IPS Daily Morning Brief
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RS |
Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.3950 0.75 1.3950 14416 1.6204 1.9125 1.3875 1.9125 1.2875 -81,75 1.75 1Y oA4450 2.50 1.4550 0.4200 1+2Y -24Aoo -1.00
9M 1.3250 0.75 1.3245 1.3806 1.5577 1.9125 13175 1.9125 1.2500 -85.00 1.25 1.5Y 0.3300 2.00 1.4000 1.0400 2*3Y -8.00 -2.00
1Y 1.2625 0.75 1.2640 1.3311 1.5069 1.9200 1.2550 1.9200 1.2200 -91.25 0.50 2Y 0.2050 1.50 1.4400 1.0900 2*5Y -11.50 -4.00
1.5Y 1.1800 0.75 1.1825 1.2656 1.4410 2.0250 1.1725 2.0250 1.1725 -94.25 -1.25 3Y 0.1250 -0.50 1.5350 0.1250 3*4Y -1.00 -1.50
2Y 1.1175 1.00 1.1200 1.2118 1.3903 2.1150 1.1075 2.1150 1.1075 -93.00 -275 4y 0.1150 -2.00 1.5850 0.1150 3*5Y -3.50 -2.00
3y 1.0675 0.75 1.0710 1.1729 1.3485 22225 1.0600 22225 1.0600 -94.50 -3.50 5Y 0.0900 -2.50 1.6600 0.0900 4*5Y -2.50 -0.50
4y 1.0450 0.75 1.0495 1.1543 1.3303 2.2900 1.0350 2.2950 1.0350 -88.25 -3.00 7Y 0.1500 -2.00 1.7800 0.1500 5*7Y 6.00 0.50
5Y 1.0350 1.00 1.0385 1.1456 1.3188 2.3350 1.0225 2.3400 1.0225 -73.00 -2.25 10Y 0.3250 -1.00 1.9500 0.3250 5*10Y 23.50 1.50
7Y 1.0325 1.00 1.0350 1.1448 1.3151 2.3825 1.0200 2.3950 1.0200
10Y 1.0550 1.25 1.0555 1.1753 1.3458 2.4475 1.0375 2.4850 1.0375 U.S. TREASURY (H=2 A 7|FE MH))
12Y 1.0750 1.25 1.0740 1.1944 1.3669 2.4875 1.0550 2.5225 1.0550 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0575 1.25 1.0565 1.1846 13613 2.5075 1.0350 2.5400 1.0350 2Y 1.5018 -0.0773 1.5791 1.6726 1.5877 29773 1.5018 29773 0.5400
20Y 0.9850 1.25 0.9835 1.1384 1.3261 2.5300 0.9725 2.6125 0.9725 10Y 1.5278 -0.0531 1.5809 1.7043 1.6488 3.2382 1.5278 3.2382 1.3600
6*9M -7.00 0.00 -7.05 -6.10 -6.27 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -6.25 0.00 -6.05 -4.95 -5.08 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1%2Y -14.50 0.25 -14.40 -11.94 -11.67 20.50 -14.75 23.00 -14.75 2y 3598 -7.93 43.91 53.26 41.07 103.03 10.79 103.03 -130.00
2*3Y -5.00 -0.25 -4.90 -3.89 -4.18 11.25 -5.00 13.25 -5.00 10Y 30.28 -5.81 36.09 4843 36.68 98.82 8.95 98.82 -41.20
2*4Y -7.25 -0.25 -7.05 -5.75 -6.00 18.25 -8.25 23.50 -8.25
2*5Y -8.25 0.00 -8.15 -6.61 -7.14 23.25 -10.00 34.00 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -2.25 0.00 -2.15 -1.86 -1.83 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -6.25 0.25 -6.50 -6.50 -6.25 35.75 -9.50 6275 -9.50
3*5Y -3.25 0.25 -3.25 -2.73 -2.97 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 830 0.30 8.00 8.00 10.50 63.50 430 82.90 430
4*5Y -1.00 0.25 -1.10 -0.86 -1.14 5.25 -2.25 10.75 -2.25 UST 2*10Y| 260 242 0.18 3.17 6.11 5443 -23.40 177.00 -23.40
5*7Y -0.25 0.00 -0.35 -0.09 -0.38 6.25 -1.75 14.75 -1.75
5410V | 200 025 1.70 296 269 14.00 050 3075 050
7*10Y 2.25 0.25 2.05 3.05 3.07 7.75 1.75 16.75 1.75 IRS 6y 3.25
10*12Y 2.00 0.00 1.85 191 2.11 450 1.50 7.00 -0.25 06M opp |6m40
10*15Y 0.25 0.00 0.10 0.94 1.55 6.75 -0.25 12.50 -0.75 09M i
10*20Y -7.00 0.00 -7.20 -3.69 -1.97 10.25 -7.50 24.25 -11.00 01Y  [26.75
15y [1825
BOND 02y |115 5*10y 02 / 2.25
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.191 -0.70 1.203 1.279 1454 1.918 1.191 1.935 1.191 04Y
1.5Y 1171 0.10 1.178 1.268 1.449 2.113 1.170 2.113 1.170 osy |4
2y 1.142 0.20 1.154 1.253 1435 2212 1.140 2.230 1.140 07Y SPRD
3y 1.142 0.00 1.157 1.239 1.407 2.308 1.142 2.315 1.142 10Y
4y 1177 0.50 1.190 1.276 1451 2.486 1.172 2.502 1.172 12Y
5Y 1.177 0.70 1.190 1.275 1.441 2.592 1.170 2.602 1.170 15y [5.75
7v 1.218 0.50 1.237 1332 1.510 2.711 1213 2.728 1213 20Y
10Y 1.225 0.50 1.245 1.345 1.525 2.815 1.220 2.815 1.220 5y CCS 9.5
20Y 1.205 -1.30 1.236 1.338 1.546 2.790 1.205 2.817 1.205 BRS
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.49 0.00 KTB 111.32 -0.03 111.28 111.33 111.26 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 152 0.00 | ktB | 13533 -0.05 135.14 135.37 135.06 Hepeig 70 -58 128 128 36 103 137 161
2 9 | 15975 A ¢ | -24480 40,455 40,455 17,775 40,700 42,820 45,735
Tenor | Lv. | %l | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3VMin
1Y 7.15 145 6.06 5.26 5.28 10.45 -9.65 10.45 -17.75 2K 22|, 28H =X
1.5Y 0.90 0.65 049 -0.21 -0.83 3.70 -10.60 3.70 -19.10 M O 2K 22| S S22 AN LMoL, T2 X E EX0 2 LN Yoz HEE Kot
2y -2.45 0.80 -3.42 -4.16 -4.43 -0.25 -13.75 -0.25 -25.15
o m— - m——T
5Y 214,20 030 15,19 1291 12,25 320 27.25 2150 27.25 UL 0= 27t B0l 22 JYS Hoh WIS SJ0 H2prts 24,
7Y -18.55 0.50 -20.20 -18.74 -19.46 -7.85 -34.75 -7.50 -37.65
10Y -17.00 0.75 -18.99 -16.97 -17.96 -7.50 -37.50 -7.50 -38.70
20Y -22.00 255 -25.21 -19.96 -22.03 1.75 -29.60 1.75 -48.50 CRS, 2Y O[3} 2t Z2| 45 & 3Y O|& 717t S2| 5t2f.




