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2018-04-23
57t 71EY 2018-04-20
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 0.75 1.7280 1.7140 17117 1.7400 1.3900 2.6700 1.2875 -71,25 -3.75 1y 1A1350 -3.00 1.6200 0.7650 1%2Y 11A50 -0.50
oM 1.7900 0.50 1.7840 17718 1.7750 1.8125 1.4100 2.6925 1.2500 -74.25 -3.25 1.5Y 1.1950 -3.00 1.6600 0.9100 2*3Y 10.00 -1.50
1y 1.8475 0.75 1.8395 1.8258 1.8366 1.8850 14350 27225 1.2200 -76.50 -475 2Y 1.2500 -3.50 1.6950 0.9050 2*5Y 22.50 -0.50
1.5Y 1.9375 0.25 1.9320 1.9214 1.9458 2.0050 14625 2.7875 1.1900 -75.25 -6.25 3y 1.3500 -5.00 1.7550 0.9400 3*4Y 6.50 1.00
2y 2.0150 1.25 2.0005 1.9893 20281 2.1000 1.4700 2.8525 1.1675 7450 -5.50 4y 14150 -4.00 1.8000 0.9600 3*5Y 12.50 1.00
3y 2.1025 1.25 2.0885 2.0834 21356 22175 1.5050 2.9825 1.1550 -73.00 -5.75 5Y 14750 -4.00 1.8500 0.9800 4*5Y 6.00 0.00
4y 2.1600 1.50 2.1430 21421 22042 2.2950 1.5625 3.1075 1.1575 -63.25 -5.50 7Y 1.6150 -3.50 1.8950 1.0050 5*7Y 14.00 0.50
5Y 2.2050 175 2.1860 2.1840 22515 2.3400 1.6125 3.2125 1.1575 -49.75 -450 10Y 1.8200 -2.50 2.0500 1.0200 5*10Y 34.50 1.50
7Y 2.2475 2.00 2.2275 2.2306 23050 23950 1.6825 3.3550 1.1675
10Y 23175 2.00 2.2990 2.2966 23803 2.4850 1.7700 3.4975 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.3625 2.00 2.3440 23416 24221 25225 1.7775 3.5375 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 23825 2.00 2.3640 23616 24408 2.5400 1.7775 3.5550 1.2150 2y 2.4657 0.0298 2.4359 2.4315 2.3941 24657 1.0420 24657 0.3000
20Y 2.4050 2.00 2.3865 2.3839 24606 2.5600 1.7000 3.7050 1.2150 10Y 2.9616 0.0494 29122 2.8668 2.8309 29616 20387 3.0300 1.3600
6*9M 5.50 -0.25 5.60 5.78 6.33 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 575 0.25 5.55 5.40 6.15 10.50 -1.25 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 16.75 0.50 16.10 16.35 19.15 23.00 0.50 23.00 -5.50 2y 34.87 2.28 32,59 32.15 29.21 34.87 -69.60 34.87 -251.80
2*3Y 8.75 0.00 8.80 9.41 10.75 13.25 3.00 13.75 -1.75 10Y 29.66 244 27.22 22.48 19.89 47.40 -24.46 47.40 -98.50
2*4Y 14.50 0.25 14.25 15.29 17.60 21.75 7.00 27.75 -1.75
2*5Y 19.00 050 18.55 19.48 2233 27.25 9.75 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 575 0.25 545 5.88 6.86 8.50 2.75 14.00 -0.50 IRS 2*10Y | 30.25 0.75 29.50 29.75 30.00 4250 19.50 68.25 2.75
3*5Y 10.25 0.50 9.75 10.06 11.59 14.00 5.25 25.00 -0.50 KTB 2*10Y| 54.80 1.80 53.00 53.20 53.00 68.70 35.80 89.00 11.80
4*5Y 450 0.25 430 419 473 6.25 2.25 11.25 -0.25 UST 2*10Y| 4959 1.96 47.63 4353 43.68 135.50 41.06 264.00 41.06
5*7Y 425 0.25 415 466 535 10.50 2.50 15.25 0.25
5410Y | 1125 025 1130 1126 1289 2225 725 3075 375
7*10Y 7.00 0.00 7.15 6.60 7.53 12.75 425 16.75 3.00 IRS
10*12Y 450 0.00 450 450 418 450 0.50 7.75 -0.25 06M [735 COE
10*15Y 6.50 0.00 6.50 6.50 6.05 6.50 -0.75 15.00 -0.75 09M [79/79.75 Tenor
10%20Y 8.75 0.00 8.75 8.73 8.03 8.75 -11.00 31.00 -11.00 01y |84.75/8525
1.5Y
02y 73 9%
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y |11
1y 1.850 0.70 1.845 1.864 1.876 1.935 1.400 2.720 1.237 04y
1.5Y 2.001 0.50 1.995 2.008 2,041 2.108 1517 2.785 1232 05Y [205/22.25
2y 2117 0.70 2.107 2.109 2162 2.230 1.560 2.845 1.225 07Y SPRD
3y 2191 0.50 2183 2.188 2.248 2315 1.600 2.955 1.200 10Y
4y 2374 1.50 2357 2363 2413 2.502 1722 3.195 1232 12Y
5Y 2.440 1.50 2423 2417 2492 2.602 1.770 3.328 1217 15Y
7Y 2,570 2.10 2.550 2542 2.624 2.728 1.965 3513 1.270 20Y
10Y 2.665 2.50 2,642 2.629 2.710 2812 2,047 3.700 1355
20Y 2.700 3.00 2.661 2.644 2.701 2792 2.110 3.905 1430 @
Lv. HUH| F}E% Lv. HUH| Al jnl x
91d CD 1.65 0.00 KTB 107.78 -0.04 107.76 107.78 107.70 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 145 0.00 | LkTB | 12018 -0.24 120.12 | 12019 | 119.89 Hepdg 84 19 65 74 89 54 124 104
2 o | 28,240 o} 8l | 10300 17,940 21,140 25,050 12,760 36,215 51,561
(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 -0.25 0.05 -0.53 -3.86 -3.99 9.00 -17.75 11.00 -17.75 Zaxf 22|, 0] 2Kf22] ALD} QQlo| ZA|ME OY= 0| UM SZ0| O|O|X|BA 22| AL,
1.5Y -6.35 -0.25 -6.34 -8.67 -9.52 240 -19.10 7.00 -19.10
2y -10.20 0.55 -10.63 -12.00 -13.37 -1.35 -25.15 5.50 -25.15 IRS, 28] A4 DF2t 74E AE|E Y.
o IR W o | o | ow | ew s | 2w | aom 20|38 THIES 0B HUE 00 Bolk AN HOHOD SN HE 29
5Y -23.50 0.25 -23.72 -23.28 -24.06 -9.60 -27.25 455 -27.25
7Y -32.25 -0.10 -32.25 -31.10 -31.90 -21.90 -37.65 -3.75 -37.65 CRS, O 2@ QoS WD F2| 5t
10Y -34.75 -0.50 -34.28 -33.21 -32.97 -23.70 -38.70 -8.20 -38.70 TEYLRE o4 EQH SYO| Y & oz 4= 25
20Y -29.50 -1.00 -27.49 -26.04 -24.00 -14.75 -48.50 -145 -48.50




