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=71 7|17 2020-05-20
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.9075 -0.75 0.9195 0.9510 1.0591 19125 0.9050 19125 0.9050 -75,00 -2.75 1Y omoo -3.50 1.3900 -1.4500 1%2Y -12Aoo -0.50
oM 0.8525 -0.75 0.8595 0.9018 10122 1.8950 0.8425 19125 0.8425 -81.25 -2.75 1.5Y 0.0050 -3.50 1.3150 1.1050 2*3Y 0.00 -0.50
1Y 0.8200 -0.75 0.8225 0.8664 0.9758 1.8800 0.7975 1.9200 0.7975 -86.50 -3.00 2y -0.0500 -4.00 1.2450 1.1100 2*5Y 3.50 -2.00
1.5Y 0.8175 -0.75 0.8155 0.8598 0.9649 1.8700 0.7800 2.0250 0.7800 -87.75 -3.50 3y -0.0500 -4.50 1.2150 -0.5650 3*4Y 1.00 -0.50
2y 0.8150 -1.00 0.8110 0.8568 0.9580 1.8425 0.7725 2.1150 0.7725 -89.25 -3.75 4y -0.0400 -5.00 1.2000 -0.4750 3*5Y 3.50 -1.50
3y 0.8275 -1.00 0.8205 0.8765 0.9664 1.8125 0.7850 2.2225 0.7850 -88.75 -475 5Y -0.0150 -6.00 1.1950 -0.4100 4*5Y 2.50 -1.00
4y 0.8525 -1.25 0.8430 0.9031 0.9903 1.8075 0.8075 2.2950 0.8075 -77.50 -475 7v 0.1050 -6.00 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8725 -1.25 0.8590 0.9210 1.0027 1.8050 0.8200 2.3400 0.8200 -65.75 -475 10Y 0.2750 -6.00 1.4150 -0.1250 5*10Y 29.00 0.00
7v 0.8800 -1.25 0.8650 0.9304 1.0045 1.8125 0.8325 2.3950 0.8325
10Y 0.9325 -1.25 0.9130 0.9779 1.0438 1.8600 0.8775 2.4850 0.8775 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9425 -1.00 0.9205 0.9818 1.0264 1.8850 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9425 -1.00 0.9205 0.9530 0.9829 1.9000 0.8525 2.5400 0.8525 2y 0.1613 0.0001 0.1612 0.1732 0.1491 2.7020 0.1290 29773 0.1290
20Y 0.7700 -0.25 0.7410 0.7986 0.8358 1.8700 0.6975 2.5600 0.6975 10Y 0.6826 -0.0138 0.6964 0.7282 0.6460 2.8078 0.5685 3.2382 0.5685
6*9M -5.50 0.00 -6.00 -4.93 -4.70 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.25 0.00 -3.70 -3.54 -3.63 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 -1.15 -0.96 -1.79 7.50 -15.50 23.00 -15.50 2y -67.57 0.81 -68.38 -68.08 -69.29 96.20 -85.69 103.03 -85.69
2*3Y 1.25 0.00 0.95 1.98 0.84 4.00 -5.50 13.25 -5.50 10Y -67.74 1.82 -69.56 -66.68 -73.10 87.38 -97.33 98.82 -97.33
2*4Y 3.75 -0.25 3.20 464 3.24 10.50 -8.25 21.75 -8.25
2*5Y 5.75 -0.25 4.80 6.43 447 14.50 -10.00 27.25 -10.00 Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 2.50 -0.25 2.25 2.66 2.40 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 11.75 -0.25 12.00 9.75 8.50 19.75 -9.50 42.50 -9.50
