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=71 7|17 2020-03-30
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD 1"E'HI
6M 1.0275 1.00 1.0475 1.1133 1.2916 19125 0.9350 19125 0.9350 -142,00 -9.00 1Y -oA4450 -8.00 1.3950 -1.4500 1%2Y 19Aoo -10.50
oM 0.9975 1.00 1.0190 1.0659 1.2548 19125 0.9050 19125 0.9050 -129.50 -15.25 1.5Y -0.3200 -13.50 1.3500 1.1000 2*3Y 10.00 -2.50
1Y 0.9750 1.00 0.9975 1.0268 1.2286 1.9200 0.8750 1.9200 0.8750 -123.00 -2175 2y -0.2550 -18.50 1.3200 1.1000 2*5Y 10.00 -2.50
1.5Y 0.9750 175 0.9915 1.0104 1.2087 1.9300 0.8650 2.0250 0.8650 -114.25 -24.25 3y -0.1550 -21.00 1.3200 -0.5650 3*4Y -0.50 0.00
2y 0.9750 3.25 0.9880 1.0030 1.1906 1.9350 0.8950 2.1150 0.8950 -117.25 -24.25 4y -0.1600 -21.00 13300 -0.4750 3*5Y 0.00 0.00
3y 0.9875 3.25 0.9895 1.0006 1.1849 1.9650 0.9200 2.2225 0.9200 -117.50 -25.25 5Y -0.1550 -21.00 13750 -0.3850 4*5Y 0.50 0.00
4y 1.0125 3.25 1.0200 1.0263 1.1958 1.9950 0.9050 2.2950 0.9050 -108.25 -24.50 7v -0.0700 -21.00 1.4400 -0.2250 5*7Y 8.50 0.00
5Y 1.0200 425 1.0255 1.0375 1.1993 2.0250 0.8875 2.3400 0.8875 -91.00 -24.50 10Y 0.1400 -21.00 1.6300 -0.1250 5*10Y 29.50 0.00
7v 1.0125 3.50 1.0230 1.0341 1.1993 2.0575 0.8775 2.3950 0.8775
10Y 1.0500 3.50 1.0575 1.0659 1.2301 21225 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0050 3.50 1.0095 1.0245 1.2250 2.1525 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9450 3.50 0.9385 0.9629 1.1926 2.1550 0.8525 2.5400 0.8525 2y 0.2301 -0.0158 0.2459 0.3087 0.3360 29773 0.2301 29773 0.2301
20Y 0.7950 3.50 0.7875 0.8058 1.0795 2.1625 0.6975 2.5600 0.6975 10Y 0.7225 0.0392 0.6833 0.8519 0.8617 3.2382 0.5685 3.2382 0.5685
6*9M -3.00 0.00 -2.85 -4.74 -3.68 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -2.25 0.00 -2.15 -3.91 -2.63 6.25 -7.50 10.50 -7.50 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 0.00 2.25 -0.95 -2.38 -3.80 7.50 -15.50 23.00 -15.50 2y -85.69 -4.58 -81.11 -76.13 -76.20 103.03 -85.69 103.03 -85.69
2*3Y 1.25 0.00 0.15 -0.24 -0.57 475 -5.50 13.25 -5.50 10Y -84.45 0.92 -85.37 -65.21 -75.93 98.82 -94.90 98.82 -94.90
2*4Y 3.75 0.00 3.20 233 0.52 10.50 -8.25 21.75 -8.25
2*5Y 450 1.00 375 345 088 14.50 -10.00 27.25 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 2.50 0.00 3.05 2.56 1.09 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 7.50 0.25 7.25 0.50 7.00 20.50 -9.50 4250 -9.50
3*5Y 3.25 1.00 3.60 3.69 145 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 48.00 0.00 48.00 4340 52.30 59.20 410 68.70 410
4*5Y 0.75 1.00 0.55 1.13 0.35 5.25 -2.25 6.25 -2.25 UST 2*10Y| 4924 5.50 43.74 54.32 52.57 67.49 -23.40 135.50 -23.40
5*7Y -0.75 -0.75 -0.25 -0.34 0.00 3.25 -1.75 10.50 -1.75
5410V | 300 -0.75 320 284 3.08 10.00 050 2225 050
7*10Y 3.75 0.00 3.45 3.18 3.08 7.25 1.50 1275 1.50 IRS
10*12Y -4.50 0.00 -4.80 -4.14 -0.51 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -10.50 0.00 -11.90 -10.30 -3.75 450 -18.00 8.00 -18.00 09M Tenor
10*20Y -25.50 0.00 -27.00 -26.01 -15.06 4.00 -35.00 11.25 -35.00 01y [95
1.5Y
BOND 02y [9475 3*5y 2.25
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3Y Max | 3Y Min 03y
1Y 1.026 1.50 0.999 1.011 1.184 1918 0.878 1.935 0.878 04y
1.5Y 1.039 1.20 1.017 1.029 1.205 1.938 0.930 2113 0.930 05Y
2y 1.087 3.00 1.088 1.077 1.225 1.967 0.972 2.230 0.972 07Y SPRD
3y 1.105 3.80 1.096 1.038 1.202 1.981 0.022 2315 0.022 10Y
4y 1317 4.90 1329 1.247 1340 2.082 1.070 2,502 1.070 12Y
5Y 1327 5.70 1342 1.267 1.366 2115 1.110 2,602 1.110 15Y
7Y 1.447 3.90 1.467 1.394 1485 2216 1.163 2728 1.163 20Y
10Y 1567 3.00 1.590 1.491 1.561 2292 1.170 2815 1.170
20Y 1.670 410 1.684 1.550 1.593 2.240 0.705 2792 0.705 BRS
Lv. HYd| Lv. | Al a |
91d CD 1.10 0.00 KTB 111.30 -0.15 111.45 111.48 111.30 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 075 0.00 | LkTB | 131.50 -0.32 131.90 | 13228 | 131.46 Hepsg 44 -62 106 101 % 85 33 116
2 o 18,570 A& | -10682 29,252 22,123 29,098 20,985 7,447 29,923
Tenor Lv HUH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y -5.10 -0.50 -0.19 1.54 447 12.25 -7.50 12.25 -17.75 k) 22| 20 30HE QUAS QS AT HEto| A2t L0 2kF 2F HA AANK| QX|HM 20K 22| AL
1.5Y -6.40 0.55 -2.59 -1.90 0.39 470 -10.20 470 -19.10
2y -11.20 025 -10.04 -1.37 -349 1.75 -12.95 1.75 -25.15 IRS. HEIL &2 2%t =2 Ago| @2 X S L0 S27t Sat © 72 4S5 Aot BA L4yt FH HEa ME9
a0 | tes | aoss | zos | asr | a0 a3s0 |z | 3380 =82 02 §H300 OF S0l 53 1Y S| $E2Sl vl 2AH 12 ¥,
5Y -30.70 -1.45 -31.65 -22.97 -16.68 -3.20 -33.30 -2.25 -33.30
7v 4345 -0.40 4444 3597 -28.55 7.85 4535 750 4535 CRS. T 712t ot=f. otz
10Y -51.70 0.50 -53.27 -42.49 -33.07 -7.50 -55.45 -7.50 -55.45
20Y -87.50 -0.60 -89.63 -74.44 -51.37 52.25 -93.00 52.25 -93.00




