IPS Daily Morning Brief
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7t 715 2020-05-12
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.9050 -1.50 0.9215 0.9781 1.1029 19125 0.9050 19125 0.9050 -84,00 575 1Y -0A03oo 4,00 1.3900 -1.4500 12y -1150 -0.50
oM 0.8475 175 0.8700 0.9331 1.0590 1.8950 0.8475 19125 0.8475 -89.00 5.50 1.5Y -0.0950 3.00 1.3150 1.1000 2*3Y -2.00 0.00
1Y 0.8100 175 0.8335 0.8978 1.0242 1.8800 0.8100 1.9200 0.8100 -93.50 6.75 2y -0.1450 3.50 1.2450 1.1000 2*5Y 2.00 0.00
1.5Y 0.7950 -2.50 0.8220 0.8933 1.0123 1.8700 0.7950 2.0250 0.7950 -97.75 7.00 3y -0.1650 3.50 1.2150 -0.5650 3%4Y 150 0.00
2y 0.7900 3.25 0.8165 0.8921 1.0035 1.8425 0.7900 2.1150 0.7900 -98.50 7.25 4y -0.1500 3.50 1.2000 -0.4750 3*5Y 4.00 0.00
3y 0.8125 -3.50 0.8400 0.9156 1.0105 1.8175 0.8125 2.2225 0.8125 -97.25 7.00 5Y -0.1250 3.50 1.1950 04100 4*5Y 2.50 0.00
ay 0.8350 375 0.8660 0.9441 1.0325 1.8150 0.8350 2.2950 0.8350 -86.50 7.00 7Y 0.0000 3.50 1.2650 -0.3100 5%7Y 12.50 0.00
5Y 0.8475 3,50 0.8800 0.9620 1.0433 1.8225 0.8475 2.3400 0.8475 ~-74.00 7.00 10Y 0.1750 3.50 1.4150 -0.1250 5*10Y 30.00 0.00
7Y 0.8650 3,50 0.8975 0.9699 1.0446 1.8400 0.8650 2.3950 0.8650
10Y 0.9150 -3.50 0.9475 1.0161 1.0823 1.9000 0.8925 24850 0.8925 U.S. TREASURY (33 FAY 71F A )
12Y 0.9175 -3.50 0.9500 1.0133 1.0655 1.9200 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.8775 3,50 0.9100 0.9698 1.0205 1.9250 0.8525 2.5400 0.8525 2y 0.1648 -0.0199 0.1847 0.1608 0.1290 2.7785 0.1290 2.9773 0.1290
20Y 0.7350 -3.50 0.7675 0.8289 0.8827 1.9100 0.6975 2.5600 0.6975 10Y 0.6708 -0.0432 0.7140 0.6895 0.6362 2.9145 0.5685 3.2382 0.5685
6*9M 575 -0.25 -5.15 -4.50 -4.38 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB CEEEEEEEEE
9*12M -3.75 0.00 -3.65 -3.54 -3.48 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 -2.00 -1.50 -1.70 -0.56 -2.07 7.50 -15.50 23.00 -15.50 2y -69.32 1.91 -71.23 -72.12 -77.10 96.20 -85.69 103.03 -85.69
273Y 2.25 -0.25 235 235 0.70 4.00 -5.50 13.25 -5.50 10Y -75.92 -032 -75.60 -73.55 -83.38 90.75 -97.33 98.82 -97.33
2*4Y 4.50 -0.50 4.95 5.20 2.90 10.50 -8.25 2175 -8.25
2*5Y 575 -0.25 6.35 6.99 3.98 14.50 -10.00 27.25 -10.00 Lv. | T-1 T-2 T-3 1Y Max | 1Y Min | 3YMax | 3Y Min
3*4Y 2.25 -0.25 2.60 2.85 2.20 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 12,50 -0.25 1275 12.50 14.00 19.75 -9.50 4250 -9.50
3*5Y 3.50 0.00 4.00 464 3.27 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 57.20 -0.10 57.30 54.30 57.00 61.40 4.10 68.70 4.10
4*5Y 1.25 0.25 1.40 1.79 1.08 525 225 6.25 -2.25 UST 210Y| 50.60 233 52.93 52.87 50.72 67.49 -23.40 135.50 -23.40
5*7Y 175 0.00 1.75 0.79 0.13 1.75 175 10.50 175
5410y | 675 0.00 675 541 390 775 050 2225 050
7*10Y 5.00 0.00 5.00 463 3.77 6.00 1.50 12.75 150 IRS
10*12Y 0.25 0.00 0.25 -0.29 -1.68 275 -9.50 5.50 -9.50 06M oD
10*15Y 375 0.00 375 -4.64 -6.18 425 -18.00 8.00 -18.00 09M Tenor
10%20Y -18.00 0.00 -18.00 -18.73 -19.96 3.25 -35.00 11.25 -35.00 01y
1.5Y
BOND 02Y [80.25/80.50 1*2y -2.25
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [825/82 5*10y 6.75
1Y 0716 -1.30 0.743 0.811 0.974 1918 0716 1.935 0716 04Y
1.5Y 0.804 -1.60 0.824 0.893 1.019 1.932 0.804 2113 0.804 05Y
2y 0.858 -3.90 0.890 0.948 1.054 1.944 0.858 2.230 0.858 07Y SPRD
3y 0.885 -4.50 0.923 0.987 1.044 1.846 0.022 2315 0.022 10Y
ay 1.060 -4.20 1.098 1.148 1.221 1915 1.060 2502 1.060 12y
5Y 1.140 -5.20 1.186 1.224 1.267 1915 1.110 2.602 1.110 15Y
7Y 1.274 -470 1314 1347 1387 2.028 1.163 2728 1.163 20Y
10y 1430 -4.00 1.462 1.484 1.494 2.047 1.170 2.815 1.170 3y CCS -22
20Y 1.537 -2.90 1572 1.591 1.567 2.106 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 1.05 0.00 KTB 112.00 0.15 111.87 112.02 111.85 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 072 0.00 | LkTB | 133.05 035 132.71 133.26 | 132.67 Hepsg 89 37 52 103 112 78 101 100
EREN 28,681 A& | 18581 10,100 39,412 47,365 38,098 47,120 43,787
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 9.40 -045 9.07 8.72 501 12.25 -5.30 12.25 -17.75 20 22| M 72t 812 R0l FAYM S Ij$2 ZHE FED, XY AES 7H0IM 2712 9 HEO| 7|ZHAK|
1.5Y -0.90 -0.90 -0.18 0.06 -0.63 4.70 -10.20 4.70 -19.10 HE 2N ME2 &e
2y -6.80 0.65 -7.39 557 -5.08 1.75 -12.95 1.75 -25.15
3Y 72 100 e 714 339 3 10030 deds | 10030 | 1950 RS, ® 77t 5t2 222l AWM S Oj49 7|2 713 T 24 S0 ZH Q0102 HBaHn A2t AL YAS. RS 24
ay -22.50 0.45 -23.22 -2043 -18.86 -6.25 -33.50 -3.20 -33.50 S50t 080%0H Lo= alX HIEF LB X7 ZH HS
5Y -29.25 1.70 -30.58 -26.24 -22.35 -7.45 -33.30 -2.25 -33.30 = 0% A= A =
7Y -40.90 1.20 -41.69 -37.74 -34.26 -13.65 -45.35 -7.50 4535
10y -51.50 0.50 5145 -46.79 -41.21 -11.20 5545 -7.50 -55.45 CRS. M 72t 45 0t
20Y -80.20 -0.60 -80.49 -76.23 -6848 52.25 -93.00 52.25 -93.00




