IPS Daily Morning Brief
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=71 7|17 2020-06-10
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.7675 0.00 0.7650 0.8383 0.9442 1.8975 0.7400 19125 0.7400 -81 ,oo -5.00 1Y -vosoo -5.00 1.3900 -1.4500 1%2Y -750 3.00
oM 0.7575 0.00 0.7510 0.7998 0.9049 1.8925 0.7175 19125 0.7175 -86.50 -3.75 1.5Y -0.0850 -3.50 1.3150 1.1650 2*3Y 1.50 1.50
1Y 0.7600 0.00 0.7555 0.7825 0.8784 1.8800 0.7100 1.9200 0.7100 -9175 -2.00 2y -0.1250 -2.00 1.2450 1.0600 2*5Y 11.50 3.00
1.5Y 0.7800 0.25 0.7790 0.7855 0.8803 1.8650 0.7200 2.0250 0.7200 -9375 -0.75 3y -0.1100 -0.50 1.2150 -0.5650 3*4Y 3.50 1.50
2y 0.7925 0.00 0.7990 0.7901 0.8860 1.8425 0.7300 2.1150 0.7300 -93.50 1.50 4y -0.0750 1.00 1.2000 -0.4750 3*5Y 10.00 1.50
3y 0.8275 0.25 0.8420 0.8119 0.9088 1.8125 0.7600 2.2225 0.7600 -89.00 1.50 5Y -0.0100 1.00 1.1950 -0.4100 4*5Y 6.50 0.00
4y 0.8600 -0.50 0.8800 0.8370 0.9412 1.8000 0.7825 2.2950 0.7825 -79.50 1.50 7v 0.1100 1.00 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8800 -0.50 0.9075 0.8568 0.9609 17975 0.8000 2.3400 0.8000 -70.50 1.50 10Y 0.2450 1.00 1.4000 -0.1250 5*10Y 25.50 0.00
7v 0.9050 -0.50 0.9345 0.8708 0.9685 1.8100 0.8150 2.3950 0.8150
10Y 0.9500 -0.50 0.9800 0.9169 10128 1.8600 0.8525 2.4850 0.8525 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 0.9700 -0.50 0.9980 0.9285 0.9990 1.8850 0.8625 2.5225 0.8625 Tenor | 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 0.9700 -0.50 0.9980 0.9285 0.9618 1.9000 0.8525 2.5400 0.8525 2y 0.1806 -0.0318 0.2124 0.2281 0.2121 2.7020 0.1290 29773 0.1290
20Y 0.7950 -1.25 0.8295 0.7601 0.8062 1.8700 0.6975 2.5600 0.6975 10Y 0.7247 -0.1040 0.8287 0.8819 0.9018 2.7856 0.5685 3.2382 0.5685
6*9M -1.00 0.00 -1.40 -3.85 -3.93 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M 0.25 0.00 0.45 -1.73 -2.65 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 0.00 435 0.76 0.76 7.50 -15.50 23.00 -15.50 2y -59.44 -2.98 -56.46 -56.89 -58.19 96.20 -85.69 103.03 -85.69
2*3Y 3.50 0.25 430 2.18 2.28 5.75 -5.50 13.25 -5.50 10Y -66.03 -10.70 -55.33 -56.51 -55.82 7748 -97.33 98.82 -97.33
2*4Y 6.75 -0.50 8.10 4.69 5.52 10.50 -8.25 21.75 -8.25
2*5Y 8.75 -0.50 10.85 6.66 7.48 14.50 -10.00 27.25 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 3.25 -0.75 3.80 2,51 3.24 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 15.75 -0.50 16.25 20.75 21.00 21.00 -9.50 42.50 -9.50
