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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 1.7825 0.25 1.7945 1.7816 1.7508 1.8075 1.3950 26175 1.2875 -53,25 -0.50 1y 12950 -2.00 1.6200 0.8200 1%2Y -1vo0 1.00
oM 1.8100 -0.25 1.8290 1.8326 1.7989 1.8500 14150 2.6000 1.2500 -63.25 -0.25 1.5Y 1.2300 -2.00 1.6600 0.8750 2+3Y -2.50 -1.00
1y 1.8275 -1.50 1.8610 1.8719 1.8313 1.9100 14375 2.5900 1.2200 -69.50 1.00 2Y 1.1950 -1.00 1.6950 0.9450 2*5Y 450 -1.50
1.5V 1.8625 -1.75 1.9010 1.9284 1.8819 2.0250 14775 25975 1.1900 -75.50 0.25 3y 1.1700 -2.00 1.7550 0.9850 3*4Y 0.50 -0.50
2Y 1.8900 -2.00 1.9345 1.9670 1.9159 21150 1.5100 26125 1.1675 -78.00 -0.25 4y 1.1750 -2.50 1.8000 1.0700 3*5Y 7.00 -0.50
3y 1.9250 -2.25 1.9735 20124 1.9625 22225 1.5675 2.6625 1.1550 -74.25 0.25 5Y 1.2400 -2.50 1.8500 1.1150 4*5Y 6.50 0.00
4y 1.9550 -2.25 2.0055 2.0515 2.0030 2.2950 16175 27275 1.1575 -71.50 0.25 7Y 1.3050 -2.50 1.8950 1.1400 5+7Y 6.50 0.00
5Y 1.9825 -2.75 2.0370 2.0835 2.0358 2.3400 1.6600 27875 1.1575 -58.75 0.50 10Y 1.4950 -2.50 2.0500 1.2450 5*10Y 25.50 0.00
7Y 2.0200 -2.75 2.0745 21193 20764 23950 1.7050 2.8875 1.1675
10Y 2.0825 -3.00 2.1405 21843 21416 2.4850 1.7825 3.0200 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.1100 -3.00 2.1680 22179 21785 25225 1.8175 3.0650 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.1100 -3.00 2.1685 22234 21898 2.5400 1.8250 3.1050 1.2150 2y 2.8105 -0.0405 2.3510 2.8431 2.8833 29124 1.2620 29124 0.3100
20Y 21175 -3.00 2.1745 2.2260 2.1960 2.5600 1.8250 3.2250 1.2150 10Y 3.0788 -0.0422 31210 31031 3.1700 3.2306 20387 3.2306 1.3600
6*9M 2.75 -0.50 3.45 5.10 4381 12.50 2.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 1.75 -1.25 3.20 393 3.25 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 6.25 -0.50 7.35 9.51 845 23.00 5.00 23.00 -5.50 2y 82.55 -3.85 86.40 85.31 90.13 94.22 -5343 94.22 -210.20
2*3Y 3.50 -0.25 3.90 454 466 13.25 3.25 13.25 -1.75 10Y 82.68 2.22 84.90 80.11 86.30 88.41 -24.46 88.41 -76.20
2*4Y 6.50 -0.25 7.10 845 871 21.75 6.50 23.50 -1.75
2*5Y 9.25 -0.75 10.25 11.65 11.99 27.25 9.25 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 3.00 0.00 3.20 3.91 4.05 8.50 3.00 11.25 -0.50 IRS 2*10Y | 19.25 -1.00 20.25 20.75 21.00 4250 19.25 62.75 2.75
3*5Y 575 -0.50 6.35 711 7.33 14.00 575 22.00 -0.50 KTB 2*10Y| 2670 -1.80 28.50 31.20 32.50 63.50 26.70 82.90 11.80
4*5Y 2.75 -0.50 3.15 3.20 3.28 6.00 2.25 10.75 -0.25 UST 2*10Y| 2683 -0.17 27.00 26.00 28.67 98.63 1851 213.00 1851
5*7Y 3.75 0.00 3.75 3.58 4.06 7.75 2.50 14.75 0.25
5410V | 1000 -0.25 1035 1008 1058 1725 725 3075 375
7*10Y 6.25 -0.25 6.60 6.50 6.52 9.75 425 16.75 3.00 IRS 9Y 06
10*12Y 2.75 0.00 2.75 3.36 3.69 450 2.50 7.75 -0.25 06M oDD
10*15Y 2.75 0.00 2.80 3.91 4383 6.75 2.50 15.00 -0.75 09M Tenor
10%20Y 3.50 0.00 3.40 418 5.44 10.25 3.00 31.00 -11.00 o1y
157 [875
BOND 02y [89.75 2*3Y 04 /375
Tenor Lv. | 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03Y [945/94/915/91 3*10Y 155
1y 1914 0.00 1.899 1.895 1.847 1.935 1.400 2.550 1.237 04y |94 9*10Y 02
1.5Y 1.955 -0.10 1.946 1.970 1921 2113 1523 2575 1232 05y [00/99.75
2y 1.985 -0.20 1.987 2.007 1.963 2.230 1587 2.607 1.225 07Y SPRD
3y 1970 -1.70 1.991 2,025 1.997 2315 1.630 2.650 1.200 10y [07/08
4y 2,052 -2.00 2.087 2143 2113 2.502 1775 2767 1.232 12Y
5Y 2.080 -2.20 2125 2.189 2.185 2.602 1.847 2.862 1217 15Y
7Y 2181 -1.90 2.224 2.291 2.299 2.728 2,024 2.996 1.270 20Y
10Y 2.252 -2.00 2.295 2363 2377 2.815 2115 3.158 1355
20Y 2.202 -1.30 2.242 2312 2333 2792 2176 3.340 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.70 0.00 KTB 108.66 0.02 108.63 108.73 108.60 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 152 -2.00 | kB | 12437 0.17 124.22 124.67 124.22 Halsg 165 A 16 149 127 84 55 102 110
2 o | 62,515 2|2 | 9270 53,245 37,035 16,952 16,040 24,536 31,650
(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 -8.65 -1.50 -3.78 -2.34 -1.58 9.00 -11.20 11.00 -17.75 Znxf 22| a2t opzt
TSY =2 RL6S 450 415 387 2:40 -15.60 7.00 -19.10 OI25A| B0 E 2 SAlE %M S 20N HAS TES ZHS Ho|C & 4t ZHZS 23 5 E2|0 Op2.
2y -9.50 -1.80 -5.27 -4.00 -4.68 -2.00 -18.30 5.50 -25.15
3y -4.50 -0.55 -1.77 -1.25 -3.47 0.30 -13.50 4.80 -19.50 IRS KT A 24 B2, 7z Sajey,
4y -9.70 -0.25 -8.15 -9.14 -1097 -6.70 -25.00 2.00 -30.35 oy Ser0| A4g S ataialoi A Ko7t Biat
5Y 975 2055 878 -10.60 1488 7.95 2725 455 2725 ELSEHE QU SOl AHEn FIHe starotet @M Mozt ot
7Y -16.10 -0.85 -14.95 -17.21 -22.26 -13.95 -35.15 -4.00 -37.65
10Y -16.95 -1.00 -1545 -17.88 -23.57 -14.20 -37.50 -8.20 -38.70 CRS= 7t st2f otz
20Y -8.45 -1.70 -6.79 -8.61 -13.73 -5.50 -41.95 -1.45 -48.50




