IPS Daily Morning Brief
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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 13125 -1.50 1.3435 1.3654 14251 19125 13125 19125 1.2875 -54,75 2.25 1Y 06950 -0.50 14550 0.3900 1%2Y -14Aoo -450
oM 1.2750 -2.00 13115 1.3395 1.3942 19125 1.2750 19125 1.2500 -57.00 1.50 1.5Y 0.6400 -2.50 1.3950 1.1000 2*3Y -450 0.50
1Y 1.2425 -2.75 1.2865 13196 13738 1.9200 1.2225 1.9200 1.2200 -61.50 0.00 2y 0.5550 -5.00 1.3750 1.1000 2*5Y -7.50 0.50
1.5Y 1.2100 -4.00 1.2640 1.3031 13514 1.9675 1.1350 2.0250 1.1350 -64.25 1.50 3y 0.5100 -450 1.3800 0.0450 3*4Y -2.50 -1.00
2y 1.1700 -5.00 1.2360 1.2828 13278 20175 1.0700 2.1150 1.0700 -65.75 1.50 4y 0.4850 -5.50 1.4000 0.0350 3*5Y -3.00 0.00
3y 1.1525 -6.00 1.2275 12775 1.3243 2.0775 1.0150 2.2225 1.0150 -65.75 2.75 5Y 0.4800 -450 14550 0.0150 4*5Y -0.50 1.00
4y 1.1425 -7.00 1.2260 1.2824 1.3299 2.1250 0.9875 2.2950 0.9875 -61.00 2.75 7v 0.5250 -450 1.5350 0.0750 5*7Y 450 0.00
5Y 1.1375 -7.25 1.2235 1.2840 13310 2.1625 0.9775 2.3400 0.9775 -60.75 2.50 10Y 0.5550 -450 1.7800 0.2550 5*10Y 7.50 0.00
7v 1.1350 -7.25 1.2215 1.2869 13333 2.1975 0.9725 2.3950 0.9725
10Y 1.1625 -7.00 1.2495 1.3179 1.3640 2.2675 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.1750 -7.00 1.2620 1.3301 1.3758 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.1600 -7.00 1.2470 13141 1.3582 2.3150 0.9925 2.5400 0.9925 2y 1.3502 -0.0410 1.3912 1.4239 1.4075 29773 13231 29773 0.5600
20Y 1.0625 -7.75 1.1565 12314 1.2636 2.3150 0.9125 2.5600 0.9125 10Y 14746 -0.0423 15169 1.5662 15619 3.2382 14607 3.2382 1.3600
6*9M -3.75 -0.50 -3.20 -2.59 -3.10 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.25 -0.75 -2.50 -1.99 -2.03 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 -7.25 -2.25 -5.05 -3.69 -4.60 13.50 -15.50 23.00 -15.50 2y 17.32 0.7 16.62 16.39 15.75 103.03 2.31 103.03 -85.90
2*3Y -1.75 -1.00 -0.85 -0.52 -0.35 6.00 -5.50 13.25 -5.50 10Y 2.76 407 -1.31 1.12 0.69 98.82 -9.01 98.82 -24.46
2*4Y -2.75 -2.00 -1.00 -0.04 0.21 10.75 -8.25 21.75 -8.25
2*5Y -3.25 -2.25 -1.25 013 032 1450 -10.00 27.25 -10.00 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y -1.00 -1.00 -0.15 0.49 0.56 475 -3.25 8.50 -3.25 IRS 2*10Y | -0.75 -2.00 1.25 1.25 1.50 25.00 -9.50 4375 -9.50
3*5Y -1.50 -1.25 -0.40 0.65 0.68 8.50 -5.25 14.25 -5.25 KTB 2*10Y| 27.00 -3.50 30.50 29.50 30.50 39.50 410 68.70 410
4*5Y -0.50 -0.25 -0.25 0.16 0.11 3.75 -2.25 6.75 -2.25 UST 2*10Y| 1244 -0.13 12,57 14.23 15.44 34.56 -23.40 142.20 -23.40
5*7Y -0.25 0.00 -0.20 0.29 0.23 4.00 -1.75 10.50 -1.75
5410V | 250 025 260 339 330 11.00 050 2225 050
7*10Y 2.75 0.25 2.80 3.10 3.08 7.25 1.75 1275 175 IRS
10*12Y 1.25 0.00 1.25 1.23 1.17 4.00 -1.00 5.75 -1.00 06M oDD
10*15Y -0.25 0.00 -0.25 -0.37 -0.58 5.25 -3.25 9.00 -3.25 09M i
10*20Y -10.00 -0.75 -9.30 -8.65 -10.05 5.75 -16.00 12.00 -16.00 o1y [26
1.5Y
02y [1875/185
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 1.176 -3.60 1.228 1.262 1.330 1918 1.136 1.935 1.136 04Y
1.5Y 1177 -4.10 1.234 1.286 1.354 2012 1122 2.113 1.122 05y [1375
2y 1177 -4.80 1.238 1.287 1.359 2.055 1.089 2.230 1.089 07Y SPRD
3y 1.187 -5.80 1.259 1.304 1311 2.085 0.092 2315 0.092 10Y
4y 1.238 -6.70 1.321 1.376 1446 2.227 1.127 2.502 1.127 12Y
5Y 1.270 -7.00 1357 1411 1463 2.282 1.122 2.602 1122 15Y
7Y 1379 -7.70 1.467 1.522 1.576 2377 1.163 2.728 1.163 20Y
10Y 1447 -8.30 1.540 1.594 1.640 2.445 1.170 2.815 1.170 1y 69.5 / 70
20Y 1477 -7.80 1.563 1616 1.639 2.420 0.705 2792 0.705 BRS
™ el Lv. | A jn |
91d CD 141 0.00 KTB 111.15 0.20 111.05 111.18 110.99 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAaL | 123 0.00 | kB | 133.04 0.87 13244 | 13314 | 132.25 Hefsg 109 -23 132 104 145 102 121 76
2 9 | 36,491 92 | -12431 48,922 38,354 44,588 41,048 41,402 26,100
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.65 0.85 5.83 5.72 435 12.25 -9.65 12.25 -17.75 ox 22 ™ 7 22| 22
1.5Y 3.30 0.10 3.02 172 -0.29 4.05 -10.60 4.05 -19.10
2y -0.70 -0.20 -0.18 -0.41 -3.09 175 -12.95 175 -25.15 RS, ® 77H 2 = of2f,
3Y -3.45 -0.20 -3.11 -2.62 133 100.30 -16.45 100.30 -19.50
4y -9.55 -0.30 -9.48 -9.39 -11.61 -4.50 -27.00 -3.20 -30.35 RS, ® 27t 52 o1
5Y -13.25 -0.25 -13.39 -12.66 -13.21 -3.20 -28.50 -2.25 -28.50
7v -24.40 0.45 -24.51 -23.50 -24.23 -7.85 -38.35 -7.50 -38.35
10Y -28.45 1.30 -29.09 -27.62 -27.56 -7.50 -40.70 -7.50 -40.70
20Y -41.45 0.05 -40.63 -38.47 -37.57 52.25 -48.55 52.25 -48.55




