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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 1.6900 -0.25 1.7045 1.6999 1.6736 1.7200 1.2925 2.6800 1.2875 -53,00 2.25 1y 12900 1.50 1.6200 0.7650 1+2Y 12Aoo -0.50
oM 17525 -0.25 1.7745 1.7704 1.7451 1.8025 1.2750 2.7075 1.2500 -59.25 2.50 1.5Y 1.3500 1.50 1.6600 0.9150 2*3Y 9.50 -0.50
1y 1.8200 -0.75 1.8500 1.8459 1.8185 1.8850 1.2625 2.7450 1.2200 -61.75 2.50 2y 1.4100 1.00 1.6950 0.8850 2*5Y 22.50 -0.50
1.5Y 1.9425 -1.00 1.9740 1.9594 1.9163 2.0050 1.2500 2.8100 1.1900 -64.50 175 3y 1.5050 0.50 1.7550 0.8550 3*4Y 7.50 0.00
2y 2.0275 -1.50 2.0670 2.0386 1.9862 2.1000 1.2325 2.8850 1.1675 -65.25 175 4y 1.5800 0.50 1.8000 0.8400 3*5Y 13.00 0.00
3y 2.1500 -1.25 2.1835 21363 2.0697 22175 1.2250 3.0275 1.1550 -65.25 1.50 5Y 1.6350 0.50 1.8500 0.8350 4*5Y 5.50 0.00
4y 2.2325 -1.25 2.2620 21978 2.1235 2.2950 1.2250 3.1450 1.1575 -61.25 1.25 7Y 1.7350 0.50 1.8950 0.8050 5*7Y 10.00 0.00
5Y 2.2875 -1.00 2.3105 2.2391 2.1595 2.3400 1.2250 3.2400 1.1575 -54.50 1.00 10Y 1.8750 0.50 2.0150 0.7900 5*10Y 24.00 0.00
7Y 2.3475 -0.75 2.3655 2.2834 21972 2.3925 1.2350 3.3800 1.1675
10y 24200 -0.50 24345 2.3455 2.2537 2.4600 1.2675 3.5250 1.2125 u.S. TREASURY (32 AU 7|F )
12y 24575 -0.50 2.4705 2.3861 2.2918 2.4950 1.2725 3.5600 1.2150 Tenor HUH| 1¥Max | 1YMin | 3YMax | 3Y Min
15Y 2.4750 -0.50 2.4860 2.4009 2.3033 2.5075 1.2725 3.5825 1.2150 2y 2.1453 -0.0196 2.1649 2.1486 2.1243 2.1649 0.7300 2.1649 0.2800
20Y 2.4925 -0.50 2.5035 24141 2.3063 2.5250 1.2625 3.7325 1.2150 10Y 2.8415 0.0496 2.7919 2.7054 27212 2.8415 1.5300 3.0300 1.3600
6*9M 6.25 0.00 7.00 7.05 7.15 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (3= FAY 7|F MY
9*12M 6.75 -0.50 7.55 7.55 7.34 10.50 -1.75 10.50 -4.25 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
1*2Y 20.75 -0.75 21.70 19.28 16.77 22.75 -3.75 22.75 -5.50 2y -1.67 -0.66 -1.01 -4.64 -10.57 10.19 -70.50 10.19 -264.00
2*3Y 12.25 0.25 11.65 9.76 8.35 12.25 -0.75 14.25 -1.75 10Y 8.95 5.46 3.49 -6.46 -8.38 47.40 -24.46 47.40 -98.50
2*4Y 20.50 0.25 19.50 15.91 13.73 20.50 -0.75 27.75 -1.75
2*5Y 26.00 0.50 2435 20.05 17.33 26.00 -0.75 38.50 -175 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 8.25 0.00 7.85 6.15 538 8.25 0.00 14.00 -0.50 IRS 2*10Y | 39.25 1.00 38.25 37.00 36.00 4150 3.50 68.25 275
3*5Y 1375 0.25 12.70 10.29 8.98 14.00 0.00 25.00 -0.50 KTB 2*10Y| 59.00 0.80 58.20 57.50 57.50 68.70 1250 89.00 11.80
4*5Y 5.50 0.25 4.85 414 3.60 6.25 0.00 11.25 -0.25 UST 2*10Y| 69.62 6.92 62.70 55.68 59.69 135.50 41.06 264.00 41.06
547Y 6.00 0.25 5.50 443 3.77 10.50 0.75 15.25 0.25
540 | 1325 050 1240 1064 942 2225 425 3075 375
7*10Y 7.25 0.25 6.90 6.21 5.65 12.75 3.25 16.75 3.00 IRS
10*12Y 3.75 0.00 3.60 4.06 3.81 450 -0.25 7.75 -0.25 06M oDD
10*15Y 5.50 0.00 5.15 5.54 4.96 6.00 -0.75 15.00 -0.75 09M [7475 Tenor
10*20Y 7.25 0.00 6.90 6.86 525 7.50 -11.00 31.00 -11.00 o1y
15Y [94.75
BOND 02y [3.75/775 2*5y  27.25
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |1825/1875/19/1925 5410y 14
1y 1.834 -0.90 1.845 1.829 1.832 1.885 1.297 2.720 1.237 04y
1.5Y 2.009 -1.30 2,032 2.009 1.997 2.050 1300 2.820 1232 05y  [31/315/3475
2y 2162 -1.30 2.196 2141 2102 2.230 1.287 2.920 1.225 07Y SPRD
3y 2.245 -1.00 2.274 2.209 2151 2.306 1250 3.050 1.200 10Y  [485
4y 2418 -2.40 2459 2384 2310 2.496 1.306 3.280 1232 12Y
5Y 2522 -2.30 2.562 2473 2373 2.602 1.270 3.410 1217 15Y
7Y 2.660 -1.40 2.689 2.600 2.501 2.728 1357 3.563 1.270 20Y
10Y 2752 -0.50 2.767 2.663 2.556 2.805 1.424 3.750 1355 1y 285
20Y 2702 0.70 2.706 2.603 2.520 2.757 1457 3.943 1430 Rs |2y 4
Lv. Ho| Lv. HYH| Al ) &
91d €D 165 0.00 KTB 107.57 0.05 107.39 | 107.57 | 107.36 u| T1 T-2 T3 T4 T5 T6
[ caL | 150 0.00 | LkTB | 119.28 0.03 11865 | 119.28 | 11855 Hepsg 1334 -42 175 134 183 84 94 97
2 o | 31,390 o2l | -35439 66,829 35432 53,815 32,420 20,523 21,569
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -1.40 0.15 0.48 1.69 -1.35 9.00 -17.75 11.00 -17.75
TSN =665 050 582 495 -8.06 240 -19.10 7.00 -19.10 IMH2L 012 F2l4SoR SEY FHE SRS MRS YR 2Wo| YBFH || DY 32T M
2y -13.45 -0.20 -12.94 -10.21 -11.60 -1.35 -25.15 5.50 -25.15 siof ZE Op2t.
3y -9.50 -0.25 -9.01 -7.26 -8.13 475 -19.50 875 -19.50
0 O W 0 - 17 0 - N 1 RSE SbpEE SR AN0| BHCI G4 012 2URE S LHNED SUFS2 A9l OHER,
7Y -31.25 0.65 -32.33 -31.67 -30.42 -9.40 -37.65 -3.75 -37.65
10Y -33.20 0.00 -33.23 -31.73 -30.28 -12.95 -38.70 -6.25 -38.70 CRS= THHo= 2i¥ 45 ot
20Y -20.95 -1.20 -20.27 -18.85 -21.34 -14.75 -48.50 -145 -48.50




