IPS Daily Morning Brief

2018-10-24
57t 71EY 2018-10-23
gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.8025 -0.50 1.7960 1.7766 1.7486 1.8075 1.3900 26175 1.2875 -51,75 -1.50 1y 13600 -2.00 1.6200 0.8050 1%2Y -12Aoo 1.50
oM 1.8400 -0.50 1.8350 1.8313 1.7979 1.8500 14100 2.6000 1.2500 -63.25 0.50 1.5Y 1.2850 -0.50 1.6600 0.8600 2*3Y -2.50 0.50
1y 1.8775 -0.50 1.8730 18721 1.8314 1.9100 14350 25925 1.2200 -71.25 1.00 2Y 1.2400 -0.50 1.6950 0.9250 2*5Y 5.50 2.00
1.5V 1.9175 -1.00 1.9145 1.9308 1.8838 2.0250 14700 2.6050 1.1900 -7775 1.75 3y 1.2150 0.00 1.7550 0.9850 3*4Y 1.50 0.00
2Y 1.9525 -1.50 1.9505 1.9699 1.9193 21150 1.5000 26225 1.1675 -79.50 225 4y 1.2300 0.00 1.8000 1.0700 3*5Y 8.00 1.50
3y 1.9925 -1.75 1.9890 2.0168 1.9673 22225 1.5550 26725 1.1550 -76.25 3.75 5Y 1.2950 1.50 1.8500 1.0800 4*5Y 6.50 1.50
4y 2.0250 -2.25 2.0250 20574 2.0092 2.2950 1.6050 27325 1.1575 -73.50 3.75 7Y 1.3600 1.50 1.8950 1.1050 5*7Y 6.50 0.00
5Y 2.0575 -2.25 2.0575 2.0890 2.0426 2.3400 1.6475 2.7900 1.1575 -61.25 3.75 10Y 1.5500 1.50 2.0500 1.2200 5*10Y 25.50 0.00
7Y 2.0950 -2.25 2.0935 21241 2.0836 23950 1.7050 2.8875 1.1675
10Y 21625 -2.25 21575 21894 21484 2.4850 1.7825 3.0200 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.1900 -2.25 2.1870 22249 2.1859 25225 1.8175 3.0650 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.1900 -2.50 2.1895 22323 21984 2.5400 1.8250 3.1050 1.2150 2y 2.8883 -0.0241 2.9124 2.9122 2.8783 29124 1.2620 29124 0.3100
20Y 2.1950 -2.25 2.1915 2.2346 2.2049 2.5600 1.8250 3.2250 1.2150 10Y 3.1700 -0.0274 31974 3.1955 31811 3.2306 20387 3.2306 1.3600
6*9M 3.75 0.00 3.90 5.46 493 12.50 2.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 3.75 0.00 3.80 4.09 3.35 10.50 1.50 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 7.50 -1.00 7.75 9.78 8.79 23.00 5.00 23.00 -5.50 2y 90.63 -141 92.04 94.22 90.83 94.22 -53.43 94.22 -217.50
2*3Y 4.00 -0.25 3.85 4.69 4.80 13.25 3.25 13.25 -1.75 10Y 86.30 0.76 85.54 87.35 88.41 88.41 -24.46 88.41 -76.20
2*4Y 7.25 -0.75 7.45 8.75 8.99 2175 6.75 2350 -1.75
2*5Y 10.50 -0.75 10.70 1191 12.33 27.25 9.75 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 3.25 -0.50 3.60 4.06 419 8.50 3.25 11.25 -0.50 IRS 2*10Y | 21.00 -0.75 2175 2075 19.75 42.50 19.25 6275 2.75
3*5Y 6.50 -0.50 6.85 723 7.53 14.00 5.75 22.00 -0.50 KTB 2*10Y| 32.50 -2.50 35.00 35.20 3270 63.50 32.50 82.90 11.80
