IPS Daily Morning Brief

2019-01-03
=71 7|17 2019-01-02
RS |
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min Hdy| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.9050 -0.75 1.8975 1.8956 1.8188 19125 14125 2.3050 1.2875 -63,75 2.75 1Y 12250 1.50 1.6200 0.8800 1%2Y -750 -0.50
oM 1.8850 -1.00 1.8850 1.8850 1.8395 19125 14550 2.3025 1.2500 -65.25 2.50 1.5Y 1.1850 1.00 1.6600 0.9050 2*3Y 0.00 0.00
1Y 1.8625 -1.25 1.8700 1.8735 1.8532 1.9200 1.5000 2.3100 1.2200 -64.75 3.00 2y 1.1500 1.00 1.6950 0.9200 2*5Y -5.50 0.00
1.5Y 1.8375 -1.50 1.8480 1.8608 18727 2.0250 1.5550 2.3425 1.1900 -61.50 3.00 3y 1.1500 1.00 1.7550 0.9850 3*aY -3.00 0.00
2y 17975 -2.00 18135 1.8388 1.8842 2.1150 1.6000 2.3825 1.1675 -64.25 2.50 4y 1.1200 1.00 1.8000 1.0700 3*5Y -5.50 0.00
3y 1.7650 -2.00 1.7830 1.8123 1.8990 2.2225 1.6750 2.4800 1.1550 -66.50 2.25 5Y 1.0950 1.00 1.8500 1.0400 4*5Y -2.50 0.00
4y 17625 -1.50 17770 1.8090 19198 2.2950 1.7250 25775 1.1575 -56.50 1.00 7Y 1.2100 0.00 1.8950 1.0950 5*7Y 11.50 -1.00
5Y 1.7600 -1.25 17735 1.8096 1.9383 2.3400 1.7400 2.6450 1.1575 -4375 -0.75 10Y 1.3900 -1.00 2.0500 1.2600 5*10Y 29.50 -2.00
7v 1.7750 -1.00 1.7830 1.8201 1.9643 2.3950 1.7475 2.7525 1.1675
10Y 1.8275 -0.25 1.8290 1.8698 20237 2.4850 1.7950 2.8850 1.2125 U.S. TREASURY (3t2 Y 7|= MYH|)
12Y 1.8475 -0.25 1.8495 1.8915 2.0511 2.5225 1.8175 29375 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8675 0.50 1.8615 1.8983 2.0565 2.5400 1.8250 2.9900 1.2150 2y 2.4838 -0.0484 2.5322 2.5724 2.6285 29773 1.2620 29773 0.3100
20Y 1.8275 0.50 1.8205 1.8723 2.0483 2.5600 1.7875 3.1100 1.2150 10Y 26198 -0.0987 2.7185 27714 2.8073 3.2382 2.0387 3.2382 1.3600
6*9M -2.00 -0.25 -1.25 -1.06 2.07 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -2.25 -0.25 -1.50 -1.15 137 10.50 -2.50 10.50 -4.25 Tenor Lv. Y| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -6.50 -0.75 -5.65 -3.48 3.10 23.00 -6.75 23.00 -6.75 2y 65.28 -2.54 67.82 72.04 7775 103.03 -53.43 103.03 -187.00
2*3Y -3.25 0.00 -3.05 -2.65 1.49 13.25 -4.25 13.25 -4.25 10Y 66.98 -9.27 76.25 83.44 87.03 98.82 -24.46 98.82 -63.50
2*4Y -3.50 0.50 -3.65 -2.98 3.56 21.75 -4.75 23.50 -4.75
2*5Y -375 0.75 -4.00 -291 541 27.25 -5.50 34.00 -5.50 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y -0.25 0.50 -0.60 -0.32 2.08 8.50 -0.75 11.25 -0.75 IRS 2*10Y 3.00 1.75 1.25 0.75 0.75 42.50 -0.25 6275 -0.25
