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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 1.7600 -0.75 1.7685 17581 1.7407 17725 13900 26275 1.2875 -45,75 -4.00 1y 14000 -5.50 1.6200 0.8050 1%2Y -9Aoo -1.00
oM 1.8175 -1.25 1.8330 1.8155 17911 1.8400 1.4100 26225 1.2500 -57.75 -2.25 1.5Y 1.3400 -5.50 1.6600 0.8600 2°3Y 0.50 0.00
1y 1.8575 -1.50 1.8765 1.8545 1.8256 1.9100 14350 26175 1.2200 -65.25 275 2y 1.3100 -6.50 1.6950 0.9250 2*5Y 850 0.50
1.5Y 19175 3.25 1.9520 19128 1.8823 2.0250 1.4700 2.6450 1.1900 -69.50 -2.25 3y 1.3150 -6.50 1.7550 0.9850 34y 2550 0.50
2y 1.9625 375 1.9990 1.9503 1.9203 2.1150 1.5000 2.6700 11675 7150 -1.50 4y 1.3400 -6.00 1.8000 1.0700 3*5Y 8.00 0.50
3y 2.0100 425 2.0540 2.0005 19716 2.2225 1.5550 2.7350 11550 -69.50 175 5Y 1.3950 -6.00 1.8500 1.0800 4*5Y 550 0.00
4y 2.0550 450 2.1000 2.0430 2.0147 2.2950 1.6050 2.8050 11575 -66.00 275 7Y 1.4650 -7.00 1.8950 11050 5+7Y 7.00 -1.00
5Y 2.0900 425 2.1340 20736 2.0490 2.3400 1.6475 2.8600 11575 -49.00 -3.50 10Y 1.7000 -8.00 2.0500 1.2200 5+10Y 3050 -2.00
7Y 2.1250 425 2.1700 2.1125 2.0903 2.3950 1.7050 2.9600 11675
10y 2.1900 450 2.2375 2.1804 2.1548 24850 1.7825 3.0850 12125 u.s. TREASURY (32 99 7|F MYH|)
12Y 2.2250 475 2.2745 2.2195 2.1935 2.5225 1.8175 3.1275 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2300 -5.00 2.2830 2.2305 2.2088 2.5400 1.8250 3.1650 1.2150 2y 2.8608 0.0125 2.8483 2.8852 2.8890 2.8890 1.2620 2.8890 0.3100
20Y 2.2300 -5.00 2.2830 2.2354 22172 2.5600 1.8250 3.2850 1.2150 10Y 3.1513 -0.0170 3.1683 3.2079 3.2306 3.2306 2.0387 3.2306 13600
6*9M 575 -0.50 645 574 5.04 12.50 2.00 12.50 -6.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M 4.00 -0.25 435 3.90 345 10.50 150 10.50 425 Tenor Lv. HQUH| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
172y 10.50 225 1225 958 947 23.00 5.00 23.00 -5.50 2y 86.68 435 82.33 83.02 83.70 88.61 5343 88.61 -223.00
2*3Y 475 -0.50 5.50 5.03 513 13.25 350 13.25 -1.75 10Y 78.63 2.80 75.83 76.59 7856 81.23 2446 81.23 -76.20
2*4Y 9.25 -0.75 10.10 9.28 9.44 2175 7.00 2350 -1.75
2*5Y 1275 -0.50 13.50 1234 12.87 27.25 9.75 34.00 -1.75 Lv. Y| T-1 T-2 T-3 1Y Max | 1YMin | 3YMax | 3Y Min
3*4Y 450 -0.25 460 425 431 8.50 3.25 11.25 -0.50 IRS 2*10Y | 2275 -0.75 2350 25.00 24.00 42.50 19.25 62.75 275
3*5Y 8.00 0.00 8.00 731 774 14.00 575 22.00 -0.50 KTB 2*10Y| 37.10 -1.40 38.50 38.70 3930 64.80 35.80 82.90 11.80
4*5Y 350 0.25 3.40 3.06 343 6.00 225 10.75 -0.25 UST 2*10Y| 29.05 295 32.00 3227 3416 98.63 1851 218.00 1851
5+7Y 3.50 0.00 3.60 3.89 413 775 2550 1475 0.25
5410 | 1000 -0.25 1035 1068 1058 1775 725 3075 375
7*10Y 650 -0.25 6.75 6.79 6.45 1075 425 16.75 3.00 IRS 6y 11
10*12Y 350 -0.25 3.70 391 3.87 450 2550 775 -0.25 06M |76 /765 Sl
10*15Y 4.00 -0.50 455 5.01 540 6.75 2550 15.00 -0.75 09M Tenor
10*20Y 4.00 -0.50 455 550 6.24 10.25 3.00 31.00 -11.00 01Y [855/8575/86
15Y |915/9175/93/93.25
BOND 02Y |96/96.25/97/97.25/97.5 6*24m  20.25
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y [01/175/02 9*12m 04
1y 1.876 -150 1.898 1.880 1.839 1.935 1.400 2625 1.237 04Y |525/75 15%3y 925
1.5Y 1975 -170 2.001 1.954 1.921 2113 1517 2,658 1.232 05Y |09/10/105 23y 05
2y 1.994 310 2.036 1.992 1.970 2.230 1577 2,685 1.225 07y SPRD 210y  22.5/2275
3y 2.020 350 2.064 2021 2014 2315 1617 2710 1.200 10y |1925/205 34y 45
4y 2147 430 2.200 2163 2132 2502 1.760 2.805 1.232 12Y 10720y 04
5Y 2.200 -4.00 2.250 2.207 2219 2,602 1.830 2927 1217 15Y
7Y 2.298 430 2352 2317 2338 2728 2.024 3.022 1.270 20Y 10*12*15y fly 03
10Y 2.365 450 2421 2391 2420 2.815 2115 3.250 1355 1y 40 /2y 323335 / 3y 315
20Y 2300 470 2376 2357 2386 2792 2176 3.420 1430 e
Lv. H| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 108.35 0.15 10828 | 10839 | 108.26 u| T1 T2 T3 T-4 T-5 T-6
[ cALL 1.48 0.00 | kB | 12315 0.49 123.00 | 12326 | 122388 Hepsgt 154 A 49 105 0 88 55 164 0
2 o | 63,789 98l | 24672 39117 0,000 29,415 16,460 66,408 0,000
(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 -1.85 0.00 217 -2.59 137 9.00 -11.20 11.00 -17.75 AL 0|2 TAlo| sl2toz ZN S ZUYSA| st2toz ZM S SX|stD 22|82 opz
1.5Y 575 -155 -4.86 -416 -3.90 240 -15.60 7.00 -19.10
2y 315 -0.65 -3.66 414 -5.00 -2.00 -18.30 5.50 -25.15 = =Alo| 2o = o siA 5 i [
N -1.00 -0.75 -1.00 -2.09 423 -0.25 -13.50 5.00 -19.50 RSE DIRIF SUFAS SHoZ ARG SoU0] AAXIN 2HaANN A ot 742 S0k
4y -9.20 -0.20 -9.96 -11.96 -11.73 -7.55 -25.00 2.00 -30.35 512 T=o| alsto 2 slatnrzt
5Y 11,00 025 1164 71330 216,99 1075 2725 455 2725 CRSE &2 552 JLo= sty
7Y -17.30 0.05 -18.16 -2042 -24.78 -17.30 -35.40 -3.75 -37.65
10y -17.50 0.00 -18.39 -21.05 -26.57 -1745 -3845 -8.20 -38.70
20Y -7.00 -0.30 932 -12.17 -16.91 -6.70 -48.50 -145 -48.50




