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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 1.7800 0.25 1.7775 1.7753 17671 1.8075 1.4025 25325 1.2875 -59,00 -2.50 1y 12400 -1.50 1.6200 0.8600 1%2Y -3Aoo 0.00
oM 1.8125 0.75 1.8070 1.8079 1.8089 1.8500 1.4425 2.4950 1.2500 -63.00 -3.50 1.5Y 1.2250 -1.50 1.6600 0.9050 2+3Y 2.00 0.50
1y 1.8300 1.00 1.8230 1.8285 1.8380 1.9100 1.4825 2.4700 1.2200 -66.50 -4.00 2Y 1.2100 -1.50 1.6950 0.9200 2*5Y -1.00 0.50
1.5Y 1.8550 2.00 1.8425 1.8545 1.8793 2.0250 1.5400 24825 1.1900 -66.50 -3.50 3y 1.2300 -1.00 1.7550 0.9850 3*4Y -2.50 0.00
2y 1.8750 2.50 1.8595 1.8773 1.9091 21150 1.5875 24975 1.1675 -71.50 -3.25 4y 1.2050 -1.00 1.8000 1.0700 3*5Y -3.00 0.00
3y 1.8950 2.50 1.8825 1.9089 1.9493 22225 1.6600 2.5800 1.1550 -74.00 -3.25 5Y 1.2000 -1.00 1.8500 1.1350 4*5Y -0.50 0.00
4y 1.9200 2.25 1.9100 1.9385 1.9851 2.2950 1.7100 2.6625 1.1575 -70.75 -2.75 7Y 1.2600 -1.00 1.8950 1.2150 5+7Y 6.00 0.00
5Y 1.9400 225 1.9305 1.9629 20136 2.3400 1.7550 27250 1.1575 -59.00 -4.25 10Y 1.4500 -1.00 2.0500 1.3500 5*10Y 25.00 0.00
7Y 1.9675 1.75 1.9620 1.9949 2.0497 23950 1.8075 2.8325 1.1675
10Y 2.0400 3.25 2.0240 2.0585 21149 2.4850 1.8850 29750 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.0700 3.25 2.0540 2.0881 21487 25225 1.9175 3.0275 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.0850 3.25 2.0660 2.0933 2.1559 2.5400 1.9225 3.0725 1.2150 2y 2.8147 -0.0160 2.8307 2.8407 2.8198 29773 1.2620 29773 0.3100
20Y 2.0750 3.25 2.0580 2.0928 21591 2.5600 1.9325 3.1925 1.2150 10Y 3.0590 -0.0027 3.0617 3.0572 3.0399 3.2382 20387 3.2382 1.3600
6*9M 3.25 0.50 2.95 3.26 418 12.50 1.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 175 0.25 1.60 2.06 2.92 10.50 1.25 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 450 1.50 3.65 4388 7.10 23.00 3.00 23.00 -5.50 2y 87.47 29 90.37 90.57 88.28 103.03 -5343 103.03 -207.00
2*3Y 2.00 0.00 2.30 3.16 403 13.25 2.00 13.25 -1.75 10Y 90.70 -0.37 91.07 88.72 87.49 98.82 -24.46 98.82 -76.20
2*4Y 450 -0.25 5.05 6.13 7.60 21.75 450 23.50 -1.75
2*5Y 6.50 -0.25 7.10 8.56 1045 27.25 6.50 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 2.50 -0.25 2.75 2.96 3.58 8.50 2.50 11.25 -0.50 IRS 2*10Y | 16.50 0.75 15.75 16.00 16.00 4250 15.75 62.75 2.75
3*5Y 450 -0.25 4.80 5.40 6.43 14.00 450 22.00 -0.50 KTB 2*10Y| 2120 -1.20 22.40 23.50 22.80 63.50 21.20 82.90 11.80
4*5Y 2.00 0.00 2.05 244 2.85 6.00 2.00 10.75 -0.25 UST 2*10Y| 2443 133 23.10 21.65 22,01 98.11 1851 205.00 1851
5*7Y 2.75 -0.50 3.15 3.20 3.61 7.25 2.50 14.75 0.25
5410V | 1000 100 935 956 1013 17.00 725 3075 375
7*10Y 7.25 1.50 6.20 6.36 6.52 9.75 425 16.75 3.00 IRS 6y 9525/ 955
10*12Y 3.00 0.00 3.00 2.96 3.38 450 2.50 7.75 -0.25 o6M |78 DD
10*15Y 450 0.00 420 348 410 6.75 2.75 15.00 -0.75 09M [81.25 Tenor
10%20Y 3.50 0.00 3.40 342 442 10.25 2.75 31.00 -11.00 01y [8275/83
15Y |85/8525
BOND 02Y [86/86.75/ 87 9*12m 15
Tenor Lv. | 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03Y [8875/89/8925 1*15y 25
1y 1.882 0.10 1.887 1.883 1.874 1.935 1.400 2.385 1.237 04y [915/92 2*3y  02/225
1.5Y 1.930 0.40 1.930 1.926 1932 2113 1523 2.445 1232 05Y [9325/935/9375 3*5y 425
2y 1.940 1.30 1937 1.944 1.961 2.230 1.625 2492 1.225 07Y |96.25/96.75 SPRD [4*5y 02
3y 1.915 0.80 1917 1.943 1976 2315 1707 2.585 1.200 10Y [01/03/04 5410y 09/ 9.25
4y 2.002 1.10 2.003 2.036 2.089 2.502 1.830 2767 1232 12Y
5Y 2.002 1.00 2,010 2.055 2125 2.602 1.905 2.830 1217 15Y
7Y 2.086 0.60 2.099 2.146 2.227 2.728 2.080 2.996 1.270 20Y
10Y 2152 0.10 2.169 2217 2.299 2.815 2.151 3.148 1355
20Y 2116 0.40 2127 2167 2.250 2792 2112 3.327 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.70 0.00 KTB 108.88 -0.04 108.90 108.92 108.85 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 150 1.00 | ktB | 12548 -0.02 125.50 125.55 12539 PEEE] 139 74 70 69 41 144 64 9% 70
2 o | 55,220 2|2 | 33,065 22,155 11,016 40,542 21,720 25,459 27,815
(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 -5.20 0.90 -6.44 -5.40 -3.55 9.00 -11.20 11.00 -17.75 B ey
1.5Y -7.50 1.60 -8.77 -7.17 -5.30 240 -15.60 7.00 -19.10 ZEQE YT LX|H7| BT} 00X = 7tL0 Q=00 Oj= 2 ot Opzt.
2y -6.50 1.20 -7.77 -6.69 -5.20 -2.00 -18.30 5.50 -25.15
T B o
5Y -6.20 1.25 -7.97 -9.16 -11.15 -6.20 -27.25 455 -27.25
7Y -11.85 115 -13.68 -15.12 1777 -11.85 -35.15 -4.70 -37.65 CRSE M 72F 58 Ot
10Y -11.20 3.15 -14.46 -15.85 -18.40 -11.20 -37.50 -8.20 -38.70
20Y -4.10 2.85 -6.94 742 -9.06 -4.10 -36.00 -1.45 -48.50




