IPS Daily Morning Brief

2018-12-06
57t 71EY 2018-12-05
gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.9000 -0.50 1.8760 1.8010 1.7793 1.9050 1.4025 25100 1.2875 -68,00 -0.25 1y 12300 -1.00 1.6200 0.8600 1%2Y -250 2.00
oM 1.9025 -0.75 1.8850 1.8281 1.8192 1.9125 1.4425 2.4850 1.2500 -70.00 1.50 1.5Y 1.2100 0.00 1.6600 0.9050 2*3Y -1.50 -3.00
1y 1.9100 -0.75 1.8925 1.8444 1.8476 1.9200 1.4825 2.4600 1.2200 -69.25 4.00 2y 1.2050 1.00 1.6950 0.9200 2*5Y -6.00 -3.50
1.5V 1.9100 -1.50 1.9010 1.8634 1.8865 2.0250 1.5400 2.4700 1.1900 -70.00 1.75 3y 1.1900 -2.00 1.7550 0.9850 3*4Y -2.50 -0.50
2Y 1.8975 -3.00 1.9035 1.8783 1.9150 21150 1.5875 2.4900 1.1675 -72.00 225 4y 1.1650 -2.50 1.8000 1.0700 3*5Y -4.50 -0.50
3y 1.8900 -3.75 1.9080 1.9001 1.9523 22225 1.6600 2.5800 1.1550 -73.50 2.50 5Y 1.1450 -2.50 1.8500 1.1350 4*5Y -2.00 0.00
4y 1.8850 -4.75 1.9185 1.9245 1.9860 2.2950 1.7100 2.6625 1.1575 -67.75 450 7Y 1.2050 -2.50 1.8950 1.2050 5*7Y 6.00 0.00
5Y 1.8800 -5.00 1.9255 1.9434 20128 2.3400 1.7550 27250 1.1575 -53.50 5.50 10Y 1.3950 -2.50 2.0500 1.3500 5*10Y 25.00 0.00
7Y 1.8825 -7.00 1.9485 1.9728 20474 23950 1.8075 2.8200 1.1675
10Y 1.9300 -8.00 2.0090 2.0356 21123 2.4850 1.8850 2.9475 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.9550 -8.00 2.0370 2.0651 2.1450 25225 1.9175 29975 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.9575 -8.25 2.0435 20713 21518 2.5400 1.9225 3.0475 1.2150 2y 2.8272 0.0244 2.8028 2.8231 2.7685 29773 1.2620 29773 0.3100
20Y 1.9475 -8.25 2.0340 2.0669 21534 2.5600 1.9325 3.1675 1.2150 10Y 29118 -0.0045 29163 29733 2.9933 3.2382 20387 3.2382 1.3600
6*9M 0.25 -0.25 0.90 271 4.00 12.50 0.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 0.75 0.00 0.75 1.63 2.84 10.50 0.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y -1.25 -2.25 1.10 3.39 6.74 23.00 -1.25 23.00 -5.50 2y 91.22 464 86.58 88.51 84.85 103.03 -53.43 103.03 -207.00
2*3Y -0.75 -0.75 0.45 219 3.74 13.25 -0.75 13.25 -1.75 10Y 87.68 5.25 8243 84.63 88.33 98.82 -24.46 98.82 -76.20
2*4Y -1.25 -175 1.50 4.63 711 2175 -1.25 2350 -1.75
2*5Y -1.75 -2.00 2.20 6.51 9.78 27.25 -1.75 34.00 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y -0.50 -1.00 1.05 244 3.37 8.50 -0.50 11.25 -0.50 IRS 2*10Y 3.25 -5.00 8.25 11.50 13.75 42.50 3.25 6275 2.75
