IPS Daily Morning Brief

2020-02-26
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RS |
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.2975 0.00 1.3180 13519 14192 19125 1.2975 19125 1.2875 -62,25 -2.50 1Y erooo -2.50 14550 0.3900 1%2Y -13Aoo 1.00
oM 1.2550 0.00 1.2805 1.3230 1.3876 19125 1.2550 19125 1.2500 -62.75 -2.00 1.5Y 0.5500 -2.00 1.3950 1.1000 2*3Y -3.50 0.50
1Y 1.2225 0.00 1.2510 1.3004 1.3670 1.9200 1.2225 1.9200 1.2200 -66.25 -1.50 2y 0.4700 -1.50 1.3750 1.1000 2*5Y -6.50 1.00
1.5Y 1.1775 0.00 1.2185 1.2799 1.3440 1.9675 1.1350 2.0250 1.1350 -67.00 -1.00 3y 0.4350 -1.00 1.3800 0.0450 3*4Y -2.50 0.50
2y 1.1325 0.00 1.1815 1.2560 13197 20175 1.0700 2.1150 1.0700 -69.00 -0.50 4y 0.4100 -0.50 1.4000 0.0350 3*5Y -3.00 0.50
3y 1.1050 0.00 1.1640 1.2475 1.3155 2.0775 1.0150 2.2225 1.0150 -69.00 -0.50 5Y 0.4050 -0.50 1.4550 0.0150 4*5Y -0.50 0.00
4y 1.1000 0.00 1.1600 1.2504 1.3210 2.1250 0.9875 2.2950 0.9875 -63.25 0.50 7v 0.4600 0.50 1.5350 0.0750 5*7Y 5.50 1.00
5Y 1.0950 0.00 1.1560 1.2510 13222 2.1625 0.9775 2.3400 0.9775 -63.00 0.50 10Y 0.4900 0.50 1.7800 0.2550 5*10Y 8.50 1.00
7v 1.0925 0.00 1.1535 1.2528 1.3246 2.1975 0.9725 2.3950 0.9725
10Y 1.1200 0.00 1.1800 1.2839 1.3556 2.2675 0.9925 2.4850 0.9925 u.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.1325 0.00 1.1925 1.2964 1.3679 2.3050 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.1125 0.00 1.1755 1.2799 1.3503 2.3150 0.9925 2.5400 0.9925 2y 1.2269 -0.0248 1.251 7 1 .3502 1.391 2 29773 1.2269 29773 0.5600
20Y 1.0100 0.00 1.0790 1.1946 1.2562 2.3150 0.9125 2.5600 0.9125 10Y 1.3538 -0.0200 13738 14746 15169 3.2382 13538 3.2382 13538
6*9M -4.25 0.00 -3.75 -2.89 -3.16 6.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.25 0.00 -2.95 -2.26 -2.07 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 -9.00 0.00 -6.95 -4.44 -4.73 13.50 -15.50 23.00 -15.50 2y 6.49 -4.98 1147 17.32 16.62 103.03 231 103.03 -85.00
2*3Y -2.75 0.00 -1.75 -0.85 -0.42 6.00 -5.50 13.25 -5.50 10Y -8.62 -4.00 -4.62 2.76 -1.31 98.82 -9.01 98.82 -24.46
2*4Y -3.25 0.00 -2.15 -0.56 0.13 10.75 -8.25 21.75 -8.25
2*5Y -3.75 0.00 -2.55 -0.50 025 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 -0.50 0.00 -0.40 0.29 0.55 475 -3.25 8.50 -3.25 IRS 2*10Y | -1.25 0.00 -1.25 -0.75 1.25 25.00 -9.50 4250 -9.50
3*5Y -1.00 0.00 -0.80 0.35 0.67 8.50 -5.25 14.00 -5.25 KTB 2*10Y| 27.80 -0.50 28.30 27.00 30.50 39.50 410 68.70 410
4*5Y -0.50 0.00 -0.40 0.06 0.12 375 -2.25 6.50 -2.25 UST 2*10Y| 1269 0.48 12.21 1244 12.57 34.56 -23.40 140.20 -23.40
5*7Y -0.25 0.00 -0.25 0.18 0.24 4.00 -1.75 10.50 -1.75
5410V | 250 0.0 240 329 334 11.00 050 2225 050
7*10Y 2.75 0.00 2.65 3.11 3.10 7.25 175 1275 175 IRS
10*12Y 1.25 0.00 1.25 1.25 1.23 4.00 -1.00 5.75 -1.00 06M oDD
10*15Y -0.75 0.00 -0.45 -0.40 -0.53 5.00 -3.25 9.00 -3.25 09M i
10*20Y -11.00 0.00 -10.10 -8.93 -9.94 5.50 -16.00 12.00 -16.00 01y [2375
15Y 1975
BOND 02y |16
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1Y 1.143 -0.10 1.183 1.243 1.321 1918 1.136 1.935 1.136 04y
1.5Y 1.153 0.40 1.188 1.262 1.344 2012 1.122 2113 1122 05Y
2y 1.162 2.50 1.192 1.261 1349 2.055 1.089 2.230 1.089 07Y SPRD
3y 1.180 3.50 1.208 1278 1.301 2.085 0.092 2315 0.092 10Y
4y 1.240 3.50 1.266 1.349 1436 2.227 1.127 2.502 1.127 12Y
5Y 1272 3.50 1.299 1.382 1453 2.282 1.122 2,602 1122 15Y
7Y 1.380 3.10 1.409 1.494 1.567 2377 1.163 2728 1.163 20Y
10Y 1.440 2.00 1478 1.567 1.631 2445 1.170 2815 1.170
20Y 1452 1.00 1.499 1.588 1.633 2420 0.705 2792 0.705 BRS
Lv. HYd| Lv. | Al a |
91d CD 141 0.00 KTB 111.19 -0.10 111.33 111.33 111.15 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 0.00 | kB | 133.15 -0.15 133.45 13348 132.90 EEEES 98 A -35 133 109 132 104 145 102
2 9 | 43,640 A Q | -10032 53,672 36,491 48,922 38,354 44,588 41,048
Tenor Lv HUH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 7.95 0.10 6.84 5.75 458 12.25 -9.65 12.25 -17.75 IO 22| RUAM LIEIH 5| AZ AMSSIH 2027 &A|
1.5Y 2.45 -0.40 3.01 177 -0.04 4.05 -10.60 4.05 -19.10
2y -2.95 -2.50 -1.07 -0.48 -2.88 175 -12.95 175 -25.15 RS, ® TL7H Al
3Y -7.50 -3.50 -4.36 -3.00 144 100.30 -16.45 100.30 -19.50
4y -14.00 -3.50 -10.56 -9.82 -11.45 -4.50 -27.00 -3.20 -30.35 N
CRS. ™ 12t 2= Or
5Y -17.70 -3.50 -14.28 -13.10 -13.13 -3.20 -28.50 -2.25 -28.50
7v -28.75 -3.10 -25.57 -24.17 -24.25 -7.85 -38.35 -7.50 -38.35
10Y -32.00 -2.00 -29.84 -28.32 -27.56 -7.50 -40.70 -7.50 -40.70
20Y -44.20 -1.00 -42.02 -39.35 -37.71 52.25 -48.55 52.25 -48.55




