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=71 7|17 2020-04-08
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.9975 0.75 1.0045 1.0326 1.2419 1.9125 0.9350 1.9125 0.9350 -94,00 4.00 1Y -vosoo 450 1.3900 -1.4500 1+2Y -450 -3.00
oM 0.9450 0.25 0.9650 0.9978 1.2063 19125 0.9050 19125 0.9050 -97.75 3.50 1.5Y -0.0550 3.00 1.3150 1.1000 2*3Y 3.00 0.00
1v 0.9100 0.50 0.9340 0.9696 1.1781 1.9200 0.8750 1.9200 0.8750 -101.25 3.00 2y -0.0750 1.50 1.2450 1.1000 2*5Y 0.00 -1.50
1.5Y 0.9225 -0.50 0.9530 0.9754 1.1633 1.9300 0.8650 2.0250 0.8650 -101.50 3.75 3y -0.0450 1.50 1.2400 -0.5650 3*4Y -1.50 -1.50
2y 0.9375 -1.50 0.9690 0.9883 1.1498 1.9350 0.8950 2.1150 0.8950 -107.25 4.00 4y -0.0600 0.00 1.2450 -0.4750 3*5Y -3.00 -1.50
3y 0.9700 -2.25 1.0030 1.0099 1.1485 1.9375 0.9200 2.2225 0.9200 -111.25 475 5Y -0.0750 0.00 1.2850 -0.4100 4*5Y -1.50 0.00
ay 1.0125 -4.00 1.0510 1.0524 1.1638 1.9525 0.9050 2.2950 0.9050 -101.75 5.00 7v 0.0250 0.00 1.3500 -0.3100 5*7Y 10.00 0.00
5Y 1.0375 -4.75 1.0735 1.0734 1.1696 1.9775 0.8875 2.3400 0.8875 -87.50 3.50 10Y 0.2200 -2.00 1.5400 -0.1250 5*10Y 29.50 -2.00
7Y 1.0425 -5.00 1.0785 1.0733 1.1696 2.0100 0.8775 2.3950 0.8775
10Y 1.0950 -5.50 1.1270 1.1126 1.2019 2.0775 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0675 -4.50 1.0895 1.0576 1.1903 2.1075 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0175 425 1.0380 0.9863 1.1540 2.1100 0.8525 2.5400 0.8525 2y 0.2560 -0.0120 0.2680 0.2682 0.2170 2.8952 0.2101 29773 0.2101
20Y 0.8825 -3.25 0.8975 0.8301 1.0359 2.1100 0.6975 2.5600 0.6975 10Y 0.7699 0.0545 0.7154 0.6777 0.5932 3.1424 0.5685 3.2382 0.5685
6*9M -5.25 -0.50 -3.95 -3.49 -3.56 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.50 0.25 -3.10 -2.81 -2.82 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 2.75 -2.00 3.50 1.86 -2.83 7.50 -15.50 23.00 -15.50 2y -72.10 14 -73.50 -73.78 -81.30 96.32 -85.69 103.03 -85.69
2*3Y 3.25 -0.75 3.40 2.16 -0.13 4.00 -5.50 13.25 -5.50 10Y 7431 12.15 -86.46 -87.33 -92.68 93.54 -97.33 98.82 -97.33
2*4Y 7.50 -2.50 8.20 6.41 140 10.50 -8.25 21.75 -8.25
2*5Y 10.00 -3.25 10.45 851 1.98 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 425 -1.75 4.80 425 153 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 15.75 -4.00 19.75 18.50 13.50 19.75 -9.50 4250 -9.50
3*5Y 6.75 -2.50 7.05 6.35 2.11 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 53.60 -4.10 57.70 54.50 49.00 59.20 410 68.70 410
4*5Y 2.50 -0.75 2.25 2.10 0.58 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5139 6.65 4474 4095 37.62 67.49 -23.40 135.50 -23.40
5*7Y 0.50 -0.25 0.50 -0.01 0.00 3.25 -1.75 10.50 -1.75
5410V | 575 -0.75 5.35 393 323 10.00 050 2225 050
7*10Y 5.25 -0.50 4.85 3.94 3.23 7.25 1.50 1275 1.50 IRS
10*12Y -2.75 1.00 -3.75 -5.50 -1.16 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -7.75 1.25 -8.90 -12.64 -4.79 450 -18.00 8.00 -18.00 09M  |945/9525
10720 | -21.25 225 22.95 -28.25 -16.60 350 -35.00 11.25 -35.00 01y fency
1.5Y
BOND 02y |93 10*20y -21
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3Y Max | 3Y Min 03y
1Y 0.831 -2.20 0.892 0.959 1.137 1918 0.831 1.935 0.831 04y
1.5Y 0.951 -2.80 0.999 1.010 1.166 1.938 0.930 2113 0.930 05Y
2y 0.977 -2.60 1.009 1.061 1.186 1.950 0.972 2.230 0.972 07Y SPRD
3y 1.015 -3.20 1.047 1.085 1.167 1.947 0.022 2315 0.022 10Y
4y 1.188 -5.20 1.238 1.290 1316 2.050 1.070 2,502 1.070 12Y
5Y 1.255 -6.20 1.297 1316 1.347 2.070 1.110 2,602 1.110 15Y
7Y 1376 -6.30 1411 1.442 1.464 2.158 1.163 2728 1.163 20Y
10Y 1513 -6.70 1537 1.561 1.549 2.230 1.170 2815 1.170 1.5y CCS -07
20Y 1.597 -6.50 1.634 1.636 1.592 2172 0.705 2792 0.705 CRs |2y CCS 9525
Lv. HYd| Lv. | Al a |
91d CD 1.10 0.00 KTB 111.52 0.12 111.44 111.52 111.41 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 073 0.00 | LkTB | 131.94 0.75 131.39 | 13210 | 131.30 Hepsg 78 -45 123 73 72 70 71 70
EREN 26,594 A& | -6969 33,563 18,835 16,415 24,902 19,116 19,440
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 7.90 2.70 418 1.05 407 12.25 -7.50 12.25 -17.75 okl 22| creY dale SH2od 2EQVL HISY|OHY K22 K83 M2t 7|CHQF SHH| Z2=7tA o)A B3 22k Hcto| 24t
1.5Y -2.85 230 -4.60 -343 -0.31 4.70 -10.20 4.70 -19.10 SIHAl 271 ZME o|Znf 20X 22| sfat
2y -3.95 1.10 -4.02 -7.31 -3.66 175 -12.95 175 -25.15
3v 450 09 442 749 | 18 | 10030 165 | 10030 | 1950 IRS. 14 10| @27 LIBX| RZH0| Sh2fof +01F 40| WEYKID = Bhed. B7| RsF2le 15| 2ME L+ &
4y -17.55 1.20 -18.68 -23.75 -15.19 -4.50 -33.50 -3.20 -33.50 S22l £00| 9lon] &7| RS2E|= ZAME0| HUEs S22 LiEp
5Y -21.75 1.45 -22.31 -24.25 -17.75 -3.20 -33.30 -2.25 -33.30 e e sl mew =52
7Y -33.35 1.30 -33.29 -36.88 -29.46 -7.85 -45.35 -7.50 -45.35
10y -41.80 1.20 -40.98 -44.87 -34.70 -7.50 5545 -7.50 -55.45 CRS. ST7| #ZOIM 220, ¥7|#2H2 5. Ot
20Y 7145 3.25 -73.67 -80.56 -55.59 52.25 -93.00 52.25 -93.00




