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=71 7|17 2020-04-20
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.0075 -0.25 10115 1.0180 1.1922 19125 0.9350 19125 0.9350 -118,50 -0.75 1Y -0A2550 -1.00 1.3900 -1.4500 1%2Y 1350 5.00
oM 0.9650 -0.25 0.9665 0.9813 1.1529 19125 0.9050 19125 0.9050 -111.25 175 1.5Y -0.1850 1.50 13150 1.1000 2*3Y 4.00 0.00
1Y 0.9300 -0.25 0.9295 0.9521 1.1217 1.9200 0.8750 1.9200 0.8750 -104.50 450 2y -0.1200 4.00 1.2450 1.1000 2*5Y 450 0.00
1.5Y 0.9275 -0.25 0.9265 09578 1.1080 1.9300 0.8650 2.0250 0.8650 -102.00 450 3y -0.0800 4.00 1.2400 -0.5650 3*4Y 0.00 0.00
2y 0.9250 -0.50 0.9255 0.9643 1.0959 1.9350 0.8950 2.1150 0.8950 -104.00 450 4y -0.0800 4.00 1.2150 -0.4750 3*5Y 0.50 0.00
3y 0.9400 -0.50 0.9445 0.9845 1.0965 1.9375 0.9200 2.2225 0.9200 -104.50 450 5Y -0.0750 4.00 1.2100 -0.4100 4*5Y 0.50 0.00
4y 0.9600 -0.50 0.9700 1.0198 1.1137 1.9500 0.9050 2.2950 0.9050 -94.50 450 7v 0.0250 4.00 1.2700 -0.3100 5*7Y 10.00 0.00
5Y 0.9700 -0.50 0.9830 1.0345 1.1209 1.9600 0.8875 2.3400 0.8875 -80.25 5.00 10Y 0.2050 4.00 1.4600 -0.1250 5*10Y 28.00 0.00
7v 0.9700 -0.50 0.9845 1.0359 1.1206 1.9875 0.8775 2.3950 0.8775
10Y 1.0075 -1.00 1.0255 1.0773 1.1545 2.0500 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0100 -0.25 1.0155 1.0438 1.1398 2.0800 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9625 -0.25 0.9670 0.9860 1.1000 2.0850 0.8525 2.5400 0.8525 2y 0.21 37 0.0118 0.201 9 0.2186 0.21 51 2.8407 0.2019 29773 0.2019
20Y 0.8175 -1.00 0.8295 0.8420 0.9760 2.0800 0.6975 2.5600 0.6975 10Y 0.6077 -0.0357 0.6434 0.6236 0.7537 3.0637 0.5685 3.2382 0.5685
6*9M -4.25 0.00 -4.50 -3.68 -3.93 3.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.50 0.00 -3.70 -2.91 -3.12 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 -0.50 -0.25 -0.40 1.21 -2.58 7.50 -15.50 23.00 -15.50 2y -76.73 1.08 -77.81 -74.34 -74.99 96.20 -85.69 103.03 -85.69
2*3Y 1.50 0.00 1.90 2.03 0.06 4.00 -5.50 13.25 -5.50 10Y -83.43 -2.97 -80.46 -79.64 -70.83 91.58 -97.33 98.82 -97.33
2*4Y 3.50 0.00 445 5.55 1.78 10.50 -8.25 21.75 -8.25
2*5Y 450 0.00 5.75 7.03 2.50 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 2.00 0.00 2.55 3.53 1.72 6.50 -3.25 8.50 -3.25 IRS 2*10Y 8.25 -0.50 8.75 7.75 11.75 19.75 -9.50 42.50 -9.50
3*5Y 3.00 0.00 3.85 5.00 244 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 46.10 -0.70 46.80 45.80 49.70 59.20 410 68.70 410
4*5Y 1.00 0.00 1.30 148 0.72 5.25 -2.25 6.25 -2.25 UST 2*10Y| 3940 -4.75 44.15 40.50 53.86 67.49 -23.40 135.50 -23.40
5*7Y 0.00 0.00 0.15 0.14 -0.02 3.25 -1.75 10.50 -1.75
5410V | 375 -0.50 425 4.28 336 10.00 050 2225 050
7*10Y 3.75 -0.50 410 414 3.39 7.25 1.50 12.75 1.50 IRS
10*12Y 0.25 0.75 -1.00 -3.35 -147 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -4.50 0.75 -5.85 -9.13 -5.45 450 -18.00 8.00 -18.00 09M  [96.5 Tenor
10*20Y -19.00 0.00 -19.60 -23.53 -17.85 3.50 -35.00 11.25 -35.00 01y
1.5Y
BOND 02y
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 0.866 -0.50 0.862 0.920 1.080 1918 0.828 1.935 0.828 04Y
1.5Y 0.933 -0.10 0.932 0.985 1.113 1.934 0.921 2113 0.921 05Y
2y 0.981 0.10 0.970 1.026 1.134 1.947 0.942 2.230 0.942 07Y SPRD
3y 1.015 0.50 1.002 1.051 1.118 1.935 0.022 2315 0.022 10Y
4y 1.153 -0.20 1.151 1.246 1.275 2.025 1.070 2.502 1.070 12Y
5Y 1217 -0.30 1.215 1.288 1.309 2.040 1.110 2.602 1.110 15Y
7v 1.326 -0.40 1.327 1.407 1.426 2133 1.163 2.728 1.163 20Y
10Y 1442 -0.60 1.449 1.531 1517 2.205 1.170 2.815 1.170 3y CCR -08
20Y 1.560 -0.70 1.561 1.631 1.572 2.165 0.705 2792 0.705 BRS
PEEE‘ Lv. Y| Lv. Y| Al o |
91d CD 1.10 0.00 KTB 111.61 0.02 111.58 111.67 111.58 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 075 1.00 | LkTB | 132.89 0.13 132.65 | 133.17 | 132.65 Hepsg 36 -42 78 78 40 26 48 72
2 9 | 9,913 ¢ | 7507 17,420 27,060 11,222 10,555 14,844 21,655
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.40 0.25 6.75 3.7 415 12.25 -7.50 12.25 -17.75 IO 22|, QB0 AA HED MES 2O ASHHA A ZA| 7} LIEFGEX| T & OHIHO| QA SM SHAIS QS0 £ HOZ
1.5Y -0.55 -0.15 -0.57 -2.73 -0.51 4.70 -10.20 4.70 -19.10 AL D)= 220 LIQBA 20k 22| M40z
2y -5.60 -0.60 -4.41 -6.19 -3.84 175 -12.95 175 -25.15
o N W oo o i | am e o0 | s RS, 24t Aol IS0 Bitet RSO0 ol 23 BAl AE IRSF2AE T 72 BfeL
5Y -24.70 -0.20 -23.18 -25.33 -18.84 -3.20 -33.30 -2.25 -33.30 N
7v -35.60 -0.10 -34.25 37.11 -30.53 7.85 4535 750 4535 CRs. 1EE Neotl ¥ or
10Y -43.45 -0.40 -42.39 -45.40 -36.29 -7.50 -55.45 -7.50 -55.45
20Y -74.25 -0.30 -73.11 -78.85 -59.62 52.25 -93.00 52.25 -93.00




