IPS Daily Morning Brief

2018-12-11
57t 71EY 2018-12-10
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.8825 -0.75 1.8935 1.8183 1.7865 1.9050 14025 2.4000 1.2875 -72,75 -1.75 1y 1A1300 -4.00 1.6200 0.8600 1%2Y -2Aoo 0.00
oM 1.8700 -1.25 1.8890 1.8386 1.8238 1.9125 14425 2.4000 1.2500 -73.25 -1.25 1.5Y 1.1100 -4.00 1.6600 0.9050 2+3Y 0.00 1.00
1y 1.8575 -2.25 1.8895 1.8513 1.8507 1.9200 14825 2.4050 1.2200 -70.75 -0.75 2Y 1.1100 -4.00 1.6950 0.9200 2*5Y -7.00 0.50
1.5Y 1.8425 -2.75 1.8850 1.8646 1.8875 2.0250 1.5400 2.4400 1.1900 -68.00 -0.25 3y 1.1100 -3.00 1.7550 0.9850 3*4Y -2.50 0.00
2y 1.8175 -3.25 1.8695 18724 1.9136 2.1150 1.5875 24850 1.1675 -70.00 0.00 4y 1.0850 -3.00 1.8000 1.0700 3*5Y -7.00 -0.50
3y 1.7900 -2.75 1.8515 1.8848 1.9477 22225 1.6600 2.5800 1.1550 -75.00 -0.50 5Y 1.0400 -3.50 1.8500 1.0400 4*5Y -4.50 -0.50
4y 1.7850 -3.00 1.8485 1.9038 1.9794 2.2950 1.7100 2.6625 1.1575 -70.25 -1.25 7Y 1.0950 -4.00 1.8950 1.0950 5*7Y 5.50 -0.50
5Y 1.7900 -3.00 1.8510 1.9198 2.0050 2.3400 1.7550 2.7250 1.1575 -58.25 -0.75 10Y 1.2600 -4.00 2.0500 1.2600 5*10Y 22.00 -0.50
7Y 1.7975 -2.75 1.8585 1.9450 20377 23950 1.7975 2.8200 1.1675
10Y 1.8425 -3.25 1.9065 2.0053 2.1016 2.4850 1.8425 2.9475 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.8625 -3.25 1.9285 20333 21334 25225 1.8625 2.9975 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.8650 -3.00 1.9305 2.0391 21395 2.5400 1.8650 3.0475 1.2150 2y 2.7292 0.0081 2.7211 2.7702 2.8272 29773 1.2620 29773 0.3100
20Y 1.8525 -3.00 1.9190 2.0319 2.1401 2.5600 1.8525 3.1675 1.2150 10Y 2.8597 0.0098 2.8499 2.8887 29118 3.2382 20387 3.2382 1.3600
6*9M -1.25 -0.50 -0.45 2.04 3.73 12.50 -1.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -1.25 -1.00 0.05 1.26 2.69 10.50 -1.25 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y -4.00 -1.00 -2.00 211 6.29 23.00 -4.00 23.00 -5.50 2y 87.42 141 86.01 90.92 91.22 103.03 -5343 103.03 -206.20
2*3Y -2.75 0.50 -1.80 1.24 341 13.25 -3.25 13.25 -3.25 10Y 88.27 2.98 85.29 90.67 87.68 98.82 -24.46 98.82 -75.20
2*4Y -3.25 0.25 -2.10 3.14 6.58 21.75 -3.50 23.50 -3.50
2*5Y -2.75 0.25 -1.85 474 9.15 27.25 -3.00 34.00 -3.00 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y -0.50 -0.25 -0.30 1.90 3.17 8.50 -0.75 11.25 -0.75 IRS 2*10Y | 250 0.00 2.50 2.00 3.25 4250 2.00 62.75 2.00
3*5Y 0.00 -0.25 -0.05 3.50 5.74 14.00 -1.00 22.00 -1.00 KTB 2*10Y| 1220 -1.40 13.60 12.10 12.00 63.50 12.00 82.90 11.80
4*5Y 0.50 0.00 0.25 1.60 2.57 6.00 -0.50 10.75 -0.50 UST 2*10Y| 13.05 0.17 12.88 11.85 8.46 95.16 8.46 205.00 8.46
5*7Y 0.75 0.25 0.75 2.53 3.27 7.25 0.00 14.75 0.00
5*10Y 5.25 -0.25 5.5 855 965 1625 4.00 3075 375
7*10Y 450 -0.50 4.80 6.03 6.39 9.50 4.00 16.75 3.00 IRS 8y 805
10*12Y 2.00 0.00 2.20 2.80 3.18 450 2.00 7.75 -0.25 06M oD
10*15Y 2.25 0.25 2.40 3.39 3.79 6.75 2.00 15.00 -0.75 09M [87.25 Tenor
10%20Y 1.00 0.25 1.25 2.66 3.85 10.25 0.75 31.00 -11.00 01y [86/865
1.5Y
BOND 02y [82/83/84 1015y 02
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y |79/7925/795/81
1y 1.847 -1.50 1.868 1.879 1.884 1.935 1.400 2375 1.237 04y [785
1.5Y 1.877 -1.00 1.898 1.919 1.939 2113 1523 2.445 1232 05y [7975
2y 1.855 -0.60 1.886 1.924 1.963 2.230 1.625 2492 1.225 07Y SPRD
3y 1.801 -2.90 1.854 1.906 1.969 2315 1707 2.585 1.200 10Y [85
4y 1.880 -1.00 1914 1.989 2.075 2.502 1.830 2767 1232 12Y
5Y 1.874 -1.30 1.908 1.995 2.104 2.602 1.874 2.830 1217 15Y  [87 /8825
7Y 1.943 -0.40 1971 2,075 2.200 2.728 1938 2.996 1.270 20Y
10Y 1977 -2.00 2,017 2137 2.269 2.815 1977 3.148 1355 2y 115/ 3y 115
20Y 1.948 -0.70 1.980 2.093 2.223 2792 1.940 3.327 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.90 0.00 KTB 109.21 0.03 10920 | 109.23 | 109.18 u| T1 T2 T3 T-4 T-5 T-6
CALL 1.76 1.00 LKTB 127.15 0.06 127.22 127.28 127.08 Hepsg 90 A -66 156 219 194 159 170 204
2 o | 19,867 o2 | -22638 42,505 60,201 42,736 51,351 59,470 72,185
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 1.05 -0.75 2.15 277 -3.29 9.00 -11.20 9.00 -17.75 Zaxf 22| sfat
1.5y -345 -175 -1.28 -547 -5.14 240 -15.60 3.75 -19.10 O|=M S2lst2to] TMMS ZM S 22 A0 IS Q0| &on Z[AE SZ0| REFO|ML ZA BX.
2y -3.75 -2.65 -1.63 -5.13 -4.93 -0.30 -18.30 1.80 -25.15
3y -1.10 0.15 -0.25 -2.14 -2.14 2.05 -13.50 475 -19.50 RSS H 27t 32,
4y -9.50 -2.00 -6.55 -8.57 -9.59 -4.50 -25.00 2.00 -30.35 - . o N
5Y 840 170 572 749 993 320 2725 455 2725 ALEE 2 SYO2 HIEI U 7|25 = SES 20/H 22 o2
7Y -14.55 -2.35 -11.23 -12.96 -16.23 -7.85 -35.15 -4.70 -37.65
10Y -13.45 -1.25 -11.01 -13.19 -16.78 -7.50 -37.50 -7.50 -38.70 CRSE 32} Opz.
20Y -9.55 -2.30 -6.10 -6.08 -8.34 175 -36.00 175 -48.50




