IPS Daily Morning Brief
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Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.3700 -1.00 1.3570 1.3860 1.4347 1.9125 1.3425 1.9125 1.2875 -64,50 -7.50 1Y oA6775 -8.75 1.4550 0.3900 1+2Y -4Aoo 4,00
9M 1.3425 -1.25 1.3295 1.3631 1.4043 1.9125 1.2925 1.9125 1.2500 -64.50 -5.50 1.5Y 0.6600 -7.00 1.3950 1.1050 2*3Y -2.50 2.50
1Y 1.3225 -1.25 1.3055 1.3460 1.3843 1.9200 1.2225 1.9200 1.2200 -64.75 -3.00 2Y 0.6375 -475 1.3750 1.1000 2*5Y -4.00 4.00
1.5Y 1.3050 -1.50 1.2880 1.3325 13614 1.9675 1.1350 2.0250 1.1350 -67.00 0.00 3Y 0.6125 -225 1.3800 0.0450 3*4Y -0.75 0.75
2Y 1.2850 -1.75 1.2685 13164 1.3375 2.0175 1.0700 2.1150 1.0700 -68.00 0.75 4y 0.6050 -1.50 1.4000 0.0350 3*5Y -1.50 1.50
3Y 1.2825 225 1.2680 13144 13337 2.0775 1.0150 22225 1.0150 -68.75 1.75 5Y 0.5975 -0.75 1.4550 0.0150 4*5Y -0.75 0.75
4y 1.2850 225 1.2740 1.3220 1.3388 2.1250 0.9875 2.2950 0.9875 -66.75 1.00 7Y 0.6175 -225 1.5350 0.0750 5*7Y 2.00 -1.50
5Y 1.2850 -2.50 1.2765 1.3251 1.3396 2.1625 0.9775 2.3400 0.9775 -68.75 0.50 10Y 0.6325 -3.25 1.7800 0.2550 5*10Y 3.50 -2.50
7Y 1.2850 -3.25 1.2830 1.3295 13416 2.1975 0.9725 2.3950 0.9725
10Y 1.3200 -3.75 1.3220 1.3610 13722 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.3325 -3.75 1.3360 1.3733 1.3825 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 13175 -375 1.3205 1.3566 1.3644 2.3150 0.9925 2.5400 0.9925 2Y 1.4238 0.0000 1.4238 1.4438 1.4437 29773 1.3231 29773 0.5600
20Y 1.2325 -375 1.2385 1.2755 1.2678 2.3150 0.9125 2.5600 0.9125 10Y 1.5883 0.0000 1.5883 1.6206 1.6369 3.2382 1.4607 3.2382 1.3600
6*9M -2.75 -0.25 -2.75 -2.29 -3.04 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -2.00 0.00 -2.40 -1.71 -2.00 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*2Y -3.75 -0.50 -3.70 -2.96 -4.68 13.50 -15.50 23.00 -15.50 2y 14.68 13 13.38 20.18 9.87 103.03 2.31 103.03 -87.50
2*3Y -0.25 -0.50 -0.05 -0.20 -0.38 6.00 -5.50 13.25 -5.50 10Y -2.67 420 -6.87 1.56 2.19 98.82 -9.01 98.82 -24.46
2*4Y 0.00 -0.50 0.55 0.56 0.13 10.75 -8.25 21.75 -8.25
2*5Y 0.00 -0.75 0.80 0.88 0.21 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 0.25 0.00 0.60 0.76 0.51 475 -3.25 9.00 -3.25 IRS 2*10Y 3.50 -2.00 5.50 6.25 6.25 25.00 -9.50 46.00 -9.50
3*5Y 0.25 -0.25 0.85 1.08 0.59 8.50 -5.25 16.00 -5.25 KTB 2*10Y| 33.80 -2.90 36.70 36.30 27.00 42.80 410 68.70 410
4*5Y 0.00 -0.25 0.25 0.31 0.08 3.75 -2.25 725 -2.25 UST 2*10Y| 1645 0.00 16.45 17.68 19.32 34.56 -23.40 147.00 -23.40
5*7Y 0.00 -0.75 0.65 0.44 0.20 425 -1.75 10.50 -1.75
5410V | 350 -1.25 455 359 325 11.25 050 2225 050
7*10Y 3.50 -0.50 3.90 3.15 3.06 7.25 1.75 12.75 175 IRS 6y 23.25
10*12Y 1.25 0.00 1.40 1.23 1.03 4.00 -1.00 5.75 -1.00 06M oDD
10*15Y -0.25 0.00 -0.15 -0.44 -0.77 5.25 -3.25 9.25 -3.25 09M i
10*20Y -8.75 0.00 -8.35 -8.55 -1043 6.00 -16.00 12.00 -16.00 o1y [28
15Y 2725/ 2775
BOND 02y
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [24
1Y 1.273 0.00 1.267 1.289 1.345 1918 1.136 1.935 1.136 04Y
1.5Y 1.279 -0.90 1.283 1.320 1.370 2.012 1.122 2.113 1.122 05Y
2y 1277 -1.30 1.282 1.325 1.374 2.055 1.089 2.230 1.089 07Y SPRD
3y 1310 -2.00 1.299 1.340 1.325 2.085 0.092 2315 0.092 10y [2875
4y 1.381 -2.60 1376 1416 1462 2227 1.127 2.502 1.127 12Y
5Y 1425 -3.20 1421 1452 1477 2.282 1.122 2.602 1.122 15Y
7v 1.534 -4.30 1.538 1.564 1.588 2377 1.163 2.728 1.163 20Y
10Y 1.615 -4.20 1618 1.636 1.651 2.445 1.170 2.815 1.170 3*5y CCR -3
20Y 1.635 -3.00 1.628 1.654 1.646 2.420 0.705 2792 0.705 BRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.42 0.00 KTB 110.69 0.09 110.56 110.69 110.52 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 125 2.00 | kB | 131.15 0.51 130.50 | 131.15 | 13047 Hepsg 102 A -19 121 76 95 126 61 140
EREN 41,048 4 ¥ | -354 41,402 26,100 35,863 60,374 24,910 64,380
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 495 -1.25 3.81 5.74 3.97 12.25 -9.65 12.25 -17.75 IR 22| AZLH9 ASH0| H|A K A|20|2tD WY 5|H 20k 22| 22
1.5Y 2.60 -0.60 0.52 1.21 -0.88 4.05 -10.60 4.05 -19.10
2y 0.80 -0.45 -1.33 -0.85 -3.69 175 -12.95 1.75 -25.15 RS. ® 77t 22| ote HE Zgey,
3Y -2.75 -0.25 -3.12 -2.56 0.86 100.30 -16.45 100.30 -19.50
4y -9.60 0.35 -10.18 -9.44 -12.27 -4.50 -27.00 -3.20 -30.35 o
5Y 14,00 0.70 1443 12,69 371 320 2850 2.25 2850 CRs. ™ 72t 32| &% Ot
7Y -24.90 1.05 -25.52 -2348 -24.60 -7.85 -38.35 -7.50 -38.35
10Y -29.50 0.45 -29.58 -27.46 -27.88 -7.50 -40.70 -7.50 -40.70
20Y -40.25 -0.75 -38.95 -37.89 -37.84 52.25 -48.55 52.25 -48.55




