IPS Daily Morning Brief

2020-02-05
=71 7|17 2020-02-04
RS |
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.3800 2.00 1.3760 1.4199 1.4544 1.9125 1.3575 1.9125 1.2875 -61,00 -1.25 1Y oA7300 1.00 1.4550 0.3900 1+2Y -1150 1.00
9M 1.3575 225 1.3520 1.3934 14237 1.9125 1.2925 1.9125 1.2500 -65.75 -2.00 1.5Y 0.6700 1.00 1.3950 1.1750 2*3Y -1.50 0.00
1Y 1.3400 225 1.3350 1.3815 1.4039 1.9200 1.2225 1.9200 1.2200 -69.50 -1.50 2Y 0.6150 2.00 1.3750 1.1600 2*5Y -1.50 0.00
1.5Y 1.3275 3.00 1.3210 1.3669 1.3800 1.9675 1.1350 2.0250 1.1350 -70.25 -2.25 3Y 0.6000 2.00 1.3800 0.0450 3*4Y 0.00 0.00
2Y 1.3100 3.50 1.3015 1.3505 1.3561 2.0175 1.0700 2.1150 1.0700 -71.25 -3.00 4y 0.6000 2.00 1.4000 0.0350 3*5Y 0.00 0.00
3Y 1.3025 425 1.2885 1.3485 1.3532 2.0775 1.0150 22225 1.0150 -72.00 -4.00 5Y 0.6000 2.00 1.4550 0.0150 4*5Y 0.00 0.00
4y 13125 5.00 1.2915 1.3565 1.3580 2.1250 0.9875 2.2950 0.9875 -68.25 -4.50 7Y 0.6400 2.00 1.5350 0.0750 5*7Y 4.00 0.00
5Y 1.3200 6.00 1.2910 1.3579 1.3590 2.1625 0.9775 2.3400 0.9775 -67.25 -5.75 10Y 0.6800 1.00 1.7800 0.2550 5*10Y 8.00 -1.00
7Y 1.3225 6.50 1.2890 1.3604 1.3604 2.1975 0.9725 2.3950 0.9725
10Y 1.3525 6.75 1.3150 1.3894 1.3896 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3650 6.75 1.3260 1.4025 1.3998 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3475 6.75 1.3080 1.3838 1.3830 2.3150 0.9925 2.5400 0.9925 2Y 1.4150 0.0640 1.3510 1.3231 1.4227 29773 1.3231 29773 0.5600
20Y 1.2675 6.75 1.2270 1.2958 1.2825 2.3150 0.9125 2.5600 0.9125 10Y 1.6018 0.0702 1.5316 1.5086 1.5883 3.2382 1.4607 3.2382 1.3600
6*9M -2.25 0.25 -2.40 -2.65 -3.07 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -1.75 0.00 -1.70 -1.19 -1.98 6.25 -7.00 10.50 -7.00 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2yY -3.00 1.25 -3.35 -3.10 -4.78 13.50 -15.50 23.00 -15.50 2y 10.30 3.2 7.10 231 11.77 103.03 2.31 103.03 -92.00
2*3Y -0.75 0.75 -1.30 -0.20 -0.30 6.50 -5.50 13.25 -5.50 10Y -3.02 -0.68 -234 -5.34 3.13 98.82 -9.01 98.82 -24.46
2*4Y 0.25 1.50 -1.00 0.60 0.18 11.25 -8.25 21.75 -8.25
2*5Y 1.00 2.50 -1.05 0.74 0.29 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 1.00 0.75 0.30 0.80 0.48 475 -3.25 9.00 -3.25 IRS 2*10Y 4.25 3.25 1.00 0.50 -0.25 26.25 -9.50 46.00 -9.50
3*5Y 1.75 1.75 0.25 0.94 0.59 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 32.00 450 27.50 26.20 25.20 42.80 410 68.70 410
4*5Y 0.75 1.00 -0.05 0.14 0.11 3.75 -2.25 7.25 -2.25 UST 2*10Y| 18.68 0.62 18.06 18.55 16.56 34.56 -23.40 147.00 -23.40
5*7Y 0.25 0.50 -0.20 0.25 0.13 475 -1.75 10.50 -1.75
5410Y | 325 075 240 315 3.06 1225 050 2225 050
7*10Y 3.00 0.25 2.60 2.90 2.93 7.50 1.75 12.75 175 IRS
10*12Y 1.25 0.00 1.10 131 1.01 4.00 -1.00 6.00 -1.00 06M oDD
10*15Y -0.50 0.00 -0.70 -0.56 -0.67 5.25 -3.25 9.25 -3.25 09M e
10*20Y -8.50 0.00 -8.80 -9.36 -10.71 6.25 -16.00 13.00 -16.00 01y
15Y [31/3225
BOND 02y [285 6m*1.5Y -525
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 1*15Y -15
1Y 1.266 1.30 1.271 1319 1.369 1.918 1.136 1.935 1.136 04Y 1*2Y -375/-35
1.5Y 1.302 2.10 1.306 1355 1.401 2.012 1.122 2.113 1.122 05Y  [31/3125/3315
2y 1312 3.20 1.306 1372 1.409 2.055 1.089 2.230 1.089 07Y SPRD
3y 1334 440 1312 1377 1.358 2.085 0.092 2.315 0.092 10Y
4y 1412 5.20 1.385 1.462 1497 2227 1.127 2.502 1.127 12Y
5Y 1442 6.60 1.405 1.487 1.508 2.282 1.122 2.602 1.122 15Y
7Y 1.555 6.80 1.511 1.603 1617 2377 1.163 2.728 1.163 20Y
10Y 1.632 7.70 1.576 1.663 1.678 2.445 1.170 2.815 1.170 1y CCS 72
20Y 1.657 6.70 1.609 1.676 1.649 2.430 0.705 2.792 0.705 CRS
PEEEW Lv. Y| Lv. HdH| Al prul |
91d CD 1.42 0.00 KTB 110.66 -0.16 110.78 110.79 110.66 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 121 -2.00 | LkTB | 130.89 -0.82 131.55 | 131.58 | 130.89 Hepsg 14 A 44 70 114 139 179 115 166
2 9 | 36,000 A % 31,229 61,935 69,540 76,334 37,438 111,315
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 740 0.95 6.36 6.23 3.49 12.25 -9.65 12.25 -17.75 2K 22|, 2lAIL 2970 22| As
1.5Y 2.55 0.90 146 118 -2.07 4.05 -10.60 4.05 -19.10 27 304 QYA HCho| Xt} J12 | RBA S AT FAIAR A £ ek
2Y -0.20 0.30 -043 -2.18 -5.25 0.25 -12.95 0.25 -25.15
3Y -3.15 -0.15 -2.35 -2.85 -0.46 10030 -16.45 10030 -19.50 - ~ _
4y -9.95 -0.20 -9.37 -10.54 -13.89 -4.50 -27.00 -3.20 -30.35 RS, ® 72t 32 43 7= 2E=L
5Y -12.20 -0.60 -11.40 -12.89 -14.85 -3.20 -28.50 -2.25 -28.50
7v 2325 -0.30 2224 24.23 2563 7.85 -38.35 750 -3835 CRs, T2 &5 OH
10Y -27.95 -0.95 -26.12 -27.38 -28.84 -7.50 -40.70 -7.50 -40.70
20Y -38.95 0.05 -38.16 -38.06 -36.67 52.25 -48.55 52.25 -48.55




