 3.0325 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.1625 -2.50 22125 2.2290 21902 25225 1.8175 3.0750 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.1650 -2.75 22170 2.2380 22038 2.5400 1.8250 3.1175 1.2150 2y 2.8783 -0.0082 2.8865 2.8697 2.8572 2.8890 1.2620 2.8890 0.3100
20Y 2.1650 -2.75 2.2170 2.2410 22110 2.5600 1.8250 3.2375 1.2150 10Y 31811 -0.0217 3.2028 3.1658 3.1572 3.2306 20387 3.2306 1.3600
6*9M 3.25 -1.75 5.00 573 5.02 12.50 2.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 3.75 -0.25 415 413 3.42 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 7.50 0.25 8.70 9.93 9.08 23.00 5.00 23.00 -5.50 2y 90.83 218 88.65 84.97 84.02 90.83 -5343 90.83 -220.70
2*3Y 3.25 -0.75 420 491 493 13.25 3.25 13.25 -1.75 10Y 8841 113 87.28 79.08 7772 88.41 -24.46 88.41 -76.20
2*4Y 6.75 -1.00 8.15 9.15 9.17 21.75 6.75 23.50 -1.75
2*5Y 10.00 -1.00 1145 1231 12,53 27.25 9.75 34.00 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 3.50 -0.25 3.95 424 424 8.50 3.25 11.25 -0.50 IRS 2*10Y | 19.75 -0.50 20.25 20.75 21.50 4250 19.25 62.75 2.75
3*5Y 6.75 -0.25 7.25 7.40 7.60 14.00 575 22.00 -0.50 KTB 2*10Y| 3270 -0.30 33.00 35.50 36.30 63.50 32.70 82.90 11.80
4*5Y 3.25 0.00 3.30 3.16 3.35 6.00 2.25 10.75 -0.25 UST 2*10Y| 3028 -1.35 31.63 29.61 30.00 98.63 1851 215.00 1851
5*7Y 3.50 0.25 3.35 3.59 408 7.75 2.50 14.75 0.25
s)10v | 975 050 955 1018 1053 1750 725 3075 375
7*10Y 6.25 0.25 6.20 6.59 6.45 10.25 425 16.75 3.00 IRS
10*12Y 3.25 0.00 3.30 374 3.81 450 2.50 7.75 -0.25 06M (84 DD
10*15Y 3.50 -0.25 3.75 4.64 5.18 6.75 2.50 15.00 -0.75 09M [885 Tenor
10%20Y 3.50 -0.25 3.75 494 5.89 10.25 3.00 31.00 -11.00 o1y [87.25
1.5Y
BOND 02Y [9525/93/945
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y  [9825
1y 1.875 -3.50 1.897 1.892 1.845 1.935 1.400 2.625 1.237 04y
1.5Y 1.941 -3.10 1977 1.971 1.925 2113 1517 2.658 1232 05y [05/65
2y 1970 -3.00 2.004 2.006 1.970 2.230 1577 2.685 1.225 07Y SPRD
3y 1977 -3.50 2.026 2031 2,010 2315 1617 2.710 1.200 10Y
4y 2,084 -3.60 2.140 2.165 2127 2.502 1.760 2.805 1.232 12Y
5Y 2127 -4.00 2192 2213 2.208 2.602 1.830 2,910 1217 15Y
7Y 2.228 -3.60 2.289 2318 2.324 2.728 2,024 2.996 1.270 20Y
10Y 2.297 -3.30 2.356 2391 2.405 2.815 2115 3.205 1.355 1y CCS 36
20Y 2.225 -2.50 2.280 2.349 2.364 2792 2176 3.356 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.69 1.00 KTB 108.57 0.10 10843 108.57 108.38 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 150 -1.00 | ktB | 123.85 033 12340 | 12395 | 12327 Hepsg 110 7 31 141 108 75 136 154 105
2 o | 31,650 o2 | -20,590 52,240 39,551 31,648 52,555 63,789 39,117
(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 -1.75 1.25 -145 -244 -1.44 9.00 -11.20 11.00 -17.75 2axf 22, 3te 22| 1.50% 52 Foz 22| st or.
1.5Y -4.35 0.85 -441 -4.30 -4.01 240 -15.60 7.00 -19.10 AZ A7IRIE S MEIEOZ 119 22| Q1A 7JHs 0| HF LD HI
2y -3.75 1.00 -3.49 -3.91 -4.80 -2.00 -18.30 5.50 -25.15
3y -1.20 0.75 -1.45 -153 -3.88 -0.25 -13.50 4.80 -19.50 Slmanl S| 2a M A7 e
4y -8.40 0.60 -8.86 -10.68 -11.37 -7.55 -25.00 2.00 -30.35 is;ttllrof'al;’foﬂ ;7 '3 :'LLMA;" ab Jlmoal o S ol mal slat
5Y 2945 1.00 1078 1230 1612 2945 2725 455 2725 g =8 A BIEok B Selt SUNT 7IFFE SEM SAO 20 2. F2| S
7Y -16.05 0.85 -17.19 -19.26 -23.69 -16.05 -35.15 -3.75 -37.65 HIE 7|2A7I0 H2)
10Y -16.70 0.80 -17.69 -19.96 -25.26 -16.70 -37.50 -8.20 -38.70
20Y -6.00 -0.25 -6.28 -10.85 -15.34 -5.75 -44.45 -145 -48.50 CRSE 22| slat ozt




