IPS Daily Morning Brief
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=71 7|17 2020-03-26
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.0475 -3.25 1.0305 1.1400 1.3063 19125 0.9350 19125 0.9350 -149,25 -5.75 1Y -0A4950 -9.50 1.3950 -1.4500 1%2Y 46Aoo 6.00
oM 1.0175 -3.75 1.0120 1.0895 1.2690 19125 0.9050 1.9125 0.9050 -120.25 -375 1.5Y -0.2150 -7.50 1.3500 1.1000 2*3Y 16.00 1.00
1Y 0.9975 -3.75 0.9995 1.0489 1.2427 1.9200 0.8750 1.9200 0.8750 -100.00 1.50 2Y -0.0350 -3.50 1.3200 1.1000 2*5Y 18.50 -1.50
1.5Y 0.9875 -3.75 1.0050 1.0276 1.2215 1.9300 0.8650 2.0250 0.8650 -81.75 3.75 3Y 0.1250 -2.50 1.3200 -0.5650 3*4Y 1.50 -1.00
2y 0.9650 -5.00 1.0210 1.0154 1.2023 1.9350 0.8950 2.1150 0.8950 -82.00 4.25 4y 0.1400 -3.50 1.3300 -0.4750 3*5Y 2.50 -2.50
3y 0.9425 -6.25 1.0275 1.0080 1.1959 1.9650 0.9200 22225 0.9200 -80.25 475 5Y 0.1500 -5.00 1.3750 -0.3850 4*5Y 1.00 -1.50
4y 0.9600 -7.75 1.0720 1.0294 1.2064 1.9950 0.9050 2.2950 0.9050 -69.75 5.00 7Y 0.2450 -575 1.4400 -0.2250 5*7Y 9.50 -0.75
5Y 0.9525 -9.75 1.0895 1.0388 1.2100 2.0250 0.8875 2.3400 0.8875 -49.00 6.00 10Y 0.4800 -5.50 1.6300 -0.1250 5*10Y 33.00 -0.50
7v 0.9425 -10.75 1.0895 1.0345 12103 2.0575 0.8775 2.3950 0.8775
10Y 0.9700 -11.50 1.1245 1.0649 1.2412 21225 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9250 -11.00 1.0705 1.0290 1.2380 2.1525 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.8600 -9.00 0.9895 09714 1.2072 2.1550 0.8525 2.5400 0.8525 2y 0.3087 -0.0273 0.3360 0.3896 0.3183 29773 0.3087 29773 0.3087
20Y 0.7100 -9.50 0.8285 0.8161 1.0960 2.1625 0.6975 2.5600 0.6975 10Y 0.8519 -0.0098 0.8617 0.8483 0.7880 3.2382 0.5685 3.2382 0.5685
6*9M -3.00 -0.50 -1.85 -5.05 -3.73 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -2.00 0.00 -1.25 -4.06 -2.63 6.25 -7.50 10.50 -7.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -3.25 -1.25 2.15 -3.35 -4.03 7.50 -15.50 23.00 -15.50 2y -76.13 0.07 -76.20 -74.04 -84.67 103.03 -84.67 103.03 -84.67
2*3Y -2.25 -1.25 0.65 -0.74 -0.64 475 -5.50 13.25 -5.50 10Y -65.21 10.72 -75.93 -87.37 -94.90 98.82 -94.90 98.82 -94.90
2*4Y -0.50 -2.75 5.10 1.40 0.40 10.50 -8.25 21.75 -8.25
2*5Y -1.25 -4.75 6.85 234 0.76 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 1.75 -1.50 445 214 1.05 6.50 -3.25 8.50 -3.25 IRS 2*10Y 0.50 -6.50 7.00 12.50 15.25 20.50 -9.50 42.50 -9.50
3*5Y 1.00 -3.50 6.20 3.08 1.40 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 43.40 -8.90 52.30 59.20 57.20 59.20 410 68.70 410
4*5Y -0.75 -2.00 175 0.94 0.36 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5432 1.75 52.57 45.87 46.97 67.49 -23.40 135.50 -23.40
5*7Y -1.00 -1.00 0.00 -0.43 0.04 3.75 -1.75 10.50 -1.75
5+10Y 1.75 175 350 261 313 1025 050 2225 050
7*10Y 2.75 -0.75 3.50 3.04 3.09 7.25 1.50 12.75 1.50 IRS
10*12Y -4.50 0.50 -5.40 -3.59 -0.32 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -11.00 2.50 -13.50 -9.35 -3.40 450 -18.00 8.00 -18.00 09M i
10*20Y -26.00 2.00 -29.60 -24.88 -14.52 4.00 -35.00 11.25 -35.00 01Y [55/5/475
1.5Y
BOND 02y
Tenor Lv. HMUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y
1Y 0.993 -0.10 0.975 1.025 1.195 1918 0.878 1.935 0.878 04Y
1.5Y 1.008 -0.60 1.004 1.039 1.215 1.938 0.930 2113 0.930 05Y
2y 1.070 -2.80 1.115 1.081 1.235 1.967 0.972 2.230 0.972 07Y SPRD
3y 1.072 -3.00 1.120 1.041 1.210 1.981 0.022 2.315 0.022 10Y
4y 1.275 -8.70 1.388 1234 1.345 2.082 1.070 2.502 1.070 12Y
5Y 1.280 -10.30 1.397 1.256 1.371 2.115 1.110 2.602 1.110 15Y
7v 1.395 -10.60 1.526 1.381 1.490 2.216 1.163 2.728 1.163 20Y
10Y 1.504 -11.70 1.643 1471 1.564 2.292 1.170 2.815 1.170 5y CCR 30
20Y 1.595 -14.00 1.725 1.525 1.594 2.240 0.705 2792 0.705 BRS
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.10 0.00 KTB 111.33 0.21 111.15 111.47 111.07 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 074 1.00 [ kB | 13203 1.40 130.80 132.10 130.50 EEEES 101 5 96 85 33 116 81 122
2 9 | 22,123 94 | -6975 29,098 20,985 7,447 29,923 29,345 33,038
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 0.45 -3.65 2.45 243 476 12.25 -8.70 12.25 -17.75 IR 22| | QEN 200 SN 2RI DAS MKl 2E EXAIZ| 7L ot2YE XS k|0 AH SHED 2K 2
1.5Y -2.05 -3.15 0.10 -1.15 0.60 4.70 -10.20 4.70 -19.10 Z| 2t Q=290 10 ZMME Dj4E SHHoZ &HE.
2y -10.50 -2.20 -9.40 -6.61 -3.22 175 -12.95 175 -25.15
3Y -12.95 -3.25 -9.23 -3.26 -1.44 100.30 -16.45 100.30 -19.50 = . L - - = =g
4y -31.50 0.95 -31.62 -20.44 -13.82 -4.50 -33.50 -3.20 -33.50 IRS. ® 72t 2 & o= t7lCHE 7] S2I7HE UH 948 00| BHAXIH A= 2=
5Y -32.75 0.55 -30.73 -21.76 -16.12 -3.20 -33.30 -2.25 -33.30 N
7v 45.25 -0.15 4365 3461 -27.98 7.85 4535 750 4535 CRS. T 712t ot=f. otz
10Y -53.40 0.20 -51.83 -40.58 -32.29 -7.50 -55.45 -7.50 -55.45
20Y -88.50 450 -89.65 -70.93 -49.82 52.25 -93.00 52.25 -93.00




