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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 14550 0.50 1.4445 14288 14235 1.5575 1.2875 2.7575 1.2875 -58,00 -2.00 1y 0A9900 0.00 1.3800 0.7650 1%2Y 2Aoo 0.00
oM 15125 1.25 1.4965 14739 1.4700 1.5450 1.2500 2.7900 1.2500 -65.00 275 1.5Y 0.9950 0.00 1.2600 0.8100 2*3Y 5.50 0.00
1y 1.5700 2.00 1.5480 1.5205 15144 1.5700 1.2200 2.8150 1.2200 -68.75 -3.25 2y 1.0100 0.00 1.2250 0.7950 2*5Y 19.00 0.00
1.5Y 1.6450 2.75 1.6120 1.5810 15771 1.6450 1.1900 28725 1.1900 -71.50 -4.25 3y 1.0650 0.00 13150 0.7350 3*4Y 7.50 0.00
2y 1.6975 3.25 1.6615 1.6294 1.6261 1.6975 1.1675 2.9350 1.1675 -68.75 -4.00 4y 1.1400 0.00 1.3750 0.6900 3*5Y 13.50 0.00
3y 1.7800 425 1.7370 1.7058 1.7054 1.7800 1.1550 3.0650 1.1550 -66.25 -4.25 5Y 1.2000 0.00 14350 0.6600 4*5Y 6.00 0.00
4y 1.8275 4.00 1.7870 1.7585 1.7595 1.8275 1.1575 3.1875 11575 -65.00 375 7Y 1.2600 0.00 14500 0.6550 5+7Y 6.00 0.00
5Y 1.8625 425 1.8205 1.7975 1.8032 1.8625 1.1575 3.3050 1.1575 -58.25 -3.50 10Y 1.4000 0.00 1.9050 0.6300 5+10Y 20.00 0.00
7Y 1.9100 375 1.8730 1.8520 1.8628 1.9250 1.1675 3.4625 1.1675
10Y 1.9825 3.50 1.9485 1.9300 1.9479 2.0250 12125 3.6250 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 2.0150 3.50 1.9810 1.9620 1.9787 2.0650 1.2150 3.6575 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 20275 375 1.9915 1.9716 1.9871 2.0575 1.2150 3.6675 1.2150 2y 1.4315 0.44 1.4271 1.4351 1.4467 1.7169 0.5600 1.7169 0.2300
20Y 2.0375 375 2.0015 1.9841 2.0020 2.0700 1.2150 3.8075 1.2150 10Y 22377 177 2.2200 2.2518 22784 2.6060 1.3600 3.0300 1.3600
6*9M 575 0.75 5.20 451 4.65 575 -6.00 575 -6.00 U.S. TREASURY - KTB (= AL 7|E Fo|
9*12M 5.75 0.75 5.15 4.66 444 5.75 -4.00 5.75 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y 1275 1.25 11.35 10.89 1117 1275 -5.50 16.25 -5.50 2y -0.3335 236 -0.3099 -0.2819 -0.2733 0.1019 -0.7700 0.1019 -2.6400
273Y 8.25 1.00 7.55 7.64 7.93 9.00 -175 15.00 -175 10Y -0.0723 -2.03 -0.0520 -0.0102 -0.0016 04740 -0.2446 0.4740 -1.1700
2*4Y 13.00 0.75 1255 1291 13.34 15.25 -175 28.25 -175
2*5Y 16.50 1.00 15.90 16.81 1771 21.00 -175 39.25 -175 Lv. HYH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y 475 -0.25 5.00 528 541 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2850 0.25 28.25 28.50 28.75 41.50 275 70.25 275
3*5Y 8.25 0.00 8.35 9.18 9.78 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 54.50 1.00 53.50 54.50 56.00 68.70 11.80 90.00 11.80
