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=71 7|17 2020-03-18
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.9375 0.25 1.0710 1.2255 1.3499 19125 0.9350 19125 0.9350 -165,75 64.25 1Y -07550 67.00 1.3950 -1.4250 1%2Y 3&50 -48.50
oM 0.9175 1.25 1.0145 1.1670 1.3104 19125 0.9050 19125 0.9050 -148.25 40.75 1.5Y -0.5800 44,50 1.3500 1.1000 2*3Y 14.50 2.50
1Y 0.9025 2.75 0.9645 1.1193 1.2828 1.9200 0.8750 1.9200 0.8750 -131.25 13.75 2y -0.3700 18.50 1.3200 1.1000 2*5Y 29.00 3.75
1.5Y 0.9025 375 0.9525 1.0839 1.2573 1.9300 0.8650 2.0250 0.8650 -120.75 15.25 3y -0.2250 21.00 1.3200 -0.4350 3*4Y 6.50 0.00
2y 0.9425 475 0.9645 1.0543 1.2328 1.9525 0.8950 2.1150 0.8950 -120.75 13.75 4y -0.1600 21.00 13300 -0.3700 3*5Y 14.50 1.25
3y 0.9825 575 0.9860 1.0364 1.2246 1.9925 0.9200 2.2225 0.9200 -116.75 13.50 5Y -0.0800 2225 13750 -0.3150 4*5Y 8.00 1.25
4y 1.0475 7.25 1.0305 1.0416 1.2315 2.0250 0.9050 2.2950 0.9050 -100.75 20.00 7v 0.0800 29.00 1.4400 -0.2250 5*7Y 16.00 6.75
5Y 1.0875 8.75 1.0610 1.0426 1.2333 2.0575 0.8875 2.3400 0.8875 -7875 35.50 10Y 0.3500 46.00 1.6300 -0.1250 5*10Y 43.00 23.75
7v 1.0875 9.00 1.0590 1.0378 1.2346 2.0950 0.8775 2.3950 0.8775
10Y 1.1375 10.50 1.0960 1.0660 1.2658 2.1625 0.8925 2.4850 0.8925 u.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.0675 10.50 1.0170 1.0506 1.2700 2.1900 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9725 10.50 0.9300 1.0125 1.2458 2.1900 0.8525 2.5400 0.8525 2y 0.5477 0.0512 0.4965 0.3619 0.5062 29773 0.3619 29773 0.3619
20Y 0.7925 9.50 0.7610 0.8756 1.1413 2.1950 0.6975 2.5600 0.6975 10Y 1.1850 0.1057 1.0793 0.7340 0.9813 3.2382 0.5685 3.2382 0.5685
6*9M -2.00 1.00 -5.65 -5.85 -3.95 3.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -1.50 1.50 -5.00 -4.78 -2.76 6.25 -7.50 10.50 -7.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 4.00 2.00 0.00 -6.50 -5.00 7.75 -15.50 23.00 -15.50 2y -46.23 132 -47.55 -66.81 -60.88 103.03 -66.81 103.03 -82.20
2*3Y 4.00 1.00 2.15 -1.79 -0.82 475 -5.50 13.25 -5.50 10Y -32.50 2.27 -34.77 -78.30 -63.67 98.82 -78.30 98.82 -78.30
2*4Y 10.50 2.50 6.60 -1.26 -0.13 10.50 -8.25 21.75 -8.25
2*5Y 14.50 4.00 9.65 -1.16 0.05 14.50 -10.00 27.25 -10.00 Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 6.50 1.50 4.45 0.53 0.69 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 19.50 575 13.75 13.50 18.50 21.00 -9.50 4250 -9.50
3*5Y 10.50 3.00 7.50 0.62 0.87 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 50.00 4.50 45.50 4870 50.30 50.30 410 68.70 410
4*5Y 4.00 1.50 3.05 0.10 0.17 5.25 -2.25 6.25 -2.25 UST 2*10Y| 6373 545 58.28 37.21 4751 63.73 -23.40 135.50 -23.40
5*7Y 0.00 0.25 -0.20 -0.49 0.13 375 -1.75 10.50 -1.75
5410V | 500 1.75 350 234 325 1050 050 2225 050
7*10Y 5.00 1.50 3.70 2.83 3.11 7.25 1.50 1275 1.50 IRS
10*12Y -7.00 0.00 -7.90 -1.54 0.42 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -16.50 0.00 -16.60 -5.35 -2.00 450 -18.00 8.25 -18.00 09M i
10*20Y -34.50 -1.00 -33.50 -19.04 -12.45 4.00 -35.00 11.25 -35.00 01y
1.5Y
BOND 02y
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |935/96
1Y 0.878 -0.40 0.970 1.082 1.236 1918 0.878 1.935 0.878 04y
1.5Y 0.940 1.00 1.003 1.088 1.254 1.956 0.930 2113 0.930 05Y
2y 1.010 3.80 1.036 1.097 1.261 1.990 0.972 2.230 0.972 07Y SPRD
3y 1.055 4.00 1.066 1.005 1217 2.000 0.022 2315 0.022 10Y
4y 1.237 7.00 1212 1.187 1352 2.097 1.070 2,502 1.070 12Y
5Y 1.262 7.50 1.234 1217 1377 2.137 1.110 2.602 1.110 15Y
7Y 1.389 7.80 1.371 1335 1.497 2.236 1.163 2728 1.163 20Y
10Y 1510 8.30 1.490 1411 1.565 2.307 1.170 2815 1.170
20Y 1552 9.20 1.521 1452 1.589 2.255 0.705 2792 0.705 BRS
Lv. HYd| Lv. | Al a |
91d CD 1.02 0.00 KTB 111.31 -0.24 111.36 111.50 111.28 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 073 -3.00 | ktB | 13170 -0.48 132.20 | 132.81 131.70 Hepsg 122 4 15 107 69 % 170 129 130
2 9 | 33,038 9¢ | 693 32,345 18,697 44,029 48,617 43,205 36,059
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.45 3.15 -0.55 372 468 12.25 -9.65 12.25 -17.75 IO 22| A O 2| AAQE ME|7F EAXTA 22| ASE0| SIIE 0|2 S2K|4 AME0| FASH= AE0|A FAD} 3
1.5Y =375 2.75 =505 -0.46 036 4.05 -10.60 4.05 -19.10 g, Aol SAl0| 7HX|7t st2ste EBE UM 0 ASet Ho2 Z0/E|H Fuk F2| 4S5 HEM A H0iA Otgst o F
2y -6.75 0.95 -7.19 -4.25 -2.79 175 -12.95 175 -25.15 H7F Bxfs M5 22| As goloz By,
3y -7.25 1.75 -8.02 3.15 0.74 100.30 -16.45 100.30 -19.50
S I N 7o0 i | ear | 3m0 -z | ass | s RS, T F20IN 3% €71 B2t BUINCHH U2l $o48 U HEUY. A= By,
7v -30.15 1.20 -31.22 -29.76 -26.21 -7.85 -38.35 -7.50 -38.35
10y -37.25 2.20 -39.36 -34.48 -29.91 -7.50 -44.20 -7.50 -44.20 CRS. ® 72+ 2 = 3. ot
20Y -75.95 0.30 -76.00 -57.67 -44.73 52.25 -81.50 52.25 -81.50




