IPS Daily Morning Brief
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mws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 14375 -0.25 1.4380 14269 14136 1.5925 1.2875 2.7575 1.2875 -62,50 0.00 1y oA9150 0.00 1.4000 0.7650 1%2Y &50 -0.50
oM 1.4950 0.00 1.4915 14726 14550 1.5500 1.2500 2.7900 1.2500 -65.75 -0.50 1.5Y 0.9550 0.00 1.2850 0.8100 2*3Y 11.00 0.00
1y 1.5400 0.00 1.5355 15156 1.4950 1.5625 1.2200 2.8150 1.2200 -66.00 -0.75 2Y 1.0000 -0.50 1.2250 0.7950 2*5Y 33.00 0.00
1.5Y 1.6125 0.50 1.6040 1.5818 1.5534 1.6150 1.1900 28725 1.1900 -63.00 -0.75 3y 1.1100 -0.50 1.3150 0.7350 3*4Y 11.00 0.00
2y 1.6600 0.25 1.6540 1.6324 1.5969 1.6700 1.1675 2.9350 1.1675 -57.25 -1.00 4y 1.2200 -0.50 1.3750 0.6900 3*5Y 22.00 0.00
3y 1.7400 0.25 1.7365 17154 1.6702 1.7600 1.1550 3.0650 1.1550 -50.75 -1.00 5Y 1.3300 -0.50 1.4350 0.6600 4*5Y 11.00 0.00
4y 1.7925 0.50 1.7905 1.7699 1.7220 1.8125 1.1575 3.1875 1.1575 -44.50 2.00 7Y 1.4500 2.50 1.4500 0.6550 5*7Y 12.00 3.00
5Y 1.8375 0.50 1.8350 1.8135 1.7653 1.8600 1.1575 3.3050 1.1575 -3975 3.75 10Y 1.5800 4.00 1.9050 0.6300 5*10Y 25.00 450
7Y 1.8950 0.50 1.8945 1.8748 1.8254 1.9250 1.1675 3.4625 1.1675
10Y 1.9775 0.25 1.9795 1.9629 1.9129 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.0100 0.25 20120 1.9946 1.9443 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.0250 0.25 20270 2.0049 1.9504 2.0575 1.2150 3.6675 1.2150 2y 1.3338 287 1.3051 1.3339 1.3094 1.7169 0.5600 1.7169 0.2000
20Y 2.0525 0.75 2.0505 2.0243 1.9614 2.0700 1.2150 3.8075 1.2150 10Y 21991 3.14 21677 2.2140 21843 2.6060 1.3600 3.0300 1.3600
6*9M 575 0.25 535 458 414 5.75 -6.00 5.75 -6.50 U.S. TREASURY - KTB (3= ALY 7|E F L)
9*12M 4.50 0.00 440 4.30 401 475 -4.00 475 -5.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 12.00 0.25 11.85 11.68 10.18 12.75 -5.50 16.25 -8.75 2y -0.3932 2,67 -0.4199 -0.4011 -0.4066 0.1019 -0.7720 0.1019 -2.6400
2*3Y 8.00 0.00 8.25 8.30 7.33 9.00 -1.75 15.00 -1.75 10Y -0.0929 3.14 -0.1243 -0.0930 -0.1227 0.4740 -0.1282 0.4740 -1.2400
2*4Y 13.25 0.25 13.65 13.75 12,51 15.25 -1.75 28.25 -1.75
2*5Y 17.75 0.25 18.10 18.11 16.85 21.00 -1.75 39.25 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 5.25 0.25 5.40 545 5.18 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3175 0.00 31.75 32.25 33.25 4150 2.75 70.25 2.75
3*5Y 9.75 0.25 9.85 9.81 9.52 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 5650 -0.20 56.70 57.20 59.10 68.70 11.80 90.00 11.80
4*5Y 450 0.00 4.45 436 434 6.25 -0.25 11.75 -0.25 UST 2*10Y| 86.53 0.27 86.26 88.01 87.49 135.50 41.06 264.00 41.06
5*7Y 575 0.00 5.95 6.13 6.00 10.50 0.25 16.25 0.25
5410V | 1400 -0.25 1445 1494 1476 2225 375 3225 375
7*10Y 8.25 -0.25 8.50 8.81 8.75 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 3.25 0.00 3.25 3.18 3.13 5.50 -0.25 7.75 -0.25 06M oD
10*15Y 475 0.00 475 420 3.75 8.00 -0.75 15.00 -0.75 09M  [49.25 Tenor
10%20Y 7.50 0.50 7.10 6.14 4385 11.25 -11.00 31.00 -11.00 01y [5375
15Y [6125
BOND 02Y 6525 9*24m  16.25
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03Y |7325/735/7375/74 3*5y 95
1y 1511 0.10 1.507 1.466 1.448 1723 1237 2.750 1.237 04Y 3*10y 23.75
1.5Y 1657 0.40 1.650 1.607 1573 1.768 1232 2.890 1232 05Y |8275/83/8325 5410y 14
2y 1727 0.20 1722 1.688 1.652 1.830 1.225 2.990 1.225 07Y |87.75/8875 SPRD |67y 25
3y 1.800 0.50 1793 1779 1729 1.831 1.200 3.120 1.200 10y |97.75
4y 1.907 0.30 1.906 1.894 1.851 1.975 1232 3.340 1232 12Y
5Y 1.997 0.00 2.000 1.985 1.929 2,032 1217 3.430 1217 15Y
7Y 2174 0.00 2.180 2.162 2114 2221 1.270 3.590 1.270 20Y
10Y 2.292 0.00 2303 2.289 2.234 2332 1355 3.750 1.355 3y 11/115
20Y 2387 1.20 2.380 2362 2314 2430 1430 3.943 1430 CRs |5y 345
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.11 -0.01 109.16 109.16 109.11 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 122 0.00 LKTB | 124.00 0.02 12415 124.15 123.99 BEEE: 87 A 24 63 60 52 56 69 9%
2 o | 24,464 o2l | 9202 15,262 25,190 11,940 12,085 17,993 28,605
BOND SWAP SPRD (1-2Y ¢ 3-10Y 23,258 A7HH7} QBT R 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 2.90 -0.10 2.89 5.00 468 9.00 -17.75 13.00 -17.75
TSN =445 oKy -4.60 255 -193 240 -19.10 875 -19.10 AL MY EYZo| Mrte Yoo 2ME Bl DR o PN B MEEM TELS ¢FD Y B9YY|E
2y -6.70 0.05 -6.76 -5.53 -5.54 -1.35 -25.15 9.00 -25.15 o\ 23 0
e
3y -6.00 -0.25 -5.67 -6.39 -5.86 475 -19.50 11.00 -19.50
4y -11.45 0.20 -11.53 -1243 -12.87 -3.20 -30.35 3.25 -30.35 RS 3} 50| FglH] SFOIA Has) A AT AT, 2 o|H=E gHs T H5Eol ST20|%i, ZAmE0|E 40|
5Y -15.95 0.50 -16.52 -17.17 -16.33 -2.25 -27.25 455 -27.25 = == TS PIE=S mT L AR S 55 eNIMS B o=
7Y -27.90 0.50 2857 -28.73 2887 7.50 -37.65 -2.50 -37.65 HYUOR SORUM AHE 2 Ot
10Y -31.45 0.25 -32.35 -32.57 -32.11 -12.95 -38.70 0.00 -38.70
20Y -3345 -0.45 -32.93 -33.77 -35.31 -13.95 -48.50 -1.25 -48.50 CRSE SUE7IX| QIH7F BQED, &7|TL7H0] 0| 2B BA HE AEiOpz




