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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 1.7350 -0.25 1.7450 17258 17194 1.7575 13900 2.6625 1.2875 -56,75 -2.50 1y 12700 -3.00 1.6200 0.8050 1%2Y 4Aoo 2.50
oM 1.7900 -0.25 1.8005 1.7850 1.7874 1.8300 1.4100 26825 1.2500 -61.25 -0.25 1.5Y 1.2950 -1.00 1.6600 0.8600 2*3Y 5.00 0.50
1y 1.8375 -0.50 1.8500 1.8321 1.8394 1.9100 14350 2.7100 1.2200 -65.00 0.75 2y 13100 -0.50 1.6950 0.9250 2*5Y 15.50 0.50
1.5Y 1.9075 -0.75 1.9255 1.9086 1.9239 2.0250 1.4700 2.7700 1.1900 -66.75 150 3y 1.3600 0.00 1.7550 0.9850 3*4Y 4.00 0.00
2y 1.9600 -1.25 1.9840 1.9636 1.9905 2.1150 1.5000 2.8275 11675 -68.50 175 ay 1.4000 0.00 1.8000 1.0700 3*5Y 10.50 0.00
3y 2.0275 -1.50 2.0505 20311 2.0734 2.2225 1.5550 2.9250 11550 -67.00 175 5Y 14650 0.00 1.8500 1.0800 4*5Y 6.50 0.00
4y 2.0850 -175 2.1055 2.0789 2.1310 2.2950 1.6050 3.0050 11575 -67.50 2.00 7Y 15100 0.00 1.8950 11050 5+7Y 450 0.00
5Y 2.1350 -175 2.1475 21171 2.1724 2.3400 1.6475 3.0775 11575 -55.00 1.25 10Y 1.7000 0.00 2.0500 1.2200 5+10Y 23.50 0.00
7Y 2.1850 -2.00 2.1905 2.1555 22183 2.3950 1.7050 3.1900 11675
10y 2.2500 -1.25 2.2495 2.2180 2.2849 24850 1.7825 33175 12125 U.S. TREASURY (3= ALY 7|F M)
12Y 2.2875 -1.50 2.2890 2.2579 2.3248 2.5225 1.8175 3.3575 12150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.3100 -1.50 23115 2.2830 2.3509 2.5400 1.8250 3.3850 1.2150 2y 2.6534 0.0001 2.6533 2.6655 2.6816 2.6856 11686 2.6856 0.3100
20Y 2.3225 -1.75 2.3260 2.3020 2.3778 2.5600 1.8250 3.5050 1.2150 10Y 2.9437 -0.0064 2.9501 2.9864 3.0060 31131 2.0387 31131 13600
6*9M 5.50 0.00 5.55 593 6.80 12.50 1.00 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 475 -0.25 4.95 471 5.20 10.50 1.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
12y 1225 -0.75 13.40 13.15 15.10 23.00 575 23.00 -5.50 2y 62.84 151 61.33 61.55 62.16 67.13 -5343 67.13 -245.00
273Y 6.75 -0.25 6.65 6.75 8.30 13.25 475 13.25 -175 10Y 37.87 0.36 3751 41.44 4210 4319 -24.46 47.40 -91.80
2*4Y 12.50 -0.50 1215 1153 14.05 21.75 8.75 23.50 -175
2*5Y 17.50 -0.50 1635 15.35 18.20 27.25 1175 34.00 -175 Lv. Y| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
3*4Y 575 -0.25 5.50 478 576 8.50 3.25 11.25 -0.50 IRS 2*10Y | 29.00 0.00 29.00 25.75 25.75 42.50 19.50 62.75 275
3*5Y 1075 -0.25 9.70 8.60 9.90 14.00 6.00 22.00 -0.50 KTB 2*10Y| 54.00 0.50 53.50 52.20 52.50 68.70 35.80 82.90 11.80
