IPS Daily Morning Brief

2020-04-24
=71 7|17 2020-04-23
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.0025 -0.75 1.0070 1.0124 1.1713 19125 0.9350 19125 0.9350 -142,25 11.00 1Y -oA4950 10.50 1.3900 -1.4500 1%2Y 1750 -9.50
oM 0.9625 -0.50 0.9650 09723 1.1308 19125 0.9050 19125 0.9050 -133.25 6.50 1.5Y -0.4050 5.50 13150 1.1000 2*3Y 6.00 0.50
1Y 0.9275 -0.50 0.9300 0.9400 1.0983 1.9200 0.8750 1.9200 0.8750 -125.25 2.00 2Y -0.3200 1.00 1.2450 1.1000 2*5Y 11.00 1.00
1.5Y 0.9275 -1.00 0.9300 0.9450 1.0851 1.9300 0.8650 2.0250 0.8650 -121.75 2.75 3Y -0.2600 1.50 1.2400 -0.5650 3*aY 3.00 0.50
2y 0.9325 -1.00 0.9315 0.9488 1.0739 1.9350 0.8950 2.1150 0.8950 -122.25 3.25 4y -0.2300 2.00 1.2150 -0.4750 3*5Y 5.00 0.50
3y 0.9575 -1.25 0.9510 09711 1.0757 1.9375 0.9200 2.2225 0.9200 -122.75 2.75 5Y -0.2100 2.00 1.2100 -0.4100 4*5Y 2.00 0.00
4y 0.9925 -1.25 0.9765 1.0035 1.0938 1.9500 0.9050 2.2950 0.9050 -113.00 3.25 7Y -0.1100 2.00 1.2700 -0.3100 5*7Y 10.00 0.00
5Y 1.0175 -0.75 0.9915 1.0180 1.1018 1.9600 0.8875 2.3400 0.8875 -99.50 4.00 10Y 0.0700 2.00 1.4600 -0.1250 5*10Y 28.00 0.00
7v 1.0200 -1.25 0.9935 1.0194 1.1015 1.9875 0.8775 2.3950 0.8775
10Y 1.0650 -2.00 1.0365 1.0621 1.1362 2.0500 0.8925 2.4850 0.8925 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.0675 -2.00 1.0375 1.0373 1.1212 2.0800 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0250 -2.00 0.9930 0.9859 1.0801 2.0850 0.8525 2.5400 0.8525 2y 0.2332 0.0159 0.2173 0.2054 0.2137 2.8307 0.2019 29773 0.2019
20Y 0.8800 -2.00 0.8495 0.8441 0.9528 2.0750 0.6975 2.5600 0.6975 10Y 0.6086 -0.0176 0.6262 0.5699 0.6077 3.0617 0.5685 3.2382 0.5685
6*9M -4.00 0.25 -4.20 -4.01 -4.05 3.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -3.50 0.00 -3.50 -3.23 -3.25 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 0.50 -0.50 0.15 0.87 -2.45 7.50 -15.50 23.00 -15.50 2y -75.68 3.29 -78.97 -79.16 -76.73 96.20 -85.69 103.03 -85.69
2*3Y 2.50 -0.25 1.95 2.24 0.18 4.00 -5.50 13.25 -5.50 10Y -93.94 -2.56 -91.38 -88.51 -83.43 91.58 -97.33 98.82 -97.33
2*4Y 6.00 -0.25 450 5.48 2.00 10.50 -8.25 21.75 -8.25
2*5Y 8.50 0.25 6.00 6.93 2.79 14.50 -10.00 27.25 -10.00 Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 3.50 0.00 2.55 3.24 1.81 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 13.25 -1.00 14.25 8.00 8.25 19.75 -9.50 42.50 -9.50
3*5Y 6.00 0.50 405 4.69 2.61 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 55.80 2.50 53.30 45.80 46.10 59.20 410 68.70 410
4*5Y 2.50 0.50 1.50 145 0.80 5.25 -2.25 6.25 -2.25 UST 2*10Y| 37.54 -3.35 40.89 36.45 39.40 67.49 -23.40 135.50 -23.40
5*7Y 0.25 -0.50 0.20 0.14 -0.03 3.25 -1.75 10.50 -1.75
5410V | 475 -1.25 450 441 3.44 10.00 0.0 2225 0.0
7*10Y 450 -0.75 430 428 348 7.25 1.50 12.75 1.50 IRS
10*12Y 0.25 0.00 0.10 -2.49 -1.50 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -4.00 0.00 -4.35 -7.63 -5.61 450 -18.00 8.00 -18.00 09M i
10*20Y -18.50 0.00 -18.70 -21.80 -18.35 3.50 -35.00 11.25 -35.00 01y  [925
1.5Y
BOND 02y |93 6*8y 0.5
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |9 4*7y 2.25
1Y 0.829 -2.90 0.858 0.901 1.056 1918 0.828 1.935 0.828 04y [995
1.5Y 0.927 -1.30 0.934 0974 1.091 1.932 0.921 2113 0.921 05Y
2y 0.990 -1.70 0.991 1.006 1.115 1.944 0.942 2.230 0.942 07Y SPRD
3y 1.027 -1.50 1.026 1.036 1.100 1917 0.022 2315 0.022 07 |55
4y 1.207 1.00 1.175 1211 1.261 2.002 1.070 2.502 1.070 12Y
5Y 1.292 1.70 1.247 1.263 1.298 2.002 1.110 2.602 1.110 15Y
7v 1412 1.20 1.362 1.380 1415 2.086 1.163 2.728 1.163 20Y
10Y 1.548 0.80 1487 1.504 1.510 2.152 1.170 2.815 1.170
20Y 1.635 0.00 1.594 1.606 1.569 2.116 0.705 2792 0.705 BRS
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 1.10 0.00 KTB 111.48 0.02 111.46 111.55 111.45 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 074 0.00 | LkTB | 131.66 -0.04 131.60 | 13215 | 131.51 Hepsg 554 -7 62 63 36 78 78 40
2 9 | 13,817 A& | -920 14,737 19,121 9,913 17,420 27,060 11,222
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 9.85 240 7.24 3.90 419 12.25 -6.10 12.25 -17.75 IO 22| MY MET} e (72 MMD)7|X|Q SH 2| L2k ST} 0|47} 7|2 FAO 432 HEtoz O|0{X|H 21
1.5Y 0.05 0.30 -0.36 ~2.88 -0.61 4.70 -10.20 4.70 -19.10 K 22| AL 53| s F2|& 7|ZHAHAY |2 A0 sE DY 2 WHE £ QT 20| BE LHER HSsts S oM &
2y -5.75 0.70 -5.95 -5.74 -4.11 175 -12.95 175 -25.15 20| SEaly
3Y -6.95 0.25 -7.48 -6.48 -2.45 100.30 -16.45 100.30 -19.50
4y -21.45 -2.25 -19.89 -20.79 -16.72 -4.50 -33.50 -3.20 -33.50 - _ o N o o
5Y -27.45 245 -25.57 2448 | -1957 -3.20 -33.30 225 -33.30 'ARSE@EQS* 7ol giion ZNEO R FO| LIS Y| Q7L ZoN 4. I LY AY 52 lots 2972 W 12
7v -39.20 -2.45 -36.85 -36.03 -31.38 -7.85 -45.35 -7.50 -45.35 &2 58
10Y -48.30 -2.80 -45.01 -44.23 -37.40 -7.50 -55.45 -7.50 -55.45
20Y -75.50 -2.00 -74.49 -76.19 -61.58 52.25 -93.00 52.25 -93.00 CRS. © 712+ &5 oty




