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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 14525 0.25 14555 1.4643 14371 1.9125 13750 1.9125 1.2875 -67,75 3.50 1y 0A6650 450 1.4550 0.3900 1*2Y -2050 0.00
oM 13875 0.50 13850 1.3995 13737 1.9125 1.2925 1.9125 1.2500 7350 3.25 1.5Y 0.5450 450 13950 1.0400 2*3Y -5.50 1.50
1Y 13425 1.00 13350 13538 13259 1.9200 1.2225 1.9200 1.2200 77.25 3.00 2y 0.4600 450 13750 1.0900 2*5Y -10.50 3.50
1.5Y 1.2800 1.25 1.2700 1.2948 1.2616 1.9775 11350 2.0250 11350 -80.00 450 3y 0.4050 6.00 1.4100 0.0450 34y -2.00 150
2y 1.2325 1.50 1.2210 1.2476 1.2089 2.0450 1.0700 2.1150 1.0700 -81.50 6.00 ay 0.3850 7.50 1.4600 0.0350 3*5Y -5.00 2.00
3y 1.2050 1.50 1.1900 1.2181 11715 2.1400 1.0150 2.2225 1.0150 -84.25 6.25 5Y 0.3550 .00 1.5300 0.0150 4*5y -3.00 0.50
4y 1.2000 1.50 11795 1.2061 11551 2.2050 0.9875 2.2950 0.9875 7675 6.00 7Y 04250 .00 1.5750 0.0750 5+7Y 7.00 0.00
5Y 11975 175 11725 1.1956 1.1442 2.2575 0.9775 2.3400 0.9775 -63.00 6.00 10Y 0.5900 .00 1.7800 0.2550 5+10Y 23.50 0.00
7Y 11925 2.00 11635 1.1869 11385 23125 0.9725 2.3950 0.9725
10Y 1.2200 2.00 1.1895 1.2128 1.1647 2.3850 0.9925 24850 0.9925 u.Ss. TREASURY (32 99 7|F MYH|)
12y 1.2325 2.00 1.2020 1.2269 11821 24250 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.2225 2.00 1.1920 12176 1.1696 24525 0.9925 2.5400 0.9925 2y 1.5934 0.0000 1.5934 1.5403 1.4636 29773 13841 29773 0.5400
20Y 1.1450 2.00 11145 1.1401 11015 24825 0.9125 2.5600 0.9125 10Y 17318 0.0000 17318 16725 1.5863 3.2382 14607 3.2382 1.3600
6*9M -6.50 0.25 -7.05 -6.48 -6.34 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB 3= 99 7|F MU
9*12M -4.50 050 -5.00 -4.58 478 6.25 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
172y -11.00 050 -11.40 -10.61 -11.70 18.25 -15.50 23.00 -15.50 2y 3034 0 3034 2533 18.86 103.03 791 103.03 -117.20
2*3Y 275 0.00 -3.10 295 374 10.50 -5.50 13.25 -5.50 10Y 2478 0.10 24.68 21.25 1643 98.82 3.89 98.82 -29.70
2*4Y 325 0.00 415 -415 538 17.75 -8.25 22550 -8.25
2*5Y -3.50 0.25 -4.85 -5.20 647 2275 -10.00 33.25 -10.00 Lv. HYUH| T1 T-2 T3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y -0.50 0.00 -1.05 -1.20 -1.64 7.25 325 11.25 325 IRS 2*10Y | -125 050 -1.75 -3.25 -4.75 35.50 -9.50 62.25 -9.50
3*5Y -0.75 0.25 -1.75 225 273 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 1940 -0.10 19.50 17.30 14.70 61.50 410 79.50 410
4*5Y 025 0.25 -0.70 -1.05 -1.09 5.25 225 10.75 225 UST 2*10Y| 1384 0.00 13.84 13.22 1227 4569 -2340 177.00 -2340
5+7Y -0.50 0.25 -0.90 -0.87 -057 6.25 -175 14.75 175
5+10¥ 225 025 170 171 205 14.00 050 30.25 050
7*10Y 275 0.00 2.60 259 263 775 175 15.50 175 IRS
10*12Y 125 0.00 125 141 174 4.00 125 6.75 -0.25 06M COE
10*15Y 0.25 0.00 0.25 0.49 0.49 6.75 -0.25 11.25 -0.75 09M Tenor
10*20Y -7.50 0.00 -7.50 -7.26 633 10.25 -8.00 16.75 -11.00 o1y
15Y 2775
BOND 02y 4*Sy -0.5
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 5+7y -05
1y 1293 -0.20 1.291 1313 1.262 1918 1136 1.935 1136 04y %7y -01
1.5Y 1312 0.60 1.299 1334 1272 2.049 1122 2113 1122 05Y |195/1975 6*7y 00
2y 1.290 0.00 1.283 1317 1.259 2.140 1.089 2.230 1.089 07Y SPRD | 1%2y -10.75/-11
3y 1.280 050 1270 1.293 1222 2225 0.092 2315 0.092 10Y 510y 02 /225
4y 1.360 050 1341 1372 1.298 2412 1127 2502 1127 12v
5Y 1356 0.90 1331 1356 1.290 2522 1122 2,602 1122 15Y
7Y 1454 0.40 1426 1435 1349 2,646 1163 2728 1163 20Y
10Y 1484 -0.10 1455 1.455 1364 2752 1170 2.815 1170
20Y 1467 0.00 1445 1434 1344 2732 1.146 2792 1.146 e
Lv. H| Lv. Hd| Al i |
91d CD 1.55 0.00 KTB 110.84 -0.04 110.82 110.86 110.78 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 152 -3.00 | kB | 13253 -0.01 13215 | 13253 | 13215 Hepsg 73 7 80 74 0 73 79 104
2 o | 27,342 9@ | 4493 31,835 21,610 0,000 33,445 22,665 33,670
(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 4.95 1.20 436 408 637 12.25 -9.65 12.25 -17.75 2K 22|, &BE 22| ALME 0|0|7HK] Rotn B3t opz
1.5Y -3.20 0.65 292 -391 -1.03 405 -10.60 4.05 -19.10 109 2E9 YSD K7} 0j47F QOE Hoz =o|,
2y 575 1.50 -6.24 -6.96 496 -0.25 -1275 -0.25 -25.15
3y -7.50 1.00 -8.00 744 -5.08 92.30 -12.20 92.30 -19.50 RS, H 27F 23] Al 7|8 AEEY
4y -16.00 1.00 -16.17 -16.58 -14.26 -4.50 -20.95 -145 -30.35 A S Do T B2 Do S K| B E (o RS ALCHE O 2 OFSH @i
5Y 1585 085 1581 216,00 1457 320 2675 225 2725 S SASI A HE Folot LYFEIA A=A, Ro= SHHOR ot 25
7Y -26.15 1.60 -26.25 2478 -21.02 7.85 -34.75 7.50 -37.65 A7t =RE 3218 M2 ots =2
10Y -26.40 2.10 2651 -24.26 -19.91 -7.50 -36.70 -7.50 -38.70
20Y -32.20 2.00 -33.05 -29.40 2427 175 -3445 175 -48.50 CRS, ® 27t 22| Az




