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=71 7|17 2020-06-02
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.7400 -0.25 0.7890 0.8844 0.9921 1.8975 0.7400 19125 0.7400 -71 00 -4.00 1Y voooo -450 1.3900 -1.4500 1%2Y -14Aoo 0.00
oM 0.7175 -0.50 0.7600 0.8344 0.9466 1.8925 0.7175 19125 0.7175 -78.00 -4.00 1.5Y -0.0600 -450 13150 1.1600 2*3Y 0.50 0.50
1Y 0.7100 -0.50 0.7500 0.8049 09132 1.8800 0.7100 1.9200 0.7100 -87.00 -3.75 2y -0.1400 -450 1.2450 1.0600 2*5Y 3.50 4.00
1.5Y 0.7200 -0.50 0.7530 0.7975 0.9084 1.8650 0.7200 2.0250 0.7200 -89.50 -3.25 3y -0.1350 -4.00 1.2150 -0.5650 3*4Y 0.00 0.50
2y 0.7300 -0.75 0.7600 0.7944 0.9081 1.8425 0.7300 2.1150 0.7300 -9175 -2.75 4y -0.1350 -3.50 1.2000 -0.4750 3*5Y 3.00 3.50
3y 0.7600 -0.75 0.7830 0.8098 0.9231 1.8125 0.7600 2.2225 0.7600 -90.50 1.00 5Y -0.1050 -0.50 1.1950 -0.4100 4*5Y 3.00 3.00
4y 0.7825 -0.75 0.8030 0.8318 0.9513 1.8000 0.7825 2.2950 0.7825 -80.00 1.00 7v 0.0150 -0.50 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8000 -1.50 0.8230 0.8476 0.9676 17975 0.8000 2.3400 0.8000 -70.25 1.25 10Y 0.1500 -0.50 14150 -0.1250 5*10Y 25.50 0.00
7v 0.8150 -1.50 0.8340 0.8586 0.9718 1.8100 0.8150 2.3950 0.8150
10Y 0.8525 -1.75 0.8770 0.9060 1.0138 1.8600 0.8525 2.4850 0.8525 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.8625 -2.00 0.8880 09135 0.9963 1.8850 0.8625 2.5225 0.8625 Tenor HYH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 0.8625 -2.00 0.8880 0.9035 0.9558 1.9000 0.8525 2.5400 0.8525 2y 0.1 643 0.0079 0.1 564 0.1603 0.1 562 2.7020 0.1290 29773 0.1290
20Y 0.6975 -2.25 0.7260 0.7406 0.8019 1.8700 0.6975 2.5600 0.6975 10Y 0.6852 0.0253 0.6599 0.6591 0.6949 2.7856 0.5685 3.2382 0.5685
6*9M -2.25 -0.25 -2.90 -5.00 -4.55 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -0.75 0.00 -1.00 -2.95 -3.34 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 2.00 -0.25 1.00 -1.05 -0.51 7.50 -15.50 23.00 -15.50 2y -59.57 0.79 -60.36 -58.67 -61.88 96.20 -85.69 103.03 -85.69
2*3Y 3.00 0.00 2.30 1.54 1.50 4.00 -5.50 13.25 -5.50 10Y -67.18 7.03 -74.21 -70.59 -65.51 78.71 -97.33 98.82 -97.33
2*4Y 5.25 0.00 430 3.74 432 10.50 -8.25 21.75 -8.25
2*5Y 7.00 -0.75 6.30 533 5.95 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 2.25 0.00 2.00 2.20 2.82 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 12.25 -1.00 13.25 12.25 12.75 19.75 -9.50 4250 -9.50
