IPS Daily Morning Brief
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=71 7|17 2020-06-23
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.7625 -0.50 0.7640 0.7708 0.9048 1.8975 0.7400 19125 0.7400 -96,75 3.50 1Y -oA1 950 3.00 1.3900 -1.4500 1%2Y = 3Aoo -2.00
oM 0.7675 -0.50 0.7680 0.7596 0.8702 1.8925 0.7175 19125 0.7175 -104.00 3.00 1.5Y -0.2550 2.00 1.3150 1.1600 2*3Y 3.50 -0.50
1Y 0.7725 -0.50 0.7720 0.7589 0.8476 1.8800 0.7100 1.9200 0.7100 -111.50 2.50 2y -0.3250 1.00 1.2450 1.0600 2*5Y 14.50 -1.00
1.5Y 0.7850 -1.00 0.7905 0.7753 0.8516 1.8650 0.7200 2.0250 0.7200 -110.75 2.25 3y -0.2900 0.50 1.2150 -0.5650 3*4Y 5.00 -0.50
2y 0.7900 -1.50 0.8025 0.7885 0.8555 1.8425 0.7300 2.1150 0.7300 -108.75 175 4y -0.2400 0.00 1.2000 -0.4750 3*5Y 11.00 -0.50
3y 0.8175 -1.75 0.8335 0.8215 0.8794 1.8125 0.7600 2.2225 0.7600 -104.75 175 5Y -0.1800 0.00 1.1900 -0.4100 4*5Y 6.00 0.00
4y 0.8475 -1.75 0.8605 0.8490 0.9077 1.8000 0.7825 2.2950 0.7825 -95.50 175 7v -0.0600 0.00 1.2650 -0.3100 5*7Y 12.00 0.00
5Y 0.8675 -1.75 0.8775 0.8693 0.9251 17925 0.8000 2.3400 0.8000 -87.25 175 10Y 0.0750 0.00 1.4000 -0.1250 5*10Y 25.50 0.00
7v 0.8950 -1.75 0.9045 0.8919 0.9366 1.8000 0.8150 2.3950 0.8150
10Y 0.9475 -1.75 0.9560 0.9386 0.9827 1.8525 0.8525 2.4850 0.8525 U.S. TREASURY (eH= HYY 7= YH))
12Y 0.9675 -1.75 0.9760 0.9554 0.9818 1.8800 0.8625 2.5225 0.8625 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9675 -1.75 0.9760 0.9554 0.9580 1.8925 0.8525 2.5400 0.8525 2y 0.1898 0.0001 0.1897 0.1977 0.1974 2.7020 0.1290 29773 0.1290
20Y 0.7775 -1.75 0.7935 0.7835 0.8008 1.8700 0.6975 2.5600 0.6975 10Y 0.7193 0.0132 0.7061 0.6995 0.7093 2.7589 0.5685 3.2382 0.5685
6*9M 0.50 0.00 0.40 -1.11 -3.46 0.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M 0.50 0.00 0.40 -0.08 -2.26 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 175 -1.00 3.05 2.96 0.79 7.50 -15.50 23.00 -15.50 2y -58.22 2.01 -60.23 -60.23 -58.76 96.20 -85.69 103.03 -85.69
2*3Y 2.75 -0.25 3.10 3.30 2.39 5.75 -5.50 13.25 -5.50 10Y -65.57 2.82 -68.39 -69.05 -66.57 76.80 -97.33 98.82 -97.33
2*4Y 5.75 -0.25 5.80 6.05 5.22 10.50 -8.25 21.75 -8.25
2*5Y 7.75 -0.25 7.50 8.08 6.96 14.50 -10.00 27.25 -10.00 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 3.00 0.00 2.70 275 2.83 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 15.75 -0.25 16.00 15.25 14.00 21.00 -9.50 4250 -9.50
