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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 1.8950 -0.25 1.8915 1.8418 1.7961 1.9050 1.4050 2.3850 1.2875 -74,50 -2.00 1y 1A1150 -2.50 1.6200 0.8800 1%2Y voo -0.50
oM 1.8800 -0.25 1.8775 1.8523 1.8289 1.9125 14425 2.3850 1.2500 -74.00 -1.75 1.5Y 1.1050 -3.00 1.6600 0.9050 2*3Y 1.00 0.00
1y 1.8600 -0.50 1.8605 1.8573 1.8521 1.9200 14825 23925 1.2200 -71.25 -1.50 2y 1.1150 -3.00 1.6950 0.9200 2*5Y -4.50 0.00
1.5Y 1.8450 -1.25 1.8485 1.8636 1.8849 2.0250 1.5400 24225 1.1900 -67.25 -1.00 3y 1.1250 -3.00 1.7550 0.9850 3*4Y -2.00 0.00
2y 1.8275 -1.50 1.8300 1.8639 1.9076 2.1150 1.5875 24625 1.1675 -69.00 -1.00 4y 1.1050 -3.00 1.8000 1.0700 3*5Y -5.50 0.00
3y 1.7975 -2.00 1.8030 1.8649 1.9364 22225 1.6600 2.5600 1.1550 -72.75 -0.50 5Y 1.0700 -3.00 1.8500 1.0400 4*5Y -3.50 0.00
4y 1.7950 -2.00 1.7995 18774 1.9649 2.2950 1.7100 2.6350 1.1575 -65.25 0.75 7Y 1.1550 -2.50 1.8950 1.0950 5+7Y 8.50 0.50
5Y 1.7975 -2.50 1.8055 1.8899 1.9890 2.3400 1.7550 2.6925 1.1575 -52.50 1.50 10Y 1.3350 -2.50 2.0500 1.2600 5+10Y 26.50 0.50
7Y 1.8075 -3.25 1.8180 1.9118 20195 23950 1.7975 2.7850 1.1675
10Y 1.8600 -4.00 1.8710 1.9700 20822 24850 1.8425 2.9150 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 1.8800 -4.00 1.8910 1.9960 21127 25225 1.8625 2.9675 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.8875 -3.75 1.8960 2.0025 21183 2.5400 1.8650 3.0175 1.2150 2y 2.7413 -0.0166 2.7579 2.7785 2.7620 29773 1.2620 29773 0.3100
20Y 1.8625 -4.75 1.8795 1.9920 21173 2.5600 1.8525 3.1375 1.2150 10Y 28917 -0.0218 29135 2.9145 2.8785 3.2382 20387 3.2382 1.3600
6*9M -1.50 0.00 -1.40 1.05 3.28 12.50 -1.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -2.00 -0.25 -1.70 0.50 233 10.50 -2.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y -3.25 -1.00 -3.05 0.66 5.55 23.00 -4.00 23.00 -5.50 2y 90.03 -1.26 91.29 9345 92.00 103.03 -5343 103.03 -199.20
273Y -3.00 -0.50 270 0.10 2.88 13.25 -3.25 13.25 -3.25 10Y 89.17 -0.18 89.35 90.75 89.65 98.82 -24.46 98.82 -72.20
2*4Y -3.25 -0.50 -3.05 135 573 21.75 -3.50 23.50 -3.50
2*5Y -3.00 -1.00 -245 260 814 27.25 -3.00 34,00 -3.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y -0.25 0.00 035 1.25 2.85 8.50 075 11.25 075 IRS 2*10Y | 3.25 -2.50 575 5.50 3.50 42.50 2.00 62.75 2.00
3*5Y 0.00 -0.50 0.25 2.50 5.26 14.00 -1.00 22.00 -1.00 KTB 2*10Y| 15.90 -1.60 17.50 16.30 14.00 63.50 12.00 82.90 11.80
4*5Y 0.25 -0.50 0.60 1.25 240 6.00 -0.50 10.75 -0.50 UST 2+10Y| 15.04 -0.52 1556 13.60 11.65 95.16 8.46 205.00 8.46
5+7Y 1.00 -0.75 1.25 2.19 3.05 7.25 0.00 14.75 0.00
5410V | 625 -L50 655 801 933 1625 4.00 3075 375
7*10Y 5.25 -0.75 530 5.83 6.27 9.50 4.00 16.75 3.00 IRS
10*12Y 2.00 0.00 2.00 2.60 3.05 450 2.00 7.75 -0.25 06M  [89.75 GEE
10*15Y 275 0.25 2.50 3.25 361 6.75 2.00 15.00 -0.75 09M Tenor
10%20Y 0.25 -0.75 0.85 2.20 3.51 10.25 0.25 31.00 -11.00 o1y
1.5Y
o2y |83 710V 275
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y 805 547Y 01
1y 1.837 -0.30 1.841 1.871 1.882 1.935 1.400 2370 1.237 04y 5%9Y 05
1.5Y 1.874 0.00 1.873 1.909 1935 2113 1523 2435 1232 05Y 5<10Y 07 /06
2y 1.841 -0.40 1.845 1.905 1.954 2.230 1625 2482 1.225 07Y SPRD
3y 1777 -1.50 1.792 1.877 1.955 2315 1712 2.567 1.200 10Y
4y 1.892 -2.30 1.894 1.961 2.058 2.502 1.830 2732 1232 12Y
5Y 1.885 -3.00 1.892 1.963 2.084 2.602 1.874 2792 1217 15Y  [89.75
7Y 1.964 -240 1.963 2.040 2177 2728 1938 2.960 1.270 20Y
10y 2.000 -2.00 1.997 2.095 2.244 2815 1977 3.106 1355
20Y 1970 -1.50 1.968 2.056 2198 2792 1.940 3.287 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.90 0.00 KTB 109.19 0.04 109.13 109.19 109.13 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 175 0.00 | kTB | 126.86 0.20 12651 | 12692 | 12651 Hepsg 9% 71 5 91 112 83 90 156 219
2 o | 20,223 2 gl | -20392 40,615 25,005 25,141 19,867 42,505 60,201
(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 2.30 -0.20 197 -1.39 -297 9.00 -11.20 9.00 -17.75 2%y, 22| 5t HE ZaHEY.
1.5Y -2.90 -1.25 241 -4.53 -5.01 240 -15.60 375 -19.10
2y -135 -1.10 -1.54 411 -4.69 -0.25 -18.30 1.80 -25.15 IRS, ® 77t 23| ot
& T o0 T om0 | ses | sa0 | o | ast 200 | 200 | 30 B4 SEHO1 S S A7} g0l EEAY A% ol
5Y -8.75 0.50 -8.63 -7.30 -9.53 -3.20 -27.25 455 -27.25
7Y -15.65 -0.85 -14.54 -12.80 -15.75 7.85 -35.15 -4.70 -37.65 CRS, ® 72 32| 3}
10Y -14.00 -2.00 -12.62 -12.49 -16.15 -7.50 -37.50 -7.50 -38.70 REIt F O RS E0l= 2&
20Y -10.75 -3.25 -8.81 -6.38 -8.06 175 -36.00 175 -48.50