3*5Y -0.50 0.75 -0.95 -0.26 3.93 14.00 -1.25 22.00 -1.25 KTB 2*10Y| 11.90 1.70 10.20 8.50 8.60 63.50 8.50 82.90 8.50
4*5Y -0.25 0.25 -0.35 0.06 1.85 6.00 -0.75 10.75 -0.75 UST 2*10Y| 13.60 -5.03 18.63 19.90 17.88 9241 846 205.00 846
5*7Y 1.50 0.25 0.95 1.05 2.60 7.25 0.00 14.75 0.00
5410V | 675 1.00 5.5 601 854 1625 4.00 3075 375
7*10Y 5.25 0.75 460 496 5.94 9.50 4.00 16.75 3.00 IRS
10*12Y 2.00 0.00 2.05 2.18 2.75 450 2.00 7.75 -0.25 06M oDD
10*15Y 4.00 0.75 3.25 2.85 3.29 6.75 2.00 15.00 -0.75 09M i
10*20Y 0.00 0.75 -0.85 0.25 2.46 10.25 -1.50 31.00 -11.00 01Y [855/86
1.5Y
BOND 02Y [80.5/80.25/ 80 2*3Y -35
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 2*5Y -4.25
1Y 1.795 -4.00 1.827 1.839 1.870 1.935 1451 2.335 1.237 04Y
1.5Y 1.836 -2.70 1.857 1.874 1.918 2113 1.585 2.370 1.232 05Y
2y 1.831 -2.30 1.851 1.859 1.929 2.230 1.675 2422 1.225 07y SPRD
3y 1.797 -2.60 1817 1.822 1.919 2315 1737 2492 1.200 10Y
4y 1.870 -2.00 1.885 1.898 2,011 2.502 1.849 2.665 1.232 12Y
5Y 1.875 -1.70 1.882 1.892 2.028 2.602 1.825 2752 1217 15Y
7v 1.955 -0.90 1.959 1.966 2.116 2.728 1.913 2918 1.270 20Y
10Y 1.950 -0.60 1.954 1.990 2.170 2.815 1.923 3.082 1.355
20Y 1.976 -0.10 1.969 1.971 2.128 2792 1.910 3.261 1430 BRS
PEEE‘ Lv. Y| Lv. Y| Al o |
91d CD 1.93 0.00 KTB 109.29 0.08 109.25 109.33 109.24 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 189 7.00 | ktB | 127.45 0.04 12749 | 12783 | 127.41 Hepsg 63 -27 9 57 51 38 86 105
EREN 20,112 9 & | -16633 36,745 14,805 24,783 11,750 27,885 34,432
Tenor | Lv. | MMl | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3VMin
1Y 6.75 2.75 430 3.45 -1.72 6.75 -11.20 9.00 -17.75 a:l X 22, 5y olst FE7| S2| t2t & 20v 0|4 xET| F2| &5,
1.5Y 0.15 1.20 -0.90 -1.32 -4.54 0.40 -15.60 3.75 -19.10
2Y -3.35 0.30 -3.75 -2.07 -4.47 -0.25 -18.30 1.80 -25.15 IRS, 22| CHEE TLZHoA sl2t &7|RA7te Kjelalsioz 2| Assl HE AE|ZY,
3Y -3.20 0.60 -3.36 -0.93 -1.98 2.55 -13.50 475 -19.50
4y -10.75 0.50 -10.76 -8.89 -9.07 -4.50 -25.00 2.00 -30.35 . N
5Y 1,50 045 1085 823 897 320 27.25 455 2725 CRs, 7| 7S FHOR 92l 43
7v -18.00 -0.10 -17.60 -14.60 -15.16 -7.85 -35.15 -4.70 -37.65
10Y -12.25 0.35 -12.50 -11.99 -14.68 -7.50 -37.50 -7.50 -38.70
20Y -14.85 0.60 -14.89 -9.87 -8.00 175 -34.95 175 -48.50




