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gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.4400 -0.25 14375 1.4265 14222 1.5625 1.2875 27575 1.2875 -55,25 -0.75 1y 0A9900 -1.00 1.3800 0.7650 1%2Y 350 0.00
oM 14925 -0.25 14860 14715 1.4685 1.5450 1.2500 2.7900 1.2500 -60.00 -1.00 1.5Y 1.0050 -1.00 1.2600 0.8100 2*3Y 6.00 -0.50
1y 1.5425 -0.25 1.5355 15173 1.5124 1.5625 1.2200 2.8150 1.2200 -62.75 -0.75 2y 1.0250 -1.00 1.2250 0.7950 2*5Y 19.50 -0.50
1.5V 1.6050 0.00 1.5930 15773 1.5749 1.6150 1.1900 2.8725 1.1900 -64.00 -1.25 3y 1.0850 -1.50 1.3150 0.7350 3*4Y 7.50 0.00
2Y 1.6525 -0.25 1.6410 1.6248 1.6236 1.6700 1.1675 29350 1.1675 -61.50 -1.25 4y 1.1600 -1.50 1.3750 0.6900 3*5Y 13.50 0.00
3y 1.7250 -0.25 1.7155 1.7008 1.7029 1.7600 1.1550 3.0650 1.1550 -58.75 -1.25 5Y 1.2200 -1.50 1.4350 0.6600 4*5Y 6.00 0.00
4y 1.7750 -0.25 1.7665 1.7541 1.7574 1.8125 1.1575 3.1875 1.1575 -58.00 -1.00 7Y 1.2800 -1.50 1.4500 0.6550 5*7Y 6.00 0.00
5Y 1.8075 -0.25 1.8015 1.7940 1.8016 1.8600 1.1575 3.3050 1.1575 -51.75 -1.00 10Y 1.4200 -1.50 1.9050 0.6300 5*10Y 20.00 0.00
7Y 1.8600 -0.50 1.8555 1.8494 1.8614 1.9250 1.1675 34625 1.1675
10Y 1.9375 -0.50 1.9330 1.9280 1.9470 2.0250 12125 3.6250 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.9700 -0.50 1.9655 1.9598 1.9776 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.9800 -0.50 1.9745 1.9700 1.9857 2.0575 1.2150 3.6675 1.2150 2y 1.4351 -1.16 1.4467 1.4423 1.4052 1.7169 0.5600 1.7169 0.2200
20Y 1.9900 -0.50 1.9845 1.9838 2.0005 2.0700 1.2150 3.8075 1.2150 10Y 22518 -2.66 22784 22722 22483 2.6060 1.3600 3.0300 1.3600
6*9M 5.25 0.00 4.85 450 463 5.75 -6.00 5.75 -6.00 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 5.00 0.00 4.95 4,58 440 5.25 -4.00 525 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 11.00 0.00 10.55 10.75 11.12 12.75 -5.50 16.25 -5.50 2y -0.2819 -0.86 -0.2733 -0.2647 -0.3158 0.1019 -0.7700 0.1019 -2.6400
2*3Y 7.25 0.00 7.45 7.60 7.93 9.00 -1.75 15.00 -1.75 10Y -0.0102 -0.86 -0.0016 -0.0018 -0.0437 0.4740 -0.2446 0.4740 -1.1700
2*4Y 12.25 0.00 12.55 12,94 13.38 15.25 -1.75 28.25 -1.75
2*5Y 15.50 0.00 16.05 16.93 17.80 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 5.00 0.00 5.10 534 545 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2850 -0.25 28.75 29.50 29.75 4150 2.75 70.25 2.75
3*5Y 8.25 0.00 8.60 9.33 9.87 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 54.50 -1.50 56.00 56.70 57.10 68.70 11.80 90.00 11.80
4*5Y 3.25 0.00 3.50 3.99 442 6.25 -0.25 1175 -0.25 UST 2*10Y| 8167 -1.50 83.17 82.99 84.31 135.50 41.06 264.00 41.06
5*7Y 5.25 -0.25 5.40 5.54 5.98 10.50 0.25 16.25 0.25
5410Y | 1300 -0.25 1315 1340 1454 2225 375 3225 375
7*10Y 7.75 0.00 7.75 7.86 8.56 12.75 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.25 3.18 3.06 5.25 -0.25 7.75 -0.25 06M |44 DD
10*15Y 425 0.00 415 4.20 3.87 7.75 -0.75 15.00 -0.75 09M Tenor
10*20Y 5.25 0.00 5.15 5.58 535 11.00 -11.00 31.00 -11.00 o1y
15Y [60.75
BOND 02Y [64.75/65 59y 11
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1.505 0.10 1.506 1483 1.464 1723 1237 2.750 1.237 04y
1.5V 1.632 0.00 1.621 1.606 1.592 1.768 1.232 2.890 1.232 05Y  [80.5/80.75
2y 1717 -0.30 1711 1.696 1.681 1.830 1.225 2.990 1.225 07Y SPRD
3y 1.775 -0.50 1.769 1.760 1.760 1.831 1.200 3.120 1.200 10Y
4y 1.927 -1.00 1.929 1.895 1.886 1.975 1232 3.340 1232 12Y
5Y 1.967 -1.30 1.974 1.967 1.965 2,032 1217 3.430 1217 15Y
7Y 2157 -1.50 2.167 2152 2.149 2221 1.270 3.590 1.270 20Y
10Y 2.262 -1.80 2.275 2.265 2.269 2332 1.355 3.750 1.355
20Y 2.287 -1.80 2.301 2313 2.332 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 138 0.00 KTB 109.01 0.03 109.01 | 109.04 | 108.92 u| T1 T2 T3 T-4 T-5 T-6
[ cALL | 124 0.00 LKTB | 124.04 0.18 123.95 124.04 | 12367 BEEE: 66 A -30 96 124 98 48 47 66
2 o | 18,234 o2l | -14924 33,158 38,800 18,983 13,145 11,980 21,180
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 3.75 -0.35 2.97 3.46 4.87 9.00 -17.75 11.50 -17.75
1.5Y -2.70 0.00 -2.82 -2.86 -1.67 240 -19.10 8.75 -19.10 ZNE ZUS KM R SHE ZNE S5O
2y -6.45 0.05 -6.98 -7.10 -5.71 -1.35 -25.15 9.00 -25.15 S0 542 Ofzt &7|20| O ZME BO|H 28 Zay 0}z
3Y -5.00 0.25 -5.35 -5.94 -5.71 475 -19.50 11.00 -19.50
4y -15.20 0.75 -16.27 -14.13 -12.84 -3.20 -30.35 3.25 -30.35 RS HIEJ} SASH 59(7(0] HECIH| SHHE HO|D 44, 51 A2t B HEL A5 Eai 012
5Y -15.95 1.05 -17.27 -17.26 -16.35 -2.25 -27.25 455 -27.25 = SI= A T == TAE = == =5 EX e
7Y -29.70 1.00 -31.19 -30.29 -28.75 -7.50 -37.65 -2.50 -37.65
10Y -3245 1.30 -34.20 -33.66 -32.22 -12.95 -38.70 0.00 -38.70 CRSE 2~3H AZtO 2 747t 20| ME| sj2h OpZ.
20Y -29.70 1.30 -31.63 -32.88 -33.12 -13.95 -48.50 -1.25 -48.50




