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=71 7|17 2020-06-12
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.7625 -0.50 0.7660 0.8221 0.9323 1.8975 0.7400 19125 0.7400 -97,50 -10.25 1Y -oA2150 -11.00 1.3900 -1.4500 12y -750 0.00
oM 0.7600 -0.75 0.7585 0.7901 0.8955 1.8925 0.7175 19125 0.7175 -103.00 -10.50 1.5Y -0.2500 -11.00 1.3150 1.1650 2+3Y 550 4.00
1Y 0.7600 -0.75 0.7605 0.7771 0.8713 1.8800 0.7100 1.9200 0.7100 -107.75 -10.25 2y -0.2900 -11.00 1.2450 1.0600 2*5Y 16.50 450
1.5Y 0.7800 -0.50 0.7805 0.7834 0.8739 1.8650 0.7200 2.0250 0.7200 -105.25 -5.75 3y -0.2350 -7.00 1.2150 -0.5650 34y 550 1.50
2y 0.7875 -0.75 0.7945 0.7898 0.8797 1.8425 0.7300 2.1150 0.7300 -102.25 -4.00 4y -0.1800 -5.50 1.2000 -04750 3*5Y 11.00 0.50
3y 0.8175 125 0.8310 0.8143 0.9026 1.8125 0.7600 2.2225 0.7600 -98.25 475 5Y -0.1250 -6.50 1.1950 -0.4100 4*5Y 550 -1.00
ay 0.8425 -1.50 0.8650 0.8400 0.9341 1.8000 0.7825 2.2950 0.7825 -88.75 450 7Y -0.0050 -6.50 1.2650 -0.3100 5+7Y 12.00 0.00
5Y 0.8575 175 0.8855 0.8601 0.9530 1.7975 0.8000 2.3400 0.8000 -80.00 450 10Y 0.1300 -6.50 1.4000 -0.1250 5*10Y 2550 0.00
7Y 0.8825 -2.00 0.9125 0.8763 0.9614 1.8100 0.8150 2.3950 0.8150
10Y 0.9300 -2.00 0.9595 0.9226 1.0060 1.8600 0.8525 24850 0.8525 u.s. TREASURY 3= 99 71F MYl
12Y 0.9500 -2.00 0.9795 0.9356 0.9956 1.8850 0.8625 2.5225 0.8625 Tenor HedH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 0.9500 -2.00 0.9795 0.9356 0.9614 1.9000 0.8525 2.5400 0.8525 2y o.zoso 0.0044 0.2006 0.1806 0.2124 2.7020 0.1290 2.9773 0.1290
20Y 0.7725 -2.25 0.8070 0.7679 0.8055 1.8700 0.6975 2.5600 0.6975 10Y 0.7043 0.0312 0.6731 0.7247 0.8287 2.7856 0.5685 3.2382 0.5685
6*9M 025 -0.25 -0.75 -3.20 367 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M 0.00 0.00 0.20 -1.30 -243 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 275 0.00 340 1.26 0.84 750 -15.50 23.00 -15.50 2y -57.70 026 5744 -59.44 -56.46 96.20 -85.69 103.03 -85.69
2*3Y 3.00 -0.50 3.65 245 230 575 -5.50 13.25 -5.50 10Y 6757 332 -70.89 -66.03 -55.33 77.48 -97.33 98.82 -97.33
2*4Y 550 -0.75 7.05 5.03 545 10.50 -8.25 2175 825
2*5Y 7.00 -1.00 9.10 7.04 733 14.50 -10.00 27.25 -10.00 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 2550 -0.25 340 258 315 6.50 325 8.50 325 IRS 2¥10Y | 14.25 125 15.50 15.75 16.25 21.00 -9.50 4250 -9.50
3*5Y 4.00 -0.50 545 459 5.03 11.00 525 14.00 525 KTB 2*10Y| 59.80 -0.90 60.70 61.00 60.50 66.60 4.10 68.70 4.10
4*5Y 1.50 -0.25 2.05 201 1.88 5.25 225 6.25 225 UST 2*10Y| 4993 268 47.25 54.41 61.63 68.97 -2340 135.50 -2340
5+7Y 2550 -0.25 270 1.61 0.85 3.25 175 10.50 175
5+10Y 725 -0.25 740 625 5.30 825 050 2225 050
7*10Y 475 0.00 470 464 446 575 1.50 12.75 150 IRS
10*12Y 2.00 0.00 2.00 1.30 -1.04 275 -9.50 550 -9.50 06M |76 GEE
10*15Y 2.00 0.00 2.00 1.30 -4.46 425 -18.00 8.00 -18.00 09M Tenor
10*20Y 1575 -0.25 -15.25 -15.48 -20.05 3.25 -35.00 11.25 -35.00 o1y
1.5Y
BOND 02y
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |82
1Y 0676 1.50 0.664 0.657 0.793 1.918 0.588 1.935 0.588 04y
1.5Y 0.756 1.00 0.751 0.748 0.871 1.932 0.691 2113 0.691 05Y
2y 0.782 0.70 0.781 0.796 0.924 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.841 0.40 0.852 0.851 0.963 1.835 0.022 2315 0.022 10y |92.25
ay 1.005 1.30 1.011 1.012 1.141 1.905 0.967 2,502 0.967 12Y
5Y 1.121 0.90 1.131 1117 1213 1.910 1.050 2.602 1.050 15Y
7Y 1.257 0.40 1.261 1.239 1335 2.028 1.163 2728 1.163 20y
10Y 1.380 -0.20 1395 1378 1.469 2.047 1.170 2.815 1.170
20y 1.525 0.50 1.525 1.503 1575 2.106 0.705 2792 0.705 e
Lv. HYd| Lv. | Al a |
91d CD 0.79 0.00 KTB 112.06 -0.03 112.11 112.14 112.05 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 045 -3.00 | LkTB | 13358 -0.02 133.75 | 13396 | 13347 Hepsg 74 11 66 92 123 58 173 73
EREN 20,140 o€ | 2364 17,776 30,101 84,646 11,633 40,503 18,425
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 8.40 225 967 11.98 7.84 16.00 -5.30 16.00 -17.75 2% 2o MY 0|2 =717 223 o THo = 2L ZAIA|RO| MM D, SHAL jE S20| 22|0 & St oF 2 Mk Of
1.5Y 240 150 297 3.49 033 535 -10.20 535 -19.10 2 A 7k Als
2y 055 145 133 -0.60 -439 2.00 -12.95 2.00 -25.15
3v 235 165 214 369 605 | 10030 1645 | 10030 | -19.50 RS X PZHSl2 ©S rjH| A9t F2lt fel 32| YO HTIMOR 7 27t S2M S LIEHOD 21 HBT MBoE
4y -16.25 -2.80 -14.60 -17.19 -20.66 -6.25 -33.50 -3.20 -33.50 HED}10HE Y& ZAZE 1, MEQ| ZoH7t XE O Yok AtL3sh
5Y 26.35 265 2455 2566 2597 7.95 73330 2.25 73330 S0E=a 10ds BE SAdE U4l U= 2 te s 3gE Asw
7Y 3745 -240 -34.89 -36.24 -37.40 -15.90 -45.35 -7.50 4535
10y -45.00 -1.80 -43.57 -4555 -46.27 -13.95 5545 -7.50 -55.45 CRS. ™ 72 o2 oty
20Y -75.25 275 -71.82 -73.56 -76.94 52.25 -93.00 52.25 -93.00




