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=71 7|17 2020-03-16
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 1.0900 -6.75 1.1985 1.2673 13677 1.9125 1.0900 1.9125 1.0900 -189,00 -16.00 1Y -0A9500 -23.50 1.3950 -0.9500 1+2Y 61Aoo 33.50
9M 1.0100 -7.00 1.1205 1.2081 1.3277 1.9125 1.0100 1.9125 1.0100 -158.25 2.75 1.5Y -0.6550 -6.50 1.3500 1.1000 2*3Y 9.00 4.00
1Y 0.9400 -7.50 1.0525 1.1603 1.3000 1.9200 0.9400 1.9200 0.9400 -128.00 18.50 2Y -0.3400 10.00 1.3200 1.1000 2*5Y 19.50 7.00
1.5Y 0.9275 -9.25 1.0260 1.1233 1.2737 1.9300 0.9275 2.0250 0.9275 -121.50 2275 3Y -0.2500 14.00 1.3200 -0.3900 3*4Y 5.00 2.00
2Y 0.9400 -8.50 1.0085 1.0876 1.2472 1.9675 0.9400 2.1150 0.9400 -121.50 25.50 4y -0.2000 16.00 1.3300 -0.3600 3*5Y 10.50 3.00
3Y 0.9650 -875 0.9995 1.0655 1.2378 2.0100 0.9200 22225 0.9200 -119.00 2875 5Y -0.1450 17.00 1.3750 -0.3150 4*5Y 5.50 1.00
4y 1.0150 -9.50 1.0170 1.0650 1.2432 2.0475 0.9050 2.2950 0.9050 -110.00 29.00 7Y -0.0550 17.00 1.4400 -0.2250 5*7Y 9.00 0.00
5Y 1.0450 -11.75 1.0305 1.0625 1.2439 2.0800 0.8875 2.3400 0.8875 -103.00 30.50 10Y 0.0450 17.00 1.6300 -0.1250 5*10Y 19.00 0.00
7Y 1.0450 -12.00 1.0250 1.0575 1.2455 21175 0.8775 2.3950 0.8775
10Y 1.0750 -13.50 1.0515 1.0841 1.2763 2.1850 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9850 -15.50 0.9940 1.0770 1.2834 22125 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.8950 -15.50 0.9345 1.0469 1.2619 2.2150 0.8525 2.5400 0.8525 2Y 0.3619 -0.1443 0.5062 0.4730 0.5334 29773 0.3619 29773 0.3619
20Y 0.7250 -15.50 0.7725 0.9185 1.1603 2.2175 0.6975 2.5600 0.6975 10Y 0.7340 -0.2473 0.9813 0.7939 0.8719 3.2382 0.5685 3.2382 0.5685
6*9M -8.00 -0.25 -7.80 -5.91 -4.00 3.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -7.00 -0.50 -6.80 -4.79 -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 0.00 -1.00 -4.40 -7.26 -5.29 8.50 -15.50 23.00 -15.50 2y -66.81 -5.93 -60.88 -58.20 -53.66 103.03 -66.81 103.03 -82.20
2*3Y 2.50 -0.25 -0.90 -2.21 -0.94 475 -5.50 13.25 -5.50 10Y -78.30 -14.63 -63.67 -58.21 -49.31 98.82 -78.30 98.82 -78.30
2*4Y 7.50 -1.00 0.85 -2.26 -0.40 8.50 -8.25 21.75 -8.25
2*5Y 10.50 -3.25 2.20 -2.51 -0.32 13.75 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 5.00 -0.75 1.75 -0.05 0.54 5.75 -3.25 8.50 -3.25 IRS 2*10Y | 13.50 -5.00 18.50 0.50 -5.25 21.75 -9.50 42.50 -9.50
3*5Y 8.00 -3.00 3.10 -0.30 0.61 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 48.70 -1.60 50.30 32.10 29.50 50.30 410 68.70 410
4*5Y 3.00 -2.25 135 -0.25 0.07 5.25 -2.25 6.25 -2.25 UST 2*10Y| 37.21 -10.30 47.51 32.09 33.85 47.51 -23.40 135.50 -23.40
5*7Y 0.00 -0.25 -0.55 -0.50 0.15 3.75 -1.75 10.50 -1.75
5410V | 300 -1.75 210 216 323 1050 050 2225 050
7*10Y 3.00 -1.50 2.65 2.66 3.08 7.25 1.50 12.75 1.50 IRS
10*12Y -9.00 -2.00 -5.75 -0.71 0.72 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -18.00 -2.00 -11.70 -3.73 -1.43 450 -18.00 8.25 -18.00 09M e
10*20Y -35.00 -2.00 -27.90 -16.56 -11.60 4.00 -35.00 11.25 -35.00 01y
1.5Y
BOND 02Y [95/9475
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 0.990 -7.00 1.037 1.118 1.253 1918 0.990 1.935 0.990 04Y
1.5Y 1.006 -8.10 1.052 1.120 1.269 1.956 1.006 2113 1.006 05Y
2y 1.030 -8.50 1.070 1.123 1.274 1.992 1.030 2.230 1.030 07Y SPRD
3y 1.060 -9.10 1.084 1.029 1.228 2.007 0.022 2.315 0.022 10y |11
4y 1.203 -9.50 1.199 1.201 1.361 2.122 1.070 2.502 1.070 12Y
5Y 1.231 -9.30 1217 1.232 1.385 2.170 1.110 2.602 1.110 15Y
7v 1.381 -9.60 1.354 1.349 1.504 2271 1.163 2.728 1.163 20Y
10Y 1517 -10.10 1447 1419 1.570 2.342 1.170 2.815 1.170 1y CCR -90.00
20Y 1.540 -8.60 1.480 1.459 1.592 2.290 0.705 2792 0.705 CRS |2y CCR-325
PEEE‘ 3y CCR -25
Lv. Y| Lv. Y| Al prul |
91d CD 1.39 0.00 KTB 111.30 0.28 111.65 111.65 111.13 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 127 2.00 | LkTB | 131.94 1.04 131.50 | 13273 | 13149 Hepsg 69 U -27 % 170 129 130 134 166
EREN 18,697 ¥ | -25332 44,029 48,617 43,205 36,059 36,621 75,587
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y -5.00 -0.50 1.53 422 473 12.25 -9.65 12.25 -17.75 A 22|, 0|UF0| 7|FZ 22|12 AHALA H24FO2 QSISIHA SRS St 2 7|=22| QI8 7|ChA s Y 2or nxg|
1.5Y -7.85 -1.15 -2.58 0.36 0.46 4.05 -10.60 4.05 -19.10 of ZMZ Ho|H 21K 22| 2.
2Y -9.00 0.00 -6.19 -3.55 -2.71 175 -12.95 175 -25.15
e - e
5Y -18.60 -245 -18.61 -16.96 -14.13 -3.20 -28.50 -2.25 -28.50 N
7v -33.60 2.40 -32.90 29.11 -25.90 7.85 -38.35 750 -3835 CRS. THZS HMelotn o5, ot
10Y -44.20 -3.40 -39.57 -33.53 -29.41 -7.50 -44.20 -7.50 -44.20
20Y -81.50 -6.90 -70.71 -54.06 -43.22 52.25 -81.50 52.25 -81.50




