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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 14675 -0.75 14725 14593 14350 1.5350 1.2875 2.7575 1.2875 -50,50 1.50 1y 10950 1.00 1.3300 0.7650 1%2Y sAoo 1.00
oM 1.5350 -0.25 1.5365 15174 14843 1.5475 1.2500 2.7900 1.2500 -55.50 2.50 1.5Y 1.1350 1.50 1.1750 0.8100 2*3Y 8.50 0.50
1y 1.6000 -0.50 1.6050 1.5789 15338 16175 1.2200 2.8150 1.2200 -57.50 4.00 2y 1.1750 2.00 1.2250 0.7950 2*5Y 25.00 0.50
1.5Y 1.6900 -1.00 1.6950 1.6550 1.6014 1.7100 1.1900 2.8725 1.1900 -57.50 475 3y 1.2600 2.50 1.3150 0.7350 3*4Y 9.50 0.00
2y 1.7500 -2.00 1.7590 17110 1.6528 1.7800 1.1675 29350 1.1675 -53.50 475 4y 1.3550 2.50 1.3750 0.6900 3*5Y 16.50 0.00
3y 1.8350 -2.25 1.8465 1.7935 17334 1.8700 1.1550 3.0650 1.1550 -51.00 450 5Y 1.4250 2.50 1.4350 0.6600 4*5Y 7.00 0.00
4y 1.8900 -2.25 1.8995 1.8445 1.7864 1.9250 1.1575 3.1875 1.1575 -49.00 475 7Y 1.5000 2.50 1.5000 0.6550 5*7Y 7.50 0.00
5Y 1.9350 -2.00 1.9425 1.8843 1.8285 1.9675 1.1575 3.3050 1.1575 -41.00 475 10Y 1.6600 2.50 1.6600 0.6300 5*10Y 23.50 0.00
7Y 1.9900 -2.25 1.9955 1.9354 1.8848 2.0250 1.1675 3.4625 1.1675
10Y 2.0700 -2.25 2.0745 20131 1.9672 2.1050 12125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.1025 -2.25 2.1070 2.0456 1.9990 21375 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.1150 -2.25 21195 2.0568 2.0094 2.1500 1.2150 3.6675 1.2150 2y 1.5168 043 1.5125 1.5164 1.5081 1.7169 0.5600 1.7169 0.2600
20Y 21275 -2.25 2.1290 2.0658 2.0239 21575 1.2150 3.8075 1.2150 10Y 23198 -3.03 23501 2.3600 2.3608 2.6060 1.3600 3.0300 1.3600
6*9M 6.75 0.50 6.40 5.81 493 7.00 -6.00 7.00 -6.00 U.S. TREASURY - KTB (= AL 7|E Fo|
9*12M 6.50 -0.25 6.85 6.15 495 7.00 -4.00 7.00 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 15.00 -1.50 15.40 13.21 11.91 16.50 -5.50 16.50 -5.50 2y -0.3182 -2.27 -0.2955 -0.3096 -0.3019 0.1019 -0.7120 0.1019 -2.6400
2*3Y 8.50 -0.25 8.75 8.25 8.06 9.00 -1.75 15.00 -1.75 10Y -0.0602 0.77 -0.0679 -0.0570 -0.0102 0.4740 -0.2446 0.4740 -1.1700
2*4Y 14.00 -0.25 14.05 13.35 13.36 15.25 -1.75 28.25 -1.75
2*5Y 18.50 0.00 18.35 17.33 17.56 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 5.50 0.00 530 5.10 5.30 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 32.00 -0.25 32.25 32,50 30.50 4150 2.75 70.25 2.75
3*5Y 10.00 0.25 9.60 9.08 9.50 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 5450 -6.50 61.00 59.10 56.10 68.70 11.80 90.00 11.80
4*5Y 450 0.25 430 3.98 420 6.25 -0.25 11.75 -0.25 UST 2*10Y| 8030 -3.46 83.76 84.36 85.27 135.50 41.06 264.00 41.06
5*7Y 5.50 -0.25 530 511 5.63 10.50 0.25 16.25 0.25
5410V | 1350 -0.25 1320 1289 1387 2225 375 3225 375
7*10Y 8.00 0.00 7.90 7.78 8.24 12.75 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.25 3.25 3.19 5.25 -0.25 7.75 -0.25 06M 4675 COE
10*15Y 450 0.00 450 436 423 7.75 -0.75 15.00 -0.75 09M  |53.25/535 Tenor
10%20Y 575 0.00 545 5.26 5.68 11.00 -11.00 31.00 -11.00 01y  [60.25
1.5Y
BOND 02y |76.25 9m*2y 22
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03Y |845/8475/85 9m*3y 305
1y 1.620 1.00 1.594 1551 1493 1723 1237 2.750 1.237 04y  [905 172y 16
1.5Y 1749 0.90 1737 1.688 1.627 1.768 1232 2.890 1232 05y  [94.75 3*4y 55
2y 1.835 2.70 1.818 1775 1714 1.835 1.225 2.990 1.225 07Y SPRD
3y 1.895 -2.70 1.907 1.848 1792 1.942 1.200 3.120 1.200 10Y
4y 2.060 -3.00 2.067 2.006 1.924 2.101 1232 3.340 1232 12Y
5Y 2.100 -3.00 2.105 2.046 1.994 2.140 1217 3.430 1217 15Y
7Y 2.281 -3.40 2.289 2.235 2177 2318 1.270 3.590 1.270 20Y
10Y 2.380 -3.80 2391 2.340 2.293 2418 1355 3.750 1.355 1y 09
20Y 2375 -1.00 2377 2344 2.340 2430 1430 3.943 1430 RS |2y 16
Lv. HYy| Lv. HYd| Al i |
91d €D 138 0.00 KTB 108.62 0.09 108.55 | 108.63 | 108.55 u| T1 T-2 T3 T4 T5 T6
[ cAL | 125 0.00 LKTB | 122.85 042 12250 | 122.85 | 122.50 Hepsig 143 7 21 122 85 91 0 0 0
2 o | 37,780 o2 -1,755 39,535 30,060 32,902 0,000 0,000 0,000
BOND SWAP SPRD (1-2Y ¢ 3-10Y 23,258 A7HH7} QBT R 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -2.00 -1.50 1.14 2.81 407 9.00 -17.75 11.50 -17.75
1.5Y -5.90 -1.90 -4.22 -331 -2.60 240 -19.10 8.75 -19.10 AL M7toj47F QQIE|H Atsgin, RHE 22| SIENE 8K
2y -8.50 -4.70 -5.88 -6.38 -6.09 -1.35 -25.15 9.00 -25.15
& 100 |05 | 6ot | w10 [ ot | s [ oss | am | 0 RSE F7iofre] GHO2 AL E 32l shEreinl AT 25 AL,
5Y -16.50 1.00 -16.23 -16.17 -16.59 -2.25 -27.25 455 -27.25
7Y -29.10 115 -29.33 -29.98 -29.21 7.50 -37.65 -3.75 -37.65 CRSE HICIAIZH 29/7|7t O[O X @HE RE. 2fE2 g0t
10Y -31.00 155 -31.69 -32.73 -32.63 -12.95 -38.70 275 -38.70
20Y -24.75 -1.25 -24.84 -27.85 -31.57 -15.75 -48.50 -145 -48.50




