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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 14575 -1.00 1.4595 14236 14994 1.9125 1.3750 1.9125 1.2875 -70,00 1.50 1y ersoo -1.00 14550 0.3900 1%2Y -2&00 0.50
oM 1.4100 -1.75 1.4120 1.3636 14358 1.9125 1.2925 1.9125 1.2500 -82.00 2.25 1.5Y 0.5300 -0.50 1.3950 1.0400 2*3Y -9.00 0.00
1y 1.3800 -2.50 1.3790 1.3200 1.3862 1.9200 1.2225 1.9200 1.2200 -91.00 2.25 2y 0.4000 -0.50 1.3750 1.0900 2*5Y -13.50 0.00
1.5Y 1.3500 -2.75 1.3420 1.2578 13212 2.0250 1.1350 2.0250 1.1350 -97.75 3.00 3y 0.3100 -0.50 1.4100 0.0450 3*4Y -2.50 0.00
2y 1.3100 -2.75 1.2945 1.2034 1.2663 2.1150 1.0700 2.1150 1.0700 -99.25 3.50 4y 0.2850 -0.50 1.4600 0.0350 3*5Y -4.50 0.00
3y 1.2875 -3.50 1.2660 1.1634 1.2257 22225 1.0150 22225 1.0150 -100.50 4.00 5Y 0.2650 -0.50 1.5300 0.0150 4*5Y -2.00 0.00
4y 1.2775 -4.00 1.2525 1.1470 1.2077 2.2900 0.9875 2.2950 0.9875 -92.00 450 7Y 0.3500 -0.50 1.5750 0.0750 5%7Y 8.50 0.00
5Y 1.2700 450 1.2415 1.1338 1.1965 23350 0.9775 2.3400 0.9775 -77.75 475 10Y 0.5250 -0.50 1.7900 0.2550 5+10Y 26.00 0.00
7Y 1.2700 -5.00 1.2380 11273 1.1930 23825 0.9725 2.3950 0.9725
10Y 1.3025 -5.25 1.2680 1.1521 1.2219 24475 0.9925 24850 0.9925 U.S. TREASURY (= AAY 7|F FH|)
12Y 13175 -5.25 1.2830 1.1708 1.2412 24875 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.3075 -5.00 1.2710 1.1543 1.2298 2.5075 0.9925 2.5400 0.9925 2y 1.7331 -0.0324 1.7655 1.7979 1.7152 29773 14319 29773 0.5400
20Y 1.2300 -5.25 1.1955 1.0786 1.1765 2.5300 0.9125 2.5650 0.9125 10Y 1.8032 -0.0436 1.8468 1.8986 17734 3.2382 1.4607 3.2382 1.3600
6*9M -4.75 -0.75 -4.75 -6.00 -6.36 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -3.00 -0.75 -3.30 -4.36 -4.95 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -7.00 -0.25 -8.45 -11.66 -11.99 20.50 -15.50 23.00 -15.50 2y 17331 132.96 4035 49.89 4162 17331 17.69 17331 -117.20
2*3Y -2.25 -0.75 -2.85 -4.00 -4.06 10.75 -5.50 13.25 -5.50 10Y 180.32 149.64 30.68 49.66 37.14 180.32 8.95 180.32 -29.70
2*4Y -3.25 -1.25 -4.20 -5.64 -5.86 18.00 -8.25 23.50 -8.25
2*5Y -4.00 -1.75 -5.30 -6.96 -6.98 22.75 -10.00 34.00 -10.00 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y -1.00 -0.50 -1.35 -1.64 -1.80 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -0.75 -2.50 175 -4.75 -4.75 35.75 -9.50 62.75 -9.50
3*5Y -1.75 -1.00 -2.45 -2.96 -2.92 12.50 -5.25 22.00 -5.25 KTB 2*10Y|  0.00 -17.80 17.80 10.30 1030 63.50 0.00 82.90 0.00
4*5Y -0.75 -0.50 -1.10 -133 112 5.25 -2.25 10.75 -2.25 UST 2*10Y| 701 112 8.13 10.07 5.82 54.43 -23.40 177.00 -23.40
5*7Y 0.00 -0.50 -0.35 -0.65 -0.35 6.25 -1.75 14.75 -175
5410v | 325 -0.75 265 184 2554 14.00 050 3025 050
7*10Y 3.25 -0.25 3.00 249 2.90 7.75 175 16.00 175 IRS
10*12Y 1.50 0.00 1.50 1.86 1.93 450 1.50 6.75 -0.25 06M  [455 COE
10*15Y 0.50 0.25 0.30 0.21 0.78 6.75 -0.25 12.00 -0.75 09M Tenor
10%20Y -7.25 0.00 -7.25 -7.35 -4.55 10.25 -8.00 24.00 -11.00 0ly |3875
1.5Y
BOND 02y 10720y -7.25
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 9*12y 03
1y 0.000 -131.80 1.292 1.220 1312 1.918 1136 1.935 1.136 04y
1.5Y 0.000 -137.50 1329 1.244 1316 2113 1122 2113 1122 05Y 265
2y 0.000 -136.20 1315 1.239 1.304 2212 1.089 2.230 1.089 07Y SPRD
3y 0.000 -134.50 1.285 1215 1.263 2.308 0.092 2315 0.092 10y [33
4y 0.000 -145.40 1374 1.276 1.329 2486 1127 2.502 1.127 12Y
5Y 0.000 -144.00 1352 1.270 1323 2592 1122 2,602 1.122 15Y
7Y 0.000 -151.30 1417 1312 1379 2711 1.163 2.728 1.163 20Y
10Y 0.000 -154.00 1437 1.326 1.393 2.815 1.170 2.815 1.170
20Y 0.000 -145.70 1.342 1.298 1.388 2.790 1.146 2792 1.146 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.54 0.00 KTB 110.69 0.22 110.67 110.74 110.62 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 152 0.00 | kB | 13246 0.61 13228 | 13268 | 13212 Hepsg 118 7 -15 133 0 0 101 79 57
2 o | 35,269 912l | -13711 36,640 0,000 0,000 43,350 18,538 15,076
(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 138.00 129.30 34.56 16.06 9.65 138.00 -9.65 138.00 -17.75 2O 2o, S X|HSE 2oto| OFMAMA MBI A HBtoz Za| &2t opt
1.5Y 135.00 134.75 27.86 7.60 2.70 135.00 -10.60 135.00 -19.10
2y 131.00 13345 24.27 2.68 -1.56 131.00 -12.75 131.00 -25.15 RS, ® 77+ 22| o2 A Eey.
o I MW o | o | ow | L o0 [ i s T HIS7} 2O & A1z Hol4H wRol okt sigele &3e
5Y 127.00 139.50 16.03 -7.28 -10.44 127.00 -27.25 127.00 -27.25
7Y 127.00 146.30 1044 -11.96 -16.31 127.00 -34.75 127.00 -37.65 CRS, ® 72+ 32| 38
10Y 130.25 148.75 11.88 -10.75 -14.74 130.25 -37.50 130.25 -38.70
20Y 123.00 140.45 12.23 -1545 -18.81 123.00 -28.85 123.00 -48.50




