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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 1.8525 0.00 1.8525 1.8541 1.8513 1.9125 14250 21350 1.2875 -48,75 -3.50 1y 13450 -3.50 1.6200 0.9650 1%2Y -14Aoo 0.00
oM 1.8475 0.00 1.8475 1.8464 1.8511 1.9125 14675 21225 1.2500 -54.50 -3.50 1.5Y 1.2700 -3.50 1.6600 0.9600 2*3Y -2.50 0.50
1y 1.8325 0.00 1.8325 1.8311 1.8445 1.9200 1.5100 21175 1.2200 -58.00 -3.50 2y 1.2050 -3.50 1.6950 0.9750 2*5Y -5.00 1.00
1.5Y 1.8150 0.00 1.8150 1.8141 1.8376 2.0250 1.5625 2.1400 1.1900 -57.50 275 3y 1.1800 -3.00 1.7550 1.0350 3*4Y -1.50 0.50
2y 1.7850 0.00 1.7850 1.7896 1.8236 2.1150 1.6025 21575 1.1675 -58.50 -2.00 4y 1.1650 -2.50 1.8000 1.0850 3*5Y -2.50 0.50
3y 1.7550 -0.25 1.7560 1.7653 1.8105 22225 16775 22225 1.1550 -59.25 -175 5Y 1.1550 -2.50 1.8500 1.0400 4*5Y -1.00 0.00
4y 1.7500 -0.50 1.7520 1.7613 1.8145 2.2950 1.6900 2.2950 1.1575 -52.25 -175 7Y 1.2350 -2.50 1.8950 1.0950 5+7Y 8.00 0.00
5Y 1.7475 -0.75 1.7505 1.7619 1.8199 2.3400 1.6825 2.3450 1.1575 -43.50 -1.75 10Y 1.3700 -2.50 2.0500 1.2600 5+10Y 21.50 0.00
7Y 1.7575 -0.75 1.7605 17713 1.8355 23950 1.7000 24575 1.1675
10Y 1.8050 -0.75 1.8080 1.8183 1.8881 24850 17525 2.6000 12125 U.S. TREASURY (= AAY 7|F FH|)
12Y 1.8325 -0.75 1.8355 1.8448 1.9136 25225 1.7750 2.6700 12150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.8450 -0.75 1.8480 1.8586 1.9238 2.5400 1.7950 2.7400 1.2150 2y 2.5283 0.0041 2.5242 2.5445 2.4999 29773 13635 29773 0.3500
20Y 1.8300 -0.75 1.8330 1.8240 1.8987 2.5600 1.7500 2.8950 1.2150 10Y 2.6960 -0.0054 27014 27222 2.6855 3.2382 2.1867 3.2382 1.3600
6*9M -0.50 0.00 -0.50 -0.78 -0.01 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -1.50 0.00 -1.50 -1.53 -0.66 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
12y 475 0.00 -4.75 -4.15 -2.09 23.00 -6.75 23.00 -6.75 2y 70.33 0.61 69.72 71.95 67.49 103.03 -5343 103.03 -182.70
273Y -3.00 -0.25 -2.90 244 -131 13.25 -4.25 13.25 -4.25 10Y 71.40 0.96 70.44 74.02 70.35 98.82 -2413 98.82 -63.50
2*4Y -3.50 -0.50 -3.30 -2.84 -0.91 21.75 475 23.50 475
2*5Y 375 -0.75 -3.45 278 -0.37 27.25 -5.50 34.00 -5.50 Lv. HYH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y -0.50 -0.25 -0.40 -0.40 0.40 8.50 -1.00 11.25 -1.00 IRS 2*10Y | 2.00 -0.75 275 2.00 2.00 4250 -0.25 62.75 -0.25
3*5Y -0.75 -0.50 -0.55 -0.34 0.94 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 1570 -1.30 17.00 15.70 15.70 63.50 8.50 82.90 8.50
4*5Y -0.25 -0.25 -0.15 0.06 0.54 6.00 -0.75 10.75 -0.75 UST 2*10Y| 1677 -0.95 17.72 17.77 18.56 85.87 8.46 191.00 8.46
5*7Y 1.00 0.00 1.00 0.94 1.56 7.25 0.00 14.75 0.00
5*10Y 5.75 0.0 5.75 564 682 1625 4.00 3075 375
7*10Y 475 0.00 475 470 5.25 9.50 4.00 16.75 3.00 IRS
10*12Y 275 0.00 2.75 2.65 2.55 450 2.00 7.75 -0.25 06M oD
10*15Y 4.00 0.00 4.00 4.04 3.57 6.75 2.00 14.00 -0.75 09M Tenor
10%20Y 2.50 0.00 2.50 0.57 1.06 10.25 -1.50 29.50 -11.00 o1y
1.5Y
BOND 02y 18m*2y -3
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y 1y*5y -85
1y 1.821 -0.50 1.823 1814 1.836 1.935 1492 2.130 1.237 04y
1.5Y 1.826 -0.40 1.828 1.832 1.868 2113 1597 2.165 1232 05Y
2y 1.825 -0.20 1.826 1.828 1.864 2.230 1.680 2.230 1.225 07Y SPRD
3y 1.802 -0.80 1.805 1.806 1.841 2315 1737 2315 1.200 107 [8025
4y 1.872 -0.80 1.875 1.876 1919 2.502 1.849 2.502 1232 12Y
5Y 1.877 -0.80 1.880 1.878 1.920 2.602 1.825 2,602 1217 15Y
7Y 1978 -1.10 1.982 1.985 2.010 2728 1913 2728 1.270 20Y
10Y 1982 -1.50 1.988 1.995 2.039 2.815 1.923 2815 1355 1y*4y -0.19
20Y 2,041 -0.40 2,043 2.039 2.036 2792 1.910 3.015 1430 Rs |5y 15
3y 175
Lv. HYy| Lv. HYd| Al i |
91d CD 1.86 0.00 KTB 109.29 0.02 10929 | 109.30 | 109.23 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.74 0.00 | kB | 127.03 0.14 127.05 127.14 | 126.83 BEEE: 83 A -20 103 0 83 103 9% 84
2 o 25,647 92l | -8676 34,323 0,000 25,647 34,323 25,058 29,609
(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 115 0.50 0.95 176 0.87 6.75 -11.20 9.00 -17.75 2% 22|, Qlolos orRelst 2ol Ol x| & otstz 2a| ofat
1.5Y -1.10 0.40 -1.26 -1.83 -3.06 0.40 -15.60 240 -19.10
2y -4.00 0.20 -4.08 -3.81 -4.09 -0.25 -18.30 -0.25 -25.15 IRS, 3Y 0|} RZHO|ABE 22| AZ B2k,
o R W o | e | om | ow o | 2w | aom B3 HELPMDL RSN L ST 13 2517
5Y -12.95 0.05 -12.97 -11.65 -10.04 -3.20 -27.25 455 -27.25
7Y -22.05 035 2219 2136 1744 7.85 -35.15 -4.70 -37.65 CRS, ® 72+ 32| 38
10Y -17.70 0.75 -18.00 -17.66 -15.05 -7.50 -37.50 -7.50 -38.70
20Y -21.10 -0.35 -20.96 -21.50 -13.71 175 -33.75 175 -48.50




