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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 1.7700 1.00 1.7565 1.7440 17327 1.7700 1.3900 2.6525 1.2875 -44,25 0.25 1y 1A4250 1.50 1.6200 0.8050 1%2Y -&so 0.00
oM 1.8275 1.00 1.8130 1.7893 1.7836 1.8300 14100 2.6625 1.2500 -55.50 -0.25 1.5Y 1.3700 1.50 1.6600 0.8600 2*3Y 0.00 0.00
1y 1.8675 1.25 1.8525 1.8184 1.8186 1.9100 14350 26725 1.2200 -62.25 -0.75 2Y 1.3400 1.50 1.6950 0.9250 2*5Y 7.50 0.00
1.5Y 1.9250 175 1.9060 1.8616 1.8756 2.0250 14700 2.7200 1.1900 -66.75 -1.00 3y 1.3400 1.50 1.7550 0.9850 3*4Y 2.00 0.00
2y 1.9625 2.25 1.9415 1.8899 1.9148 21150 1.5000 27675 1.1675 -68.50 -1.50 4y 1.3600 1.50 1.8000 1.0700 3*5Y 7.50 0.00
3y 2.0075 2.50 1.9900 1.9348 1.9684 22225 1.5550 2.8500 1.1550 -65.75 -1.75 5Y 14150 1.50 1.8500 1.0800 4*5Y 5.50 0.00
4y 2.0450 3.00 20310 1.9741 20114 2.2950 1.6050 2.9200 1.1575 -65.00 -2.25 7Y 1.4550 1.50 1.8950 1.1050 5*7Y 4.00 0.00
5Y 20725 3.25 2.0600 2.0035 2.0460 2.3400 1.6475 29775 1.1575 -51.50 -1.75 10Y 1.6500 1.50 2.0500 1.2200 5*10Y 23.50 0.00
7Y 2.1050 375 2.0950 2.0445 20872 23950 1.7050 3.0675 1.1675
10Y 2.1650 3.25 2.1610 21110 21514 2.4850 1.7825 3.1875 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2050 3.25 2.2010 2.1506 2.1904 25225 1.8175 3.2300 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.2150 3.00 2.2130 2.1630 22081 2.5400 1.8250 3.2675 1.2150 2y 2.8230 0.0163 2.8067 2.8308 2.3307 2.8427 1.2458 2.8427 0.3100
20Y 2.2200 3.00 2.2190 21709 22196 2.5600 1.8250 3.3875 1.2150 10Y 3.0830 0.0215 3.0615 3.0540 3.0474 31131 20387 3.1131 1.3600
6*9M 575 0.00 5.65 453 5.09 12.50 2.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 4.00 0.25 3.95 291 3.50 10.50 1.50 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 9.50 1.00 8.90 7.15 9.62 23.00 5.00 23.00 -5.50 2y 82.80 0.13 82.67 85.58 84.87 88.61 -5343 88.61 -238.00
2*3Y 450 0.25 4.85 449 5.36 13.25 3.50 13.25 -1.75 10Y 70.30 -0.35 70.65 68.90 63.74 7224 -24.46 72.24 -79.00
2*4Y 8.25 0.75 8.95 843 9.66 21.75 7.00 23.50 -1.75
2*5Y 11.00 1.00 11.85 11.36 13.12 27.25 9.75 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 3.75 0.50 410 3.94 430 8.50 3.25 11.25 -0.50 IRS 2*10Y | 20.25 1.00 19.25 20.75 24.75 4250 19.25 62.75 2.75
3*5Y 6.50 0.75 7.00 6.88 7.76 14.00 575 22.00 -0.50 KTB 2*10Y| 3850 1.00 37.50 39.00 42.80 68.70 35.80 82.90 11.80
4*5Y 2.75 0.25 2.90 2.94 3.45 6.00 2.25 10.75 -0.25 UST 2*10Y| 26.00 0.52 25.48 22.32 21.67 105.58 1851 221.00 1851
5*7Y 3.25 0.50 3.50 410 412 8.50 2.50 14.75 0.25
5410V | 925 0.0 1010 1075 1055 20.00 725 3075 375
7*10Y 6.00 -0.50 6.60 6.65 6.43 11.50 425 16.75 3.00 IRS 9 14
10*12Y 4.00 0.00 4.00 3.96 3.90 450 2.50 7.75 -0.25 06M |77.25 COE
10*15Y 5.00 -0.25 5.20 5.20 5.67 6.75 2.50 15.00 -0.75 09M Tenor
10%20Y 5.50 -0.25 5.80 5.99 6.82 10.25 3.00 31.00 -11.00 o1y
1.5Y
BOND 02Y |945/95/ 9475 6M*3Y 235
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |075/99.75 12Y 875
1y 1.891 0.00 1.887 1.832 1.831 1.935 1.400 2.668 1.237 04y [375
1.5Y 1.948 0.10 1.947 1.895 1914 2113 1517 2716 1232 05Y
2y 1.995 1.50 1.983 1.930 1.969 2.230 1577 2.780 1.225 07Y SPRD
3y 2,015 1.30 2,010 1.965 2,018 2315 1617 2.837 1.200 10Y
4y 2.150 2.00 2.155 2.096 2135 2.502 1.760 2.952 1232 12Y
5Y 2.195 2.00 2.198 2.145 2.231 2.602 1.830 3.070 1217 15Y
7Y 2303 2.30 2.308 2.261 2.354 2.728 2,024 3.160 1.270 20Y
10Y 2.380 2.50 2.384 2333 2437 2.815 2115 3.380 1.355 1.5Y CCS 37
20Y 2357 2.20 2.360 2.286 2.408 2792 2176 3.530 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 108.33 -0.05 10836 | 10838 | 108.28 u| T1 T2 T3 T-4 T-5 T-6
[ calL 1.55 -10.50 | kB | 122.96 -0.24 123.09 | 12312 | 122.80 Hepsg 97 -58 155 101 0 0 0 165
2 o | 29,240 ol | -24722 53,962 41,860 0,000 0,000 0,000 46,257
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | MYHl | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3YMin
1y -2.35 1.25 -3.43 -1.34 -1.26 9.00 -11.20 11.00 -17.75 2O 2o, 32 2EQ AAAM & Q10| ZAHME A0)E M Ftoz Za| AL,
1.5Y -2.30 1.65 -4.08 -3.32 -3.87 240 -15.60 7.00 -19.10
2y -3.25 0.75 -4.13 -4.04 -5.44 -2.00 -18.30 5.50 -25.15 RS, ® 77t 28| A4, A8 ATy,
o RN W o | o | o | e o | 2w | aow 10 A 4 LSS NAFTA B2 4 BHOE T 72 HE 99 F2 25 HolasIo Aol
5Y -12.25 1.25 -13.84 -14.19 -18.52 -12.25 -27.25 455 -27.25
7Y -19.80 1.45 -21.34 -21.68 -26.63 -19.80 -35.40 -3.75 -37.65 CRS, ® 12t nE2H F2| &5
10Y -21.50 0.75 -22.30 -22.20 -28.60 -20.95 -38.70 -8.20 -38.70 LEZ o= LR AUSLL A= BLSHK| US
20Y -13.70 0.80 -14.08 -11.54 -18.80 -7.75 -48.50 -145 -48.50




