IPS Daily Morning Brief
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=71 7|17 2020-06-26
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.7600 0.50 0.7615 0.7615 0.8912 1.8975 0.7400 1.9125 0.7400 -82,50 7.25 1Y -voeso 7.00 1.3850 -1.4500 1+2Y -1450 -0.50
oM 0.7600 0.00 0.7655 0.7560 0.8583 1.8925 0.7175 19125 0.7175 -90.75 6.75 1.5Y -0.1350 6.50 1.3100 1.1600 2*3Y 3.00 0.00
1v 0.7600 -0.25 0.7690 0.7574 0.8369 1.8800 0.7100 1.9200 0.7100 -99.00 6.75 2y -0.2100 6.50 1.2450 1.0600 2*5Y 16.00 1.00
1.5Y 0.7725 -0.25 0.7825 0.7759 0.8418 1.8650 0.7200 2.0250 0.7200 -98.00 7.00 3y -0.1800 6.50 1.2150 -0.5650 3*4Y 5.00 0.00
2y 0.7800 -0.25 0.7900 0.7896 0.8467 1.8425 0.7300 2.1150 0.7300 -95.25 7.25 4y -0.1300 6.50 1.1950 -0.4750 3*5Y 13.00 1.00
3y 0.8000 -0.50 0.8145 0.8231 08717 1.8125 0.7600 2.2225 0.7600 -88.25 8.75 5Y -0.0500 7.50 1.1850 -0.4100 4*5Y 8.00 1.00
ay 0.8225 -0.75 0.8420 0.8518 0.9001 1.8000 0.7825 2.2950 0.7825 -78.25 9.75 7v 0.0700 8.00 1.2650 -0.3100 5*7Y 12.00 0.50
5Y 0.8325 -1.25 0.8590 0.8714 0.9183 1.7925 0.8000 2.3400 0.8000 -72.00 9.50 10Y 0.1850 8.00 1.4000 -0.1250 5*10Y 23.50 0.50
7Y 0.8525 -1.75 0.8850 0.8965 0.9314 1.8000 0.8150 2.3950 0.8150
10Y 0.9050 -1.50 0.9365 0.9440 0.9783 1.8525 0.8525 2.4850 0.8525 U.S. TREASURY (eH= HYY 7= YH))
12y 0.9250 -1.50 0.9565 0.9621 0.9806 1.8800 0.8625 2.5225 0.8625 Tenor HYH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 0.9250 -1.50 0.9565 0.9621 0.9599 1.8925 0.8525 2.5400 0.8525 2y 0.1680 -0.0154 0.1834 0.1794 0.1898 2.7020 0.1290 29773 0.1290
20Y 0.7375 -1.25 0.7670 0.7860 0.8008 1.8700 0.6975 2.5600 0.6975 10Y 0.6471 -0.0377 0.6848 0.6831 0.7193 2.7540 0.5685 3.2382 0.5685
6*9M 0.00 -0.50 0.40 -0.55 -3.29 0.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M 0.00 -0.25 0.35 0.14 -2.14 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 0.00 2.10 3.23 0.98 7.50 -15.50 23.00 -15.50 2y -60.90 -1.54 -59.36 -59.76 -58.22 96.20 -85.69 103.03 -85.69
2*3Y 2.00 -0.25 2.45 3.35 2.50 5.75 -5.50 13.25 -5.50 10Y -67.79 -2.57 -65.22 -67.89 -65.57 76.80 -97.33 98.82 -97.33
2*4Y 425 -0.50 5.20 6.21 5.34 10.50 -8.25 21.75 -8.25
2*5Y 5.25 -1.00 6.90 8.18 7.16 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 2.25 -0.25 2.75 2.86 2.85 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 12,50 -1.25 13.75 15.25 15.75 21.00 -9.50 4250 -9.50
