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=71 7|17 2020-06-09
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.7675 0.25 0.7650 0.8453 0.9520 1.8975 0.7400 19125 0.7400 -76,00 -4.00 1Y voooo -3.50 1.3900 -1.4500 1%2Y -1050 0.00
oM 0.7575 0.75 0.7485 0.8040 09116 1.8925 0.7175 19125 0.7175 -82.75 -3.25 1.5Y -0.0500 -3.50 13150 1.1650 2*3Y 0.00 0.00
1Y 0.7600 0.50 0.7515 0.7844 0.8839 1.8800 0.7100 1.9200 0.7100 -89.75 -2.25 2y -0.1050 -3.50 1.2450 1.0600 2*5Y 8.50 1.50
1.5Y 0.7775 -0.25 0.7740 0.7855 0.8847 1.8650 0.7200 2.0250 0.7200 -93.00 -0.50 3y -0.1050 -3.50 1.2150 -0.5650 3*4Y 2.00 0.50
2y 0.7925 -1.25 0.7955 0.7891 0.8898 1.8425 0.7300 2.1150 0.7300 -95.00 0.50 4y -0.0850 -3.00 1.2000 -0.4750 3*5Y 8.50 1.50
3y 0.8250 -3.00 0.8400 0.8098 09118 1.8125 0.7600 2.2225 0.7600 -90.50 2.50 5Y -0.0200 -2.00 1.1950 -0.4100 4*5Y 6.50 1.00
4y 0.8650 -3.50 0.8765 0.8344 0.9436 1.8000 0.7825 2.2950 0.7825 -81.00 3.25 7v 0.1000 -2.00 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8850 -450 0.9045 0.8538 0.9630 17975 0.8000 2.3400 0.8000 -72.00 3.75 10Y 0.2350 -2.00 1.4000 -0.1250 5*10Y 25.50 0.00
7v 0.9100 -5.25 0.9315 0.8671 0.9701 1.8100 0.8150 2.3950 0.8150
10Y 0.9550 -5.75 0.9765 0.9133 1.0140 1.8600 0.8525 2.4850 0.8525 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9750 -5.75 0.9925 0.9241 0.9983 1.8850 0.8625 2.5225 0.8625 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9750 -5.75 0.9925 0.9241 0.9600 1.9000 0.8525 2.5400 0.8525 2y 0.2124 -0.0157 0.2281 0.2121 0.2039 2.7020 0.1290 29773 0.1290
20Y 0.8075 -5.75 0.8260 0.7553 0.8048 1.8700 0.6975 2.5600 0.6975 10Y 0.8287 -0.0532 0.8819 0.9018 0.8276 2.7856 0.5685 3.2382 0.5685
6*9M -1.00 0.50 -1.65 -4.13 -4.04 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M 0.25 -0.25 0.30 -1.96 =277 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 3.25 -1.75 4.40 0.48 0.59 7.50 -15.50 23.00 -15.50 2y -56.46 043 -56.89 -58.19 -58.81 96.20 -85.69 103.03 -85.69
2*3Y 3.25 -1.75 445 2.06 2.19 5.75 -5.50 13.25 -5.50 10Y -55.33 1.18 -56.51 -55.82 -59.94 7748 -97.33 98.82 -97.33
2*4Y 7.25 -2.25 8.10 453 5.38 10.50 -8.25 21.75 -8.25
2*5Y 9.25 -3.25 10.90 6.46 7.32 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 4.00 -0.50 3.65 2.46 3.19 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 16.25 -4.50 20.75 21.00 16.75 21.00 -9.50 42.50 -9.50
3*5Y 6.00 -1.50 6.45 4.40 5.13 11.00 -5.25 14.00 -5.25 KTB 2*10Y|  60.50 -4.50 65.00 66.60 63.50 66.60 410 68.70 410
4*5Y 2.00 -1.00 2.80 1.94 1.94 5.25 -2.25 6.25 -2.25 UST 2*10Y| 61.63 -3.75 65.38 68.97 62.37 68.97 -23.40 135.50 -23.40
5*7Y 2.50 -0.75 2.70 1.34 0.70 3.25 -1.75 10.50 -1.75
5410V | 7.0 -1.25 720 595 5.10 825 050 2225 050
7*10Y 450 -0.50 450 461 439 5.75 1.50 1275 1.50 IRS
10*12Y 2.00 0.00 1.60 1.09 -1.57 2.75 -9.50 5.50 -9.50 06M oDD
10*15Y 2.00 0.00 1.60 1.09 -5.40 425 -18.00 8.00 -18.00 09M i
10*20Y -14.75 0.00 -15.05 -15.80 -2093 3.25 -35.00 11.25 -35.00 01y
1.5Y
BOND 02y 10*15y -1
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y  [825 2*4y 7.5
1Y 0.661 -0.80 0.658 0.664 0.811 1918 0.588 1.935 0.588 04Y
1.5Y 0.751 -0.40 0.747 0.754 0.886 1.932 0.691 2113 0.691 05Y [90/89
2y 0.777 -2.00 0.785 0.805 0.938 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.850 -4.70 0.879 0.855 0.976 1.835 0.022 2315 0.022 107y 955
4y 1.001 -5.90 1.045 1.017 1.152 1.905 0.967 2,502 0.967 12Y
5Y 1.120 -6.50 1.166 1.116 1.219 1.910 1.050 2.602 1.050 15Y
7v 1.238 -6.50 1.283 1.236 1342 2.028 1.163 2728 1.163 20Y
10Y 1.382 -6.50 1.427 1.379 1475 2.047 1.170 2815 1.170 4y CCS -8
20Y 1.507 -5.00 1.541 1.499 1.575 2.106 0.705 2792 0.705 BRS
PEEE‘ Lv. HYH| Lv. Y| Al o |
91d CD 0.79 0.00 KTB 112.08 0.18 111.94 112.08 111.93 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 053 7.00 | LkTB | 133.65 0.75 133.11 133.65 | 133.05 Hepsg 1234 65 58 173 73 84 104 128
2 9 | 84,646 o2 | 73013 11,633 40,503 18,425 25,449 29,872 41,875
Tenor | Lv. | MMl | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3VMin
1Y 9.90 1.30 9.37 12.02 7.26 16.00 -5.30 16.00 -17.75 ;l M 22| M4 S0 X ES HA 07| S 220 ZA(E2l82hE B Y.
1.5Y 2.65 0.15 2.72 3.12 -0.09 535 -10.20 5.35 -19.10
2Y 1.55 0.75 1.05 -1.58 -4.82 1.75 -12.95 1.75 -25.15 IRS. 14 0|3} 2|7t AZ 92 7120 &7| 2|7t 2|BA £28 THLS HER|E, (12 SHEY). 87| 22|17 %ol Lh&x|
2: _'12;600 ;18 _'132883 »’14;226 ._266,3881 12392350 ;g‘s‘g 12?%’ ;zgg o Tl 14 O[8} TLZHo| HIE Tt BtE. @O Hal7t MAK|BH @S0 ME20| X2 E HON Hal7t SojLs B S,
5Y -23.50 2.00 -26.17 -26.26 -25.58 -7.95 -33.30 -2.25 -33.30 N
7v -32.80 125 -35.19 3692 -37.18 -15.90 4535 750 4535 CRS. T 712t ot=f. otz
10Y -42.70 0.75 -45.01 -46.56 -46.07 -13.95 -55.45 -7.50 -55.45
20Y -69.95 -0.75 -71.46 -74.42 -77.07 52.25 -93.00 52.25 -93.00




