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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 14525 0.50 1.4400 1.4055 15192 1.9125 13750 1.9125 1.2875 -75,25 3.00 1y 0A6050 3.50 14550 0.3900 1%2Y -3150 -5.00
oM 13975 0.50 13860 1.3380 14527 1.9125 1.2925 1.9125 1.2500 -86.75 175 1.5Y 04350 -0.50 1.3950 1.0400 2*3Y -10.50 -0.50
1y 13575 0.50 13465 1.2860 1.4003 1.9200 1.2225 1.9200 1.2200 -9575 -3.25 2y 0.2900 -150 1.3750 1.0900 2*5Y -15.50 -1.50
1.5Y 13025 1.25 1.2850 1.2120 13323 2.0250 11350 2.0250 11350 -102.50 375 3y 0.1850 -2.00 1.4100 0.0450 3*4Y -3.00 -1.00
2y 1.2475 175 1.2280 1.1536 12771 2.1150 1.0700 2.1150 1.0700 -103.75 475 ay 0.1550 -3.00 1.4600 0.0350 3*5Y -5.00 -1.00
3y 1.2100 175 1.1905 1.1075 1.2348 2.2225 1.0150 2.2225 1.0150 -104.25 475 5Y 0.1350 -3.00 15300 0.0150 4*5Y -2.00 0.00
4y 11925 175 11740 1.0883 12167 2.2900 0.9875 2.2950 0.9875 -96.50 425 7Y 0.2050 250 16150 0.0750 5+7Y 7.00 0.50
5Y 11775 175 11590 1.0753 1.2054 23350 0.9775 2.3400 0.9775 -81.50 425 10Y 0.3800 250 1.8200 0.2550 5+10Y 24.50 0.50
7Y 1.1700 175 11510 1.0685 1.2019 23825 0.9725 2.3950 0.9725
10y 11950 175 11760 1.0911 12312 24475 0.9925 24850 0.9925 U.S. TREASURY (3= ALY 7|F M)
12Y 12125 150 1.1955 1.1110 1.2509 24875 1.0125 2.5225 1.0125 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.2000 150 11810 1.0928 1.2402 2.5075 0.9925 2.5400 0.9925 2y 1.6822 0.0853 1.5969 1.5403 1.5281 29773 14319 29773 0.5400
20Y 1.1250 1.50 1.1060 1.0169 11910 2.5300 0.9125 2.5650 0.9125 10Y 17334 0.0878 1.6456 1.5560 1.5653 3.2382 14607 3.2382 13600
6*9M -5.50 0.00 -5.40 -6.75 -6.65 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M -4.00 0.00 -3.95 -5.20 -5.23 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y -11.00 1.25 -11.85 -13.24 -12.33 20.50 -15.50 23.00 -15.50 2y 40.52 833 3219 25.33 25.11 103.03 17.69 103.03 -117.20
273Y 375 0.00 375 -4.61 -4.23 10.75 -5.50 13.25 -5.50 10Y 37.14 8.08 29.06 17.60 20.03 98.82 8.95 98.82 -29.70
2*4Y -5.50 0.00 -5.40 -6.54 -6.04 18.25 -8.25 23.50 -8.25
2*5Y -7.00 0.00 -6.90 -7.84 717 2325 -10.00 34,00 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y -175 0.00 -1.65 -1.93 -1.82 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -5.25 0.00 -5.25 -5.00 -5.50 3575 -9.50 62.75 -9.50
3*5Y -3.25 0.00 -3.15 -3.23 -295 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 850 0.50 8.00 9.30 8.80 63.50 410 82.90 410
4*5Y -1.50 0.00 -1.50 -1.30 -1.13 525 -2.25 10.75 -2.25 UST 210Y| 512 0.25 487 157 372 5443 -23.40 177.00 -23.40
5+7Y 075 0.00 -0.80 -067 035 6.25 -175 14.75 -175
5*10Y L75 0.0 170 159 258 14.00 050 3075 050
7*10Y 2.50 0.00 2.50 2.26 293 7.75 175 16.75 175 IRS
10*12Y 175 -0.25 195 1.9 197 450 150 6.75 -0.25 06M DD
10*15Y 0.50 -0.25 0.50 0.16 0.90 6.75 -0.25 12.00 -0.75 09M Tenor
10%20Y -7.00 -0.25 -7.00 -7.43 -4.02 10.25 -8.00 24.00 -11.00 o1y |36
1.5Y
02y S10v_175
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1271 0.20 1.264 1.192 1331 1918 1136 1.935 1136 04y
1.5Y 1300 040 1.291 1.202 1333 2113 1122 2113 1122 05Y
2y 1277 0.20 1.274 1.192 1319 2212 1.089 2.230 1.089 07Y SPRD
3y 1.235 0.00 1.244 1.125 1277 2.308 0.092 2315 0.092 07y |20
4y 1306 040 1307 1.225 1340 2486 1127 2.502 1127 12Y
5Y 1.280 -2.20 1304 1.224 1334 2.592 1122 2,602 1122 15Y
7Y 1345 0.60 1344 1.262 1392 2711 1.163 2728 1163 20Y
10y 1362 0.70 1.359 1272 1405 2815 1170 2815 1170 3y CCS 21.5, 20
20Y 1.282 -4.30 1325 1.261 1.409 2.790 1.146 2792 1.146 CRs |4y CCS 195,175
4*5y CCS -1.5
Lv. HYy| Lv. HYd| Al i |
91d CD 1.54 0.00 KTB 110.89 -0.01 110.85 110.89 110.82 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 155 0.00 | kTB | 13379 -0.07 133.65 | 13379 | 13343 Hepsig 94 22 57 134 113 9% 103 118
2 o | 18,538 o8l | 3462 15,076 55,125 52,955 29,070 29,747 62,098
(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 8.65 0.30 8.29 9.41 6.97 12.25 -9.65 12.25 -17.75 2K 2o, 22Y 2| A0 JECH 22| AL Opz.
1.5Y 0.25 0.85 -0.62 0.99 -0.02 4.05 -10.60 4.05 -19.10
2y -2.95 155 -4.62 -3.81 419 -0.25 -12.75 -0.25 -25.15 N Sl x| Sob D] AR
3y -2.50 175 -5.33 -178 -4.24 92.30 -12.20 92.30 -19.50 RS, =HAE0l AsoH T 7 32 &3,
4y -11.35 135 -13.32 -13.70 -12.35 -4.50 -21.70 -1.25 -30.35 . N
5Y 21025 3.95 1454 714.85 1291 320 2725 225 2725 CRS, 1YZ HMeleh 20 2l 5h
7Y -17.50 1.15 -19.32 -19.31 -19.00 -7.85 -34.75 -7.50 -37.65
10y -16.70 1.05 -18.34 -18.13 -17.36 -7.50 -37.50 -7.50 -38.70
20Y -15.70 5.80 -21.88 2441 -21.83 175 -29.50 175 -48.50