4*5Y 5.00 0.00 4.20 3.83 4.14 6.00 2.25 10.75 -0.25 UST 2+10Y| 29.03 -0.65 29.68 32.09 3244 122.70 23.86 233.00 23.86
5+7Y 5.00 -0.25 430 3.84 458 10.50 2.50 14.75 0.25
5410V | 1150 050 1020 1009 1125 2025 725 3075 375
7*10Y 6.50 0.75 5.90 6.25 6.66 1175 4.25 16.75 3.00 IRS
10*12Y 375 -0.25 3.95 3.99 4.00 450 2.00 7.75 -0.25 06M |7375 GEE
10*15Y 6.00 -0.25 6.20 6.50 6.60 6.75 2.25 15.00 -0.75 09M  |79.25 Tenor
10%20Y 7.25 -0.50 7.65 8.40 9.29 10.25 -2.50 31.00 -11.00 o1y
1.5Y
BOND 02y [97/97.25 3*4y 06
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |4 37y 16/165
1y 1.870 -0.70 1.878 1.846 1.855 1.935 1.400 2,691 1.237 04y |10 3*10y 22/22.25
1.5Y 1975 -1.70 1.993 1.952 1.986 2113 1517 2.750 1232 05y 135 47y 105
2y 2.025 -1.50 2.047 2028 2.079 2.230 1577 2.807 1.225 07Y  |20.25 SPRD [5*7y 525
3y 2.092 -1.00 2.109 2,092 2.153 2315 1617 2.888 1.200 10Y |2625/265 5410y 12
4y 2.202 -1.50 2223 2213 2.302 2.502 1.755 3.070 1232 12Y 10720y 7.5
5Y 2335 -2.00 2.356 2336 2414 2.602 1.805 3.185 1217 15Y 12720y 35
7Y 2465 -140 2479 2463 2.541 2728 2.024 3.307 1.270 20Y
10y 2.565 -1.00 2573 2.553 2632 2815 2115 3.561 1355 1.5y 285 / 2y 28, 29
20Y 2,552 -1.30 2.556 2.545 2,627 2792 2.197 3755 1430 @
Lv. HYy| Lv. HYd| Al i |
91d €D 165 0.00 KTB 108.17 0.04 108.14 | 108.17 | 108.09 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.45 -4.00 | kB | 12131 0.20 12118 | 12131 | 121.09 Hepdg 90 7 -20 110 81 110 61 76 106
2 o 19772 9 & | -13465 33,237 22,350 30,610 15,180 35,595 37,444
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | Sl | 5MA | 20MA | GOMA | IVMax | 1VMin | 3YMax | 3YMin
1y -3.25 0.20 278 -142 -1.56 9.00 -11.20 11.00 -17.75 M Ze/stetorz.
5N =67 095 -6.79 -4.35 -6.20 240 -1560 7.00 -1910 I AL Yo MY 0|27t SV FF Tt StseiM 2250 ZHES 7|9 S8t 0t 2ol o
2y -6.50 0.25 -6.34 -6.44 -8.88 -1.35 -18.30 5.50 -25.15 POV
3y -6.45 -0.50 -5.87 -6.12 792 475 -13.50 5.00 -19.50
4y -11.70 -0.25 -11.77 -1342 -17.07 -8.50 -25.00 2.00 -30.35 RS 2= HazH 2t
5Y -20.00 0.25 -20.89 -21.90 -24.14 -9.60 -27.25 455 -27.25
7Y -28.00 -0.60 -2887 -30.73 -32.24 -21.90 -35.40 -3.75 -37.65 Aolo| U2t B2 ZMEZ 2 StetiM HE SHEY. obR et Aol AUXIT 7, 109 B AZ & H2yot 2.
10y -31.50 -0.25 -32.39 -3349 -34.68 -24.25 -38.70 -8.20 -38.70
20y 2295 -045 -22.98 -24.26 -24.93 -14.75 -48.50 -145 -48.50 CRSE 1WE~2WE7HK| 7740 323t D 1 0| Hf = M| K.




