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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 1.8965 1.8538 1.8010 1.9050 1.4050 23625 1.2875 -72,00 0.25 1y 1A1400 0.00 1.6200 0.8800 1%2Y -3Aoo 0.00
oM 1.8800 -0.25 1.8815 1.8593 1.8314 1.9125 1.4450 23625 1.2500 -74.00 0.75 1.5Y 1.1000 0.00 1.6600 0.9050 2*3Y 0.00 -1.00
1y 1.8600 -0.25 1.8625 1.8600 1.8527 1.9200 1.4850 23675 1.2200 -70.75 1.25 2y 1.1100 0.00 1.6950 0.9200 2*5Y -5.50 -0.50
1.5Y 1.8400 -0.75 1.8490 1.8626 1.8831 2.0250 1.5425 23975 1.1900 -67.25 0.50 3y 1.1100 -1.00 1.7550 0.9850 3*4Y -2.00 0.50
2y 1.8175 -1.25 1.8315 1.8596 1.9039 2.1150 1.5950 24350 1.1675 -69.00 1.00 4y 1.0900 -0.50 1.8000 1.0700 3*5Y -5.50 0.50
3y 1.7825 -1.50 1.8020 1.8550 1.9297 22225 1.6700 2.5200 1.1550 -72.25 1.50 5Y 1.0550 -0.50 1.8500 1.0400 4*5Y -3.50 0.00
4y 1.7800 -1.50 1.7995 1.8644 1.9566 2.2950 17175 2.6075 1.1575 -64.50 1.50 7Y 1.1450 -0.50 1.8950 1.0950 5+7Y 9.00 0.00
5Y 1.7775 -2.00 1.8030 1.8746 1.9795 2.3400 1.7600 2.6700 1.1575 -51.50 1.50 10Y 1.3250 -0.50 2.0500 1.2600 5+10Y 27.00 0.00
7Y 1.7900 -2.00 1.8170 1.8945 20091 23950 1.7900 27775 1.1675
10Y 1.8400 -2.00 1.8710 1.9511 20711 24850 1.8400 2.9050 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 1.8625 -2.00 1.8920 1.9764 2.1010 25225 1.8625 2.9575 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.8700 -2.00 1.8985 1.9833 2.1065 2.5400 1.8650 3.0100 1.2150 2y 2.6460 -0.0498 2.6958 2.7413 2.7579 29773 1.2620 29773 0.3100
20Y 1.8425 -2.00 1.8765 1.9705 2.1043 2.5600 1.8425 3.1300 1.2150 10Y 28187 -0.0369 2.8556 28917 29135 3.2382 20387 3.2382 1.3600
6*9M -1.50 0.00 -1.50 0.55 3.05 12.50 -1.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -2.00 0.00 -1.90 0.07 213 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 -4.25 -1.00 -3.10 -0.04 5.12 23.00 -4.25 23.00 -5.50 2y 81.10 378 84.88 90.03 91.29 103.03 -5343 103.03 -196.50
273Y -3.50 -0.25 -2.95 -046 2.58 13.25 -3.50 13.25 -3.50 10Y 84.87 -049 85.36 89.17 89.35 98.82 -24.46 98.82 -72.20
2*4Y 375 -0.25 -3.20 048 5.27 21.75 375 23.50 375
2*5Y -4.00 -0.75 -2.85 1.50 7.57 27.25 -4.00 34.00 -4.00 Lv. HYH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y -0.25 0.00 -0.25 0.94 2.69 8.50 075 11.25 075 IRS 2*10Y | 225 -0.75 3.00 3.25 575 42.50 2.00 62.75 2.00
3*5Y -0.50 -0.50 0.10 1.96 4.98 14.00 -1.00 22.00 -1.00 KTB 2*10Y| 13.50 -2.00 1550 15.90 17.50 63.50 12.00 82.90 11.80
4*5Y -0.25 -0.50 035 1.03 2.30 6.00 -0.50 10.75 -0.50 UST 2+10Y| 17.27 1.29 1598 15.04 1556 94.21 8.46 205.00 8.46
5+7Y 125 0.00 1.40 1.9 2.95 7.25 0.00 14.75 0.00
510V | 625 0.0 680 765 9.16 1625 4.00 3075 375
7*10Y 5.00 0.00 5.40 5.66 6.20 9.50 4.00 16.75 3.00 IRS
10*12Y 2.25 0.00 2.10 2.53 2.99 450 2.00 7.75 -0.25 06M oD
10*15Y 3.00 0.00 275 321 3.54 6.75 2.00 15.00 -0.75 09M Tenor
10%20Y 0.25 0.00 0.55 1.94 3.32 10.25 0.25 31.00 -11.00 01y |86
15y [84
BOND 02y [825 2*5y  -35
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |7825/79.25 3*7y 075
1y 1.812 -1.50 1.831 1.864 1.880 1.935 1.400 2.368 1.237 04y 7512y 75
1.5Y 1.859 -1.00 1.868 1.902 1932 2113 1523 2415 1232 05y |79
2y 1.835 -1.20 1.842 1.894 1.950 2.230 1627 2.460 1.225 07y |79 SPRD
3y 1.785 -0.70 1788 1.862 1.947 2315 1720 2.540 1.200 10Y
4y 1.870 -2.50 1.894 1.946 2,048 2.502 1.840 2.705 1232 12Y
5Y 1.852 -3.30 1.888 1.945 2,073 2.602 1.852 2767 1217 15Y
7Y 1.946 -2.50 1.969 2022 2.165 2728 1938 2,945 1.270 20Y [84.75
10y 1970 -3.20 2.000 2073 2.230 2815 1.970 3.097 1355
20Y 1.950 -2.10 1971 2,035 2.184 2792 1.940 3.270 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.90 0.00 KTB 109.32 0.07 109.29 109.36 109.22 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 174 -2.00 | kB | 127.24 034 127.08 | 12730 | 126.92 Hepdg 78 22 56 9% 91 112 83 90
2 o | 18,615 o8l | 5556 13,059 20,223 40,615 25,005 25,141 19,867
(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 4.80 1.25 3.19 -039 272 9.00 -11.20 9.00 -17.75 2ok 2o stek
TSY L2 02 -1.94 -3.93 492 240 -15.60 375 -19.10 MM E BQHTI BHF 3UMBL ZHE BUD, AT FIFN ANME FI17t S AL MO L.
2y -175 -0.05 -1.09 -348 459 -0.25 -18.30 1.80 -25.15
3y -0.25 -0.80 136 -067 -174 2.55 -13.50 475 -19.50 RSE M7z 812t 72 Zajey,
4y -9.00 1.00 -9.49 -8.17 -9.18 -4.50 -25.00 2.00 -30.35
5Y -7.45 1.30 -8.54 -7.07 -9.32 -3.20 -27.25 455 -27.25
7Y -15.60 0.50 -15.16 -12.78 -15.55 7.85 -35.15 -4.70 -37.65 CRSE 30| FZHOfM ot
10Y -13.00 1.20 -12.88 -12.23 -15.84 -7.50 -37.50 -7.50 -38.70
20Y -10.75 0.10 -9.47 -6.46 -7.95 175 -36.00 175 -48.50




