Market Daily R 42 Tradition

2025.04.21(F)

= Mol MEHE HA HAL0f T2 22 4B T78%-280%)HOLt 28 U H238H t4H FESI0] ZLOH LA,
3z SIAK X LB H siAsion, SHRPOIIRI(12.5E14LE) O|F Y0 2917 &deh =7t OHz oA AESHAS
W2 stk Z A 2| 18Y St2. Fa=7 FEAIY0| KT 7120 =l0| I M E =M E O|0{7tEHM TN SES F=
03 PoEe oo 5%
SE, Y7HE OtAlo S{EMEH FEO2 MY ChI|7H 7t (1R E 02 2|Z|HAM MM Ol S7t7F A el 7420l 24 IFE QUL 435 HZ T HHale AZYE 2 o022
ECBE 30 HAMFE2|E 25bp St =7 st0 63 ¢ QlstE Chldin O|= 4/232 B H HE (03 32l 225%)8. 2|2 22Y 22| 7| XH30| EFUSHX|HM K2 7|F F2| st
MONEY 01|5 22 agst O WS OIMS| £ HHEIUN IHYS 250% ard $F22 27} Wy, o .
AL shg 280 et 5 JHM Hete 2 22 oA 2 FLX|HS MES ZX|M SHEE 250%->375%2 AE RFSIHAM 127] MM OI0M 534 2 S2| Xtojo|
JHME olF o AFOIM EHEs Shef X3S FX 28 AYS SollA SELL/BUY EX|MO 2 ARAIZO0| (52 I & 2 X3 33 A2 oLt &2 Q| Fe2| 450 e 3
MHE-e7Ye HY B8 H50R A% o EXNME YR Yo
Y FX2AZE O|FX F27t SHME E/RS0E 4SE0| Motz|HM tHE 2ME |FAISH Aoz et 170882 T it 10W & -265T0) 715 4}, 371
FX SWAP =2 51 L2l -785T0f Otz E. £3| O/ F0f =0l HiEaad AS530| 47|1HM ey Tr" | *:. Ste| 0 ofojjitat AQERQIET} CiA F2|= dE0| A=A 2 Mot 48 5
S 2o 7|FE 32l SAYURIC Am A|FO|M] FEF2 AKX AU, YTt ELO|ES T HZOoM HHHLR HEE FAHR &S E0|1 AS.
Y IRse ot ot at=2ol 7|EF2l et 7|7t A== 29171 HolM, FZ0l| et £E0| 23tz HA oo s 2ot Y. FHE ol 122 FES 9loiM o 8x
o It AME WHZCHE AL S B, ol X oM EC M Ik 2 MY 3h20| F2|E SAUKXIC 5€ F2| Adte AlAlst M F2f stetof FgS & dMHo=z
283t 2917|%0M 1.5H0] 2F0f 35,50 Hej AA0] S2|HA 2Eo| ZFYHH 3t 4302 ND QI WS . LES0] 2#3H0| -10] HA HejS e 1,54 HE7} Lt
RS HAM I HE A %EIEW 34.7500 AH2h7t O|RH. 0| 5 HIE7L S22t HAM 330 A7t O|HF2n, 67H& H| =7t L2 B A 60/59.7501 CHXI=[Ct 600 727t &. 3*10d HIE
7t RES| 22t EAM 14.250] He UM AHE 80| 2R, & Ot =0l 530] 327HK| L2 A R Xt 71EHE| F H2 £9/7|8 £Y, 0|% 3EE 290 H|ET} LT
MAHY 2 iR 258 2 . B0 RE T2t FJE|HAM 670 0| 6x127H &t 2 ZE 0] 60, 1HS 41.750] Z=0|AE 0|2 F 67H&H0| 600 H Xt2f Az
i Hel x g " szl £9l: bp
A e MMF Z1 glzZe Z32l(C2) Jl1ESE cDO1Y E.‘EI HYchy]
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O/N 438 432 435 -0.02 O/N 437 432 435 -0.05
T/N 4.40 432 437 0.00 /N 438 433 436 -0.04
1w 445 435 441 0.00 1w 445 435 440 -0.02
1S 456 446 451 0.00 1S 4.60 450 455 -0.01
3s 460 450 455 0.00 3s 463 448 458 0.03
6S 457 442 452 0.00 6S 463 4.48 455 0.02
455 430 448 0.00 1YR 458 443 448 0.00
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7|12k BID/OFFER CLOSING usDHAa 2| MYy KORIBOR SOFR TENOR BID OFFER
O/N -26/-22 -24 477 -0.01 2.75 4.31000 1M MAR -265 -260
T/N -11/-7 -9 5.03 0.08 2.75 431029 1W*1S -205 -195
1w -65/-59 -62 4.99 0.03 2.75 4.31200 2 -280 -270
1S -275/-265 -270 5.03 0.04 2.74 431859 1*3 -520 -505
3s -795/-775 -785 4.95 -0.01 2.74 4.27238 1*6 -1280 -1260
6S -1590/-1530 -1560 492 -0.01 2.71 412518 1*9 -1960 -1940
1YR -2910/-2810 -2860 470 0.00 2.62 3.85924 12 -2570 -2530
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FOMC 1.28~1.29 / 3.18~3.19 / 5.6~5.7 / 6.17~6.18 / 7.29~7.30 / 9.16~9.17 / 10.28~10.29 / 12.9~12.100
a9 1.16(8) / 2.25(3h / 4.17(2) / 5.29(8) / 7.10(5) / 8.28(8) / 10.23() / 11.27(8)