3*5Y 3.25 -0.75 4.45 483 4.66 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 54.80 -1.20 56.00 58.50 60.30 66.60 410 68.70 410
4*5Y 1.00 -0.50 1.70 1.96 1.82 5.25 -2.25 6.25 -2.25 UST 2*10Y| 4791 -2.23 50.14 50.37 52.95 68.97 -23.40 135.50 -23.40
5*7Y 2.00 -0.50 2.60 251 131 3.25 -1.75 10.50 -1.75
5410V | 725 -0.25 775 726 6.00 825 050 2225 050
7*10Y 5.25 0.25 5.15 475 4.69 5.75 1.50 1275 1.50 IRS
10*12Y 2.00 0.00 2.00 1.81 0.23 275 -9.50 5.25 -9.50 06M oDD
10*15Y 2.00 0.00 2.00 1.81 -1.84 4.00 -18.00 7.75 -18.00 09M [88 Tenor
10*20Y -16.75 0.25 -16.95 -15.80 -17.75 3.25 -35.00 11.00 -35.00 01Y |7475/76
1.5Y
BOND 02y [7825/77 4*5y 01
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 8*10y 04
1Y 0.659 0.40 0.656 0.663 0.746 1918 0.588 1.935 0.588 04y 6*7y 01
1.5Y 0.724 -0.10 0.731 0.747 0.831 1.932 0.691 2113 0.691 05y [835/83 3*10y 10.5
2y 0.777 0.00 0.779 0.784 0.874 1.944 0.747 2.230 0.747 07Y SPRD [2*10y 13
3y 0812 -0.30 0.823 0.848 0.919 1.835 0.022 2315 0.022 10Y
4y 0.962 -1.00 0.988 1.014 1.086 1.905 0.962 2,502 0.962 12Y
5Y 1.070 -1.00 1.094 1.127 1.174 1.910 1.050 2,602 1.050 15Y
7Y 1.197 -1.00 1.226 1.257 1.297 2.028 1.163 2728 1.163 20Y
10Y 1.325 -1.20 1358 1.391 1433 2.047 1.170 2815 1.170
20Y 1517 -1.80 1.546 1538 1.556 2.106 0.705 2792 0.705 @
Lv. HYd| Lv. | Al a |
91d CD 0.79 0.00 KTB 112.14 -0.01 11217 112.18 112.12 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 050 3.00 | LkTB | 134.14 0.12 13410 | 13432 | 133.93 Hepsg 86 9 77 92 74 56 100 56
2 o 20,266 2|2 -367 20,633 30,156 21,514 14,404 36,955 18,928
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 10.10 -0.65 11.26 9.49 9.14 16.00 -5.30 16.00 -17.75 0K 22| M A HA|RS HEY| LS gro} SHAFSH 2.9|7| 7} O|O{ &l 742 0| AH7| LZHOAM L 72 DAY WA E FRIb AR
1.5Y 4.85 -0.15 5.15 2.88 1.11 6.00 -10.20 6.00 -19.10 OJAMEICH MO 232 HEIS Qi 2K 22|17t 920 TAHMES 20j20] 30| B,
2y 0.30 -0.25 1.10 0.54 -2.77 2.00 -12.95 2.00 -25.15
3Y 120 | 020 4 087 | 251 473 1 10030 qeds | 10030 | 1950 IRS. 7| 7t YIFE Sf2ABID| £ JMO| WEHYFHE B 12 59 P FUOE o BYO| A, AR
ay -13.95 0.25 -14.64 -16.27 -18.54 -6.25 -33.50 -3.20 -33.50 oz AHT|B A7| A7HS GIES| 0|2 AT YUl Ba
5Y -23.75 -0.25 -23.54 -25.59 -25.53 -7.95 -33.30 -2.25 -33.30 e i o= e == me e
7Y -34.45 -0.75 -34.14 -36.02 -36.60 -15.90 -45.35 -7.50 -45.35
10y -42.00 -0.30 -42.13 -44.70 -4546 -13.95 5545 -7.50 -55.45 CRS. M 72t 45 0t
20Y -77.95 0.55 -77.88 -75.22 -75.48 52.25 -93.00 52.25 -93.00




