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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 1.7025 0.25 1.6980 1.6941 1.5990 1.7025 1.2925 2.6925 1.2875 -45,25 6.25 1y 13750 5.50 1.6200 0.7650 1%2Y 950 -5.50
oM 1.7575 -0.25 1.7545 1.7476 1.6810 1.7625 1.2600 2.7275 1.2500 -50.50 375 1.5Y 14200 2.50 1.6600 1.0350 2*3Y 9.50 -0.50
1y 1.8275 -0.75 1.8265 1.8100 1.7584 1.8350 1.2375 2.7675 1.2200 -52.50 2.00 2y 14700 0.00 1.6950 0.9650 2*5Y 18.50 -1.50
1.5Y 1.9250 -1.25 1.9225 1.8939 1.8533 1.9375 1.2050 2.8475 1.1900 -49.75 2.00 3y 1.5650 -0.50 1.7550 0.8550 3*4Y 5.50 0.00
2y 1.9950 -2.00 1.9940 1.9506 1.9205 20175 1.1850 2.9225 1.1675 -47.75 2.00 4y 1.6200 -0.50 1.8000 0.8400 3*5Y 9.00 -1.00
3y 2.0625 -2.50 20610 2.0194 20023 21075 1.1725 3.0650 1.1550 -47.25 1.25 5Y 1.6550 -1.50 1.8500 0.8250 4*5Y 3.50 -1.00
4y 2.0975 -2.50 2.1010 2.0674 20554 2.1600 1.1675 3.1875 1.1575 -44.50 175 7Y 1.7100 -1.50 1.8950 0.8050 5+7Y 5.50 0.00
5Y 21275 -2.75 21330 2.0999 2.0905 2.1900 1.1675 3.3050 1.1575 -36.00 175 10Y 1.8400 -1.50 2.0150 0.7900 5+10Y 18.50 0.00
7Y 2.1550 -3.25 2.1630 21324 21292 2.2300 1.1750 3.4625 1.1675
10Y 2.2000 -3.25 22110 2.1854 2.1855 2.2850 1.2125 3.6250 12125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2350 -3.25 2.2470 22225 22195 2.3200 1.2150 3.6575 12150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2475 -3.25 2.2620 2.2349 22291 23275 1.2150 3.6675 1.2150 2y 1.9072 0.0160 1.8912 1.9033 1.8948 1.9072 0.6460 1.9072 0.2800
20Y 2.2475 -3.25 2.2610 2.2328 22318 2.3250 1.2150 3.8075 1.2150 10Y 24343 0.0235 24108 24776 24839 2.6060 1.4520 3.0300 1.3600
6*9M 5.50 -0.50 5.65 5.35 8.20 12.50 -3.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 7.00 -0.50 7.20 6.24 7.74 10.50 -2.50 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1*2Y 16.75 -1.25 16.75 14.06 16.21 20.75 -5.25 20.75 -5.50 2y -18.28 46 -22.88 -20.37 -20.52 10.19 -70.50 10.19 -264.00
2*3Y 6.75 -0.50 6.70 6.87 8.18 11.00 -1.25 15.00 -1.75 10Y -3.27 5.85 -9.12 -1.24 -0.61 47.40 -24.46 47.40 -98.50
2*4Y 10.25 -0.50 10.70 11.68 1348 18.00 -1.75 28.25 -1.75
2*5Y 13.25 -0.75 13.90 14.93 17.00 21.25 -1.75 39.25 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 3.50 0.00 4.00 4.80 5.30 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 20.50 -1.25 21.75 22.00 21.50 4150 2.75 70.25 2.75
3*5Y 6.50 -0.25 7.20 8.05 8.82 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 37.70 -0.50 38.20 38.30 39.00 68.70 11.80 90.00 11.80
4*5Y 3.00 -0.25 3.20 3.25 3.51 6.25 0.00 11.75 -0.25 UST 2*10Y| 5271 0.75 51.96 57.43 58.91 135.50 41.06 264.00 41.06
5*7Y 2.75 -0.50 3.00 3.25 3.87 10.50 0.25 16.25 0.25
5410Y | 725 -0.50 780 855 950 2225 375 3225 375
7*10Y 450 0.00 4.80 5.30 5.64 12.75 3.00 16.75 3.00 IRS
10*12Y 3.50 0.00 3.60 371 3.39 425 -0.25 7.75 -0.25 06M |70.25 COE
10*15Y 475 0.00 5.10 495 435 5.75 -0.75 15.00 -0.75 09M Tenor
10%20Y 475 0.00 5.00 474 463 7.50 -11.00 31.00 -11.00 01y [835
1.5Y
BOND 02y 2*10y 205
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y 5<10y 07
1y 1.846 -2.60 1.861 1.841 1.794 1.885 1252 2.720 1.237 04y
1.5Y 2014 -1.70 2.009 1.973 1.945 2037 1.240 2.820 1232 05Y  |14.25
2y 2.090 -3.00 2.097 2.060 2,037 2.165 1.225 2.920 1.225 07Y SPRD
3y 2133 -1.90 2125 2.095 2.087 2.206 1.202 3.050 1.200 10Y
4y 2.295 -2.00 2.279 2.239 2.244 2.360 1232 3.280 1232 12Y
5Y 2347 -2.00 2.336 2.293 2.293 2.420 1217 3.410 1217 15Y
7Y 2446 -2.90 2,449 2.420 2.429 2,552 1.270 3.590 1.270 20Y
10Y 2467 -3.50 2484 2471 2487 2.607 1355 3.750 1355
20Y 2450 -1.00 2447 2439 2458 2572 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d €D 166 0.00 KTB 107.89 0.06 107.88 | 107.94 | 107.85 u| T1 T-2 T3 T4 T5 T6
[ calL 1.50 0.00 | kB | 121.90 0.40 12179 | 12194 | 12163 Hepsgt 41 -17 58 43 59 43 69 56
El] 10,235 92l | -6430 16,665 8,723 16,160 13,790 19,560 17,340
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -1.85 1.85 -3.43 -3.14 -3.58 9.00 -17.75 11.00 -17.75 OFX|2F A2 20k 22|, MY 22| AL FlE2o2 &2 of
1.5Y -8.90 0.45 -8.69 -7.92 -9.20 240 -19.10 8.50 -19.10
e e - AR AR S ISS SHos S nek As ARy
4y -19.75 -0.50 -17.78 -17.11 -18.89 -3.20 -30.35 3.25 -30.35 SMHZE0l 22 A 9“1” 20l "wg"r lefs 0 Sl R e
5Y -21.95 -0.75 -20.28 -19.28 -20.24 -2.25 -27.25 455 -27.25
7Y -29.10 035 2864 -28.80 -29.99 7.50 -37.65 -3.75 -37.65 CRS, 1Y-2Y 72k2 Mot M pZio|M F2| 3.
10Y -26.70 0.25 -27.28 -28.56 -30.18 -12.95 -38.70 -6.25 -38.70 Y FXA0] HO AL 2|55 FEO R CRS 1Y 74P 55,
20Y -20.25 -2.25 -18.62 -20.60 -22.60 -14.75 -48.50 -145 -48.50




