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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 275 14115 1.3978 1.5319 1.9125 1.3750 1.9125 1.2875 -78,50 -2.25 1y 0A5650 1.50 1.4550 0.3900 1%2Y -2450 -1.00
oM 1.3900 375 1.3515 1.3276 14641 1.9125 1.2925 1.9125 1.2500 -84.00 -3.00 1.5Y 0.4450 0.50 1.3950 1.0400 2*3Y -10.00 -0.50
1y 1.3500 375 1.3110 1.2726 14108 1.9200 1.2225 1.9200 1.2200 -90.75 -2.75 2y 0.3200 0.50 1.3750 1.0900 2*5Y -14.00 -2.00
1.5Y 1.2850 3.50 1.2470 1.1955 1.3423 2.0250 1.1350 2.0250 1.1350 -97.00 -3.25 3y 0.2200 0.00 1.4100 0.0450 3*4Y -2.00 -0.50
2Y 1.2275 3.25 1.1930 1.1365 1.2878 21150 1.0700 2.1150 1.0700 -97.25 -3.50 4y 0.2000 -0.50 1.4700 0.0350 3*5Y -4.00 -1.50
3y 1.1900 3.25 1.1540 1.0886 1.2453 22225 1.0150 2.2225 1.0150 -97.75 -4.50 5Y 0.1800 -1.50 1.5300 0.0150 4*5Y -2.00 -1.00
4y 1.1725 3.00 1.1390 1.0688 1.2272 2.2900 0.9875 2.2950 0.9875 -89.75 -4.25 7Y 0.2500 -1.50 1.6600 0.0750 5*7Y 7.00 0.00
5Y 1.1575 3.00 1.1245 1.0564 1.2161 23350 0.9775 2.3400 0.9775 -74.75 -4.25 10Y 0.4250 -1.50 1.8550 0.2550 5*10Y 24.50 0.00
7Y 1.1475 2.75 1.1175 1.0501 1.2128 23825 0.9725 2.3950 0.9725
10Y 1.1725 2.75 1.1420 1.0720 1.2426 2.4475 0.9925 2.4850 0.9925 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.1925 2.75 1.1620 1.0916 1.2623 24875 1.0125 25225 1.0125 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.1750 2.75 1.1435 1.0726 1.2520 25075 0.9925 2.5400 0.9925 2y 1.5281 0.0962 1.4319 1.4600 1.5120 29773 14319 29773 0.5400
20Y 1.1000 2.75 1.0685 0.9970 1.2053 2.5300 0.9125 2.5650 0.9125 10Y 1.5653 0.0963 1.4690 14607 1.5003 3.2382 14607 3.2382 1.3600
6*9M -5.00 1.00 -6.00 -7.01 -6.78 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -4.00 0.00 -4.05 -5.50 -5.33 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
1*2Y -12.25 -0.50 -11.80 -13.61 -12.30 20.50 -15.50 23.00 -15.50 2y 2511 742 17.69 21.30 25.70 103.03 17.69 103.03 -117.20
2*3Y -3.75 0.00 -3.90 -4.79 -4.25 10.75 -5.50 13.25 -5.50 10Y 20.03 6.63 13.40 14.07 15.53 98.82 8.95 98.82 -29.70
2*4Y -5.50 -0.25 -5.40 -6.78 -6.06 18.25 -8.25 23.50 -8.25
2*5Y -7.00 -0.25 -6.85 -8.01 -7.17 23.25 -10.00 34.00 -10.00 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y -1.75 -0.25 -1.50 -1.99 -1.80 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -550 -0.50 -5.00 -5.00 -4.50 35.75 -9.50 62.75 -9.50
3*5Y -3.25 -0.25 -2.95 -3.23 -2.91 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 8380 0.80 8.00 7.30 9.00 63.50 410 82.90 410
4*5Y -1.50 0.00 -1.45 -1.24 111 5.25 -2.25 10.75 -2.25 UST 2*10Y| 372 0.01 371 0.07 -1.17 54.43 -23.40 177.00 -23.40
5*7Y -1.00 -0.25 -0.70 -0.62 -0.33 6.25 -1.75 14.75 -1.75
5410V | 150 -0.25 175 156 265 14.00 050 3075 050
7*10Y 2.50 0.00 245 219 2.98 7.75 175 16.75 175 IRS 8y 16
10*12Y 2.00 0.00 2.00 1.96 1.97 450 1.50 7.00 -0.25 06M |4/4375/44 oDD
10*15Y 0.25 0.00 0.15 0.06 0.94 6.75 -0.25 12.50 -0.75 09M Tenor
10%20Y -7.25 0.00 -7.35 -7.50 -3.74 10.25 -8.00 24.25 -11.00 01y [3575
157 |29
BOND 02y [23.25 2*5y -07
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 9*20y -06
1y 1.261 1.80 1.227 1183 1.344 1.918 1136 1.935 1.136 04y
1.5Y 1.288 1.90 1.253 1.185 1.344 2113 1122 2113 1122 05Y
2y 1277 2.20 1.251 1174 1331 2212 1.089 2.230 1.089 07Y SPRD
3y 1252 2.50 1.224 1113 1.289 2.308 0.092 2315 0.092 10Y
4y 1315 3.00 1.282 1.208 1351 2486 1.127 2.502 1.127 12Y
5Y 1320 3.00 1.287 1.208 1.345 2592 1122 2.602 1122 15Y
7Y 1351 3.00 1319 1.247 1.404 2711 1.163 2.728 1.163 20Y
10Y 1.365 3.00 1332 1.257 1417 2.815 1.170 2.815 1.170 3y CCS 19
20Y 1.345 3.00 1317 1.251 1.426 2.790 1.146 2792 1.146 CRs |3y CCS 195
2*4y CCS  -12
Lv. HYy| Lv. HYd| Al a |
91d CD 153 3.00 KTB 110.87 -0.08 11096 | 111.00 | 110.82 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.50 1.00 | kTB | 13381 -0.32 13421 | 13424 | 13354 Hepsg 113 7 19 9% 103 118 92 68 108
2 o | 52,955 {2l | 23885 29,070 29,747 62,098 36,440 28,330 33,625
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS ESk
1y 8.90 195 842 9.00 6.72 12.25 -9.65 12.25 -17.75 IO 22|, 0-F £ HAM0| M7 S 2 2Y S3HAlM MUtH i3 dgtoz Z2| A4 (D22 25
1.5Y -0.30 1.60 -0.64 1.10 -0.18 4.05 -10.60 4.05 -19.10
2y -4.95 1.05 -5.78 378 -4.30 -0.25 -12.75 -0.25 -25.15 RS, ® 7t 22| A%, CD SE27| 2S0f o] 4 H[T/4.
3y -6.20 0.75 -7.00 -246 -4.39 92.30 -12.20 92.30 -19.50
4y -14.25 0.00 -14.30 -13.96 -12.39 -4.50 -21.70 -1.25 -30.35 o LAl 2al AA 4y OIAL STbOIA Dol Bt
5Y 216.25 0.00 1627 71520 1289 320 2725 220 2725 CRS, 71712t S T2l ¢35, 4Y Ol FTOM 52| ot
7Y -20.35 -0.25 -2013 -19.67 -19.14 -7.85 -34.75 -7.50 -37.65
10Y -19.25 -0.25 -19.00 -18.47 -17.44 -7.50 -37.50 -7.50 -38.70
20Y -24.50 -0.25 -24.87 -25.35 -22.08 1.75 -29.50 1.75 -48.50




