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=71 7|17 2020-06-19
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 0.50 0.7635 0.7854 0.9150 1.8975 0.7400 1.9125 0.7400 -97,50 -3.00 1Y -ozooo -2.00 1.3900 -1.4500 1+2Y -1 1 Aoo -0.50
oM 0.7700 0.75 0.7650 0.7680 0.8794 1.8925 0.7175 1.9125 0.7175 -104.25 -3.25 1.5Y -0.2500 -2.50 1.3150 1.1650 2*3Y 5.00 -1.00
1Y 0.7750 1.00 0.7665 0.7636 0.8560 1.8800 0.7100 1.9200 0.7100 -111.50 -3.25 2Y -0.3100 -2.50 1.2450 1.0600 2*5Y 17.00 -1.00
1.5Y 0.7925 0.75 0.7890 0.7769 0.8593 1.8650 0.7200 2.0250 0.7200 -109.25 -375 3Y -0.2600 -3.50 1.2150 -0.5650 3*4Y 5.50 0.00
2y 0.8050 0.75 0.8045 0.7885 0.8632 1.8425 0.7300 2.1150 0.7300 -106.75 475 4y -0.2050 -3.50 1.2000 -0.4750 3*5Y 12.00 0.00
3y 0.8325 0.25 0.8375 0.8188 0.8863 1.8125 0.7600 22225 0.7600 -102.00 -5.25 5Y -0.1400 -3.50 1.1950 -0.4100 4*5Y 6.50 0.00
4y 0.8625 1.25 0.8620 0.8450 0.9150 1.8000 0.7825 2.2950 0.7825 -92.75 -5.50 7Y -0.0200 -3.50 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8800 175 0.8765 0.8643 0.9322 1.7925 0.8000 2.3400 0.8000 -84.25 -5.50 10Y 0.1150 -3.50 1.4000 -0.1250 5*10Y 25.50 0.00
7Y 0.9075 2.00 0.9025 0.8850 0.9429 1.8000 0.8150 2.3950 0.8150
10Y 0.9575 2.00 0.9525 0.9314 0.9884 1.8525 0.8525 2.4850 0.8525 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9775 2.00 0.9725 0.9471 0.9850 1.8800 0.8625 2.5225 0.8625 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9775 2.00 0.9725 0.9471 0.9584 1.8925 0.8525 2.5400 0.8525 2Y 0.1977 0.0003 0.1974 0.1973 0.2172 2.7020 0.1290 29773 0.1290
20Y 0.8000 2.00 0.7950 0.7783 0.8025 1.8700 0.6975 2.5600 0.6975 10Y 0.6995 -0.0098 0.7093 0.7339 0.7570 2.7589 0.5685 3.2382 0.5685
6*9M 0.50 0.25 0.15 -1.74 -3.56 0.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M 0.50 0.25 0.15 -0.44 -2.35 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 3.00 -0.25 3.80 2.49 0.73 7.50 -15.50 23.00 -15.50 2y -60.23 -1.47 -58.76 -62.77 -58.28 96.20 -85.69 103.03 -85.69
2*3Y 2.75 -0.50 3.30 3.03 2.30 5.75 -5.50 13.25 -5.50 10Y -69.05 -2.48 -66.57 -66.31 -65.00 76.80 -97.33 98.82 -97.33
2*4Y 5.75 0.50 5.75 5.65 5.18 10.50 -8.25 21.75 -8.25
2*5Y 7.50 1.00 7.20 7.58 6.90 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 3.00 1.00 2.45 2.63 2.87 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 15.25 1.25 14.00 15.75 14.50 21.00 -9.50 42.50 -9.50
3*5Y 475 1.50 3.90 455 459 11.00 -5.25 14.00 -5.25 KTB 2*10Y|  59.00 0.00 59.00 57.20 60.70 66.60 410 68.70 410
4*5Y 1.75 0.50 145 1.93 1.72 5.25 -2.25 6.25 -2.25 UST 2*10Y| 50.18 -1.01 51.19 53.66 53.98 68.97 -23.40 135.50 -23.40
5*7Y 2.75 0.25 2.60 2.08 1.07 3.25 -1.75 10.50 -1.75
5410V | 775 025 760 6.71 5.62 825 050 2225 050
7*10Y 5.00 0.00 5.00 464 455 5.75 1.50 12.75 1.50 IRS
10*12Y 2.00 0.00 2.00 1.58 -0.33 2.75 -9.50 5.25 -9.50 06M oDD
10*15Y 2.00 0.00 2.00 1.58 -3.00 4.00 -18.00 7.5 -18.00 09M i
10*20Y -15.75 0.00 -15.75 -15.31 -18.59 3.25 -35.00 11.00 -35.00 01y
1.5Y
BOND 02y 785 4*6y 3
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 0.680 -2.00 0.701 0.660 0.774 1918 0.588 1.935 0.588 04Y
1.5Y 0.760 -1.80 0.783 0.750 0.855 1.932 0.691 2113 0.691 o5y [s8
2y 0.800 1.50 0.802 0.788 0.900 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.847 1.80 0.855 0.849 0.942 1.835 0.022 2315 0.022 107 |95
4y 1.025 2.80 1.024 1.015 1.114 1.905 0.967 2.502 0.967 12Y
5Y 1.132 3.20 1.134 1.123 1.194 1.910 1.050 2.602 1.050 15Y
7v 1.263 2.20 1.270 1.250 1317 2.028 1.163 2.728 1.163 20Y
10Y 1.390 1.50 1.398 1.386 1452 2.047 1.170 2.815 1.170
20Y 1.552 3.50 1.547 1518 1.567 2.106 0.705 2792 0.705 BRS
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 0.79 0.00 KTB 111.96 -0.06 112.01 11211 111.96 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 046 0.00 | LkTB | 13344 -0.13 13347 | 13373 | 13343 Hepsg 100 A 44 56 100 107 57 77 66
2 9 | 36,955 A<l | 18027 18,928 44,459 28,225 15,939 20,140 17,776
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 9.50 3.00 6.59 10.36 8.18 16.00 -530 16.00 -17.75 I Fal. 0 109 E H @™l SN OIS F 20 E Y B, 78 InMEUA L BAY § 307t HELHH T
1.5Y 325 2.55 0.56 271 046 535 -10.20 535 -19.10 K Z2l 4E IS MY 1N 3t o[ 0| £X d2|7t ZHE UM £AEFME JTraty
2y 0.50 -0.75 0.21 0.09 -3.70 2.00 -12.95 2.00 -25.15
3Y -1.45 -1.55 -1.75 -3.02 -5.55 100.30 -16.45 100.30 -19.50 RS, RS2 2/ 21X HES Tt SXYT K7| TS SAOD OHE Ko TH| T7HS J|X|0| 7 Lo A AA|TH
4y -16.25 -1.55 -16.18 -17.01 -19.89 -6.25 -33.50 -3.20 -33.50 Sgol2s/o] HOIESAHRP) FH 28t SO| SHZ XSO0 GNJF M, H7| Azto 23] ASM O EEon
5Y -25.20 -1.45 -25.73 -25.90 -26.21 -7.95 -33.30 -2.25 -33.30 28T e ZUFHMA( ° e - =X e - =M=
7Y -35.55 -0.20 -36.73 -36.47 -37.46 -15.90 -45.35 -7.50 -45.35 T es
10Y -43.25 0.50 -44.57 -45.49 -46.39 -13.95 -55.45 -7.50 -55.45
20Y -75.20 -1.50 -75.16 -73.93 -76.46 52.25 -93.00 52.25 -93.00 CRS. © 712+ 52} otz