3*5Y 450 -0.25 3.85 445 3.63 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 52.30 -2.40 54.70 54.10 53.50 61.40 410 68.70 410
4*5Y 2.00 0.00 1.60 1.79 1.23 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5213 -1.39 53.52 55.50 49.69 67.49 -23.40 135.50 -23.40
5*7Y 0.75 0.00 0.60 0.94 0.19 175 -1.75 10.50 -1.75
5410V | 600 0.0 5.40 569 411 7.00 050 2225 0.0
7*10Y 5.25 0.00 4.80 475 3.92 5.75 1.50 12.75 1.50 IRS
10*12Y 1.00 0.25 0.75 0.39 -1.73 2.75 -9.50 5.50 -9.50 06M oDD
10*15Y 1.00 0.25 0.75 -2.49 -6.08 425 -18.00 8.00 -18.00 09M i
10*20Y -16.25 1.00 -17.20 -17.93 -20.79 3.25 -35.00 11.25 -35.00 oty [81
15y |81
BOND 02y [81/80.75/815
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [82.25
1Y 0.691 0.00 0.697 0.765 0.920 1918 0.691 1.935 0.691 04Y [8475
1.5Y 0.781 0.00 0.783 0.849 0.972 1.932 0.780 2113 0.780 05Y [86.5/86.75
2y 0.837 -0.80 0.843 0912 1.013 1.944 0.837 2.230 0.837 07Y SPRD
3y 0.867 -0.80 0.871 0.950 1.003 1.846 0.022 2315 0.022 10Y
4y 1.015 -0.70 1.026 1.113 1.188 1.910 1.015 2.502 1.015 12Y
5Y 1.115 -1.20 1.120 1.198 1.239 1.910 1.110 2.602 1.110 15Y
7v 1.226 -2.30 1.241 1323 1.360 2.028 1.163 2.728 1.163 20Y
10Y 1.360 -3.20 1.383 1.464 1474 2.047 1.170 2.815 1.170
20Y 1.486 -3.30 1.499 1.575 1.557 2.106 0.705 2792 0.705 BRS
PEEE‘ Lv. Y| Lv. Y| Al o |
91d CD 1.02 0.00 KTB 112.05 0.00 112.09 112.12 112.04 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 072 0.00 | LkTB | 13387 034 133.70 | 13399 | 13354 Hepsg 80 23 57 ) 38 55 91 89
2 9 | 23,383 A4 | 7406 15,977 23,528 8,453 14,626 24,380 28,681
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 12.90 -0.75 12.55 10.13 563 13.90 -5.30 13.90 -17.75 IR 22| MY O|2E ZAZ HHYS 7420 Q2010 Zr|ME Djof ko) Haf &7 22 SAMo=Z 2|7t 2 Zoz 2t
1.5Y 3.65 075 3.21 1.08 -0.66 4.70 -10.20 4.70 -19.10 S A JtZetE. sh=2¥ol 7|EFal st 7|tA0| X|&she 7H2H MABSS SAK, 7| F0IS(CP) DY 7| TH(SPY) 8 A
2v 220 | 020 § 320 D37 | 48 Lo 129 LHETEE B A A3t SR AT AKDNO| ABE FTH H § = Y MR A8 IAM F2 T,
3Y -3.95 -0.20 -5.09 -7.34 -3.65 100.30 -16.45 100.30 -19.50
4y -16.25 -0.55 -18.26 -20.95 -19.80 -6.25 -33.50 -3.20 -33.50 . o N N o C o =
Sy 2425 005 26,08 2768 2365 05 33.30 225 33.30 Esgf;f;rjizfiig AUX| T EH7|Z 2 H| =Tt A& Lhro D] StEtof it 28 2E0| A=Z 25 IRSHIE7H F0tM
7v -34.60 1.05 -37.56 -39.22 -35.59 -15.90 -45.35 -7.50 -45.35 I
10Y -42.75 1.95 -47.02 -48.63 -43.05 -12.20 -55.45 -7.50 -55.45
20Y -71.60 3.05 -75.78 -77.59 -72.11 52.25 -93.00 52.25 -93.00 CRS. ® 717+ 2 E M5, 0t




