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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 1.6875 0.25 1.6825 1.6989 1.6568 1.7200 1.2925 26825 1.2875 -69,25 -2.25 1y 1A1400 -2.00 1.6200 0.7650 1%2Y 1&00 -2.00
oM 1.7550 0.50 1.7480 1.7644 1.7335 1.8025 1.2650 27175 1.2500 -71.00 -4.25 1.5Y 1.2350 -4.00 1.6600 0.9200 2*3Y 16.50 1.00
1y 1.8325 0.25 1.8270 1.8371 1.8086 1.8850 1.2450 27575 1.2200 -70.00 -4.25 2Y 1.3200 -4.00 1.6950 0.8850 2*5Y 34.50 1.50
1.5V 1.9450 0.25 1.9390 1.9413 1.9053 2.0050 1.2275 2.8300 1.1900 -63.25 -3.25 3y 1.4850 -3.00 1.7550 0.8550 3*4Y 11.50 0.50
2y 2.0200 0.25 2.0150 20148 1.9744 2.0825 1.2100 2.9100 1.1675 -57.75 -2.75 4y 1.6000 -2.50 1.8000 0.8400 3*5Y 18.00 0.50
3y 21175 0.25 21110 21001 2.0558 21775 1.2075 3.0275 1.1550 -55.25 -2.75 5Y 1.6650 -2.50 1.8500 0.8350 4*5Y 6.50 0.00
4y 21775 0.25 21720 2.1500 21079 2.2300 1.2125 3.1450 1.1575 -50.25 -0.75 7Y 1.7600 -0.50 1.8950 0.8050 5*7Y 9.50 2.00
5Y 22175 0.25 22125 21875 21427 2.2650 1.2175 3.2400 1.1575 -4175 -1.00 10Y 1.9050 -1.00 2.0150 0.7900 5*10Y 24.00 1.50
7Y 2.2625 0.25 2.2535 22245 21790 2.2950 1.2275 3.3800 1.1675
10Y 2.3225 0.00 2.3155 22804 22335 2.3500 1.2675 3.5250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.3650 0.00 2.3585 23210 2.2705 23950 1.2725 3.5600 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.3800 0.00 23735 23349 2.2809 2.4100 1.2725 3.5825 1.2150 2y 2.0796 0.0555 2.0241 2.0614 2.0529 2.0796 0.7050 2.0796 0.2800
20Y 2.3975 0.00 2.3905 23421 22827 2.4200 1.2625 3.7325 1.2150 10Y 2.6488 0.0335 26153 2.6504 26587 2.6587 1.5300 3.0300 1.3600
6*9M 6.75 0.25 6.55 6.55 7.66 12.50 -2.75 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 7.75 -0.25 7.90 7.28 7.51 10.50 -2.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 1875 0.00 18.80 17.76 16.58 20.75 -4.00 20.75 -5.50 2y -4.54 5.05 -9.59 -6.46 -3.81 10.19 -70.50 10.19 -264.00
2*3Y 9.75 0.00 9.60 854 8.14 11.00 -0.75 14.25 -1.75 10Y 0.18 3.15 -2.97 -0.46 1.87 47.40 -24.46 47.40 -98.50
2*4Y 15.75 0.00 15.70 13.53 1335 18.00 -0.75 27.75 -1.75
2*5Y 19.75 0.00 19.75 17.28 16.83 21.25 -0.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 6.00 0.00 6.10 499 5.20 7.75 0.00 14.00 -0.50 IRS 2*10Y | 30.25 -0.25 30.50 30.50 31.25 4150 3.50 68.25 2.75
3*5Y 10.00 0.00 10.15 874 8.69 14.00 0.00 25.00 -0.50 KTB 2*10Y| 5220 -0.30 52.50 52.90 54.90 68.70 12.50 89.00 11.80
4*5Y 4.00 0.00 4.05 375 3.48 6.25 0.00 11.25 -0.25 UST 2*10Y| 56.92 -2.20 59.12 58.90 60.58 135.50 41.06 264.00 41.06
5*7Y 450 0.00 410 3.70 3.63 10.50 0.75 15.25 0.25
5410V | 1050 -0.25 1030 9.29 9.08 2225 425 3075 375
7*10Y 6.00 -0.25 6.20 5.59 545 12.75 3.25 16.75 3.00 IRS 8Y 28/2825
10*12Y 425 0.00 430 4.06 371 450 -0.25 7.75 -0.25 06M oDD
10*15Y 575 0.00 5.80 545 474 6.00 -0.75 15.00 -0.75 09M Tenor
10%20Y 7.50 0.00 7.50 6.17 492 7.50 -11.00 31.00 -11.00 o1y
1.5Y
BOND 02y [05/01/125/02 1*1.5Y 11
Tenor Lv. | 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |10/1025/105/12 4*8Y  10.25
1y 1.813 0.00 1.814 1.826 1.832 1.885 1.270 2.720 1.237 04y [155/165 557Y  425/45
1.5Y 1.995 0.00 1.995 2.000 1.995 2.040 1.257 2.820 1232 05Y
2y 2125 0.50 2113 2107 2.092 2170 1.242 2.920 1.225 07Y SPRD
3y 2197 1.00 2.186 2.163 2138 2.230 1.227 3.050 1.200 10Y
4y 2.366 1.10 2.356 2332 2.297 2.406 1252 3.280 1232 12Y
5Y 2462 1.00 2449 2.406 2353 2485 1.250 3.410 1217 15Y
7Y 2,587 0.50 2.579 2527 2482 2612 1317 3.563 1.270 20Y
10Y 2,647 0.20 2,641 2578 2,533 2.661 1415 3.750 1355
20Y 2,555 -1.90 2.580 2,535 2.501 2.608 1457 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d €D 165 0.00 KTB 10771 | -0.03 107.79 | 107.79 | 107.68 u| T1 T-2 T3 T4 T5 T6
CALL 1.50 0.00 LKTB 120.23 0.02 120.44 120.51 120.05 Happg 94U 13 81 73 191 139 165 153
2 o | 29,070 f gl -320 29,390 21,684 55,197 47,815 57,661 38,386
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ISE5k
1y 1.95 0.25 1.26 1.10 -2.33 9.00 -17.75 11.00 -17.75 oK) 22|, T2 AZ AL & AT|E S2ASHA 22| SZA. HE ZEY
1.5Y -5.00 0.25 -5.62 -5.89 -9.00 240 -19.10 7.00 -19.10
2y -10.50 -0.25 -9.78 -9.18 -11.78 -1.35 -25.15 6.50 -25.15 IRS, 8Y O[3} 1Zto 2 Fa| 45 1 9 ¥7| 77 2t ot
3y -7.95 -0.75 -7.46 -6.31 -8.18 475 -19.50 11.00 -19.50 2v-av.8Y 9=z Aa.
4y -18.85 -0.85 -18.42 -18.18 -18.86 -3.50 -30.35 2.00 -30.35
5Y -24.45 -0.75 -23.67 -21.83 -21.06 -2.25 -27.25 455 -27.25
7Y -3245 -0.25 -32.57 -30.29 -30.27 -8.70 -37.65 -3.75 -37.65 CRS, 72t 32| o8t 53] 2t 3Y 2IF 2 o2
10Y -3245 -0.20 -32.53 -29.76 -30.00 -12.95 -38.70 -6.25 -38.70 Ol A A8 A X% 7| WIS SHelf wee Moreh Ae Hek
20Y -15.75 1.90 -18.97 -19.25 -21.85 -14.75 -48.50 -1.45 -48.50




