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=71 7|17 2020-04-07
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 0.9900 -0.50 1.0135 1.0455 1.2490 1.9125 0.9350 1.9125 0.9350 -98,00 29.00 1Y -0A0750 27.00 1.3900 -1.4500 1+2Y -150 -10.00
9M 0.9425 -1.50 0.9785 1.0094 1.2141 1.9125 0.9050 1.9125 0.9050 -101.25 22.50 1.5Y -0.0850 20.50 1.3150 1.1000 2*3Y 3.00 -7.00
1Y 0.9050 -2.00 0.9495 0.9796 1.1863 1.9200 0.8750 1.9200 0.8750 -104.25 17.75 2Y -0.0900 17.00 1.2600 1.1000 2*5Y 1.50 -7.00
1.5Y 0.9275 -2.00 0.9690 0.9828 11712 1.9300 0.8650 2.0250 0.8650 -105.25 10.50 3Y -0.0600 10.00 1.2650 -0.5650 3*4Y 0.00 0.00
2Y 0.9525 -0.75 0.9835 0.9931 1.1572 1.9350 0.8950 2.1150 0.8950 -111.25 10.50 4y -0.0600 10.00 1.2750 -0.4750 3*5Y -1.50 0.00
3Y 0.9925 -0.50 1.0175 1.0111 1.1555 1.9375 0.9200 22225 0.9200 -116.00 9.75 5Y -0.0750 10.00 1.3200 -0.4100 4*5Y -1.50 0.00
4y 1.0525 -0.50 1.0630 1.0511 1.1703 1.9525 0.9050 2.2950 0.9050 -106.75 10.00 7Y 0.0250 10.00 1.3850 -0.3100 5*7Y 10.00 0.00
5Y 1.0850 0.25 1.0830 1.0704 1.1758 1.9775 0.8875 2.3400 0.8875 -91.00 9.50 10Y 0.2400 10.00 1.5750 -0.1250 5*10Y 31.50 0.00
7Y 1.0925 0.00 1.0865 1.0695 1.1758 2.0100 0.8775 2.3950 0.8775
10Y 1.1500 0.50 1.1320 1.1070 1.2077 2.0775 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.1125 1.00 1.0905 1.0525 1.1968 2.1075 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0600 0.75 1.0380 0.9824 1.1610 2.1100 0.8525 2.5400 0.8525 2Y 0.2680 -0.0002 0.2682 0.2170 0.2334 29282 0.2101 29773 0.2101
20Y 0.9150 0.50 0.8965 0.8251 1.0435 2.1100 0.6975 2.5600 0.6975 10Y 0.7154 0.0377 0.6777 0.5932 0.6088 3.1838 0.5685 3.2382 0.5685
6*9M -4.75 -1.00 -3.50 -3.61 -3.49 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -3.75 -0.50 -2.90 -2.98 -278 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 475 1.25 3.40 135 -2.92 7.50 -15.50 23.00 -15.50 2y -73.50 0.28 -73.78 -81.30 -79.66 98.32 -85.69 103.03 -85.69
2*3Y 4.00 0.25 3.40 1.80 -0.17 4.00 -5.50 13.25 -5.50 10Y -86.46 0.87 -87.33 -92.68 -91.12 97.38 -97.33 98.82 -97.33
2*4Y 10.00 0.25 7.95 5.80 1.31 10.50 -8.25 21.75 -8.25
2*5Y 13.25 1.00 9.95 773 1.86 14.50 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 6.00 0.00 455 4.00 148 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 19.75 1.25 18.50 13.50 11.50 19.75 -9.50 42.50 -9.50
3*5Y 9.25 0.75 6.55 5.93 2.03 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 57.70 3.20 54.50 49.00 49.00 59.20 410 68.70 410
4*5Y 3.25 0.75 2.00 1.93 0.55 5.25 -2.25 6.25 -2.25 UST 2*10Y| 4474 3.79 40.95 37.62 37.54 67.49 -23.40 135.50 -23.40
5*7Y 0.75 -0.25 0.35 -0.09 0.00 3.25 -1.75 10.50 -1.75
5410y | 650 025 490 3.66 320 1000 0.0 2225 0.0
7*10Y 5.75 0.50 455 3.75 3.20 7.25 1.50 12.75 1.50 IRS
10*12Y -3.75 0.50 -4.15 -5.45 -1.09 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -9.00 0.25 -9.40 -12.46 -4.67 450 -18.00 8.00 -18.00 09M i
10*20Y -23.50 0.00 -23.55 -28.19 -16.42 3.75 -35.00 11.25 -35.00 01Y [91.5/905
1.5Y
BOND 02y |95 3*5y 8.25
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |985
1Y 0.853 -1.60 0.926 0.970 1.146 1918 0.853 1.935 0.853 04Y [5.25
1.5Y 0.979 -1.60 1.022 1.015 1.173 1.938 0.930 2113 0.930 05Y
2y 1.003 -0.30 1.026 1.066 1.193 1.950 0.972 2.230 0.972 07Y SPRD
3y 1.047 -1.30 1.062 1.088 1.173 1.947 0.022 2315 0.022 10Y
4y 1.240 -0.70 1.260 1.289 1.321 2.050 1.070 2.502 1.070 12Y
5Y 1317 0.60 1312 1312 1352 2.070 1.110 2.602 1.110 15Y
7Y 1439 1.30 1424 1439 1.469 2.158 1.163 2.728 1.163 20Y
10Y 1.580 2.90 1.545 1.554 1.553 2.230 1.170 2.815 1.170
20Y 1.662 2.00 1.646 1.626 1.594 2172 0.705 2792 0.705 BRS
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.10 0.00 KTB 111.40 0.00 111.39 111.48 111.37 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 073 -2.00 | kB | 131.19 -0.36 13146 | 13176 | 131.14 EEEE] 123 A 50 73 72 70 71 70 44
2 9 | 33,563 A4 | 14728 18,835 16,415 24,902 19,116 19,440 18,570
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 5.20 -0.40 2.35 0.98 405 12.25 -7.50 12.25 -17.75 I0K F2l. 0|E Y22 172 38829 A%[0f Chst 7|cHof 3HE 2l A% WRX|IC H7|Fele 458 I/ +=dE I
1.5Y =515 -040 -5.34 -3.22 023 4.70 -10.20 4.70 -19.10 M2 JHEetX|H e AE|Zd LiEtE &7| g2l FEeet X*XIiJBI SR AF &t =27t =4HH 2 FHOE &8
2y -5.05 -0.45 -4.23 -7.28 -3.63 175 -12.95 175 -25.15 SO AL, 20 22| ERA
3Y -5.45 0.80 -4.47 -7.67 -1.80 100.30 -16.45 100.30 -19.50
:: 3333 %23% ;ggg i?? Egg ;‘28 gigg ;;2 §§§’3 IRS. EH7= 22| 8t 7|tHE resl WXL, 27l 4% 220 SXMES 2. 250 L2 Hotrh 242 MY s 25
7v 34,65 -1.30 -33.79 -36.90 2934 7.85 4535 750 4535 A=l B71 SRl M HHE Thet
10Y -43.00 -240 -41.32 -44.70 -34.48 -7.50 -55.45 -7.50 -55.45
20Y -74.70 -1.50 -74.99 -80.13 -55.03 52.25 -93.00 52.25 -93.00 CRS. © 712t 2 & &5, oty




