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=71 7|17 2020-06-17
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.7650 0.25 0.7645 0.7995 0.9223 1.8975 0.7400 1.9125 0.7400 -94,50 575 1Y -oA1 750 7.00 1.3900 -1.4500 1+2Y -950 -2.00
oM 0.7675 0.75 0.7640 0.7759 0.8864 1.8925 0.7175 19125 0.7175 -101.00 5.00 1.5Y -0.2150 6.00 13150 1.1650 2*3Y 6.00 -0.50
1v 0.7700 1.25 0.7640 0.7679 0.8628 1.8800 0.7100 1.9200 0.7100 -108.50 3.75 2y -0.2700 5.00 1.2450 1.0600 2*5Y 17.50 -0.50
1.5Y 0.7950 1.00 0.7865 0.7783 0.8663 1.8650 0.7200 2.0250 0.7200 -106.25 3.00 3y -0.2100 450 1.2150 -0.5650 3*4Y 5.50 0.00
2y 0.8150 1.25 0.8005 0.7875 0.8712 1.8425 0.7300 2.1150 0.7300 -103.25 2.75 4y -0.1550 450 1.2000 -0.4750 3*5Y 11.50 0.00
3y 0.8525 1.50 0.8345 0.8154 0.8941 1.8125 0.7600 2.2225 0.7600 -98.75 2.50 5Y -0.0950 450 1.1950 -0.4100 4*5Y 6.00 0.00
ay 0.8775 1.75 0.8595 0.8411 0.9240 1.8000 0.7825 2.2950 0.7825 -89.50 2.25 7v 0.0250 450 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8925 2.00 0.8745 0.8606 0.9418 1.7975 0.8000 2.3400 0.8000 -81.25 2.00 10Y 0.1600 450 1.4000 -0.1250 5*10Y 25.50 0.00
7Y 0.9200 2.25 0.9005 0.8796 0.9517 1.8100 0.8150 2.3950 0.8150
10Y 0.9725 2.50 0.9495 0.9260 0.9968 1.8600 0.8525 2.4850 0.8525 u.S. TREASURY G= JAY 7|E F))
12y 0.9925 2.50 0.9695 0.9408 0.9908 1.8850 0.8625 2.5225 0.8625 Tenor HYH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 0.9925 2.50 0.9695 0.9408 0.9613 1.9000 0.8525 2.5400 0.8525 2y 0.1 973 -0.0199 0.21 72 0.201 1 0.2050 2.7020 0.1290 29773 0.1290
20Y 0.8150 2.50 0.7925 0.7730 0.8055 1.8700 0.6975 2.5600 0.6975 10Y 0.7339 -0.0231 0.7570 0.7298 0.7043 2.7856 0.5685 3.2382 0.5685
6*9M 0.25 0.50 -0.05 -2.36 -3.59 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M 0.25 0.50 0.00 -0.80 -2.36 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 4.50 0.00 3.65 1.96 0.84 7.50 -15.50 23.00 -15.50 2y -62.77 -4.49 -58.28 -60.09 -57.70 96.20 -85.69 103.03 -85.69
2*3Y 3.75 0.25 3.40 2.79 2.29 5.75 -5.50 13.25 -5.50 10Y -66.31 -1.31 -65.00 -69.22 -67.57 76.80 -97.33 98.82 -97.33
2*4Y 6.25 0.50 5.90 5.36 5.28 10.50 -8.25 21.75 -8.25
2*5Y 7.75 0.75 7.40 7.31 7.05 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 2.50 0.25 2.50 2.58 2.99 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 15.75 1.25 14.50 14.50 14.25 21.00 -9.50 4250 -9.50
3*5Y 4.00 0.50 4.00 453 477 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 57.20 -3.50 60.70 62.00 59.80 66.60 410 68.70 410
4*5Y 1.50 0.25 1.50 1.95 178 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5366 -0.32 53.98 52.87 49.93 68.97 -23.40 135.50 -23.40
5*7Y 2.75 0.25 2.60 1.90 0.99 3.25 -1.75 10.50 -1.75
5410Y | 800 050 750 654 5.50 825 050 2225 050
7*10Y 5.25 0.25 4.90 4.64 451 5.75 1.50 1275 1.50 IRS
10*12Y 2.00 0.00 2.00 1.48 -0.60 275 -9.50 5.25 -9.50 06M oDD
10*15Y 2.00 0.00 2.00 1.48 -3.55 425 -18.00 7.75 -18.00 09M Tenor
10*20Y -15.75 0.00 -15.70 -15.30 -19.13 3.25 -35.00 11.00 -35.00 01y
1.5Y
BOND 02Y [80.25/81.25
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3Y Max | 3Y Min 03Y
1Y 0.721 2.00 0.692 0.660 0.783 1918 0.588 1.935 0.588 04y
1.5Y 0.807 1.40 0.776 0.750 0.862 1.932 0.691 2113 0.691 05Y
2y 0.825 2.50 0.797 0.790 0.912 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.875 1.80 0.855 0.850 0.952 1.835 0.022 2315 0.022 10y |97
4y 1.037 1.70 1.019 1.013 1.128 1.905 0.967 2,502 0.967 12Y
5Y 1.145 1.00 1.134 1.120 1.205 1.910 1.050 2,602 1.050 15Y
7Y 1.275 -0.10 1.271 1.245 1.328 2.028 1.163 2728 1.163 20Y
10Y 1397 -1.00 1.398 1.382 1462 2.047 1.170 2815 1.170
20Y 1542 -1.30 1.542 1511 1574 2.106 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 0.79 0.00 KTB 111.86 -0.06 111.91 111.93 111.80 TODAY KRX CCP HYH| T-1 T-2 T3 T-4 T-5 T-6
[ cALL | 046 1.00 | LkTB | 133.28 0.02 133.15 | 13338 | 132.81 Hepsg 100 A -7 107 57 77 66 92 123
2 o 44,459 2 | 16234 28,225 15,939 20,140 17,776 30,101 84,646
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 4.90 -0.75 7.20 10.81 7.97 16.00 -5.30 16.00 -17.75 IO 22| 2o TLESIQ S| QA2 D O|FY 0| QIEE ol S0| IR O 2 SjAE|BA Tt 27tS FAo=2
1.5Y -1.20 -0.40 1.03 2.81 040 535 -10.20 535 -19.10 OFM| A} HEZ| A2 diof AMXN QOIE QM £9|7|2 X|X|SIH 21k 22| AL
2y -1.00 -1.25 037 -0.28 -4.06 2.00 -12.95 2.00 -25.15
NoPas P T e [ e e
5Y -25.25 1.00 -25.95 -25.93 -26.31 -7.95 -33.30 -2.25 -33.30
7v -35.50 235 -37.05 -36.50 -37.65 -15.90 4535 750 4535 CRs. ® 712t 2 5 o5 0t
10Y -42.45 3.50 -44.81 -45.61 -46.55 -13.95 -55.45 -7.50 -55.45
20Y -72.70 3.80 -74.93 -73.81 -76.88 52.25 -93.00 52.25 -93.00




