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57t 71EY 2020-07-02
gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 0.7625 -0.25 0.7625 0.7634 0.8738 1.8975 0.7400 1.9125 0.7400 -83,50 4.00 1y -omoo 3.50 1.3800 -1.4500 1%2Y -1150 -0.50
oM 0.7650 -0.25 0.7640 0.7624 0.8431 1.8925 0.7175 1.9125 0.7175 -92.00 3.50 1.5Y -0.1300 3.00 1.2900 1.0700 2+3Y 4.00 0.00
1y 0.7650 -0.50 0.7655 0.7649 0.8236 1.8800 0.7100 1.9200 0.7100 -99.25 3.25 2Y -0.1850 3.00 1.2250 1.0200 2*5Y 19.00 0.00
1.5V 0.7900 -0.50 0.7835 0.7840 0.8287 1.8650 0.7200 2.0250 0.7200 -9875 3.00 3y -0.1450 3.00 1.2000 -0.5650 3*4Y 6.00 0.00
2Y 0.8075 -0.25 0.7965 0.7973 0.8338 1.8425 0.7300 21150 0.7300 -96.00 2.50 4y -0.0850 3.00 1.1850 -0.4750 3*5Y 15.00 0.00
3y 0.8425 0.00 0.8245 0.8296 0.8588 1.8125 0.7600 22225 0.7600 -89.00 225 5Y 0.0050 3.00 1.1750 -0.4100 4*5Y 9.00 0.00
4y 0.8750 0.50 0.8495 0.8584 0.8866 1.8000 0.7825 2.2950 0.7825 -80.00 225 7Y 0.1250 3.00 1.2550 -0.3100 5+7Y 12.00 0.00
5Y 0.8950 0.75 0.8635 0.8763 0.9049 1.7925 0.8000 2.3400 0.8000 -73.50 2.50 10Y 0.2400 3.00 1.3900 -0.1250 5*10Y 2350 0.00
7Y 0.9250 0.75 0.8905 0.9031 0.9199 1.7975 0.8150 2.3950 0.8150
10Y 0.9750 0.50 0.9420 0.9528 0.9676 1.8375 0.8525 2.4850 0.8525 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 0.9950 0.50 0.9620 0.9728 0.9742 1.8650 0.8625 25225 0.8625 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 0.9950 0.50 0.9620 0.9728 0.9571 1.8750 0.8525 2.5400 0.8525 2y 0.1564 -0.0157 0.1721 0.1485 0.1602 2.7020 0.1290 29773 0.1290
20Y 0.8050 0.50 0.7735 0.7918 0.7949 1.8700 0.6975 2.5600 0.6975 10Y 0.6734 -0.0049 0.6783 0.6545 0.6250 2.7540 0.5685 3.2382 0.5685
6*9M 0.25 0.00 0.15 -0.10 -3.07 0.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 0.00 -0.25 0.15 0.25 -1.95 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 425 0.25 3.10 3.24 1.02 7.50 -15.50 23.00 -15.50 2y -61.36 043 -61.79 -64.65 -62.98 96.20 -85.69 103.03 -85.69
2*3Y 3.50 0.25 2.80 3.24 2.50 5.75 -5.50 13.25 -5.50 10Y -70.16 2,01 -72.17 -73.05 -73.20 76.80 -97.33 98.82 -97.33
2*4Y 6.75 0.75 5.30 6.11 5.29 10.50 -8.25 2175 -8.25
2*5Y 8.75 1.00 6.70 7.90 712 14.50 -10.00 27.25 -10.00 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 3.25 0.50 2.50 2.88 2.79 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 1675 0.75 16.00 14.25 13.25 21.00 -9.50 42.50 -9.50
3*5Y 5.25 0.75 3.90 4.66 462 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 60.50 -0.50 61.00 59.00 56.70 66.60 410 68.70 410
4*5Y 2.00 0.25 1.40 1.79 1.83 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5170 1.08 50.62 50.60 4648 68.97 -23.40 135.50 -23.40
5*7Y 3.00 0.00 2.70 269 1.50 3.25 -1.75 10.50 -1.75
5410Y | 800 -0.25 785 765 627 825 050 2225 050
7*10Y 5.00 -0.25 5.15 4.96 477 5.75 1.50 12.75 1.50 IRS
10*12Y 2.00 0.00 2.00 2.00 0.65 2.75 -9.50 5.25 -9.50 06M oDD
10*15Y 2.00 0.00 2.00 2.00 -1.05 4.00 -18.00 7.75 -18.00 09M Tenor
10*20Y -17.00 0.00 -16.85 -16.10 -17.28 3.25 -35.00 11.00 -35.00 01y [76.25
15Y [785
BOND 02y 8075 5*9y 6.5
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 835/ 84 2*3y 3.25
1y 0.618 -2.30 0.648 0.668 0.723 1.918 0.588 1.935 0.588 04y [875 12*15y -5.75
1.5V 0.700 -2.00 0.722 0.748 0.810 1.932 0.691 2113 0.691 05Y [885/895
2y 0.770 -2.00 0.784 0.788 0.857 1.944 0.747 2230 0.747 07Y SPRD
3y 0.827 -1.80 0.833 0.845 0.904 1.835 0.022 2315 0.022 10 [97.25
4y 0.985 -1.90 0.987 1.008 1.067 1.895 0.962 2.502 0.962 12y
5Y 1.110 -2.00 1.103 1122 1.161 1.909 1.050 2,602 1.050 15Y
7Y 1.241 -2.30 1.236 1.254 1.286 2.006 1.163 2728 1.163 20Y
10Y 1.375 -2.50 1.368 1.387 1422 2.027 1.170 2.815 1.170 12y -11.5
20Y 1.567 -1.80 1.561 1.547 1.550 2106 0.705 2792 0.705 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 0.79 0.00 KTB 112.08 0.07 112.06 112.09 112.05 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
| calL | 051 0.00 | LkTB | 13355 0.24 13341 | 13368 | 13338 REEE] 774 14 63 77 65 86 77 92
2 o | 20,910 o8l | 4837 16,073 25,705 23,398 20,266 20,633 30,156
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | MYHl | SMA | 20MA | 60MA | 1VMax | 1VMin | 3YMax | 3Min
1y 14.70 1.80 11.77 9.73 10.02 16.00 -5.30 16.00 -17.75 Ch| J17F 22|s 20| ChADHQ WEO| &2t 41 O|ArS Atz
1.5Y 9.00 1.50 6.15 3.58 1.92 9.00 -10.20 9.00 -19.10
2y 3.75 1.75 121 0.96 -2.33 3.75 -1295 3.75 -25.15 C al =X AbA A =AlO —— o W OoFS d A
3Y 155 1.80 -0.87 -1.56 -4.49 10030 -16.45 10030 -19.50 RS, E71 o, 3871 9559018 SUS2 IS 30 A2t Hie 282 84
4y -11.00 240 -1371 -14.95 -18.02 -6.25 -33.50 -3.20 -33.50 CRS. HAZIOIM A
5Y -21.50 2.75 -23.99 -24.59 -25.57 -7.95 -33.30 -2.25 -33.30 CETE ©
7Y -31.60 3.05 -3451 -35.11 -36.58 -15.90 -45.35 -7.50 -45.35
10Y -40.00 3.00 -42.64 -43.39 -45.48 -13.95 -55.45 -7.50 -55.45
20Y -76.20 2.30 -78.77 -75.54 -75.55 52.25 -93.00 52.25 -93.00




