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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 14575 0.50 14535 14156 15071 1.9125 13750 1.9125 1.2875 -71,00 425 1y 0A66OO 5.50 14550 0.3900 1%2Y -3150 0.00
oM 14075 1.00 1.4005 13515 1.4423 19125 1.2925 19125 1.2500 -83.75 3.00 1.5Y 0.4900 5.50 13950 1.0400 2°3Y -10.50 0.00
1y 13700 1.25 13615 1.3035 13915 1.9200 1.2225 1.9200 1.2200 -93.00 275 2y 0.3450 5.50 13750 1.0900 2*5Y -15.50 0.00
1.5Y 13275 2.50 13100 1.2351 13250 2.0250 11350 2.0250 11350 -100.00 250 3y 0.2400 550 14100 0.0450 34y -3.00 0.00
2y 1.2750 275 1.2550 1.1783 1.2697 2.1150 1.0700 2.1150 1.0700 -101.25 250 ay 0.2100 5.50 14600 0.0350 3*5Y -5.00 0.00
3y 1.2400 3.00 1.2185 1.1345 1.2280 2.2225 1.0150 22225 1.0150 -101.75 250 5Y 0.1900 5.50 15300 0.0150 4*5Y -2.00 0.00
4y 1.2225 3.00 1.2010 1.1163 1.2098 2.2900 0.9875 2.2950 0.9875 -93.00 3.50 7Y 0.2700 6.50 1.6000 0.0750 5+7Y 8.00 1.00
5Y 1.2075 3.00 11860 1.1025 1.1984 23350 09775 2.3400 09775 -78.25 3.25 10Y 0.4450 6.50 1.8200 0.2550 5+10Y 2550 1.00
7Y 1.2000 3.00 11785 1.0951 1.1947 23825 0.9725 2.3950 0.9725
10y 1.2275 3.25 1.2045 1.1185 12236 24475 0.9925 24850 0.9925 u.s. TREASURY (32 99 7|F MYH|)
12Y 1.2425 3.00 1.2215 1.1378 1.2430 24875 1.0125 2.5225 1.0125 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.2300 3.00 1.2090 1.1204 1.2319 2.5075 0.9925 2.5400 0.9925 2y 1.7979 0.0827 1.7152 1.6865 1.6740 29773 14319 29773 0.5400
20Y 11550 3.00 1.1340 1.0445 1.1803 2.5300 0.9125 2.5650 0.9125 10Y 1.8986 0.1252 17734 1.7447 17334 3.2382 14607 3.2382 13600
6*9M -5.00 0.50 -5.30 -641 -6.48 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB 3= 99 7|F MU
9*12M 375 0.25 -3.90 -4.80 -5.08 8.00 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
172y -9.50 150 -10.65 -12.53 -1218 2050 -15.50 23.00 -15.50 2y 49.89 6.07 4382 3875 39.70 103.03 17.69 103.03 -117.20
2*3Y -3.50 0.25 -3.65 -4.38 417 1075 -5.50 13.25 -5.50 10Y 49.66 852 41.14 3427 37.14 98.82 8.95 98.82 -29.70
2*4Y 525 0.25 -5.40 -6.20 -5.99 18.25 -8.25 2350 -8.25
2*5Y 675 0.25 -6.90 -7.58 713 23.25 -10.00 34.00 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
3*4Y -175 0.00 -1.75 -1.83 -1.83 750 325 11.25 325 IRS 2*10Y | -4.75 050 -5.25 475 -5.25 3575 -9.50 62.75 -9.50
3*5Y 325 0.00 325 -3.20 297 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 1030 1.80 8.50 10.30 8.50 63.50 410 82.90 410
4*5Y -1.50 0.00 -1.50 -1.38 -114 5.25 225 10.75 225 UST 2*10Y| 1007 425 5.82 5.82 5.94 54.43 -2340 177.00 -2340
5+7Y -0.75 0.00 -0.75 -0.74 -037 6.25 -175 1475 -1.75
5410 | 200 025 185 160 252 14.00 050 3025 050
7*10Y 275 0.25 2.60 234 2.89 775 175 16.00 175 IRS
10*12Y 150 -0.25 1.70 193 195 450 150 6.75 -0.25 06M DD
10*15Y 0.25 -0.25 045 0.19 0.83 6.75 -0.25 12.00 -0.75 09M Tenor
10*20Y 725 -0.25 -7.05 -7.40 433 10.25 -8.00 24.00 -11.00 o1y
1.5Y
BOND 02y 15*2y -525
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |23 410y 05
1y 1.283 1.20 1275 1.207 1319 1918 1136 1.935 1136 04y
1.5Y 1314 140 1.305 1.225 1322 2113 1122 2113 1122 05Y
2y 1.299 2.20 1.285 1217 1.309 2212 1.089 2.230 1.089 07y SPRD
3y 1.265 3.00 1.247 1.195 1.268 2308 0.092 2315 0.092 10y |22/2275
4y 1347 410 1322 1.251 1332 2486 1127 2502 1127 12Y
5Y 1322 420 1301 1.246 1326 2592 1122 2,602 1122 15Y
7Y 1385 400 1.360 1.287 1383 2711 1163 2728 1163 20Y
10Y 1402 400 1377 1.300 1396 2.815 1170 2.815 1170
20Y 1303 2.10 1.299 1.278 1.394 2790 1.146 2792 1.146 e
Lv. HYy| Lv. HYd| Al i |
91d €D 154 0.00 KTB 11080 | -0.09 11081 | 11085 | 110.80 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.49 0.00 | LkTB | 13335 -0.44 13338 | 133.60 | 13335 Hepsig 101 A 22 79 101 79 57 134 113
2 o | 43,350 o2 | 24812 18,538 43,350 18,538 15,076 55,125 52,955
(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 870 0.05 8.61 9.63 7.29 12.25 -9.65 12.25 -17.75 2K 2o, 2tet 0] 22| 2S04 90 DAIME [f DT Qo Za| AL,
1.5Y 135 110 052 0.98 0.29 405 -10.60 4.05 -19.10
2y 240 055 -3.04 -3.85 392 -0.25 -1275 -0.25 -25.15 S2 olC 4 MOisLL Jlo ool G| ma| AFA
N -2.50 0.00 -2.85 -6.02 -3.95 9230 -12.20 9230 -19.50 RS, AR89 AYss ke H 920 AsH 38 45
4y -1245 -1.10 -12.06 -13.49 -12.23 -4.50 -21.70 -1.25 -30.35
CRs, 32| &5 ot
5Y -1145 -1.20 -11.52 -14.37 -12.76 -3.20 -27.25 -2.25 -27.25
7Y -18.50 -1.00 -18.13 -19.23 -18.79 -7.85 -34.75 -7.50 -37.65
10y -1745 -0.75 -17.21 -18.12 -17.21 -7.50 -37.50 -7.50 -38.70
20Y -14.80 0.90 -16.50 2331 -21.34 175 -28.85 175 -48.50




