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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 1.7750 -0.25 1.7770 17711 1.7641 1.8075 14025 2.5450 1.2875 -63,50 150 1y 1A1900 0.50 1.6200 0.8600 1%2Y -3Aoo -0.50
oM 1.8075 -0.50 1.8115 1.8023 1.8064 1.8500 14425 2.5025 1.2500 -67.25 1.00 1.5Y 1.1750 0.00 1.6600 0.9050 2*3Y 2.00 -0.50
1y 1.8250 -1.00 1.8330 1.8230 1.8358 1.9100 1.4825 24725 1.2200 -70.50 1.00 2y 1.1600 0.00 1.6950 0.9200 2*5Y 1.50 -1.00
1.5Y 1.8475 -1.00 1.8545 1.8514 1.8782 2.0250 1.5400 24825 1.1900 7150 0.25 3y 1.1800 -0.50 1.7550 0.9850 3%4Y -2.00 -0.50
2y 1.8650 -1.00 1.8695 1.8760 1.9083 2.1150 1.5875 24975 11675 -76.50 -0.25 4y 1.1600 -1.00 1.8000 1.0700 3+*5Y -0.50 -0.50
3y 1.8950 -0.75 1.8950 1.9103 1.9498 2.2225 1.6600 2.5800 11550 -77.25 -0.25 5Y 1.1750 -1.00 1.8500 11350 4*5Y 1.50 0.00
4y 1.9250 -0.75 1.9245 1.9409 1.9864 2.2950 1.7100 2.6625 11575 -74.50 -0.25 7Y 1.2350 -1.00 1.8950 1.2150 5+7Y 6.00 0.00
5Y 1.9475 -0.75 1.9475 1.9669 2.0158 2.3400 1.7550 2.7250 11575 -62.00 -0.25 10Y 1.4250 -1.00 2.0500 13450 5+10Y 25.00 0.00
7Y 1.9800 -0.75 1.9800 2.0000 2.0527 2.3950 1.8075 2.8325 11675
10y 2.0450 -0.75 2.0460 2.0641 2.1180 24850 1.8850 2.9750 12125 u.Ss. TREASURY (3= ALY 7|F M)
12Y 2.0750 -0.75 2.0760 20933 21523 2.5225 19175 3.0275 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.0850 -0.25 2.0810 2.0963 2.159 2.5400 1.9225 3.0725 1.2150 2y 2.8118 0.0000 2.8118 2.8079 2.7872 29773 1.2620 29773 0.3100
20Y 2.0800 -0.25 2.0760 2.0988 2.1638 2.5600 1.9325 3.1925 1.2150 10Y 3.0637 0.0000 3.0637 3.0637 3.0692 3.2382 2.0387 3.2382 13600
6*9M 3.25 -0.25 345 3.11 423 12.50 1.25 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 1.75 -0.50 2.15 2.08 2.94 10.50 1.25 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y 4.00 0.00 3.65 5.30 7.26 23.00 3.25 23.00 -5.50 2y 86.48 03 86.18 86.09 84.22 103.03 -5343 103.03 -207.00
273Y 3.00 0.25 2.55 343 415 13.25 2.00 13.25 -175 10Y 85.87 0.50 85.37 85.87 87.22 98.82 -24.46 98.82 -76.20
2*4Y 6.00 0.25 5.50 6.49 7.80 21.75 5.00 23.50 -175
2*5Y 8.25 0.25 7.80 9.09 10.74 27.25 7.25 34.00 -1.75 Lv. Y| T-1 T-2 T-3 1V Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 3.00 0.00 2.95 3.06 3.65 8.50 275 11.25 -0.50 IRS 2*10Y | 18.00 0.25 17.75 17.50 17.00 42.50 17.00 62.75 275
3*5Y 5.25 0.00 5.25 5.66 6.59 14.00 5.00 22.00 -0.50 KTB 2*10Y| 25.80 -0.20 26.00 25.80 25.20 63.50 25.20 82.90 11.80
4*5Y 2.25 0.00 2.30 2.60 2.94 6.00 2.25 10.75 -0.25 UST 2#10Y| 2519 0.00 25.19 25.58 28.20 98.63 1851 205.00 1851
5+7Y 3.25 0.00 3.25 331 3.69 7.75 2.50 1475 0.25
5+10¥ 975 0.00 985 973 1023 1725 725 3075 375
7*10Y 6.50 0.00 6.60 6.41 6.53 9.75 4.25 16.75 3.00 IRS
10*12Y 3.00 0.00 3.00 291 343 450 2.50 7.75 -0.25 06M |77.25/775 Sl
10*15Y 4.00 0.50 3.50 321 4.14 6.75 2.50 15.00 -0.75 09M Tenor
10%20Y 3.50 0.50 3.00 346 458 10.25 275 31.00 -11.00 o1y |83
15Y |865/86.75/87
BOND 02Y |895/8975 3%y 10.75
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y 10*15y 04
1y 1.894 -0.20 1.892 1.882 1.866 1.935 1.400 2.385 1.237 04y
1.5Y 1934 -0.40 1934 1.924 1.926 2113 1523 2445 1232 o5y |17
2y 1.947 -0.30 1.948 1.945 1.957 2.230 1.625 2492 1.225 07y SPRD
3y 1935 -1.20 1.941 1.946 1976 2315 1.707 2585 1.200 10v
4y 2.025 -1.20 2.036 2,039 2.089 2502 1.830 2767 1.232 12Y
5Y 2.070 2.00 2.053 2,064 2132 2.602 1.905 2.830 1217 15Y
7Y 2133 -0.70 2137 2157 2.236 2728 2.083 2.996 1.270 20Y
10y 2.205 -0.50 2.207 2.229 2.308 2815 2.160 3.148 1355 Sy 17
20Y 2.165 -0.20 2.168 2178 2.258 2792 2128 3327 1430 @
Lv. H| Lv. HYd| Al i |
91d CD 1.70 0.00 KTB 108.78 0.04 108.75 108.78 108.74 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 152 1.00 | LkTB | 124.93 0.05 12498 | 12502 | 124.90 Hepsg 64 71 -32 % 70 52 109 922 82
2 o | 21,720 9@l | -3739 25,459 27,815 13,700 28,378 35,130 49,355
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | sl | SVA | 20MA | 6OMA | 1Y¥Max | 1vMin | 3YMax | 3VMin
1y -6.90 -0.80 -5.86 -5.94 -2.98 9.00 -11.20 11.00 -17.75 ErnEERES
5N =865 060 7.9 -7:30 -4.78 240 -1560 7.00 -1910 TESIE T2 FUMBTE LA 20 0 FH2AE A% AXY A F2 MY SYL A Iolhs2 M 2RY
2y -8.20 -0.70 -7.83 691 -4.85 -2.00 -18.30 5.50 -25.15 obzt.
3y -4.00 045 -4.64 -3.62 -2.65 0.30 -13.50 4.80 -19.50
4y -10.00 045 -11.19 -9.82 -10.30 -6.70 -25.00 2.00 -30.35 N
5Y 1225 275 1059 975 1162 7.95 2725 455 2725 RS= M2t o2 ot
7Y -15.30 -0.05 -15.72 -15.75 -18.38 -13.95 -35.15 -4.70 -37.65 CH|RE 2H PR HEIL B3iE| D, BI|NK|E A% AH O,
10y -16.00 -0.25 -16.14 -16.49 -19.00 -14.20 -37.50 -8.20 -38.70
20Y -8.50 -0.05 918 -7.93 -945 -5.20 -38.00 -145 -48.50 CRSLE 3UEE| sl2tsiH 7|2 Zainfzt.




