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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 1.7250 0.25 1.7235 1.7193 1.7246 1.7550 1.3900 2.6625 1.2875 -72,25 475 1y 1A1250 450 1.6200 0.7650 1%2Y 10A50 -2.00
oM 1.7975 -0.25 1.8040 1.7950 1.7928 1.8300 14100 26825 1.2500 -75.00 3.50 1.5Y 1.1800 3.50 1.6600 0.8100 2+3Y 7.00 0.00
1y 1.8475 -0.25 1.8535 1.8496 1.8520 1.9100 14350 2.7100 1.2200 -76.25 2.00 2Y 1.2300 2.50 1.6950 0.8650 2*5Y 15.00 -0.50
1.5V 1.9300 0.00 1.9360 1.9389 1.9493 2.0250 14700 2.7700 1.1900 -76.75 1.75 3y 1.3000 2.50 1.7550 0.9550 3*4Y 450 -0.50
2Y 1.9925 0.50 1.9975 20115 20231 21150 14975 2.8275 1.1675 -7775 1.00 4y 1.3450 2.00 1.8000 1.0150 3*5Y 8.00 -0.50
3y 2.0675 0.75 2.0740 21044 21195 22225 1.5425 2.9250 1.1550 -78.25 0.75 5Y 1.3800 2.00 1.8500 1.0350 4*5Y 3.50 0.00
4y 21225 1.00 21310 21705 21847 2.2950 1.5975 3.0150 1.1575 -7875 0.50 7Y 1.4200 2.00 1.8950 1.0400 5+7Y 4.00 0.00
5Y 21625 1.25 2.1690 22166 22296 2.3400 1.6450 3.0950 1.1575 -66.00 0.25 10Y 1.6150 2.00 2.0500 1.0500 5*10Y 23.50 0.00
7Y 2.2075 1.50 2.2105 2.2669 22792 23950 1.7050 3.2175 1.1675
10Y 2.2750 1.75 22770 23363 2.3485 2.4850 1.7825 3.3450 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.3150 1.75 23170 23763 2.3908 25225 1.8175 3.3850 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.3425 1.75 2.3445 2.4035 24137 2.5400 1.8250 34125 1.2150 2y 2.5412 0.0043 2.5369 2.5659 2.5493 25892 1.1410 25892 0.3000
20Y 2.3775 1.75 2.3775 24343 2.4402 2.5600 1.7800 3.5325 1.2150 10Y 2.8961 -0.0019 2.8980 29374 2.8971 31131 20387 31131 1.3600
6*9M 7.25 -0.50 8.05 7.58 6.81 12.50 -0.75 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.00 0.00 4.95 5.46 5.93 10.50 -0.50 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 14.50 0.75 14.40 16.19 17.11 23.00 2.50 23.00 -5.50 2y 4472 0.13 4459 46.59 4533 46.59 -5343 46.59 -251.80
2*3Y 7.50 0.25 7.65 9.29 9.64 13.25 450 13.25 -1.75 10Y 2841 -1.89 30.30 32.54 2851 36.30 -24.46 47.40 -98.50
2*4Y 13.00 0.50 13.35 15.90 16.16 21.75 8.75 23.50 -1.75
2*5Y 17.00 0.75 17.15 20.51 20.65 27.25 11.75 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.50 0.25 570 6.61 6.52 8.50 3.25 11.25 -0.50 IRS 2*10Y | 2825 1.25 27.00 27.50 27.50 4250 19.50 62.75 2.75
3*5Y 9.50 0.50 9.50 11.23 11.01 14.00 6.00 22.00 -0.50 KTB 2*10Y| 51.80 1.40 50.40 51.20 51.60 68.70 35.80 82.90 11.80
4*5Y 4.00 0.25 3.80 461 449 6.00 2.25 10.75 -0.25 UST 2*10Y| 3549 -0.62 36.11 37.15 34.78 128.30 34.55 243.00 34.55
5*7Y 450 0.25 415 5.03 496 10.50 2.50 14.75 0.25
5410Y | 1125 050 1080 119 1189 2025 725 3075 375
7*10Y 6.75 0.25 6.65 6.94 6.93 11.75 425 16.75 3.00 IRS 6y 17.25
10*12Y 4.00 0.00 4.00 4.00 423 450 175 7.75 -0.25 06M oDD
10*15Y 6.75 0.00 6.75 6.72 6.53 6.75 175 15.00 -0.75 09M Tenor
10%20Y 10.25 0.00 10.05 9.80 9.18 10.25 -6.25 31.00 -11.00 o1y
15Y |93
BOND 02Y |9875/99/99.25 1572y 06
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y 06 / 6.25 1.5%3y 13.25
1y 1.881 0.00 1.885 1.863 1.860 1.935 1.400 2.691 1.237 04y [1125 23y 775
1.5Y 2.002 -1.60 2.024 2,010 2.020 2113 1517 2.750 1232 05Y |14.75/1525 46y 06
2y 2,09 0.30 2.099 2113 2128 2.230 1577 2.818 1.225 07Y [19/195 SPRD
3y 2147 0.30 2157 2191 2212 2315 1617 2913 1.200 10Y
4y 2.297 0.70 2312 2.366 2387 2.502 1737 3.125 1232 12Y
5Y 2402 1.20 2411 2471 2478 2.602 1.805 3.208 1217 15Y
7Y 2533 1.50 2.540 2.598 2.604 2.728 1.993 3.370 1.270 20Y
10Y 2612 1.70 2,616 2.689 2.699 2.815 2.102 3.585 1.355
20Y 2.605 0.50 2611 2.683 2.702 2792 2.154 3.799 1430 @
Lv. HYy| Lv. HYd| Al i |
91d €D 165 0.00 KTB 107.92 -0.01 107.92 | 107.97 | 107.90 u| T1 T-2 T3 T4 T5 T6
CALL 145 -3.00 LKTB 120.62 -0.16 120.78 120.86 120.62 Hepsigr 124 A 44 80 124 105 73 128 115
2 o | 45310 2|2l | 20790 24,520 52,620 29,350 14,935 40,328 50,143
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | MMl | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3Min
1y -3.35 -0.25 -3.13 -1.30 -0.81 9.00 -11.20 11.00 -17.75 MADE BT A2 AL
1.5Y -7.20 1.60 -8.78 -7.07 -7.12 240 -15.60 7.00 -19.10 O|HIZFE 50HE QA SxQ O|E RAUMMECZ ZMUE AL ok7to] E|=2 1t I0HME0|A IJEE SOpM QZQI0| Ysto
2y -10.15 0.20 -10.11 -10.17 -10.51 -1.35 -18.30 5.50 -25.15 2 247|%0| AL o AEOHZ
3y -7.95 0.45 -8.26 871 -9.21 475 -13.50 5.00 -19.50
4y -17.45 0.30 -18.12 -19.53 -20.24 -8.50 -25.00 2.00 -30.35 IRS MM BS x10 AEmU e U — SRl A
5Y 2395 0.05 2424 2548 24,89 29,60 2725 455 2725 B ASE Ol SHOIM HOAEIZY. 142 Moot 2k 4S8R FIIHL7E 175bp7A| 45
7Y -32.55 0.00 -3293 -33.08 -3248 -21.90 -35.40 -3.75 -37.65
10Y -33.70 0.05 -33.94 -35.25 -35.08 -24.00 -38.70 -8.20 -38.70 CRS= THH &350t
20Y -2275 1.25 -23.39 -24.83 -26.16 -14.75 -48.50 -1.45 -48.50




