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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 1.8500 -0.25 1.8520 1.8529 1.8601 1.9125 1.4500 21225 1.2875 -47,50 0.75 1y 13450 0.50 1.6200 0.9900 1%2Y -1&50 -1.50
oM 1.8375 -0.25 1.8380 1.8451 1.8545 1.9125 1.5000 2.1125 1.2500 -53.75 1.50 1.5Y 1.2500 0.50 1.6600 0.9900 2*3Y -2.50 -0.50
1y 1.8200 -0.25 1.8205 1.8303 1.8436 1.9200 15500 2.1000 1.2200 -60.00 -0.25 2y 1.1600 -1.00 1.6950 1.0000 2*5Y -6.50 -1.00
1.5Y 1.7875 -1.00 1.7950 18126 1.8313 2.0250 16175 2.1125 1.1900 -59.50 -0.25 3y 1.1350 -1.50 1.7550 1.0550 3*4Y -2.00 -0.50
2y 1.7600 -0.75 1.7640 1.7853 1.8114 2.1150 1.6650 2.1350 11675 -60.50 -1.00 4y 1.1150 -2.00 1.8000 1.0850 3*5Y -4.00 -0.50
3y 1.7300 -1.25 1.7365 1.7590 1.7916 22225 1.6975 2.2225 1.1550 -61.75 -0.50 5Y 1.0950 -2.00 1.8500 1.0400 4*5Y -2.00 0.00
4y 1.7200 -1.00 1.7245 17523 1.7909 2.2950 1.6900 2.2950 11575 -54.50 0.00 7Y 1.1750 -2.00 1.8950 1.0950 5+7Y 8.00 0.00
5Y 17125 -1.50 1.7190 1.7509 1.7930 2.3400 1.6825 2.3450 11575 -45.50 0.00 10Y 1.3100 -2.00 2.0500 1.2600 5+10Y 21.50 0.00
7Y 1.7200 -2.00 17315 17616 1.8064 23950 1.7000 24525 1.1675
10y 1.7650 -2.00 1.7760 1.8086 1.8565 24850 17525 2.5950 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 1.7900 -2.00 1.8020 1.8356 1.8816 25225 1.7750 2.6450 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.8025 -2.00 1.8145 1.8484 1.8930 2.5400 1.7950 2.7050 1.2150 2y 2.5203 0.0165 2.5038 2.5367 2.5120 29773 14271 29773 0.3900
20Y 1.7900 -2.00 1.8020 1.8246 1.8665 2.5600 1.7500 2.8725 1.2150 10Y 2.6662 0.0108 2.6554 2.7030 2.6859 3.2382 2.2200 3.2382 1.3600
6*9M -1.25 0.00 -1.40 078 -0.56 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M -1.75 0.00 -1.75 -1.49 -1.09 10.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y -6.00 -0.50 -5.65 -4.50 322 23.00 -6.75 23.00 -6.75 2y 70.93 175 69.18 71.67 70.20 103.03 -5343 103.03 -177.50
273Y -3.00 -0.50 275 263 -1.98 13.25 -4.25 13.25 -4.25 10Y 70.12 258 67.54 71.30 70.59 98.82 -24.13 98.82 -63.50
2*4Y -4.00 -0.25 -3.95 -3.30 -2.05 21.75 475 23.50 475
2*5Y -4.75 -0.75 -4.50 -3.44 -1.84 27.25 -5.50 34,00 -5.50 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y -1.00 0.25 -1.20 -0.68 -0.07 8.50 -1.25 11.25 -1.25 IRS 2*10Y |  0.50 -1.25 #VALUE! 175 175 42.50 -0.25 62.75 -0.25
3*5Y -175 -0.25 -1.75 -0.81 0.14 14.00 -2.25 22.00 -2.25 KTB 2*10Y| 1540 -140 16.80 17.00 17.00 63.50 8.50 82.90 8.50
4*5Y 075 -0.50 -0.55 -0.14 0.21 6.00 -1.00 10.75 -1.00 UST 2+10Y| 1459 -0.57 15.16 16.63 17.39 85.87 8.46 191.00 8.46
5+7Y 0.75 -0.50 1.25 1.08 134 7.25 0.00 14.75 0.00
5*10Y 5.25 -0.50 5.70 578 635 1625 4.00 3075 375
7*10Y 4.50 0.00 445 4.70 5.02 9.50 4.00 16.75 3.00 IRS
10*12Y 2.50 0.00 2.60 2.70 2,51 450 2.00 7.75 -0.25 06M oD
10*15Y 375 0.00 3.85 3.98 3.64 6.75 2.00 13.00 -0.75 09M Tenor
10%20Y 2.50 0.00 2.60 1.60 1.00 10.25 -1.50 28.25 -11.00 o1y
1.5Y
BOND 02y 2y*3y -2.75
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 735 3y*4y -1.5
1y 1.820 -0.10 1.818 1.820 1.828 1.935 1.509 2.130 1.237 04y
1.5Y 1.824 -0.30 1.826 1.831 1.856 2113 1.648 2.145 1232 05y |7125
2y 1811 -0.10 1.810 1.823 1.849 2.230 1737 2.230 1.225 07Y SPRD
3y 1.780 -0.70 1788 1.802 1.823 2315 1777 2315 1.200 10Y
4y 1.845 -1.10 1.852 1.870 1.898 2.502 1.837 2.502 1232 12Y
5Y 1.842 -1.30 1.851 1.873 1.897 2.602 1.825 2,602 1217 15Y  [805
7Y 1.946 -140 1.954 1.980 1.988 2728 1913 2728 1.270 20Y
10y 1.965 -1.50 1971 1.992 2,011 2815 1.923 2815 1355 3yces 13.5
20Y 2,017 -2.30 2.026 2,048 2,021 2792 1910 3.015 1430 CRs |4yces 12
Lv. HYy| Lv. HYd| Al i |
91d CD 1.86 0.00 KTB 109.33 0.04 109.33 109.36 109.32 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.77 1.00 | kB | 127.38 0.20 12739 | 12747 | 12732 Hepdg 53 7 46 82 52 60 115 70
ERCH 11,905 94 & -985 12,890 23,504 24,255 18,215 35731 28,175
(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 0.00 -0.15 0.23 1.04 152 6.75 -11.20 9.00 -17.75 2% 22|, 0] 2040} x| 7l 9l 50 QI ZEM| kDt S 22| o
1.5Y -3.65 -0.70 -3.08 -1.86 -251 040 -15.60 240 -19.10
2y -5.10 -0.65 -4.60 373 379 -0.25 -18.30 -0.25 -25.15 IRS, 22| {77 842 Hu By
3y -5.00 -0.55 -5.13 -4.33 318 2.55 -13.50 475 -19.50
4y -12.50 0.10 -12.79 -11.80 -10.66 -4.50 -25.00 2.00 -30.35 .
5Y 12,95 020 1318 1223 1043 320 2725 455 2725 CRS, 1YZ HMeleh 20 2l 5h
7Y -22.60 -0.60 -22.27 -21.82 -18.21 -7.85 -35.15 -4.70 -37.65
10Y -20.00 -0.50 -19.50 -18.33 -15.41 -7.50 -37.50 -7.50 -38.70
20Y -22.70 0.30 -22.42 -22.35 -15.45 175 -29.60 175 -48.50