3*5Y 4.00 -0.75 4.00 3.79 445 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 5970 -4.50 64.20 61.80 57.50 64.20 410 68.70 410
4*5Y 175 -0.75 2.00 1.59 1.63 5.25 -2.25 6.25 -2.25 UST 2*10Y| 52.09 1.74 50.35 49.88 53.87 67.49 -23.40 135.50 -23.40
5*7Y 1.50 0.00 1.10 1.10 0.42 175 -1.75 10.50 -1.75
5410V | 525 -0.25 5.40 584 462 7.00 050 2225 050
7*10Y 3.75 -0.25 430 474 420 5.75 1.50 1275 1.50 IRS
10*12Y 1.00 -0.25 1.10 0.75 -1.75 275 -9.50 5.50 -9.50 06M oDD
10*15Y 1.00 -0.25 1.10 -0.25 -5.80 425 -18.00 8.00 -18.00 09M Tenor
10*20Y -15.50 -0.50 -15.10 -16.54 -21.19 3.25 -35.00 11.25 -35.00 01y
1.5Y
BOND 02y [73.25 2*3y 3.25
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3Y Max | 3Y Min 03Y
1Y 0.599 1.10 0614 0.685 0.845 1918 0.588 1.935 0.588 04y  [80
1.5Y 0.696 0.50 0.714 0.774 0.911 1.932 0.691 2113 0.691 05y  [82.25
2y 0.760 0.00 0.772 0.831 0.961 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.830 -0.50 0.828 0.866 0.974 1.835 0.022 2315 0.022 10y [88/82.25
4y 0.995 -2.00 0.999 1.030 1.159 1.905 0.967 2,502 0.967 12Y
5Y 1.100 -2.40 1.096 1.121 1218 1.910 1.050 2,602 1.050 15Y
7Y 1217 -3.50 1218 1.244 1342 2.028 1.163 2728 1.163 20Y
10Y 1357 -4.50 1.361 1.388 1.468 2.047 1.170 2815 1.170
20Y 1.507 -2.30 1.487 1.507 1.563 2.106 0.705 2792 0.705 BRS
Lv. HYd| Lv. | Al a |
91d CD 0.81 0.00 KTB 112.13 0.05 112.10 112.13 111.98 TODAY KRX CCP U T-1 T-2 T3 T-4 T-5 T-6
[ cALL | 047 -1.00 | LkTB | 133.95 0.56 13339 | 13395 | 133.11 Hepsg 104 A -24 128 149 99 78 123 58
2 o 29,872 9|9 | -12,003 41,875 58,547 26,056 35,210 60,835 18,545
Tenor | Lv. | M2l | SMA | 20MA | 60MA | 1VMax | 1VMin | 3YMax | 3VMin
1Y 11.10 -1.60 13.64 11.94 6.86 16.00 -5.30 16.00 -17.75 IR 22| M KA 2O 302 YAS UE 8|X| 22 So| Yo 2 OFM| ZLSMK| B & OHEIHO| 3K ZX7FA RO A
1.5Y 2.40 -1.00 3.92 2.39 -0.30 535 -10.20 535 -19.10 OIZ0| LIQmA EE HEMO| SiEH 20k 22| SZA. 21 1092 Z2|= sFWX| o, LIHX| 117t 22|= A% ofz
2y -3.00 -0.75 -1.24 -3.69 -5.30 175 -12.95 175 -25.15
3y -7.00 -0.25 -4.52 -5.63 -5.09 100.30 -16.45 100.30 -19.50 B — o AEalL oxlolo u o sl Eolsl ©XOlO o 1 colol xt
~ S B 964 19.86 2076 6.5 3350 320 3350 L:i;ijjit;f;:iﬂﬂ]‘aflgﬁfliglmoilﬂ She SHYS LIEME. DI A0 25| S0t X Y2 OtLR, 21 292
5Y -30.00 0.90 -27.34 -27.36 -25.08 -7.95 -33.30 -2.25 -33.30 = Ao == =
7v -40.20 2.00 -38.40 -38.55 -36.99 -15.90 -45.35 -7.50 -45.35
10y -50.45 2.75 -48.40 -48.17 -4537 -13.95 5545 -7.50 -55.45 CRS. ™ 72 o2 oty
20Y -80.95 0.05 -76.12 -76.67 -76.08 52.25 -93.00 52.25 -93.00