3*5Y 5.00 0.00 4.40 478 457 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 6030 0.50 59.80 59.00 59.00 66.60 410 68.70 410
4*5Y 2.00 0.00 1.70 2.03 1.74 5.25 -2.25 6.25 -2.25 UST 2*10Y| 52.95 131 51.64 50.18 51.19 68.97 -23.40 135.50 -23.40
5*7Y 2.75 0.00 2.70 2.26 1.15 3.25 -1.75 10.50 -1.75
5410Y | 800 0.0 785 694 5.76 825 050 2225 050
7*10Y 5.25 0.00 5.15 468 461 5.75 1.50 1275 1.50 IRS 9y 93.5
10*12Y 2.00 0.00 2.00 1.68 -0.09 275 -9.50 5.25 -9.50 06M oDD
10*15Y 2.00 0.00 2.00 1.68 247 4.00 -18.00 7.75 -18.00 09M Tenor
10*20Y -17.00 0.00 -16.25 -15.51 -18.19 3.25 -35.00 11.00 -35.00 01y
15Y |7875/785
BOND 02y |7875 1.5*2y 0.25
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y |[82
1Y 0.650 -2.00 0.684 0.658 0.763 1918 0.588 1.935 0.588 04y
1.5Y 0.730 -2.10 0.765 0.747 0.846 1.932 0.691 2113 0.691 05Y
2y 0.772 -2.00 0.795 0.785 0.889 1.944 0.747 2.230 0.747 07Y SPRD
3y 0.822 -2.50 0.844 0.850 0.932 1.835 0.022 2315 0.022 10Y
4y 0.997 -2.40 1.015 1.018 1.101 1.905 0.967 2,502 0.967 12Y
5Y 1.105 -2.20 1122 1.128 1.184 1.910 1.050 2,602 1.050 15Y
7Y 1.241 -2.00 1.256 1.256 1308 2.028 1.163 2728 1.163 20Y
10Y 1375 -1.50 1.385 1.392 1443 2.047 1.170 2815 1.170 2y CCS -34
20Y 1.560 -1.00 1.548 1.528 1.560 2.106 0.705 2792 0.705 BRS
Lv. HYd| Lv. | Al a |
91d CD 0.79 0.00 KTB 112.07 0.08 112.00 112.12 112.00 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 046 -1.00 | LkTB | 133.60 0.16 133.41 133.93 | 13340 Hepsg 74 4 18 56 100 56 100 107 57
2 o 21514 99 | 7110 14,404 36,955 18,928 44,459 28,225 15,939
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 12.25 1.50 8.78 10.04 843 16.00 -5.30 16.00 -17.75 IR 22| TS SAOR &2 92010] 3 IXMES [ 2OiLEE S c_+7|go1| EH§ Me|7t sHE ggoz B
1.5Y 5.50 1.10 253 278 0.59 5.50 -10.20 5.50 -19.10 ozl H7|72t2 2& 252 I A LW A=l 53 AFU =T FHS oA 20
2y 1.80 0.50 0.77 037 -3.37 2.00 -12.95 2.00 -25.15
3Y 04 075 108 28 »29 | 10030 6> | 10030 | -1950 RS H P75t HE ZHE R WAt SYUOR WE CfH/s) B ZYOD MU OR A9im AR 22 Z8Y 120 25
4y -14.95 0.65 -15.49 -16.86 -19.34 -6.25 -33.50 -3.20 -33.50 © BEAS HEH HolojMs HCIE S0 S
5Y -23.75 0.45 -24.43 -25.90 -25.91 -7.95 -33.30 -2.25 -33.30 ceo= AlET A sT=mhET e
7v -34.60 0.25 -35.17 -36.43 -37.11 -15.90 -45.35 -7.50 -45.35
10y -42.75 -0.25 -42.94 -45.34 -45.99 -13.95 5545 -7.50 -55.45 CRS. 31 O[3} 12t 4. Ot
20Y -78.25 -0.75 -75.47 -74.47 -75.96 52.25 -93.00 52.25 -93.00