3*5Y 5.25 -0.75 6.55 449 5.21 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 61.00 0.50 60.50 65.00 66.60 66.60 410 68.70 410
4*5Y 2.00 0.00 2.75 1.98 1.97 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5441 -7.22 61.63 65.38 68.97 68.97 -23.40 135.50 -23.40
5*7Y 2.50 0.00 2.70 1.40 0.76 3.25 -1.75 10.50 -1.75
5410V | 7.0 0.0 725 601 519 825 050 2225 0.0
7*10Y 450 0.00 455 461 443 5.75 1.50 12.75 1.50 IRS
10*12Y 2.00 0.00 1.80 1.16 -1.38 2.75 -9.50 5.50 -9.50 06M oDD
10*15Y 2.00 0.00 1.80 1.16 -5.10 425 -18.00 8.00 -18.00 09M i
10*20Y -15.50 -0.75 -15.05 -15.68 -20.66 3.25 -35.00 11.25 -35.00 01y
15Y [7875
02y 115y 2
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [8475/84/83
1Y 0.652 -0.90 0.661 0.661 0.805 1918 0.588 1.935 0.588 04y [86
1.5Y 0.746 -0.50 0.750 0.752 0.880 1.932 0.691 2113 0.691 05Y [89.75
2y 0.775 -0.20 0.787 0.802 0.933 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.837 -1.30 0.873 0.854 0.972 1.835 0.022 2315 0.022 10Y
4y 0.997 -0.40 1.037 1.015 1.149 1.905 0.967 2.502 0.967 12Y
5Y 1.117 -0.30 1.159 1.116 1.218 1.910 1.050 2.602 1.050 15Y
7v 1.256 1.80 1.280 1237 1.341 2.028 1.163 2.728 1.163 20Y
10Y 1.385 0.30 1.420 1.378 1475 2.047 1.170 2.815 1.170
20Y 1517 1.00 1.537 1.500 1.577 2.106 0.705 2792 0.705 BRS
™ el Lv. | A jn |
91d CD 0.79 0.00 KTB 112.09 0.01 112.08 112.11 112.03 TODAY KRX CCP U T-1 T-2 T3 T-4 T-5 T-6
| cAlL | 048 -5.00 | LkTB | 133.59 -0.06 13369 | 13369 | 133.22 Hefsg 924 -31 123 58 173 73 84 104
EREN 30,101 & | -54,5545 84,646 11,633 40,503 18,425 25,449 29,872
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 10.80 0.90 9.45 12.15 7.36 16.00 -5.30 16.00 -17.75 20 22|, 0] ALZIHAIZY LB|(FOMOZE 7|Cte|= 7+ M7HE (=01 BYZ AR 0|0 SHA 7|22 Oj4=A| AO| O Af
1.5Y 3.40 0.75 2.90 3.35 -0.02 535 -10.20 5.35 -19.10 H3YO| H{RE. Q07| =Cta|7|
2y 1.75 0.20 1.20 -1.17 -4.73 175 -12.95 175 -25.15
3Y -0.95 155 -3.12 -4.19 -6.32 100.30 -16.45 100.30 -19.50 RS, 27| 774S ZAlO2 AZ sjats) 2918 20| HERYE (IR EEHELI) SUSS J|ZO2 0|5 R7HS HICIAST, OfA
4y -13.70 -0.10 -15.68 -17.81 -20.79 -6.25 -33.50 -3.20 -33.50 7be 17} 0| IOm EH £ BUY 70| 214 O[SOIA LSS XL BAMS0| H& SE0| ST St SHE g
5Y -23.70 -0.20 -25.19 -25.97 -25.72 -7.95 -33.30 -2.25 -33.30 oo wrl mau=rleE e s == EaerlEasSEs oo= W
7v -35.10 -2.30 -34.57 -36.63 -37.27 -15.90 -45.35 -7.50 -45.35 MmN
10Y -43.50 -0.80 -44.02 -46.16 -46.21 -13.95 -55.45 -7.50 -55.45
20Y -72.20 -2.25 -70.71 -74.02 -77.08 52.25 -93.00 52.25 -93.00 CRS. © 712+ 52} otz