=Y 1.8(5) / 2.5(%) / 3.5(%) / 4.9(=) / 5.7(%) / 6.11(F) / 7.9(=) / 8.6(=) / 9.10(=) / 10.8(5) / 11.5() / 12.10(F)




IRS H|Y
481

TE 37t
6m 2.6000
9m 2.4975
Ty 2.4175
1.5y 2.3475
2y 2.3050
3y 2.2925
4y 23175
Sy 2.3275
6y 2.3525
7y 23775
8y 2.3950
9y 2.4150
10y 2.4350
12y 2.4500
15y 2.4175
20y 23125

IRS T8
SPR

TE 7t

1*2y -11.25

1*3y -12.50

2*5y 2.25

3*5y 3.50

510y 10.75

10*20y -12.25

IRS F8

FL'

TE 7t

6m*Im*1y -2.25
1%1.5%2y -2.75
2*5*10y -8.50
5%7*10y -0.75

£hl : %, bp
HYhu|
0.25
-0.25
-1.25
-2.75
-3.75
-4.25
-3.75
-3.75
-3.75
-3.75
-3.50
-3.50
-3.50
-3.50
-3.50
-3.50

oy
-2.50
-3.00
0.00
0.50
0.25
0.00

oy
0.50
-0.50
-0.25
-0.25

42 Tradition
IRS 37} 5*10 SPREAD
2.6 12
115
24 11
10.5
2.2 10
9.5
2
ém 9m 1y 15y 2y 3y 4y 5y 6y 7y 8y 9y 10y 12y 15y 20y 48 14Y 48 15Y 48 16Y 48 17Y 48 18Y
--------- 49 14 49 159 48162 - - - - 48 17Y 49 18Y —5Mo] 115 10 10.75 105 10.75
5
Ct7| SPREAD 3. S 3 35
3 35 35
— 1% ——1%3 0 2.25 2.25
0
-5.5 6 -5
-5
-10 125 125 -12.25 -12.25 -12.25
-10
-9.5 -9.5 "
-15 -12.5 2 149 2 152 2 16Y 2 17Y 2 18Y
48 14Y 48 159 48 16¥ 48 179 43 18y 4d14S | 4155 | 4816 | 4d 172 | 48182
— 55 % 9 875 1125 2%5 3 35 35 2.25 2.25
—1*3 -5.75 -6.25 -9.5 -9.5 -125 3*5 3.25 3.75 4 3 3.5
10*20 -12.5 -12.5 -12.25 -12.25 -12.25
=8 FLY 2*5*10y FLY
0.00 225 0
2.75 2.75 2.75 e
2.00 3.00 5
) -
-4.00 25 25 225 275
-6.00 05 1 -0.75 05 =0:75 4
-6.5
-8.00 -6 -7.25
48 14 48 15¢ 48 16Y 48 17¢ 48 18
-8.5 -8.25 -85
5*7*10y 0.5 1 -0.75 -0.5 -0.75 -8
1*1.5*2y 2.5 -2 2.5 2.25 -2.75
—6*9*12m -3.00 -2.75 -2.75 2.75 -2.25 -10
48 14Y 48 15¢ 48 16Y 4817 48 18
—6%*9*12m 1*1.5*2y 5*7*10y —2*5*10y -8.5 -6.5 -7.25 -8.25 -8.5




