IPS Daily Morning Brief
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=71 7|17 2020-01-22
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 14325 -0.50 14385 14430 14611 19125 1.3575 19125 1.2875 -62,00 -1.00 1Y 07950 -1.50 14550 0.3900 1%2Y -4Aoo -1.50
oM 14200 -0.50 14215 14104 14310 1.9125 1.2925 1.9125 1.2500 -63.50 -1.50 1.5Y 0.7750 -2.50 13950 1.1750 2*3Y 2.00 -0.50
1Y 14150 -0.50 14105 1.3954 1.4108 1.9200 1.2225 1.9200 1.2200 -64.50 -0.75 2y 0.7550 -3.00 13750 1.1600 2*5Y 2.50 -1.00
1.5Y 14100 -1.00 14025 13726 1.3863 1.9675 1.1350 2.0250 1.1350 -63.00 -0.75 3y 0.7750 -3.50 1.3800 0.0450 3*aY 0.50 -0.50
2y 1.4000 -2.25 1.3935 1.3501 13618 2.0175 1.0700 2.1150 1.0700 -64.00 -1.25 4y 0.7800 -4.00 1.4000 0.0350 3*5Y 0.50 -0.50
3y 14050 -2.75 1.3995 1.3483 1.3596 2.0775 1.0150 22225 1.0150 -64.50 -1.25 5Y 0.7800 -4.00 1.4550 0.0150 4*5Y 0.00 0.00
4y 14200 -2.75 14115 13574 1.3641 2.1250 0.9875 2.2950 0.9875 -61.25 -0.50 7v 0.8200 -3.50 1.5350 0.0750 5*7Y 4.00 0.50
5Y 14250 -2.75 14160 1.3593 1.3656 2.1625 0.9775 2.3400 0.9775 -59.00 -0.25 10Y 0.8700 -3.50 1.7800 0.2550 5*10Y 9.00 0.50
7v 14325 -3.00 14215 1.3641 1.3671 2.1975 0.9725 2.3950 0.9725
10Y 14600 -3.25 14500 1.3969 1.3968 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.4725 -3.25 1.4625 1.4115 1.4075 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 14550 -3.25 14445 1.3930 1.3920 2.3150 0.9925 2.5400 0.9925 2y 1.4388 -0.0915 1.5303 1.5263 1.5633 29773 1.3841 29773 0.5600
20Y 1.3775 -3.75 1.3620 1.3000 1.2921 2.3150 0.9125 2.5600 0.9125 10Y 1.6099 -0.1637 17736 17710 1.8234 3.2382 14607 3.2382 1.3600
6*9M -1.25 0.00 -1.70 -3.26 -3.00 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (B FHY 7|1F MY
9*12M -0.50 0.00 -1.10 -1.50 -2.02 6.25 -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 -1.50 -1.75 -1.70 -4.53 -4.90 13.50 -15.50 23.00 -15.50 2y 2.88 -8.15 11.03 12.93 11.93 103.03 2.88 103.03 -102.70
2*3Y 0.50 -0.50 0.60 -0.19 -0.22 6.50 -5.50 13.25 -5.50 10Y -9.01 -13.37 436 7.90 6.74 98.82 -9.01 98.82 -24.46
2*4Y 2.00 -0.50 1.80 0.73 0.23 11.25 -8.25 21.75 -8.25
2*5Y 250 -0.50 225 091 038 14.50 -10.00 27.25 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 1.50 0.00 1.20 0.91 0.45 475 -3.25 9.00 -3.25 IRS 2*10Y 6.00 -1.00 7.00 6.50 7.00 26.25 -9.50 46.00 -9.50
3*5Y 2.00 0.00 1.65 1.10 0.60 8.50 -5.25 16.00 -5.25 KTB 2*10Y|  29.00 -2.00 31.00 29.50 31.20 44.00 410 68.70 410
4*5Y 0.50 0.00 0.45 0.19 0.15 3.75 -2.25 725 -2.25 UST 2*10Y| 17.11 -7.22 2433 24.47 26.01 34.56 -23.40 147.00 -23.40
5*7Y 0.75 -0.25 0.55 0.49 0.15 475 -1.75 10.50 -1.75
5410y | 350 -0.50 340 376 312 12.25 050 2225 050
7*10Y 2.75 -0.25 2.85 3.28 2.97 7.50 1.75 12.75 1.75 IRS
10*12Y 1.25 0.00 1.25 1.46 1.07 4.00 -1.00 6.00 -1.00 06M oDD
10*15Y -0.50 0.00 -0.55 -0.39 -0.47 5.25 -3.25 9.25 -3.25 09M i
10*20Y -8.25 -0.50 -8.80 -9.69 -1047 6.25 -16.00 13.00 -16.00 01y  [405
1.5Y
02y [395/40/ 4025 T3y 175
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [4075/41/4125
1Y 1.339 -0.40 1.346 1.342 1.382 1918 1.136 1.935 1.136 04Y
1.5Y 1.389 -0.80 1.394 1.366 1415 2012 1.122 2113 1.122 05Y  [4075
2y 1410 -1.00 1417 1.380 1424 2.055 1.089 2.230 1.089 07y SPRD
3y 1424 -1.10 1427 1330 1.375 2.085 0.092 2315 0.092 10Y
4y 1.499 -1.10 1.505 1474 1518 2.227 1.127 2.502 1.127 12Y
5Y 1.540 -1.20 1.546 1.493 1.528 2.282 1.122 2.602 1.122 15Y
7v 1.639 -2.20 1.657 1618 1.637 2377 1.163 2.728 1.163 20Y
10Y 1.700 -3.00 1.724 1.677 1.697 2.445 1.170 2.815 1.170 5y CCS 78
20Y 1.727 -1.00 1734 1.689 1.662 2.430 0.705 2792 0.705 BRS
™ el Lv. | A jn |
91d CD 1.46 0.00 KTB 110.31 0.07 110.30 110.42 110.29 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 128 1.00 | ktB | 130.03 035 129.87 | 13035 | 129.87 Hepsg 166 2 53 113 132 140 124 127 124
EE 111,315 A& | 69,040 42,275 45,562 44,490 40,455 58,682 49,417
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1Y Mm 3Y Max | 3Y Min 3
1Y 7.60 -0.10 6.45 5.38 2.92 12.25 -9.65 12.25 -17.75
1.5Y 2.10 -0.20 0.87 0.66 -2.89 4.05 -10.60 4.05 -19.10
2y -1.00 -1.25 -2.31 -2.96 -6.23 0.25 -12.95 0.25 -25.15
3Y -1.90 -1.65 -2.71 1.88 -1.57 100.30 -16.45 100.30 -19.50
4y -7.90 -1.65 -9.35 -11.66 -15.39 -4.50 -27.00 -3.20 -30.35
5Y -11.50 -1.55 -13.02 -13.36 -16.27 -3.20 -28.50 -2.25 -28.50
7v -20.65 -0.80 -23.57 -25.36 -27.00 -7.85 -38.35 -7.50 -38.35
10Y -24.00 -0.25 -27.36 -27.98 -29.99 -7.50 -40.70 -7.50 -40.70
20Y -34.95 -2.75 -37.24 -38.89 -36.96 52.25 -48.55 52.25 -48.55




