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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 14725 0.50 14730 14616 14360 1.5275 1.2875 2.7575 1.2875 -51,50 -1.00 1y 1A0950 0.00 1.3300 0.7650 1%2Y 950 1.50
oM 1.5450 1.00 1.5390 15213 14858 1.5475 1.2500 2.7900 1.2500 -55.50 0.00 1.5Y 1.1450 1.00 1.1750 0.8100 2*3Y 9.00 0.50
1y 1.6100 1.00 1.6065 1.5839 1.5357 16175 1.2200 2.8150 1.2200 -57.25 0.25 2y 1.1900 1.50 1.2250 0.7950 2*5Y 26.00 1.00
1.5Y 1.7000 1.00 1.6975 1.6619 1.6038 1.7100 1.1900 28725 1.1900 -56.50 1.00 3y 1.2800 2.00 1.3150 0.7350 3*4Y 9.50 0.00
2y 1.7625 1.25 1.7620 1.7189 1.6555 1.7800 1.1675 2.9350 1.1675 -52.50 1.00 4y 1.3750 2.00 1.3750 0.6900 3*5Y 17.00 0.50
3y 1.8450 1.00 1.8485 1.8019 17362 1.8700 1.1550 3.0650 1.1550 -49.50 1.50 5Y 14500 2.50 1.4500 0.6600 4*5Y 7.50 0.50
4y 1.9000 1.00 1.9025 1.8531 1.7893 1.9250 1.1575 3.1875 1.1575 -46.25 2.75 7Y 1.5350 3.50 1.5350 0.6550 5%7Y 8.50 1.00
5Y 1.9450 1.00 1.9460 1.8933 1.8313 1.9675 1.1575 3.3050 1.1575 -37.50 3.50 10Y 1.7000 4.00 1.7000 0.6300 5+10Y 25.00 1.50
7Y 1.9975 0.75 2.0000 1.9444 1.8875 2.0250 1.1675 3.4625 1.1675
10Y 2.0750 0.50 2.0790 2.0220 1.9698 2.1050 1.2125 3.6250 1.2125 U.S. TREASURY (= AAY 7|F FH|)
12Y 2.1075 0.50 21115 2.0545 20018 21375 1.2150 3.6575 12150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.1200 0.50 2.1240 2.0659 20123 2.1500 1.2150 3.6675 1.2150 2y 1.4970 -1.98 1.5168 1.5125 1.5164 1.7169 0.5600 1.7169 0.2600
20Y 21325 0.50 2.1345 2.0750 2.0268 21575 1.2150 3.8075 1.2150 10Y 22778 -4.20 23198 23501 2.3600 2.6060 1.3600 3.0300 1.3600
6*9M 7.25 0.50 6.60 5.96 498 7.25 -6.00 7.25 -6.00 U.S. TREASURY - KTB (3= ALY 7|E F L)
9*12M 6.50 0.00 6.75 6.26 499 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 15.25 0.25 15.55 13.50 11.98 16.50 -5.50 16.50 -5.50 2y -0.3450 -2.68 -0.3182 -0.2955 -0.3096 0.1019 -0.7120 0.1019 -2.6400
2*3Y 8.25 -0.25 8.65 8.30 8.07 9.00 -1.75 15.00 -1.75 10Y -0.1122 -5.20 -0.0602 -0.0679 -0.0570 0.4740 -0.2446 0.4740 -1.1700
2*4Y 1375 -0.25 14.05 1343 13.38 15.25 -1.75 28.25 -1.75
2*5Y 18.25 -0.25 18.40 17.44 17.58 21.00 -1.75 39.25 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 5.50 0.00 5.40 513 531 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 31.25 -0.75 32.00 32.25 32.50 4150 2.75 70.25 2.75
3*5Y 10.00 0.00 9.75 9.14 9.51 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 54.80 0.30 54.50 61.00 59.10 68.70 11.80 90.00 11.80
4*5Y 450 0.00 435 401 420 6.25 -0.25 11.75 -0.25 UST 2*10Y| 7808 222 80.30 83.76 84.36 135.50 41.06 264.00 41.06
5*7Y 5.25 -0.25 5.40 511 5.63 10.50 0.25 16.25 0.25
5410Y | 1300 -0.50 1330 1288 1385 2225 375 3225 375
7*10Y 7.75 -0.25 7.90 7.76 8.23 12.75 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.25 3.25 3.20 5.25 -0.25 7.75 -0.25 06M  |465 /47 GEE
10*15Y 450 0.00 450 439 425 7.75 -0.75 15.00 -0.75 09M [535 Tenor
10%20Y 575 0.00 5.55 5.30 5.70 11.00 -11.00 31.00 -11.00 01y [60/605
15Y |69/ 69.25
BOND 02y 6*12M 135
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03Y [835/845 6M*1Y 2225
1y 1630 1.00 1.606 1,557 1.496 1723 1237 2.750 1.237 04y  [89 15%3Y 145
1.5Y 1.760 1.10 1.744 1.696 1631 1.768 1232 2.890 1232 05y |94 3*4Y 55
2y 1.842 0.70 1.824 1783 1717 1.842 1.225 2.990 1.225 07Y SPRD
3y 1912 1.70 1912 1.856 1795 1.942 1.200 3.120 1.200 10Y [65/675
4y 2072 1.20 2,073 2014 1.927 2.101 1232 3.340 1232 12Y
5Y 2115 1.50 2112 2.054 1.998 2.140 1217 3.430 1217 15Y
7Y 2292 1.10 2.294 2243 2.180 2318 1.270 3.590 1.270 20Y
10Y 2.390 1.00 2.395 2347 2.296 2418 1355 3.750 1355 v 10
20Y 2383 0.80 2381 2.350 2341 2430 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 138 0.00 KTB 108.57 -0.05 10862 | 10864 | 108.57 u| T1 T2 T3 T-4 T-5 T-6
[ cALL | 124 -0.01 LKTB | 122.76 -0.09 122.81 12293 12273 BEEE: 106 74 -37 143 122 85 91 0 0
2 o | 34,760 o2l -3,020 37,780 39,535 30,060 32,902 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 0.00 0.09 2.64 3.93 9.00 -17.75 11.50 -17.75 Znx) 22|, & SHo 2 ZAE Q0Io| 3M DjE FRI} HX|BA 22| AZ AL
1.5Y -6.00 -0.10 -4.69 -3.44 271 240 -19.10 8.75 -19.10 AX7|20 B £ KE|T A0 AT} O|0|K ChA ZHA|.
2y -7.95 0.55 -6.22 -6.40 -6.15 -1.35 -25.15 9.00 -25.15
3y -6.70 -0.70 -6.31 -5.44 -5.85 475 -19.50 11.00 -19.50 Sixbl 2 o " R
4y -17.20 -0.20 -17.03 -16.09 -13.81 -3.20 -30.35 3.25 -30.35 T}?lijf’;*ﬂ;ig:?;;ﬂf‘:‘i ii)'a” E:*EW 92l 85 ot
5Y -17.00 -0.50 -16.64 -16.10 -16.64 -2.25 -27.25 455 -27.25 =/ls ° = ===
7Y -29.45 035 -29.42 -29.82 -29.25 7.50 -37.65 -3.75 -37.65 MEHo= HETL 29
10Y -31.50 -0.50 -31.62 -32.55 -32.65 -12.95 -38.70 -5.75 -38.70
20Y -25.05 -0.30 -24.65 -27.49 -31.44 -16.45 -48.50 -145 -48.50 CRS, &7| 7t02 22| AL E SHf. C1SF B A0 Chet 7|Ch2 &8,




