IPS Daily Morning Brief

2020-05-29
=71 7|17 2020-05-28
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.7950 -12.00 0.8870 09183 10173 19125 0.7950 19125 0.7950 -72,50 3.50 1Y 0A0450 -2.50 1.3900 -1.4500 1%2Y -15Aoo 3.50
oM 0.7700 -9.00 0.8360 0.8658 0.9698 1.8950 0.7700 19125 0.7700 -80.75 4.00 1.5Y -0.0350 -0.50 1.3150 1.1600 2*3Y 0.00 -0.50
1Y 0.7700 -6.00 0.8110 0.8328 0.9344 1.8800 0.7700 1.9200 0.7700 -88.50 4.50 2Y -0.1050 1.00 1.2450 1.0900 2*5Y 1.00 -0.50
1.5Y 0.7725 -450 0.7995 0.8233 0.9268 1.8650 0.7725 2.0250 0.7725 -90.75 1.75 3Y -0.1050 0.50 1.2150 -0.5650 3*4Y -0.50 0.00
2y 0.7800 -3.50 0.7940 0.8184 0.9236 1.8425 0.7725 2.1150 0.7725 -93.25 1.25 4y -0.1100 0.50 1.2000 -0.4750 3*5Y 1.00 0.00
3y 0.8025 -1.25 0.8000 0.8326 0.9355 1.8125 0.7850 2.2225 0.7850 -94.00 0.00 5Y -0.0950 0.50 1.1950 -0.4100 4*5Y 1.50 0.00
4y 0.8225 -0.75 0.8175 0.8558 0.9624 1.8000 0.8025 2.2950 0.8025 -83.25 -0.50 7Y 0.0250 0.50 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8450 0.50 0.8310 0.8719 0.9772 17975 0.8125 2.3400 0.8125 7475 -0.75 10Y 0.1600 0.50 1.4150 -0.1250 5*10Y 25.50 0.00
7v 0.8575 1.00 0.8405 0.8830 0.9805 1.8100 0.8200 2.3950 0.8200
10Y 0.9075 1.25 0.8895 0.9320 1.0219 1.8600 0.8700 2.4850 0.8700 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 0.9175 1.25 0.8995 0.9381 1.0044 1.8850 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9175 1.25 0.8995 0.9221 0.9628 1.9000 0.8525 2.5400 0.8525 2y 0.1562 -0.0273 0.1835 0.1834 0.1737 2.7020 0.1290 29773 0.1290
20Y 0.7575 1.25 0.7395 0.7624 0.8105 1.8700 0.6975 2.5600 0.6975 10Y 0.6949 0.0082 0.6867 0.7006 0.6607 2.7856 0.5685 3.2382 0.5685
6*9M -2.50 3.00 -5.10 -5.25 -4.75 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M 0.00 3.00 -2.50 -3.30 -3.54 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 1.00 2.50 -1.70 -1.44 -1.08 7.50 -15.50 23.00 -15.50 2y -61.88 1.77 -63.65 -63.66 -62.63 96.20 -85.69 103.03 -85.69
2*3Y 2.25 2.25 0.60 143 1.18 4.00 -5.50 13.25 -5.50 10Y -65.51 -1.08 -64.43 -63.64 -65.13 78.71 -97.33 98.82 -97.33
2*4Y 425 2.75 2.35 3.74 3.88 10.50 -8.25 21.75 -8.25
2*5Y 6.50 4.00 3.70 5.35 535 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 2.00 0.50 1.75 231 2.69 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 12.75 475 8.00 8.75 8.50 19.75 -9.50 42.50 -9.50
3*5Y 425 1.75 3.10 3.93 417 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 57.50 6.40 51.10 51.70 51.20 61.40 410 68.70 410
4*5Y 2.25 1.25 135 1.61 148 5.25 -2.25 6.25 -2.25 UST 2*10Y| 53.87 3.55 50.32 51.72 4870 67.49 -23.40 135.50 -23.40
5*7Y 1.25 0.50 0.95 1.11 0.33 175 -1.75 10.50 -1.75
5410V | 625 075 5.85 601 448 7.00 050 2225 0.0
7*10Y 5.00 0.25 490 4.90 4.14 5.75 1.50 12.75 1.50 IRS
10*12Y 1.00 0.00 1.00 0.61 -1.75 2.75 -9.50 5.50 -9.50 06M oDD
10*15Y 1.00 0.00 1.00 -0.99 -5.91 425 -18.00 8.00 -18.00 09M i
10*20Y -15.00 0.00 -15.00 -16.96 -21.14 3.25 -35.00 11.25 -35.00 o1y |77
15y |77
BOND 02y |72/765 4*5y 2
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y  |79.75 5*10y 6
1Y 0.618 -5.20 0.665 0.716 0.871 1918 0.618 1.935 0.618 04Y
1.5Y 0.725 -3.90 0.757 0.801 0.932 1.932 0.725 2113 0.725 05Y  [83/83.5/8475/85/845
2y 0.775 -4.50 0.804 0.860 0.978 1.944 0.775 2.230 0.775 o7y [83 SPRD
3y 0.817 -3.30 0.831 0.893 0.987 1.835 0.022 2315 0.022 10Y 87.5/91/90
4y 0.995 -1.00 0.990 1.055 1.166 1.905 0.967 2.502 0.967 12Y
5Y 1.085 0.20 1.074 1.143 1.222 1.910 1.050 2.602 1.050 15Y
7v 1.207 1.00 1.194 1.267 1.345 2.028 1.163 2.728 1.163 20Y
10Y 1.350 1.90 1334 1410 1.466 2.047 1.170 2.815 1.170 2y CRS -12/-11/-10
20Y 1.465 1.80 1.460 1.527 1.558 2.106 0.705 2792 0.705 BRS
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 0.81 -21.00 KTB 112.12 0.02 112.10 112.39 112.09 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 048 -25.00 | LkTB | 133.96 -0.29 13430 | 13549 | 133.86 Hepsg 94 21 78 123 58 94 119 85
2 9 | 26,056 A | -9,154 35,2210 60,835 18,545 23,363 42,466 27,108
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 15.20 -0.80 14.60 11.73 6.32 16.00 -5.30 16.00 -17.75 20K 22| 2 od FSELYL|T 7| F 222 05%2 25bp QISHUK|DH CHEOf Ut BAAS 2 AA0] YA AIIE 2
1.5Y 475 -0.60 429 2.27 -0.55 535 -10.20 5.35 -19.10 3|e Ars MRSl 2K 23| 2AE TMO| JFTEE. HE AEZY
2y 0.50 1.00 -1.04 -4.16 -5.46 175 -12.95 175 -25.15
e e | e | [ s | wow e [ ow | e
5Y -24.00 0.30 -24.30 -27.09 -24.51 -7.95 -33.30 -2.25 -33.30 N
7Y -34.95 0.00 -35.33 -38.36 -36.43 -15.90 -45.35 -7.50 -45.35 CRS. 1HE2 Heleh LMX| 72t 25 &5, 0ty
10Y -44.25 -0.65 -44.45 -47.77 -44.44 -12.25 -55.45 -7.50 -55.45
20Y -70.75 -0.55 -72.03 -76.50 -74.80 52.25 -93.00 52.25 -93.00