3*5Y -1.00 -1.25 175 433 6.05 14.00 -1.00 22.00 -1.00 KTB 2*10Y| 12.00 -3.50 15.50 18.90 19.00 63.50 12.00 82.90 11.80
4*5Y -0.50 -0.25 0.70 1.89 2.68 6.00 -0.50 10.75 -0.50 UST 2*10Y| 846 -2.89 11.35 15.02 2248 95.16 846 205.00 846
5*7Y 0.25 -2.00 2.30 294 3.46 7.25 0.25 14.75 0.25
5410V | 500 -3.00 835 9.23 995 1625 5.00 3075 375
7*10Y 475 -1.00 6.05 6.29 6.49 9.50 425 16.75 3.00 IRS 9y 92/93
10*12Y 2.50 0.00 2.80 295 3.28 450 2.50 7.75 -0.25 06M oDD
10*15Y 2.75 -0.25 3.45 3.56 3.95 6.75 2.75 15.00 -0.75 09M  [90.5 Tenor
10*20Y 175 -0.25 2.50 3.13 411 10.25 175 31.00 -11.00 01y [91/9125
15Y [915
BOND 02y [91.25/9175/925 1*2y 00
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min o3y 90 /9175 2*4y 00
1y 1.880 -0.10 1.874 1.881 1.882 1.935 1.400 2375 1.237 04y [90/925 4*10y 3.75
1.5V 1.915 -1.10 1.918 1.925 1.939 2113 1.523 2445 1.232 05Y
2y 1.915 -2.20 1.924 1.937 1.965 2230 1.625 2492 1.225 07Y SPRD
3y 1.890 -2.20 1.900 1.926 1.975 2315 1.707 2.585 1.200 10Y [93.75/955
4y 1.932 -4.70 1.972 2013 2.085 2.502 1.830 2767 1.232 12y
5Y 1.925 -5.00 1.968 2022 2116 2,602 1.905 2.830 1217 15Y
7Y 1.986 -5.40 2.039 2107 2214 2728 1.986 299 1.270 20Y
10Y 2.035 -5.70 2.096 2174 2.285 2.815 2.035 3.148 1355 2y 195,20 / 5y 17 / 2*5y -03
20Y 2.006 -4.50 2.049 2125 2.238 2792 2.006 3.327 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.90 0.00 KTB 109.01 0.11 108.94 109.01 108.91 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 172 -1.00 | ktB | 126.69 0.59 12635 | 12669 | 126.24 Hepdg 194 A 35 159 170 204 132 139 69
2 o | 42,736 A4l | -8615 51,351 59,470 72,185 45,287 55,220 22,155
(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 3.00 -0.65 1.83 -3.68 -343 9.00 -11.20 11.00 -17.75 IO 2o M2 SMOE jUSH ZEY X|&.
1.5Y -0.50 -0.40 -1.66 -6.18 -5.22 240 -15.60 7.00 -19.10 0|2 22| AFD}IRSS| RS &7| 2|27 Q&
2y -1.75 -0.80 -2.09 -5.85 -5.04 -0.30 -18.30 5.50 -25.15
3Y 0.00 -155 0.78 -2.56 -2.31 2.05 -13.50 4.80 -19.50 RS Zaj2y Algh 7o o,
4y -4.70 -0.05 -5.33 -8.83 -9.89 -4.50 -25.00 2.00 -30.35 ofo| MIX|HES] £H2 Lol &7| O2EGIT AZAE AL HEL AHES 7|8
5Y -4.50 0.00 -4.29 -7.86 -10.33 -3.20 -27.25 455 -27.25 Aol XEES] 22 =S Xepolidt ~EE & =2 B= 9MES IS
7Y -10.35 -1.60 -9.01 -13.38 -16.70 -7.85 -35.15 -4.70 -37.65
10Y -10.50 -2.30 -8.66 -13.80 -17.28 -7.50 -37.50 -7.50 -38.70 CRS= 7t st2f ot
20Y -5.85 -3.75 -148 -5.84 -8.44 1.75 -36.00 1.75 -48.50