4*5Y 3.25 0.00 3.25 3.16 3.34 6.00 2.25 10.75 -0.25 UST 2*10Y| 2817 -0.33 28.50 2833 30.28 98.63 18.51 215.00 18.51
5*7Y 3.75 0.00 3.60 3.51 410 7.75 2.50 14.75 0.25
5410V | 1050 0.0 10.00 1004 1058 1725 725 3075 375
7*10Y 6.75 0.00 6.40 6.53 6.48 9.75 425 16.75 3.00 IRS 9y 14
10*12Y 2.75 0.00 2.95 3.55 3.75 450 2.50 7.75 -0.25 06M oDD
10*15Y 2.75 -0.25 3.20 429 5.00 6.75 2.50 15.00 -0.75 09M [83.75 Tenor
10*20Y 3.25 0.00 3.40 453 5.65 10.25 3.00 31.00 -11.00 o1y
1.5Y
BOND 02y 3*10y 17.25
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y 99 / 99.5 5*9y 8.25
1y 1.886 0.60 1.885 1.892 1.846 1.935 1.400 2596 1.237 04y |3 10720y 3.25
1.5V 1.932 -0.80 1.944 1.969 1.923 2113 1517 2615 1.232 05Y |[55/6/625
2y 1.982 -1.00 1.983 2.006 1.966 2230 1.577 2635 1.225 07y |115 SPRD
3y 1.992 -1.50 1.994 2028 2.003 2315 1617 2662 1.200 10y [16/175
4y 2.092 -3.00 2102 2154 2120 2.502 1.760 2767 1.232 12Y
5Y 2137 -3.30 2147 2203 2197 2,602 1.830 2.865 1217 15Y
7Y 2.236 -3.50 2.249 2.306 2313 2728 2.024 299 1.270 20Y
10Y 2.307 -3.50 2.320 2378 2.392 2.815 2115 3.167 1.355 1y ccs 355
20Y 2.255 -3.50 2.254 2332 2.350 2792 2176 3.340 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.70 0.00 KTB 108.54 0.07 108.48 108.57 108.42 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
| cAL | 153 1.00 | wktB | 12377 032 12350 | 12391 | 12334 Hepsg 84 71 29 55 102 110 141 108 75
2 o 16,952 2@ | o2 16,040 24,536 31,650 52,240 39,551 31,648
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -0.85 -1.10 -1.22 -2.00 -1.43 9.00 -11.20 11.00 -17.75 AL 0|F S DXRQ} FAISIZoZ ZHA| OFZL.
1.5y -145 -0.20 -291 -3.83 -3.92 240 -15.60 7.00 -19.10 QHEXtAME #Q|7|7F 228l JH2 0| ORA|OFX| =7t St2tst 1, OFA|OFE O M O|= X Z2|7} statsty| wat F2|7F S23| o3
2y -2.95 -0.50 -3.23 -3.58 -4.65 -2.00 -18.30 5.50 -25.15
3Y 0.05 -0.25 -0.50 -1.13 -3.60 0.30 -13.50 4.80 -19.50 RS OFRIXIAF MB 2 Bh2tolzL.
4y -6.70 0.75 -7.66 -9.71 -11.11 -6.70 -25.00 2.00 -30.35 ASre Ao = H{TIAISH E91717F O|o|BX|a BT DIETIK|S & Sut 22 otz
5Y -7.95 1.05 -8.97 -11.37 -15.47 -7.95 -27.25 455 -27.25 =E= S = =T = SO R
7Y -14.10 1.25 -15.51 -18.19 -22.94 -14.10 -35.15 -3.75 -37.65
10Y -14.45 1.25 -16.21 -18.89 -24.40 -14.45 -37.50 -8.20 -38.70 CRS= g8 4522 HHY| 20| sttty 78 AF otz
20Y -6.00 1.25 -6.29 -9.69 -14.53 -5.75 -44.45 -1.45 -48.50




