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=71 7|17 2020-04-06
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.9950 -2.50 1.0190 1.0588 1.2563 19125 0.9350 19125 0.9350 -127,00 22.50 1Y -03450 18.50 1.3900 -1.4500 1%2Y &so -7.50
oM 0.9575 -3.25 0.9860 1.0210 1.2220 19125 0.9050 19125 0.9050 -123.75 18.00 1.5Y -0.2900 14.00 13150 1.1000 2*3Y 10.00 -1.00
1Y 0.9250 -4.00 0.9585 0.9898 1.1948 1.9200 0.8750 1.9200 0.8750 -122.00 15.50 2y -0.2600 11.00 1.2600 1.1000 2*5Y 8.50 -1.00
1.5Y 0.9475 -4.00 0.9765 0.9896 1.1790 1.9300 0.8650 2.0250 0.8650 -115.75 13.75 3y -0.1600 10.00 1.2650 -0.5650 3*4Y 0.00 1.00
2y 0.9600 -450 0.9880 0.9966 1.1644 1.9350 0.8950 2.1150 0.8950 -121.75 13.00 4y -0.1600 11.00 1.2750 -0.4750 3*5Y -1.50 0.00
3y 0.9975 -3.75 1.0190 1.0105 1.1622 1.9375 0.9200 2.2225 0.9200 -125.75 11.25 5Y -0.1750 10.00 1.3200 -0.4100 4*5Y -1.50 -1.00
4y 1.0575 -2.00 1.0585 1.0469 1.1763 1.9525 0.9050 2.2950 0.9050 -116.75 10.50 7v -0.0750 10.00 1.3850 -0.3100 5*7Y 10.00 0.00
5Y 1.0825 -1.25 1.0740 1.0640 1.1813 19775 0.8875 2.3400 0.8875 -100.50 9.50 10Y 0.1400 10.00 15750 -0.1250 5*10Y 31.50 0.00
7v 1.0925 -0.50 1.0760 1.0623 1.1812 2.0100 0.8775 2.3950 0.8775
10Y 1.1450 0.50 1.1180 1.0978 12128 2.0775 0.8925 2.4850 0.8925 u.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.1025 0.25 1.0750 1.0444 1.2028 2.1075 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0525 0.50 1.0210 0.9755 1.1675 2.1100 0.8525 2.5400 0.8525 2y 0.2682 0.0512 0.2170 0.2334 0.2101 2.9282 0.2101 29773 0.2101
20Y 0.9100 0.25 0.8785 0.8176 1.0508 2.1100 0.6975 2.5600 0.6975 10Y 0.6777 0.0845 0.5932 0.6088 0.5817 3.1838 0.5685 3.2382 0.5685
6*9M -3.75 -0.75 -3.30 -3.78 -3.43 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.25 -0.75 -2.75 -3.13 273 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 3.50 -0.50 2.95 0.69 -3.03 7.50 -15.50 23.00 -15.50 2y -73.78 752 -81.30 -79.66 -84.99 98.32 -85.69 103.03 -85.69
2*3Y 3.75 0.75 3.10 139 -0.22 4.00 -5.50 13.25 -5.50 10Y -87.33 5.35 -92.68 -91.12 -97.33 97.38 -97.33 98.82 -97.33
2*4Y 9.75 2.50 7.05 5.03 1.18 10.50 -8.25 21.75 -8.25
2*5Y 12.25 3.25 8.60 6.74 1.68 14.50 -10.00 27.25 -10.00 Lv. HYH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 6.00 1.75 3.95 3.64 141 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 18,50 5.00 13.50 11.50 11.00 19.50 -9.50 42.50 -9.50
3*5Y 8.50 2.50 5.50 5.35 1.91 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 54.50 5.50 49.00 49.00 49.50 59.20 410 68.70 410
4*5Y 2.50 0.75 155 1.71 0.50 5.25 -2.25 6.25 -2.25 UST 2*10Y|  40.95 3.33 37.62 37.54 37.16 67.49 -23.40 135.50 -23.40
5*7Y 1.00 0.75 0.20 -0.18 0.00 3.25 -1.75 10.50 -1.75
5410V | 625 1.75 440 338 315 10.00 050 2225 050
7*10Y 5.25 1.00 420 3.55 3.16 7.25 1.50 1275 1.50 IRS
10*12Y -4.25 -0.25 -4.30 -5.34 -1.00 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -9.25 0.00 -9.70 -12.23 -4.53 450 -18.00 8.00 -18.00 09M i
10*20Y -23.50 -0.25 -23.95 -28.01 -16.20 4.00 -35.00 11.25 -35.00 01y [9175
1.5Y
BOND 02Y [96.25 3*5y 6.25/ 7
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y  |99.5/99
1Y 0.869 -8.50 0.956 0.980 1.154 1918 0.869 1.935 0.869 04y [95/8
1.5Y 0.995 -4.00 1.031 1.019 1.180 1.938 0.930 2113 0.930 05y [105
2y 1.006 -2.40 1.039 1.070 1.200 1.950 0.972 2.230 0.972 07Y SPRD
3y 1.060 0.30 1.067 1.090 1.180 1.952 0.022 2315 0.022 10Y
4y 1.247 -1.00 1.268 1.286 1326 2.050 1.070 2,502 1.070 12Y
5Y 1311 1.10 1308 1.305 1356 2.070 1.110 2,602 1.110 15Y
7v 1426 1.80 1422 1432 1473 2.158 1.163 2728 1.163 20Y
10Y 1.551 3.10 1.540 1.543 1.555 2.230 1.170 2815 1.170
20Y 1.642 0.70 1.647 1613 1.594 2172 0.705 2792 0.705 BRS
Lv. HYd| Lv. | Al a |
91d CD 1.10 0.00 KTB 111.40 0.05 111.32 111.49 111.28 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 075 2.00 | LkTB | 13155 0.08 131.37 | 13203 | 131.04 Hepsg 34 1 72 70 71 70 44 106
2 9 | 18,835 A2 | 2420 16,415 24,902 19,116 19,440 18,570 29,252
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.60 450 0.25 1.01 4.08 12.25 -7.50 12.25 -17.75 IR 22| M KA 2O sHS QUEO| OfA B STE HO|HA ZM R Oz 20X 22| 82
1.5Y -4.75 0.00 -5.45 -2.93 -0.10 470 -10.20 470 -19.10
2y ~4.60 =2.10 -5.06 -7.33 -3.59 1.75 -12.95 1.75 -25.15 IRS. %Em ZHo| st2fstn 10 27H0| 22t +AE JMO| JFHBIHF 2 AE|TY). MBAIZD KA ©7|22|7t ot g
3y -6.25 -4.05 -4.78 -7.92 -1.75 100.30 -16.45 100.30 -19.50 D omt Y %
4y -18.95 -1.00 -2093 -23.86 -14.98 -4.50 -33.50 -3.20 -33.50
5Y -22.85 -2.35 -23.38 -24.14 -17.47 -3.20 -33.30 -2.25 -33.30 N N N
7v 3335 230 -3458 3697 -29.19 7.85 4535 750 4535 CRS. R7HHSIH SA Y, ==8 20l 9 R84 48 So 2o 77 ©S. o
10Y -40.60 -2.60 -42.16 -44.52 -34.19 -7.50 -55.45 -7.50 -55.45
20Y -73.20 -0.45 -76.89 -79.54 -54.36 52.25 -93.00 52.25 -93.00




