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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 14725 -0.25 14755 14635 14474 1.9125 13575 1.9125 1.2875 -69,25 3.25 1y 0A7250 3,50 14550 0.3900 1%2Y -12Aoo -1.00
oM 14425 0.00 14435 14428 1.4044 1.9125 1.2925 1.9125 1.2500 -72.75 -4.00 1.5Y 0.6550 450 1.3950 11600 2*3Y 1.50 0.00
1y 14175 -0.25 14205 1.4245 13720 1.9200 1.2225 1.9200 1.2200 -74.00 -3.50 2y 0.6050 450 1.3750 11800 2*5Y -1.00 0.00
1.5Y 13825 -0.50 13925 14016 13295 1.9675 11350 2.0250 1.1350 -71.25 3.25 3y 0.6200 450 1.4100 0.0450 3%4Y -1.00 0.00
2y 13450 -1.00 13665 13791 1.2911 2.0175 1.0700 2.1150 1.0700 -70.75 -2.00 4y 0.6100 450 1.4600 0.0350 3+*5Y 250 0.00
3y 13325 -1.25 13635 13791 12727 2.0775 1.0150 2.2225 1.0150 -71.00 -1.25 5Y 0.5950 450 1.5300 0.0150 4*5Y -1.50 0.00
4y 13175 -2.50 13630 1.3815 1.2666 2.1250 0.9875 2.2950 0.9875 -64.75 -1.00 7Y 0.6500 450 1.5750 0.0750 5+7Y 550 0.00
5Y 13050 3.25 13625 1.3856 1.2619 2.1625 0.9775 2.3400 0.9775 -51.75 -1.00 10Y 0.8000 450 1.7800 0.2550 5+10Y 20.50 0.00
7Y 1.2975 -3.50 13615 1.3874 1.2588 2.2050 0.9725 2.3950 0.9725
10y 13175 -3.50 13845 14173 1.2868 2.2675 0.9925 24850 0.9925 u.s. TREASURY (3= ALY 7|F M)
12Y 13075 425 13875 1429 13015 2.3050 1.0125 2.5225 1.0125 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.2850 -5.50 13765 14234 1.2920 2.3250 0.9925 2.5400 0.9925 2y 1.5777 -0.0122 1.5899 1.6062 1.6101 29773 13841 29773 0.5500
20Y 11575 -7.00 1.2625 1.3324 1.2108 2.3400 0.9125 2.5600 0.9125 10Y 1.7491 -0.0369 1.7860 1.8196 1.8325 3.2382 14607 3.2382 13600
6*9M -3.00 0.25 -3.20 -2.08 430 7.25 -9.00 12.50 -9.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M -2.50 -0.25 -2.30 -1.83 -3.24 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
172y 725 -0.75 -5.40 -4.54 -8.09 14.00 -15.50 23.00 -15.50 2y 1137 048 10.89 1042 1031 103.03 7.02 103.03 -108.00
2*3Y -125 -0.25 -030 0.00 -1.84 8.25 -5.50 13.25 -5.50 10Y 831 221 6.10 3.96 375 98.82 -5.81 98.82 2446
2*4Y 275 -150 035 0.24 245 13.50 -8.25 2175 -8.25
2*5Y -4.00 -2.25 -0.40 065 -2.92 18.00 -10.00 27.25 -10.00 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y -1.50 125 -0.05 0.24 061 6.00 325 9.25 325 IRS 2*10Y | -275 250 025 275 4.25 29.00 -9.50 5275 -9.50
3*5Y 275 -2.00 -0.10 0.65 -1.08 11.00 -5.25 18.00 -5.25 KTB 2*10Y| 2020 420 24.40 27.80 28.80 55.50 410 68.70 410
4*5Y -125 -0.75 -0.05 041 -047 5.00 225 9.00 225 UST 2*10Y| 17.14 247 19.61 2134 2224 34.56 -2340 151.00 -2340
5+7Y -0.75 -0.25 -0.10 0.18 -031 5.25 -175 12.50 -1.75
5+10¥ 125 -0.25 220 316 249 1225 050 2675 050
7*10Y 2.00 0.00 230 2.99 2.80 750 175 14.25 175 IRS
10*12Y -1.00 -0.75 030 124 147 4.00 -1.00 6.75 -1.00 06M COE
10*15Y -3.25 -2.00 -0.80 0.61 052 6.75 325 11.00 -3.25 09M  |435 Tenor
10*20Y -16.00 350 -12.20 -8.49 -7.60 9.75 -16.00 16.50 -16.00 oy |41
1.5Y
o2v |35 912m 225
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 31.75 1*5y -10.75
1y 1434 -0.50 1426 1413 1333 1918 1136 1.935 1136 04y |01% 309 210y -1.75
1.5Y 1462 -150 1475 1467 1.369 2012 1122 2113 1122 05Y  [325 34y -075/-01
2y 1464 -170 1490 1.483 1367 2.065 1.089 2.230 1.089 07y SPRD [5*10y 1.75 /15
3y 1442 -3.80 1491 1.499 1.359 2137 0.092 2315 0.092 10Y 10*15y -1.75
4y 1517 350 1574 1.598 1443 2.264 1127 2.502 1127 12Y 10*20y -14
5Y 1517 350 1577 1610 1441 2.380 1122 2,602 1122 15Y 2*3%4y -0.5
7Y 1.604 -5.30 1.681 1714 1524 2503 1163 2728 1163 20Y
10y 1.666 -5.90 1.750 1.768 1.556 2,585 1170 2.815 1170 Sy CCS 59
20Y 1.642 93.70 1517 1.693 1514 2,580 0.705 2792 0.705 @
Lv. H| Lv. HYd| Al i |
91d CD 153 0.00 KTB 110.30 0.13 110.23 110.30 110.20 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 130 2.00 | ktB | 130.53 0.66 130.10 | 130.53 | 130.04 Hepsg 168 A 20 148 58 83 104 149 123
2 o | 50,018 92 | 2043 47,975 17,418 18,469 41,210 57,500 42,535
(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 -1.65 0.25 051 112 391 12.25 -9.65 12.25 -17.75 2K 22|, &S ALM 22 70| 22| &2 Opz
1.5Y -7.95 1.00 -8.27 -6.56 -3.96 4.05 -10.60 4.05 -19.10
x 1o o |y o [ os | os ws | en |
I L ; ) . . ) . . - o = _ N
4y -19.95 1.00 2110 -21.68 -17.67 -4.50 -27.00 -145 -30.35 B TUS BEoR 2t PR RS
5Y -21.20 0.25 2143 2246 -17.90 -3.20 -28.50 -2.25 -28.50
7Y -30.65 1.80 -31.91 -32.69 -26.50 7.85 -38.35 7.50 -38.35 CRS, ® 72+ 32| 38
10y -34.85 240 -36.51 -35.11 -26.97 -7.50 -40.70 -7.50 -40.70
20Y -4845 -100.70 -2545 -36.04 -30.31 52.25 -4845 52.25 -48.50




