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57t 71EY 2019-10-18
mws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 13575 -1.25 1.4015 14496 14309 1.9125 1.3575 1.9125 1.2875 -61,75 175 1y oA7100 0.00 14550 0.3900 1%2Y -1&50 1.00
oM 1.3450 -1.50 1.3655 1.3896 1.3693 1.9125 1.2925 1.9125 1.2500 -70.50 2.00 1.5Y 0.6050 0.50 1.3950 1.0400 2+3Y -2.50 1.00
1y 1.3275 -1.75 1.3370 1.3469 1.3226 1.9200 1.2225 1.9200 1.2200 -76.00 2.25 2y 0.5250 1.00 1.3750 1.0900 2*5Y -3.00 2.00
1.5Y 1.3100 -1.50 1.3015 1.2908 1.2597 1.9775 1.1350 2.0250 1.1350 -78.75 2.25 3y 0.5000 2.00 14100 0.0450 3*4Y 0.00 0.00
2y 1.2850 -1.25 1.2655 1.2461 1.2080 2.0450 1.0700 2.1150 1.0700 -79.00 2.00 4y 0.5000 2.00 1.4600 0.0350 3*5Y -0.50 1.00
3y 1.2875 -0.25 1.2495 1.2190 1.1715 2.1400 1.0150 22225 1.0150 -79.50 2.75 5Y 0.4950 3.00 1.5300 0.0150 4*5Y -0.50 1.00
4y 1.2900 0.00 1.2470 1.2093 1.1555 2.2050 0.9875 2.2950 0.9875 -73.25 175 7Y 0.5650 3.00 1.5750 0.0750 5+7Y 7.00 0.00
5Y 1.2900 0.25 1.2455 1.2004 1.1448 2.2575 0.9775 2.3400 0.9775 -59.75 175 10Y 0.7300 3.00 1.7800 0.2550 5*10Y 2350 0.00
7Y 1.2975 1.25 1.2440 1.1921 1.1389 23125 0.9725 2.3950 0.9725
10Y 1.3275 1.25 1.2720 1.2180 1.1641 2.3850 0.9925 2.4850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.3450 1.50 1.2870 1.2323 1.1812 24250 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.3350 1.50 1.2770 1.2226 1.1684 24525 0.9925 2.5400 0.9925 2y 1.5777 -0.0161 1.5938 1.5814 1.6180 29773 1.3841 29773 0.5500
20Y 1.2575 1.50 1.1995 1.1451 1.0971 24825 0.9125 2.5600 0.9125 10Y 1.7529 -0.0017 1.7546 1.7441 1.7738 3.2382 1.4607 3.2382 1.3600
6*9M -1.25 -0.25 -3.60 -6.00 -6.16 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -1.75 -0.25 -2.85 -4.28 -4.68 6.25 -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 -4.25 0.50 -7.15 -10.08 -11.46 17.50 -15.50 23.00 -15.50 2y 21.57 -161 23.18 26.44 32.30 103.03 7.91 103.03 -109.00
2*3Y 0.25 1.00 -1.60 271 -3.65 10.50 -5.50 13.25 -5.50 10Y 16.09 -1.37 17.46 2171 26.38 98.82 3.89 98.82 -26.00
2*4Y 0.50 1.25 -1.85 -3.69 -5.25 17.75 -8.25 22.50 -8.25
2*5Y 0.50 1.50 -2.00 -4.58 -6.32 22.75 -10.00 33.25 -10.00 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 0.25 0.25 -0.25 -0.98 -1.60 7.25 -3.25 11.25 -3.25 IRS 2*10Y | 4.5 2.50 175 -0.50 -1.00 35.50 -9.50 62.25 -9.50
3*5Y 0.25 0.50 -0.40 -1.86 -2.66 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 23.00 1.20 21.80 21.00 21.50 61.50 410 79.20 410
4*5Y 0.00 0.25 -0.15 -0.89 -1.06 5.25 -2.25 10.75 -2.25 UST 2*10Y| 1752 144 16.08 16.27 15.58 44.94 -23.40 177.00 -23.40
5*7Y 0.75 1.00 -0.15 -0.82 -0.59 5.75 -1.75 14.75 -1.75
s)10v | 375 100 265 176 193 1275 050 3025 050
7*10Y 3.00 0.00 2.80 2.59 2.52 7.50 175 15.50 175 IRS
10*12Y 175 0.25 1.50 143 171 4.00 1.25 6.75 -0.25 06M [36.25/36 COE
10*15Y 0.75 0.25 0.50 0.46 043 6.75 -0.25 11.25 -0.75 09M  [3575/355 Tenor
10%20Y -7.00 0.25 -7.25 -7.29 -6.70 10.25 -8.00 16.75 -11.00 o1y
15Y |31.75/3225
BOND 02y  [295/29.75/ 285 5<10y 03
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 29.5 1.5*2y -25
1y 1.305 0.20 1.295 1.309 1.260 1.918 1136 1.935 1.136 04y  [29/2925/285
1.5Y 1350 0.80 1327 1327 1272 2.049 1122 2113 1122 05Y
2y 1362 0.00 1.325 1314 1.259 2.140 1.089 2.230 1.089 07Y SPRD
3y 1375 -0.50 1328 1.297 1.224 2.225 0.092 2315 0.092 10Y
4y 1.460 0.40 1410 1374 1.302 2412 1127 2.502 1.127 12Y
5Y 1462 0.70 1.408 1.361 1.294 2522 1122 2.602 1122 15Y
7Y 1559 1.00 1.506 1.447 1355 2.646 1.163 2.728 1.163 20Y
10Y 1592 1.20 1539 1472 1371 2.752 1.170 2.815 1.170
20Y 1.585 3.00 1.524 1.458 1351 2732 1.146 2792 1.146 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.36 0.00 KTB 11047 0.00 110.50 10.52 11042 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 -1.00 | kB | 131.26 -0.12 13147 | 13156 | 131.23 Hepsg 195 A 4 191 99 120 73 80 74
2 o 76,587 92l | -33860 80,447 37,414 54,720 27,342 31,835 21,610
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | lv. | Ml | 5MA | 20MA | GOMA | IVMax | 1VMin | 3YMax | 3YMin
1y 2.25 -1.95 416 3.81 6.30 12.25 -9.65 12.25 -17.75 Zax) 22|, 22| 9E7| S A2 9TE 22| AL EAl o3 X|&
1.5Y -4.00 -2.30 -2.55 -3.58 -1.19 4.05 -10.60 4.05 -19.10 7|2 AAAZD HY AE HEMO| AT 512
2y -7.70 -1.25 -5.97 -6.80 -5.06 -0.25 -12.75 -0.25 -25.15
3y -8.75 0.25 -7.85 -7.77 -5.28 92.30 -12.20 92.30 -19.50 RS, 32| 2% r = AE|Ey
4y -17.00 -0.40 -16.26 -16.45 -14.64 -4.50 -20.95 -145 -30.35 7l 7te BHOE o olE B A b Al Sxlol
5Y 17.20 045 1627 716,09 1495 320 2675 225 2725 |72e SHo2 oe| ou RYE/AM ~HED A2 Fdot SHY
7Y -26.15 0.25 -26.22 -25.51 -21.61 -7.85 -34.75 -7.50 -37.65 3Y o|st Lzt 1 9n1 10Y H|E 29
10Y -26.45 0.05 -26.66 -2543 -20.71 -7.50 -36.70 -7.50 -38.70
20Y -32.75 -1.50 -3243 -31.28 -25.38 175 -34.45 175 -48.50 CRS, 22| A% ot




