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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 1.4900 1.00 14575 14201 14314 1.9125 1.3575 1.9125 1.2875 -55,25 3.25 1y 0A3950 450 14550 0.3900 1%2Y -5Aoo 0.00
oM 14675 1.00 1.4410 1.3961 1.3807 1.9125 1.2925 1.9125 1.2500 -55.00 3.50 1.5Y 0.8750 450 1.3950 1.1250 2*3Y -0.50 0.00
1y 14475 1.25 1.4220 13731 1.3417 1.9200 1.2225 1.9200 1.2200 -56.00 3.50 2y 0.8450 450 1.3750 1.1550 2*5Y -2.00 0.00
1.5Y 14250 1.00 1.4030 1.3441 1.2897 1.9675 1.1350 2.0250 1.1350 -56.25 3.50 3y 0.8400 450 1.4100 0.0450 3*4Y -0.50 0.00
2y 1.4050 1.00 13815 1.3145 1.2448 20175 1.0700 2.1150 1.0700 -57.00 3.50 4y 0.8350 450 1.4600 0.0350 3*5Y -1.50 0.00
3y 14025 1.00 1.3775 1.3070 12174 2.0950 1.0150 22225 1.0150 -59.00 3.00 5Y 0.8250 450 1.5300 0.0150 4*5Y -1.00 0.00
4y 1.4050 1.00 1.3790 1.3084 1.2072 21575 0.9875 2.2950 0.9875 54,50 2.75 7Y 0.8750 450 1.5750 0.0750 5*7Y 5.00 0.00
5Y 1.4150 1.50 1.3835 1.3109 1.1998 2.1950 0.9775 2.3400 0.9775 -42.00 2.50 10Y 1.0300 450 1.7800 0.2550 5*10Y 20.50 0.00
7Y 1.4200 175 1.3855 13125 1.1953 2.2350 0.9725 2.3950 0.9725
10Y 1.4500 2.00 14145 1.3443 1.2223 2.3050 0.9925 24850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 14675 2.00 1.4305 1.3593 1.2387 2.3450 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 14625 2.00 1.4270 1.3530 1.2274 23725 0.9925 2.5400 0.9925 2y 1.6126 -0.0159 1.6285 1.5802 1.5600 29773 1.3841 29773 0.5500
20Y 1.3725 0.75 1.3500 1.2780 1.1513 24025 0.9125 2.5600 0.9125 10Y 1.8320 -0.0301 1.8621 1.7789 1.7156 3.2382 1.4607 3.2382 1.3600
6*9M -2.25 0.00 -1.65 -2.40 -5.07 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -2.00 0.25 -1.90 -2.30 -3.90 5.25 -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 -0.25 -4.05 -5.86 -9.68 15.00 -15.50 23.00 -15.50 2y 12.26 0.41 11.85 7.02 10.80 103.03 7.02 103.03 -108.00
2*3Y -0.25 0.00 -0.40 -0.75 -2.75 8.50 -5.50 13.25 -5.50 10Y 2.20 -0.31 2,51 -5.81 244 98.82 -5.81 98.82 -26.00
2*4Y 0.00 0.00 -0.25 -061 -3.76 14.75 -8.25 21.75 -8.25
2*5Y 1.00 050 020 -0.36 -4.50 18.50 -10.00 27.50 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 0.25 0.00 0.15 0.14 -1.02 6.25 -3.25 9.50 -3.25 IRS 2*10Y | 450 1.00 3.50 3.25 175 29.50 -9.50 56.50 -9.50
3*5Y 1.25 0.50 0.60 0.39 -1.75 11.00 -5.25 18.75 -5.25 KTB 2*10Y| 32.00 -0.70 32.70 32.70 28.80 55.50 410 74.30 410
4*5Y 1.00 0.50 0.45 0.25 -0.74 5.00 -2.25 9.25 -2.25 UST 2*10Y| 2194 142 23.36 19.87 15.56 37.15 -23.40 154.00 -23.40
5*7Y 0.50 0.25 0.20 0.16 -0.45 5.25 -1.75 13.50 -1.75
5410V | 350 050 310 334 225 1225 050 29.00 050
7*10Y 3.00 0.25 2.90 3.18 2.70 7.50 175 15.50 175 IRS
10*12Y 175 0.00 1.60 1.50 1.64 4.00 1.25 6.75 -0.25 06M oD
10*15Y 1.25 0.00 1.25 0.87 0.51 6.75 -0.25 11.25 -0.75 09M Tenor
10%20Y -7.75 -1.25 -6.45 -6.63 -7.10 10.25 -8.00 16.75 -11.00 o1y
1.5Y
o2y |44
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y |4075
1y 1.406 -1.00 1410 1353 1.287 1.918 1136 1.935 1.136 04y |42
1.5Y 1470 -1.50 1467 1.395 1314 2.036 1122 2113 1122 05y [415/43/435/46
2y 1.490 -2.00 1482 1.399 1307 2112 1.089 2.230 1.089 07Y SPRD
3y 1520 -3.70 1515 1413 1.280 2177 0.092 2315 0.092 10Y
4y 1633 -3.20 1.624 1.508 1373 2352 1.127 2.502 1.127 12Y
5Y 1657 -2.80 1.644 1515 1.368 2451 1122 2.602 1122 15Y
7Y 1756 -3.00 1.745 1618 1.440 2576 1.163 2.728 1.163 20Y
10Y 1.810 -2.70 1791 1.658 1463 2,651 1.170 2.815 1.170 3y CCS 83
20Y 1780 -1.50 1758 1.645 1443 2.640 1.146 2792 1.146 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.50 1.00 KTB 109.97 0.01 109.88 109.97 109.72 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 123 -2.00 | LkTB | 128.89 0.08 12845 | 128.89 | 12819 Hepsg 1394 10 129 78 124 133 81 122
2 o | 44,908 2|2l | 9598 35,310 22,414 49,280 54,711 23,695 37,865
(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 415 2.25 1.24 2.03 5.42 12.25 -9.65 12.25 -17.75 2O 22|, A A2 OpZ
1.5Y -4.50 2.50 -6.42 -5.05 242 4.05 -10.60 4.05 -19.10 A H2T M2 7120| Ch4 T2lEle B2,
2y -8.50 3.00 -10.09 -8.48 -6.21 -0.25 -12.75 -0.25 -25.15
3y -11.75 470 -13.71 -10.56 -6.22 92.30 -16.45 92.30 -19.50 RS, @ 27F 33| Al 012t
4y -22.80 420 -24.48 -19.96 -16.54 -4.50 -27.00 -145 -30.35 HMZo| e BEMO| 2 oA
5Y 2420 430 2601 2046 1682 320 2850 225 2850 =HUS0 ASE0 ALl 2 25
7Y -33.60 475 -35.91 -30.60 -24.48 -7.85 -38.35 -7.50 -38.35
10Y -36.00 470 -37.63 -31.37 -24.11 -7.50 -40.70 -7.50 -40.70 CRS, © 12+ 52| &5,
20Y -40.75 2.25 -40.84 -36.73 -29.16 175 -43.00 175 -48.50




