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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 14150 0.00 14145 14131 14101 1.5925 1.2875 2.7600 1.2875 -63,75 0.25 1y 0A8700 0.00 1.4000 0.7650 1%2Y 1550 0.00
oM 14650 0.00 14645 1.4586 1.4425 1.5500 1.2500 2.7900 1.2500 -62.75 0.25 1.5Y 0.9400 0.00 1.2850 0.8100 2+3Y 12.00 0.00
1y 1.5075 -0.25 1.5085 1.5011 14748 1.5625 1.2200 2.8150 1.2200 -59.50 0.25 2Y 1.0250 0.00 1.2250 0.7950 2*5Y 28.00 1.50
1.5V 1.5675 -0.25 1.5685 1.5626 1.5239 1.6025 1.1900 2.8725 1.1900 -55.50 0.75 3y 1.1450 0.00 1.3150 0.7350 3*4Y 9.00 0.50
2Y 1.6200 -0.25 1.6195 1.6035 1.5614 1.6475 1.1675 29350 1.1675 -51.75 1.75 4y 1.2350 0.50 1.3750 0.6900 3*5Y 16.00 1.50
3y 1.7000 -0.75 1.7015 16748 1.6294 1.7250 1.1550 3.0650 1.1550 -50.00 3.00 5Y 1.3050 1.50 1.4350 0.6600 4*5Y 7.00 1.00
4y 1.7525 -1.25 1.7555 1.7274 1.6812 1.7925 1.1575 3.1875 1.1575 -52.00 4.00 7Y 1.3500 2.50 1.4500 0.6550 5+7Y 450 1.00
5Y 1.8050 -1.50 1.8070 17714 17271 1.8475 1.1575 3.3050 1.1575 -52.50 4.00 10Y 14350 2.50 1.9050 0.6300 5*10Y 13.00 1.00
7Y 1.8700 -1.50 1.8735 1.8298 1.7930 1.9250 1.1675 34625 1.1675
10Y 1.9600 -1.50 1.9640 1.9149 1.8876 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.9850 -1.50 1.9915 1.9433 1.9220 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.9900 -1.50 1.9960 1.9444 1.9268 2.0575 1.2150 3.6675 1.2150 2y 1.3518 -0.39 1.3557 1.3637 1.3755 1.7169 0.5600 1.7169 0.2000
20Y 2.0000 -1.50 2.0060 1.9511 1.9300 2.0575 1.2150 3.8075 1.2150 10Y 2.2602 -5.51 23153 2.3349 23457 2.6060 1.3600 3.0300 1.3600
6*9M 5.00 0.00 5.00 455 3.25 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (B2 g 7|F M|
9*12M 425 -0.25 4.40 425 3.23 475 -4.00 475 -5.75 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 11.25 0.00 11.10 10.24 8.66 11.75 -5.50 16.25 -8.75 2y -0.3082 -0.29 -0.3053 -0.2933 -0.2845 0.1019 -0.8220 0.1019 -2.6400
2*3Y 8.00 -0.50 8.20 713 6.80 8.50 -1.75 15.00 -1.75 10Y -0.0002 3.51 -0.0353 -0.0879 -0.1037 0.1370 -0.4740 1.2400 -0.4740
2*4Y 13.25 -1.00 13.60 12.39 11.98 15.25 -1.75 28.25 -1.75
2*5Y 18.50 -1.25 18.75 16.79 16.58 21.00 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.25 -0.50 5.40 5.26 5.18 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 34.00 -1.25 35.25 3375 33.50 4150 2.75 70.25 2.75
3*5Y 10.50 -0.75 10.55 9.66 9.77 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 7030 -1.20 71.50 68.20 67.20 73.90 11.80 90.00 11.80