4*5Y 3.50 0.25 3.35 3.90 437 6.25 -0.25 1175 -0.25 UST 2+10Y| 80.62 133 79.29 81.67 83.17 135.50 41.06 264.00 41.06
5+7Y 475 -0.50 5.25 545 5.96 10.50 0.25 16.25 0.25
5410V | 1200 -0.75 1280 1325 1447 2225 375 3225 375
7*10Y 7.25 -0.25 7.55 7.80 8.51 1275 3.00 16.75 3.00 IRS 6y 86.25/86.75
10*12Y 3.25 0.00 3.25 3.20 3.08 525 -0.25 7.75 -0.25 06M opp |9 95/955
10*15Y 4.50 0.25 430 416 3.92 7.75 075 15.00 -0.75 09M Tenor
10%20Y 5.50 0.25 530 541 5.40 11.00 -11.00 31.00 -11.00 01Y |555/5575/56/565/57
1.5Y
BOND 02Y |67.5/6825/69 1*2y 125
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y |7525/755/76/765/78 1*3y 2072025
1y 1524 150 1.509 1484 1466 1723 1.237 2.750 1.237 04Y [80.25/83 273y 08
1.5Y 1.669 2.10 1.640 1.608 1.595 1768 1232 2.890 1232 05Y 835 45y 325
2y 1.765 2.80 1729 1701 1.684 1.830 1.225 2.990 1.225 07Y 885 SPRD |69y 875
3y 1.832 4.20 1.789 1765 1763 1.832 1.200 3.120 1.200 10Y |96/ 9825 10712y 35
4y 1.985 450 1.944 1.904 1.889 1.985 1232 3.340 1232 12y |175
5Y 2.025 430 1.986 1.970 1.967 2,032 1217 3430 1217 15Y
7Y 2210 4.00 2.175 2.157 2.151 2221 1.270 3.590 1.270 20Y |1.25
10y 2310 3.80 2.280 2.268 2271 2332 1355 3.750 1355
20Y 2325 3.00 2302 2.309 2.330 2430 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.38 0.00 KTB 108.80 -0.16 108.94 108.95 108.78 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 125 0.00 | kB | 12352 -041 123.85 | 123.88 | 12346 Hepsg 135 A 56 79 66 % 124 98 48
2 o | 36,265 912l | 14706 21,559 18,234 33,158 38,800 18,983 13,145
BOND SWAP SPRD (1-2Y ¢ 3-10Y 23,258 A7HH7} QBT R 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 4.60 0.50 3.90 3.63 483 9.00 -17.75 11.50 -17.75
TSN =240 i -282 274 -180 240 -19.10 875 -19.10 Y HAL 0FMH0| ZHASUNE BT s2HEY. A7t PEYE Sote|23, I 3098 NS FE AAY 50|
2y -6.75 045 -6.77 711 -5.80 -1.35 -25.15 9.00 -25.15 2 0|0 oo S M Hat g e B OFMES Lain b o AEl =o|m
3y -5.20 0.05 -5.24 -5.90 -5.74 475 -19.50 11.00 -19.50 ;;l;lflolgl ;igfiﬁ MG SAUEE S ASATA SRS SRn Aime BYIEE ST 28, 27
4y -15.75 -0.50 -15.68 -14.57 -12.96 -3.20 -30.35 3.25 -30.35 < TRER3
5Y -16.25 -0.05 -16.53 -17.26 -16.43 -2.25 -27.25 455 -27.25
7Y -30.00 -0.25 -30.22 -30.52 -28.79 7.50 -37.65 -2.50 -37.65 IRSE HICIAIRE S| 20 2m7t LR EXottot 2l219] M2 tf=of £F2d HI=7t 22 018
10Y -32.75 -0.30 -33.11 -33.84 -32.27 -12.95 -38.70 0.00 -38.70
20Y -28.75 0.75 -30.09 -3245 -32.84 -13.95 -48.50 -1.25 -48.50 CRSE FMUH| Btopzt.




