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=71 7|17 2020-04-13
Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.0125 1.25 0.9995 1.0090 1.2208 19125 0.9350 19125 0.9350 =1 04,00 -6.50 1Y -oA1 1 50 -5.00 1.3900 -1.4500 1%2Y 1Aoo 6.50
oM 0.9650 1.50 0.9505 0.9785 1.1833 19125 0.9050 19125 0.9050 -103.50 -3.25 1.5Y -0.1100 -1.50 13150 1.1000 2*3Y 450 2.00
1Y 0.9250 1.50 0.9120 0.9546 1.1536 1.9200 0.8750 1.9200 0.8750 -103.25 -0.25 2y -0.1050 1.50 1.2450 1.1000 2*5Y 4.00 3.00
1.5Y 0.9250 175 0.9195 0.9630 1.1396 1.9300 0.8650 2.0250 0.8650 -101.75 1.50 3y -0.0600 3.50 1.2400 -0.5650 3*4Y -0.50 1.00
2y 0.9275 175 0.9300 09770 1.1270 1.9350 0.8950 2.1150 0.8950 -105.50 2.50 4y -0.0650 450 1.2150 -0.4750 3*5Y -0.50 1.00
3y 0.9575 2.00 0.9615 1.0010 1.1270 1.9375 0.9200 2.2225 0.9200 -107.50 2.50 5Y -0.0650 450 1.2400 -0.4100 4*5Y 0.00 0.00
4y 0.9900 2.00 1.0015 1.0430 1.1433 1.9500 0.9050 2.2950 0.9050 -98.00 2.50 7v 0.0350 450 1.3050 -0.3100 5*7Y 10.00 0.00
5Y 1.0100 2.00 1.0245 1.0625 1.1500 1.9600 0.8875 2.3400 0.8875 -84.75 2.50 10Y 0.2150 450 1.4950 -0.1250 5*10Y 28.00 0.00
7v 1.0150 2.00 1.0290 1.0633 1.1501 1.9875 0.8775 2.3950 0.8775
10Y 1.0625 2.00 1.0790 1.1046 1.1833 2.0550 0.8925 2.4850 0.8925 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.0425 2.00 1.0540 1.0594 1.1699 2.0850 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9925 2.00 1.0035 0.9928 1.1321 2.0875 0.8525 2.5400 0.8525 2y 0.2432 0.0231 0.2201 0.2201 0.2560 2.8407 0.2101 29773 0.2101
20Y 0.8575 2.00 0.8665 0.8411 10117 2.0825 0.6975 2.5600 0.6975 10Y 0.7674 0.0382 0.7292 0.7292 0.7699 3.0692 0.5685 3.2382 0.5685
6*9M -4.75 0.25 -4.90 -3.05 -3.75 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -4.00 0.00 -3.85 -2.39 -2.96 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 0.25 0.25 1.80 2.24 -2.66 7.50 -15.50 23.00 -15.50 2y -71.68 0.51 -72.19 -73.19 -72.10 96.20 -85.69 103.03 -85.69
2*3Y 3.00 0.25 3.15 2.40 0.00 4.00 -5.50 13.25 -5.50 10Y -70.76 1.82 -72.58 -71.48 -74.31 91.58 -97.33 98.82 -97.33
2*4Y 6.25 0.25 7.15 6.60 1.63 10.50 -8.25 21.75 -8.25
2*5Y 8.25 0.25 9.45 8.55 2.30 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 3.25 0.00 4.00 420 1.64 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 13.50 0.25 13.25 12.25 15.75 19.75 -9.50 42.50 -9.50
3*5Y 5.25 0.00 6.30 6.15 2.31 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 51.50 0.20 51.30 49.20 53.60 59.20 410 68.70 410
4*5Y 2.00 0.00 2.30 1.95 0.67 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5242 1.51 50.91 50.91 51.39 67.49 -23.40 135.50 -23.40
5*7Y 0.50 0.00 0.45 0.07 0.00 3.25 -1.75 10.50 -1.75
5410V | 525 0.0 5.45 421 332 10.00 050 2225 050
7*10Y 475 0.00 5.00 414 3.32 7.25 1.50 12.75 1.50 IRS
10*12Y -2.00 0.00 -2.50 -4.53 -1.34 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -7.00 0.00 -7.55 -11.19 -5.12 450 -18.00 8.00 -18.00 09M i
10*20Y -20.50 0.00 -21.25 -26.35 -17.15 3.50 -35.00 11.25 -35.00 01y [925
1.5y  [925
BOND 02y 1.5*2y 0.25
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y  |95.25
1Y 0.851 1.30 0.840 0.930 1.112 1918 0.828 1.935 0.828 04Y
1.5Y 0.932 1.10 0.943 0.992 1.144 1.938 0.921 2113 0.921 05Y
2y 0.960 1.80 0.967 1.044 1.164 1.950 0.942 2.230 0.942 07Y SPRD
3y 0.997 2.70 1.004 1.070 1.146 1.947 0.022 2315 0.022 10Y
4y 1.157 2.60 1.173 1.279 1.299 2.050 1.070 2.502 1.070 12Y
5Y 1.225 3.30 1.238 1311 1332 2.058 1.110 2.602 1.110 15Y
7Y 1342 2.70 1357 1433 1.449 2.148 1.163 2.728 1.163 20Y
10Y 1475 2.00 1.493 1.555 1.537 2.220 1.170 2.815 1.170
20Y 1.567 3.00 1.582 1.639 1.584 2172 0.705 2792 0.705 BRS
PEEE‘ Lv. Y| Lv. Y| Al o |
91d CD 1.10 0.00 KTB 111.60 -0.08 111.67 111.69 111.59 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 075 2.00 | kB | 13244 -0.24 13270 | 13279 | 13244 Hepsg 26 A -22 48 72 78 123 73 72
2 9 | 10,555 A& | 4289 14,844 21,655 26,594 33,563 18,835 16,415
Tenor | Lv. | HeHl | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3VMax | 3VMin
1Y 7.40 0.20 7.18 242 413 12.25 -7.50 12.25 -17.75 IO 22| 0| XME 2O 10H 2 UK SKOZ DAYME S|X| 22H0| Z3|S}BA AN QOICZ XH2SiH ZIA| 22|
1.5Y -0.70 0.65 -2.39 -2.88 -0.44 470 -10.20 470 -19.10 A
2y -3.25 -0.05 -3.68 -6.70 -3.70 175 -12.95 175 -25.15
3v 39 070 42t 687 | 192 | 10030 1645 | 10030 | 1950 RS, H PZH 4% AT ABE 7|E329 F7t QIsHE Tatoly Stz 420l SZ0| Ligtn, 3853 DA 0% E Uo|
4y -16.70 -0.60 -17.11 -23.58 -15.53 -4.50 -33.50 -3.20 -33.50 M K|LIE S S|S2l ZARO0|ala Bt ofH3| 52 SESI0| 7% 22| 0I510] T3t 7|02 E UKD s HIbe ofF A
5Y -21.50 -1.30 -21.37 -24.83 -18.16 -3.20 -33.30 -2.25 -33.30 e o= e =ee c =eT MAE s =AE TR S
7v -32.70 -0.70 3284 -36.96 -29.85 7.85 4535 750 4535 Aol ofze o
10Y -41.25 0.00 -41.44 -44.99 -35.33 -7.50 -55.45 -7.50 -55.45
20Y -70.95 -1.00 -71.51 -79.74 -57.23 52.25 -93.00 52.25 -93.00 CRS. 1HE2 MAT LW 72t 45 Ot