4*5Y 5.25 -0.25 5.15 440 4.60 6.25 -0.25 11.75 -0.25 UST 2*10Y| 90.84 -5.12 95.96 97.12 97.02 135.50 41.06 264.00 41.06
5*7Y 6.50 0.00 6.65 5.84 6.59 10.50 0.25 16.25 0.25
5410V | 1550 0.0 1570 1435 1605 2225 375 3225 375
7*10Y 9.00 0.00 9.05 851 9.45 12.75 3.00 16.75 3.00 IRS 8Y 89.25
10*12Y 2.50 0.00 2.75 2.84 3.45 5.50 -0.25 7.75 -0.25 06M oDD
10*15Y 3.00 0.00 3.20 2.95 3.93 8.00 -0.75 15.00 -0.75 09M Tenor
10*20Y 4.00 0.00 420 3.63 425 11.25 -11.00 31.00 -11.00 01y [50.25
1.5Y
BOND 02y [61/61.25 2*5Y 1875
Tenor Lv. FHdH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 69.5 3*8Y 20
1y 1.440 -0.50 1445 1448 1447 1723 1.237 2.750 1.237 04y |75 2°3*4Y 275
1.5Y 1557 -0.80 1.567 1.567 1.550 1.768 1232 2.890 1232 05y [7975
2y 1.660 -0.10 1.662 1.654 1.623 1.830 1.225 2.990 1.225 o7y |87 SPRD
3y 1747 -0.50 1751 1727 1.693 1.830 1.200 3.120 1.200 10Y 9525
4y 1.872 -1.00 1.875 1.852 1.820 1.975 1232 3.340 1232 12Y
5Y 1.945 -1.70 1.949 1.922 1.894 2.000 1217 3430 1217 15Y
7Y 2.130 -2.00 2135 2112 2.098 2221 1.270 3.590 1.270 20Y
10Y 2.260 -2.00 2.261 2223 2.216 2321 1355 3.750 1355
20Y 2302 -2.30 2.309 2.296 2.324 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.20 0.02 109.21 109.24 109.20 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 0.00 | kB | 12419 0.19 124.14 124.36 124.09 BEEE: 55 2 17 38 37 85 81 74 81
2 o | 10,260 2|2 | -1315 11,575 11,724 24,855 21,155 17,914 21,840
BOND SWAP SPRD (1-2Y S0 3-10Y 20, 25¢ AI7IH7} UHEF 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 6.75 0.25 6.37 5.36 2.77 7.95 -17.75 13.00 -17.75 KAEAIE, QO ZAYME 20f20] 51200 ZHA| 02 &7|E2 ZM7F EEKTA HE ZEL
1.5Y 1.05 0.55 0.19 -048 -2.59 145 -19.10 9.75 -19.10
2y -4.00 -0.15 -4.21 -5.04 -6.20 -1.35 -25.15 9.50 -25.15 IRS, SIS AIZ0| GIESHD] MA7H 28] 5tk 6] 51 Of4 &7| HILZ ATHR 28] U= sy, Ao Saey
3y -4.70 -0.25 -491 -5.19 -6.34 475 -19.50 11.00 -19.50 ECB E3}HM3|0| [f7|RE2 ZAME SXIQo| PEE W E0|3t LEQALS QoIS
4y -11.95 -0.25 -11.97 -12.50 -13.93 -3.20 -30.35 5.75 -30.35
5Y -14.00 0.20 1418 715.09 1672 225 2725 850 2725 2y0] 61(-1.25)~61.25(-1.00), 4y 75(-1.50)0fl A 742H
7Y -26.00 0.50 -26.13 -28.24 -30.54 -7.50 -37.65 2.00 -37.65
10Y -30.00 0.50 -29.68 -30.80 -32.88 -12.95 -38.70 6.00 -38.70 CRS, 37| HY S22 J2| &5 o
20Y -30.20 0.80 -30.28 -34.49 -39.39 -13.95 -48.50 6.00 -48.50 242 YURF240| 101 07| T3 A Lo Atses) w2 2|2 0|2 2K CfH| 120bp £ 202 A& Al




