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57t 71EY 2019-10-23
mws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.3625 0.25 1.3640 14333 14257 1.9125 1.3575 1.9125 1.2875 -62,50 -2.50 1y oA7000 -2.50 1.4550 0.3900 1%2Y -16Aoo -0.50
oM 1.3475 0.00 1.3520 1.3804 1.3661 1.9125 1.2925 1.9125 1.2500 -69.00 -2.75 1.5Y 0.6100 -3.00 1.3950 1.0650 2+3Y -3.00 -1.50
1y 1.3250 0.00 1.3330 1.3413 1.3204 1.9200 1.2225 1.9200 1.2200 -73.25 -2.75 2Y 0.5400 -3.00 1.3750 1.1200 2*5Y -3.00 -3.00
1.5V 1.3000 -0.25 1.3135 1.2909 1.2593 1.9775 1.1350 2.0250 1.1350 -76.50 -4.00 3y 0.5100 -4.50 14100 0.0450 3*4Y 0.00 -1.00
2Y 1.2725 -0.25 1.2880 1.2499 1.2087 2.0450 1.0700 21150 1.0700 -77.50 -450 4y 0.5100 -5.50 1.4600 0.0350 3*5Y 0.00 -1.50
3y 1.2750 -0.50 1.2900 1.2279 1.1739 2.1400 1.0150 22225 1.0150 -78.25 -450 5Y 0.5100 -6.00 1.5300 0.0150 4*5Y 0.00 -0.50
4y 1.2850 -1.00 1.2980 1.2224 1.1594 2.2050 0.9875 2.2950 0.9875 -7175 -3.50 7Y 0.5800 -6.00 1.5750 0.0750 5+7Y 7.00 0.00
5Y 1.2925 -1.50 1.3035 12174 1.1495 22575 0.9775 2.3400 0.9775 -59.50 -3.75 10Y 0.7450 -6.00 1.7800 0.2550 5*10Y 2350 0.00
7Y 1.2975 -2.50 13115 12124 1.1442 23125 0.9725 2.3950 0.9725
10Y 1.3400 -2.25 1.3470 1.2405 1.1695 2.3850 0.9925 2.4850 0.9925 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.3575 -2.25 1.3640 1.2551 1.1865 2.4250 1.0125 25225 1.0125 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.3525 -2.25 1.3565 1.2458 1.1736 24525 0.9925 2.5400 0.9925 2y 1.5750 -0.0276 1.6026 1.6189 1.5777 29773 1.3841 29773 0.5500
20Y 1.2800 -2.00 1.2810 1.1688 1.1003 24825 0.9125 2.5600 0.9125 10Y 1.7688 0.0018 1.7670 1.8047 1.7529 3.2382 14607 3.2382 1.3600
6*9M -1.50 -0.25 -1.20 -5.29 -5.95 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -2.25 0.00 -1.90 -391 -4.58 5.75 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
172y -5.25 -0.25 -4.50 -9.14 -11.17 17.50 -15.50 23.00 -15.50 2y 20.30 -3.96 24.26 2319 2157 103.03 791 103.03 -108.00
2*3Y 0.25 -0.25 0.20 -2.20 -3.48 10.50 -5.50 13.25 -5.50 10Y 12.68 0.68 12.00 13.57 16.09 98.82 3.89 98.82 -26.00
2*4Y 1.25 -0.75 1.00 -2.75 -4.93 17.75 -8.25 21.75 -8.25
2*5Y 2.00 -1.25 155 -3.25 -5.91 2275 -10.00 29.50 -10.00 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 1.00 -0.50 0.80 -0.55 -145 7.25 -3.25 10.00 -3.25 IRS 2*10Y 6.75 -2.00 8.75 8.00 425 35.50 -9.50 59.00 -9.50
3*5Y 175 -1.00 135 -1.05 -243 12.50 -5.25 20.00 -5.25 KTB 2*10Y| 27.00 -1.70 28.70 28.20 23.00 61.50 410 75.70 410
4*5Y 0.75 -0.50 0.55 -0.50 -0.98 5.25 -2.25 10.00 -2.25 UST 2*10Y| 1938 2.94 16.44 18.58 17.52 44.62 -23.40 169.00 -23.40
5*7Y 0.50 -1.00 0.80 -0.50 -0.54 5.75 -1.75 14.25 -1.75
5410V | 475 -0.75 435 231 200 1275 050 29.50 050
7*10Y 425 0.25 3.55 2.81 2,53 7.50 175 15.50 175 IRS
10*12Y 175 0.00 1.70 146 170 4.00 1.25 6.75 -0.25 06M oDD
10*15Y 1.25 0.00 0.95 0.52 041 6.75 -0.25 11.25 -0.75 09M Tenor
10*20Y -6.00 0.25 -6.60 -7.18 -6.92 10.25 -8.00 16.75 -11.00 o1y [325
15Y [31/30
BOND 02Y [2825/27/2675 5*10y 05
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 27 1.5*2y -03
1y 1331 1.30 1316 1.307 1.260 1.918 1.136 1.935 1.136 04Y 1*15y -2.5
1.5V 1.376 1.00 1.362 1326 1.274 2.049 1122 2113 1122 05Y [28.5/2875 /285 172y -525
2y 1372 1.20 1.369 1316 1.262 2140 1.089 2230 1.089 07Y SPRD [3*9y 575
3y 1.380 1.00 1.383 1.306 1.229 2225 0.092 2315 0.092 10 3325 57y 0.5
4y 1479 0.80 1475 1.385 1.309 2412 1127 2.502 1.127 12Y
5Y 1487 0.50 1481 1377 1.302 2522 1122 2.602 1122 15Y
7Y 1.599 0.10 1.586 1471 1.366 2.646 1.163 2.728 1.163 20Y
10Y 1.642 -0.50 1.626 1.502 1.384 2.752 1.170 2.815 1.170 3y CCS 51
20Y 1.660 0.50 1.623 1.491 1.365 2732 1.146 2792 1.146 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.36 0.00 KTB 11042 -0.02 11047 110.50 110.36 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
| cAL 1.24 0.00 | ktB | 130.66 0.06 13075 | 130.92 | 130.39 Hesg 157 39 118 9% 195 191 99 120
2 o | 42,535 ol | 3110 39,425 35,375 76,587 80,447 37,414 54,720
(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 -0.60 -1.30 172 3.42 6.06 12.25 -9.65 12.25 -17.75 2O 22, 1098 QB LM 22| A
1.5y -7.60 -125 -4.83 -3.50 -1.50 4.05 -10.60 4.05 -19.10 QIolo] FrMES A st M FEshs 7H2H T8 =7t &7\ 2ot ZSkA LHELE
2y -9.95 -145 -8.06 -6.59 -5.32 -0.25 -12.75 -0.25 -25.15
3Y -10.50 -1.50 -9.34 -7.84 -5.48 9230 -12.20 9230 -19.50 e mpal = =
4y -19.40 -1.80 -17.70 -16.30 -14.99 -4.50 -20.85 -1.45 -30.35 IRS 15Yo ':‘:’ T O"j Sel ei=ath] 22 ot 7= Se=
5Y 1945 2.00 17.77 1597 71529 320 26,75 225 27.25 2V 5YS SUoR we
7Y -30.15 -2.60 -27.49 -25.89 -2218 -7.85 -34.75 -7.50 -37.65
10Y -30.20 -175 -27.90 -26.14 -2142 -7.50 -36.70 -7.50 -38.70 CRS, ™ T2t 32| st2t o
20Y -38.00 -2.50 -34.22 -32.19 -26.43 1.75 -38.00 1.75 -48.50




