IPS Daily Morning Brief
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=71 7|17 2020-04-29
Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.9725 -1.50 0.9865 1.0034 1.1455 19125 0.9350 19125 0.9350 -129,00 8.75 1Y —03850 7.50 1.3900 -1.4500 1%2Y oAso -7.50
oM 0.9350 -1.25 0.9470 09618 1.1040 19125 0.9050 19125 0.9050 -129.50 525 1.5Y -0.3950 3.50 13150 1.1000 2*3Y 4.00 -0.50
1Y 0.9050 -1.25 0.9150 0.9280 1.0705 1.9200 0.8750 1.9200 0.8750 -128.00 175 2y -0.3800 0.00 1.2450 1.1000 2*5Y 9.00 -1.50
1.5Y 0.9000 -1.75 0.9125 0.9325 1.0580 1.9300 0.8650 2.0250 0.8650 -126.25 175 3y -0.3400 -0.50 1.2150 -0.5650 3*4Y 2.50 -0.75
2y 0.9000 -1.75 0.9125 09374 1.0480 1.9350 0.8950 2.1150 0.8950 -126.50 1.50 4y -0.3150 -1.25 1.2000 -0.4750 3*5Y 5.00 -1.00
3y 0.9225 -2.25 0.9405 0.9641 1.0525 1.9375 0.9200 2.2225 0.9200 -126.50 1.50 5Y -0.2900 -1.50 1.1950 -0.4100 4*5Y 2.50 -0.25
4y 0.9500 -2.75 0.9740 0.9983 1.0727 1.9500 0.9050 2.2950 0.9050 -115.75 1.50 7v -0.1700 -1.50 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.9750 -3.00 1.0010 1.0179 1.0825 1.9600 0.8875 2.3400 0.8875 -102.75 1.50 10Y 0.0100 -1.50 14300 -0.1250 5*10Y 30.00 0.00
7v 0.9875 -3.00 1.0085 1.0219 1.0828 1.9875 0.8775 2.3950 0.8775
10Y 1.0375 -3.00 1.0560 1.0671 1.1191 2.0500 0.8925 2.4850 0.8925 u.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.0400 -3.00 1.0585 1.0518 1.1035 2.0800 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0000 -3.00 1.0180 1.0046 1.0609 2.0850 0.8525 2.5400 0.8525 2y 0.2033 -0.0312 0.2345 0.2121 0.2245 2.8272 0.2019 29773 0.2019
20Y 0.8575 -3.00 0.8750 0.8644 0.9295 2.0750 0.6975 2.5600 0.6975 10Y 0.6285 0.0116 0.6169 0.6637 0.6056 29733 0.5685 3.2382 0.5685
6*9M -3.75 0.25 -3.95 -4.16 -4.15 0.75 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -3.00 0.00 -3.20 -3.38 -3.35 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 -0.25 0.94 -2.26 7.50 -15.50 23.00 -15.50 2y -75.17 -1.62 -73.55 -75.49 -73.55 96.20 -85.69 103.03 -85.69
2*3Y 2.25 -0.50 2.80 2.68 0.46 4.00 -5.50 13.25 -5.50 10Y -88.85 466 -93.51 -91.73 -92.94 90.75 -97.33 98.82 -97.33
2*4Y 5.00 -1.00 6.15 6.09 247 10.50 -8.25 21.75 -8.25
2*5Y 7.50 -1.25 8.85 8.05 3.45 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 2.75 -0.50 3.35 341 2.01 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 13.75 -1.25 15.00 15.75 14.00 19.75 -9.50 42.50 -9.50
3*5Y 5.25 -0.75 6.05 5.38 2.99 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 56.20 -2.00 58.20 61.40 57.50 61.40 410 68.70 410
4*5Y 2.50 -0.25 2.70 1.96 0.98 5.25 -2.25 6.25 -2.25 UST 2*10Y| 4252 428 38.24 45.16 38.11 67.49 -23.40 135.50 -23.40
5*7Y 1.25 0.00 0.75 0.40 0.04 275 -1.75 10.50 -1.75
5410V | 625 0.0 5.50 493 367 9.00 050 2225 050
7*10Y 5.00 0.00 475 453 3.63 6.25 1.50 1275 1.50 IRS
10*12Y 0.25 0.00 0.25 -1.54 -1.57 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -3.75 0.00 -3.80 -6.25 -5.83 425 -18.00 8.00 -18.00 09M i
10*20Y -18.00 0.00 -18.10 -20.28 -1897 3.25 -35.00 11.25 -35.00 01y
1.5Y
BOND 02Y [89.75/89.5 2*3y 2.25
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [9275/91.75 8+9y 2.25
1Y 0.793 -0.40 0.802 0.858 1.025 1918 0.793 1.935 0.793 04Y
1.5Y 0.875 -1.30 0.898 0.947 1.064 1.932 0.875 2113 0.875 05Y
2y 0.955 -1.50 0.968 0.985 1.093 1.944 0.942 2.230 0.942 07Y SPRD
3y 1.010 -2.00 1.020 1.024 1.081 1917 0.022 2315 0.022 10Y
4y 1.164 -3.60 1.191 1.192 1.248 1.995 1.070 2,502 1.070 12Y
5Y 1.247 -3.80 1.274 1.258 1.289 1.992 1.110 2,602 1.110 15Y
7Y 1376 -3.60 1.404 1.376 1.408 2.066 1.163 2728 1.163 20Y
10Y 1517 -3.50 1.547 1.506 1.508 2127 1.170 2815 1.170 2*dy crs 7
20Y 1.625 -5.20 1.649 1.608 1.571 2.106 0.705 2792 0.705 BRS
Lv. HYd| Lv. | Al a |
91d CD 1.10 0.00 KTB 111.64 0.13 111.55 111.66 111.54 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 075 3.00 | kB | 132.04 0.43 131.72 132.10 131.70 EEEES 100 7 44 56 74 75 55 62 63
2 o 43,787 A& | 25382 18,405 23,085 19,066 13,817 14,737 19,121
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 11.20 -0.85 11.34 6.97 455 12.25 -5.30 12.25 -17.75 IO 22| ® 7S MSABEAIRS MY 82 20| s 42 2EQ OJAMRO| H|E7|THHO 2 sjAlsiT Q2 0lo =
1.5Y 2.50 045 1.49 -1.46 -0.60 4.70 -10.20 4.70 -19.10 MME =0i==Mol AN ZHE SY HE0e o229 7|ZHtAE 7| Z A oHY 7ICi7t S8 AM $H20| FoiY o 2o 23
2y -5.50 -0.25 -5.59 -4.73 -4.46 175 -12.95 175 -25.15 S b} QICHH S SN QRS HOIX|D YT CAAA faT CISIR A ZAl 2907] K%
3Y -8.75 -0.25 -7.95 -5.97 -2.82 100.30 -16.45 100.30 -19.50
:: 5;38 82(5) Sgg ;?1(3): ;Z,Zi ;‘28 gigg ;;2 iigg IRS. A HE0| A RSS2/t Yo 22 32| 4SZ0| HIHF o= Kot 0] YEE S RCHE HTHE,
7v -38.85 0.60 -39.51 -35.43 -32.52 -7.85 -45.35 -7.50 -45.35
10y -47.95 0.50 -49.06 -43.85 -38.91 -7.70 5545 -7.50 -55.45 CRS. FXAQHE7t @ 2 Fhof 1 7740| ¢&3t LIHX| 712F o5t op
20Y -76.75 2.20 -77.38 -74.40 -64.20 52.25 -93.00 52.25 -93.00




