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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 1.8550 0.25 1.8550 1.8593 1.8435 1.9125 14125 2.2200 1.2875 -44,50 1.25 1y 13900 1.50 1.6200 0.8900 1%2Y -1450 0.00
oM 1.8500 0.25 1.8485 1.8470 1.8472 1.9125 14550 21925 1.2500 -51.00 1.00 1.5Y 1.3150 1.50 1.6600 0.9050 2*3Y -3.00 -0.50
1y 1.8350 0.25 1.8335 1.8290 1.8445 1.9200 1.5000 21825 1.2200 -55.75 1.00 2Y 1.2450 1.50 1.6950 0.9200 2*5Y -5.50 -1.00
1.5Y 1.8250 0.50 1.8205 1.8095 1.8427 2.0250 1.5550 2.1900 1.1900 -56.75 0.25 3y 1.2150 1.00 1.7550 0.9850 3*4Y -1.50 -0.50
2y 1.8025 0.50 1.7970 1.7835 1.8346 2.1150 1.6000 2.2075 1.1675 -57.75 -0.25 4y 1.2000 0.50 1.8000 1.0700 3*5Y -2.50 -0.50
3y 1.7825 0.75 1.7740 1.7589 1.8285 22225 1.6750 2.2675 1.1550 -59.00 0.00 5Y 1.1900 0.50 1.8500 1.0400 4*5Y -1.00 0.00
4y 1.7775 0.75 1.7695 1.7546 1.8360 2.2950 1.6900 2.3450 1.1575 -52.50 0.00 7Y 1.2650 0.50 1.8950 1.0950 5*7Y 7.50 0.00
5Y 1.7800 0.50 1.7710 1.7543 1.8443 2.3400 1.6825 24150 1.1575 -44.00 0.00 10Y 1.4000 0.50 2.0500 1.2600 5*10Y 21.00 0.00
7Y 1.7900 0.50 1.7805 1.7648 1.8621 23950 1.7000 2.5300 1.1675
10Y 1.8400 0.50 1.8285 1.8126 1.9162 2.4850 1.7525 26725 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.8675 0.50 1.8560 1.8376 1.9418 25225 1.7750 2.7425 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.8800 0.50 1.8685 1.8535 1.9510 2.5400 1.7950 28125 1.2150 2y 2.5765 -0.0279 2.6044 2.6084 2.5438 29773 1.2620 29773 0.3100
20Y 1.8450 0.75 1.8300 1.8110 1.9283 2.5600 1.7500 2.9725 1.2150 10Y 27121 -0.0351 27472 2.7589 27144 3.2382 20387 3.2382 1.3600
6*9M -0.50 0.00 -0.65 -1.23 0.37 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -1.50 0.00 -1.50 -1.80 -0.26 10.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -3.25 0.25 -3.65 -4.55 -0.99 23.00 -6.75 23.00 -6.75 2y 73.95 -2.99 76.94 7814 70.88 103.03 -5343 103.03 -187.00
2*3Y -2.00 0.25 -2.30 -246 -0.61 13.25 -4.25 13.25 -4.25 10Y 67.51 571 73.22 75.69 7224 98.82 -2413 98.82 -63.50
2*4Y -2.50 0.25 -2.75 -2.89 0.14 21.75 -4.75 23.50 -4.75
2*5Y -2.25 0.00 -2.60 -2.93 0.97 27.25 -5.50 34.00 -5.50 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y -0.50 0.00 -0.45 -043 0.75 8.50 -1.00 11.25 -1.00 IRS 2*10Y 3.75 0.00 3.75 2.50 275 4250 -0.25 62.75 -0.25
3*5Y -0.25 -0.25 -0.30 -046 158 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 20.00 2.00 18.00 17.50 15.70 63.50 8.50 82.90 8.50
4*5Y 0.25 -0.25 0.15 -0.04 0.83 6.00 -0.75 10.75 -0.75 UST 2*10Y| 1356 -0.72 14.28 15.05 17.06 85.87 8.46 191.00 8.46
5*7Y 1.00 0.00 0.95 1.05 178 7.25 0.00 14.75 0.00
510V | 600 0.0 5.75 584 719 1625 4.00 3075 375
7*10Y 5.00 0.00 4.80 479 5.40 9.50 4.00 16.75 3.00 IRS
10*12Y 2.75 0.00 2.75 2.50 2.57 450 2.00 7.75 -0.25 06M oD
10*15Y 4.00 0.00 4.00 4.09 3.49 6.75 2.00 15.00 -0.75 09M  [85 Tenor
10%20Y 0.50 0.25 0.15 -0.16 1.22 10.25 -1.50 31.00 -11.00 01y [83.25/835
1.5Y
BOND 02Y [79.5/79.75 18m*3y -4.5
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 78 2y*4y  -25
1y 1.829 0.40 1.821 1.799 1.841 1.935 1452 2.150 1.237 04Y 2y*5y  -2.25
1.5Y 1.845 0.00 1.839 1.828 1.877 2113 1585 2.185 1232 05y [77/77.25
2y 1.837 0.20 1.832 1.824 1.877 2.230 1675 2.230 1.225 07Y SPRD
3y 1.820 0.30 1.812 1.804 1.857 2315 1737 2315 1.200 10Y |8325/83
4y 1.895 1.10 1.879 1.875 1937 2.502 1.849 2.502 1232 12Y
5Y 1.900 1.00 1.883 1.877 1.941 2.602 1.825 2.602 1217 15Y
7Y 2,019 1.50 1.995 1.979 2.030 2.728 1.913 2.728 1.270 20Y
10Y 2,037 2.20 2.006 1.987 2.065 2.815 1.923 2.840 1355
20Y 2.095 1.00 2,061 2018 2.051 2792 1.910 3.015 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.86 0.00 KTB 109.21 -0.04 10926 | 109.27 | 109.21 u| T1 T2 T3 T-4 T-5 T-6
CALL 173 -3.00 LKTB 126.48 -0.26 126.72 126.81 126.48 Halsg 84 7 26 58 90 56 116 95 75
2 o | 29,609 of gl | 10901 18,708 22,319 15,005 33,194 35,223 16,060
(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 0.60 -0.15 1.29 2.96 033 6.75 -11.20 9.00 -17.75 k) 22|, 4R iz 2| Al
1.5Y -2.00 0.50 -1.89 -1.89 -3.46 040 -15.60 240 -19.10 302 QAL ChA QUBCH= W} OOt XX 7|20 22| ASEZS AZ
2y -3.45 0.30 -3.46 -4.09 -4.25 -0.25 -18.30 0.25 -25.15
3y -3.75 0.45 -3.78 -4.55 -2.84 2.55 -13.50 475 -19.50 o = s _
4y -11.75 -0.35 -1093 -12.08 -10.12 -4.50 -25.00 2.00 -30.35 IRS, 3-4Y :'L?E sueR %E_l S t"i%tog s= AL N
5Y 1200 2050 1118 1227 967 320 2725 455 2725 HeH7t SESHR = YA, 27P7F IMUS SHY ASE O] HIHFNE 29171,
7Y -22.90 -1.00 -21.45 2141 -16.77 -7.85 -35.15 -4.70 -37.65
10Y -19.70 -1.70 -17.79 -17.44 -14.88 -7.50 -37.50 -7.50 -38.70 CRS, 32| &5 0td. A2 EHEY
20Y -25.00 -0.25 -23.12 -20.70 -12.28 175 -33.95 175 -48.50




