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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 13700 125 1.3850 14443 14291 1.9125 13575 1.9125 1.2875 -62,25 -0.50 1y oA7200 1.00 14550 0.3900 1%2Y -16Aoo 2.50
oM 13600 150 13600 1.3866 13683 1.9125 1.2925 1.9125 1.2500 ~70.00 0.50 1.5Y 0.6300 2.50 1.3950 1.0400 2*3Y -1.50 1.00
1y 13425 150 13370 1.3453 13219 1.9200 1.2225 1.9200 1.2200 ~75.00 1.00 2y 0.5600 3.50 1.3750 1.0900 2*5Y 0.50 350
1.5Y 13300 2.00 13115 1.2914 1.2597 1.9775 11350 2.0250 1.1350 -77.25 1.50 3y 0.5450 450 1.4100 0.0450 3%4Y 1.00 1.00
2y 13100 2.50 1.2810 1.2483 1.2085 2.0450 1.0700 2.1150 1.0700 -77.50 1.50 4y 0.5550 5.50 1.4600 0.0350 3+*5Y 2.00 2.50
3y 13175 3.00 1.2720 1.2229 11725 2.1400 1.0150 2.2225 1.0150 -77.50 2.00 5Y 0.5650 7.00 1.5300 0.0150 4*5Y 1.00 1.50
4y 13300 4.00 1.2730 1.2145 11570 2.2050 0.9875 2.2950 0.9875 -72.00 1.25 7Y 0.6350 7.00 1.5750 0.0750 5+7Y 7.00 0.00
5Y 13400 5.00 1.2740 1.2069 11466 2.2575 0.9775 2.3400 0.9775 -59.00 0.75 10Y 0.8000 7.00 1.7800 0.2550 5+10Y 2350 0.00
7Y 1.3550 575 1.2765 1.1998 1.1409 23125 0.9725 2.3950 0.9725
10y 13900 6.25 13060 1.2261 11661 2.3850 0.9925 24850 0.9925 u.s. TREASURY (3= ALY 7|F M)
12Y 14075 6.25 13220 1.2405 11831 24250 1.0125 2.5225 1.0125 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.4000 6.50 13125 1.2309 11703 24525 0.9925 2.5400 0.9925 2y 1.6189 0.0412 1.5777 1.5938 1.5814 29773 13841 29773 0.5500
20Y 13250 6.75 1.2355 1.1535 1.0983 24825 0.9125 2.5600 0.9125 10Y 1.8047 0.0518 1.7529 1.7546 1.7441 3.2382 14607 3.2382 13600
6*9M -1.00 0.25 -2.50 576 -6.08 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M -175 0.00 230 -4.14 -4.64 575 -7.00 10.50 -7.00 Tenor Lv. HQUH| T-1 T-2 T-3 1¥Max | 1Y Min | 3YMax | 3Y Min
172y 325 1.00 -5.60 -9.70 -11.34 17.50 -15.50 23.00 -15.50 2y 2319 162 2157 2318 2644 103.03 791 103.03 -109.00
273Y 0.75 0.50 -0.90 254 -3.60 10.50 -5.50 13.25 -5.50 10Y 1357 252 16.09 17.46 2171 98.82 3.89 98.82 -26.00
2*4Y 2.00 150 -0.80 -338 515 17.75 -8.25 22.00 -8.25
2*5Y 3.00 2550 -0.70 -4.14 -6.19 2275 -10.00 3250 -10.00 Lv. Y| T-1 T-2 T-3 1V Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 125 1.00 0.10 -0.84 -1.55 7.25 325 11.00 325 IRS 2*10Y |  8.00 3.75 4.25 175 -0.50 35.50 -9.50 61.50 -9.50
3*5Y 225 2.00 0.20 -1.60 -2.59 12.50 -5.25 2150 -5.25 KTB 2*10Y| 2820 5.20 23.00 21.80 21.00 61.50 410 78.20 410
4*5Y 1.00 1.00 0.10 -0.76 -1.04 5.25 225 10.50 225 UST 2*10Y| 1858 1.06 17.52 16.08 1627 4462 -2340 176.00 -2340
5+7Y 150 0.75 0.25 071 -057 575 -175 1475 175
5+10¥ 5.00 125 320 193 195 1275 050 3025 050
7*10Y 350 050 2.95 264 252 750 175 15.50 175 IRS
10*12Y 175 0.00 1.60 144 1.70 4.00 125 6.75 -0.25 06M |36/36.25 Sl
10*15Y 1.00 0.25 0.65 048 042 6.75 -0.25 11.25 -0.75 09M  |3475 Tenor
10%20Y -6.50 0.50 -7.05 -7.26 -6.78 10.25 -8.00 16.75 -11.00 01y |[33/34
1.5y |31.25
BOND 02Y [28.25/29.25 1*2y -04
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 31.75 2*10y 4.5
1y 1322 170 1301 1308 1.260 1918 1136 1.935 1136 04y
1.5Y 1375 2550 1.340 1326 1272 2,049 1122 2113 1122 05y |30
2y 1387 2550 1345 1315 1.260 2.140 1.089 2.230 1.089 07y SPRD
3y 1412 370 1354 1301 1.226 2225 0.092 2315 0.092 10v
4y 1.509 490 1439 1378 1.305 2412 1127 2.502 1127 12Y
5Y 1.520 5.80 1441 1367 1.297 2522 1122 2,602 1122 15Y
7Y 1627 6.80 1541 1456 1.359 2,646 1163 2728 1163 20Y
10Y 1.669 7.70 1576 1.482 1375 2752 1170 2.815 1170
20Y 1.661 7.60 1563 1.468 1356 2732 1.146 2792 1.146 e
Lv. H| Lv. HYd| Al i |
91d CD 1.36 0.00 KTB 11031 -0.16 11047 110.49 11031 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.25 1.00 | LkTB | 13040 -0.86 131.25 | 13131 | 13040 Hepsg 9% 71 -99 195 191 99 120 73 80
2 o | 35,375 99l | 41212 76,587 80,447 37,414 54,720 27,342 31,835
(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 2.05 -0.20 3.58 3.70 6.23 12.25 -9.65 12.25 -17.75 2K 22|, 23 9|0l FRYME OjE ZAo| 22| AL
1.5Y -4.50 -0.50 281 -349 -1.28 4.05 -10.60 4.05 -19.10
2y -7.70 0.00 -6.36 -6.68 -5.16 -0.25 -12.75 -0.25 -25.15 ~ -
3y 945 -0.70 -8.24 777 535 92.30 -12.20 92.30 -19.50 Iﬁs:;:rm 8¢l ¢ :}7 7= iEl&%’; P
2y ~17.90 20.90 16,64 716.36 14.76 450 2095 145 3035 SEAR 2SS 200 =HUS0| BSEI0 oM GO,
5Y -18.00 -0.80 -16.70 -16.01 -15.07 -3.20 -26.75 -2.25 -27.25
7Y -27.20 -1.05 -2643 -25.58 -21.79 7.85 -34.75 7.50 -37.65 CRS, @ 72 32| &5 Ot
10y -27.90 -145 -26.96 -25.61 -20.94 -7.50 -36.70 -7.50 -38.70
20Y -33.60 -0.85 -3271 -3148 -25.73 175 -3445 175 -48.50




