IPS Daily Morning Brief

2020-06-16
=71 7|17 2020-06-15
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.7650 0.25 0.7660 0.8143 0.9294 1.8975 0.7400 19125 0.7400 =1 os,oo -7.50 1Y -oA2850 -7.00 1.3900 -1.4500 1%2Y -750 0.00
oM 0.7650 0.50 0.7615 0.7851 0.8932 1.8925 0.7175 19125 0.7175 -110.75 -7.75 1.5Y -0.3200 -7.00 13150 1.1650 2*3Y 5.50 0.00
1Y 0.7650 0.50 0.7625 0.7739 0.8695 1.8800 0.7100 1.9200 0.7100 -116.25 -8.50 2y -0.3600 -7.00 1.2450 1.0600 2*5Y 16.50 0.00
1.5Y 0.7875 0.75 0.7820 0.7814 0.8726 1.8650 0.7200 2.0250 0.7200 -114.00 -8.75 3y -0.3050 -7.00 1.2150 -0.5650 3*4Y 5.50 0.00
2y 0.8025 1.50 0.7940 0.7886 0.8781 1.8425 0.7300 2.1150 0.7300 -111.00 -8.75 4y -0.2500 -7.00 1.2000 -0.4750 3*5Y 11.00 0.00
3y 0.8350 175 0.8270 0.8141 0.9011 1.8125 0.7600 2.2225 0.7600 -107.00 -8.75 5Y -0.1950 -7.00 1.1950 -0.4100 4*5Y 5.50 0.00
4y 0.8600 175 0.8570 0.8401 0.9322 1.8000 0.7825 2.2950 0.7825 -97.50 -8.75 7v -0.0750 -7.00 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8750 175 0.8745 0.8603 0.9509 17975 0.8000 2.3400 0.8000 -88.75 -8.75 10Y 0.0600 -7.00 1.4000 -0.1250 5*10Y 25.50 0.00
7v 0.9000 175 0.9000 0.8774 0.9598 1.8100 0.8150 2.3950 0.8150
10Y 0.9475 1.75 0.9465 0.9239 1.0046 1.8600 0.8525 2.4850 0.8525 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9675 1.75 0.9665 0.9375 0.9957 1.8850 0.8625 2.5225 0.8625 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9675 175 0.9665 0.9375 0.9630 1.9000 0.8525 2.5400 0.8525 2y 0.201 1 -0.0039 0.2050 o.zooe 0.1 806 2.7020 0.1290 29773 0.1290
20Y 0.7900 175 0.7920 0.7699 0.8071 1.8700 0.6975 2.5600 0.6975 10Y 0.7298 0.0255 0.7043 0.6731 0.7247 2.7856 0.5685 3.2382 0.5685
6*9M 0.00 0.25 -0.45 -2.91 -3.62 0.25 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M 0.00 0.00 0.10 -1.13 -2.38 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 3.75 1.00 3.15 1.48 0.87 7.50 -15.50 23.00 -15.50 2y -60.09 -2.39 -57.70 -57.44 -59.44 96.20 -85.69 103.03 -85.69
2*3Y 3.25 0.25 3.30 255 2.30 5.75 -5.50 13.25 -5.50 10Y -69.22 -1.65 -67.57 -70.89 -66.03 77.48 -97.33 98.82 -97.33
2*4Y 5.75 0.25 6.30 5.15 541 10.50 -8.25 21.75 -8.25
2*5Y 7.25 0.25 8.05 7.16 7.28 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 2.50 0.00 3.00 2.60 3.11 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 14.50 0.25 14.25 15.50 15.75 21.00 -9.50 4250 -9.50
3*5Y 4.00 0.00 4.75 461 498 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 62.00 2.20 59.80 60.70 61.00 66.60 410 68.70 410
4*5Y 1.50 0.00 175 2.01 1.87 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5287 2.94 49.93 47.25 54.41 68.97 -23.40 135.50 -23.40
5*7Y 2.50 0.00 2.55 1.71 0.89 3.25 -1.75 10.50 -1.75
5410V | 725 0.0 720 636 5.37 825 050 2225 050
7*10Y 475 0.00 4.65 465 448 5.75 1.50 1275 1.50 IRS
10*12Y 2.00 0.00 2.00 1.36 -0.89 275 -9.50 5.50 -9.50 06M oDD
10*15Y 2.00 0.00 2.00 1.36 -4.15 425 -18.00 8.00 -18.00 09M [765 Tenor
10*20Y -15.75 0.00 -15.45 -15.40 -19.75 3.25 -35.00 11.25 -35.00 01y [765
1.5Y
BOND 02y [80.25 1*1.5y 1.5
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03Y
1Y 0.701 2.50 0.670 0.658 0.790 1918 0.588 1.935 0.588 04y
1.5Y 0.779 2.30 0.756 0.748 0.868 1.932 0.691 2113 0.691 05Y
2y 0.802 2.00 0.782 0.793 0.921 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.867 2.60 0.846 0.850 0.961 1.835 0.022 2315 0.022 10Y
4y 1.040 3.50 1.007 1.012 1.139 1.905 0.967 2,502 0.967 12Y
5Y 1.157 3.60 1.125 1118 1212 1.910 1.050 2,602 1.050 15Y
7Y 1.294 3.70 1.260 1.241 1335 2.028 1.163 2728 1.163 20Y
10Y 1422 420 1390 1.379 1.469 2.047 1.170 2815 1.170 3y CCS -25
20Y 1.567 420 1.527 1.507 1577 2.106 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 0.79 0.00 KTB 111.95 -0.11 112.07 112.07 111.92 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 046 1.00 | ktB | 133.18 -0.40 133.61 133.77 | 132.94 EEEE] 57 A -20 77 66 922 123 58 173
2 9 | 15,939 A& | -4,201 20,140 17,776 30,101 84,646 11,633 40,503
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.40 -2.00 9.23 1161 7.95 16.00 -5.30 16.00 -17.75 IO 22| DAY 10ES AR [ ZAME OJE S|X| S0| S2|HA 22| AlS UHIS HIFS 0B S0{M= FAIA|RO| 2
1.5Y 0.85 -1.55 2.64 3.31 0.45 535 -10.20 535 -19.10 2510 ©-Q $80| FEE= S EF|Z M| YMKX| JHMSIH SO M P2 AL
2y 0.05 -0.50 1.18 -045 -4.26 2.00 -12.95 2.00 -25.15
- 2 T B RS.H 77t 4%, AT HO|AIAE 12{s) IRs 2| 4520| T0H| F2/0f O[X|X| 28, A9LT HO|A AL CRSS2|HA RS
I . I ] ] ] . . . _ b = oo C =
5Y 2820 | 185 | 2509 | 2578 | -2613 | -795 3330 | -225 | -3330 B8 8 ABE, CRESEVE = RSS2 S ff} of® B0 S SERS SUPHISISH AZol STRel 2E
7Y -39.40 -1.95 -35.96 -36.34 -37.53 -15.90 -45.35 -7.50 4535 [A247] 20l IRSZ 2|7t HE 0K F2/2F YSSHX| eUtt= 20|
10Y -47.45 -2.45 -44.37 -45.56 -46.40 -13.95 -55.45 -7.50 -55.45
20Y -77.70 -245 -73.52 -73.66 -76.96 52.25 -93.00 52.25 -93.00 CRS. ™ 712t &t2} ot




