IPS Daily Morning Brief

2019-02-22
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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8850 -0.25 1.8720 1.8576 1.8668 1.9125 1.4675 2.1175 1.2875 -53,75 -1.00 1Y 13300 -1.00 1.6200 0.9950 1+2Y -16Aoo 1.00
9M 1.8825 0.00 1.8650 1.8501 1.8588 1.9125 1.5325 2.1050 1.2500 -59.50 -0.75 1.5Y 1.2450 -0.50 1.6600 1.0250 2*3Y -2.50 0.00
1Y 1.8675 0.00 1.8495 1.8346 1.8457 1.9200 1.6000 2.0925 1.2200 -64.25 -0.75 2Y 1.1700 0.00 1.6950 1.0450 2*5Y -7.50 -0.50
1.5Y 1.8400 0.25 1.8200 1.8136 1.8301 2.0250 1.6875 2.1125 1.1900 -63.50 -1.00 3Y 1.1450 0.00 1.7550 1.1100 3*4Y -2.50 0.00
2Y 1.8125 0.75 1.7910 1.7849 1.8072 2.1150 1.7325 2.1350 1.1675 -65.00 -1.25 4y 1.1200 0.00 1.8000 1.0850 3*5Y -5.00 -0.50
3Y 1.7800 1.00 1.7595 1.7568 1.7836 22225 1.6975 22225 1.1550 -67.00 -2.00 5Y 1.0950 -0.50 1.8500 1.0400 4*5Y -2.50 -0.50
4y 1.7700 1.25 1.7495 1.7489 1.7803 2.2950 1.6900 2.2950 1.1575 -58.75 -2.00 7Y 1.1800 -0.50 1.8950 1.0950 5*7Y 8.50 0.00
5Y 1.7650 1.50 1.7425 1.7459 1.7805 2.3400 1.6825 2.3450 1.1575 -49.75 -2.25 10Y 1.3150 -0.50 2.0500 1.2600 5*10Y 22.00 0.00
7Y 1.7675 1.50 1.7480 1.7556 1.7920 2.3950 1.7000 24525 1.1675
10Y 1.8125 1.75 1.7920 1.8018 1.8410 2.4850 1.7525 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8375 1.75 1.8170 1.8284 1.8658 2.5225 1.7750 2.6450 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8475 1.75 1.8280 1.8405 1.8773 2.5400 1.7950 2.7050 1.2150 2Y 2.5286 0.0290 2.4996 2.4955 2.5203 29773 1.4750 29773 0.4100
20Y 1.8350 1.75 1.8155 1.8226 1.8504 2.5600 1.7500 2.8725 1.2150 10Y 2.6977 0.0548 2.6429 2.6384 2.6662 3.2382 22778 3.2382 1.3600
6*9M -0.25 0.25 -0.70 -0.75 -0.80 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -1.50 0.00 -1.55 -1.55 -1.31 10.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -5.50 0.75 -5.85 -4.98 -3.85 23.00 -6.75 23.00 -6.75 2y 68.86 2 66.86 66.55 69.03 103.03 -53.43 103.03 -164.20
2*3Y -3.25 0.25 -3.15 -2.81 -2.36 13.25 -4.25 13.25 -4.25 10Y 68.27 3.18 65.09 64.14 66.92 98.82 -24.13 98.82 -63.50
2*4Y -4.25 0.50 -4.15 -3.60 -2.69 21.75 -4.75 23.50 -4.75
2*5Y -4.75 0.75 -4.85 -3.90 -2.67 27.25 -5.50 34.00 -5.50 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.00 0.25 -1.00 -0.79 -0.33 8.50 -1.25 11.25 -1.25 IRS 2*10Y 0.00 1.00 -1.00 -0.50 1.50 42.50 -1.00 6275 -1.00
3*5Y -1.50 0.50 -1.70 -1.09 -0.31 14.00 -2.25 22.00 -2.25 KTB 2*10Y| 17.50 1.40 16.10 16.70 16.70 63.50 8.50 82.90 8.50
4*5Y -0.50 0.25 -0.70 -0.30 0.02 6.00 -1.00 10.75 -1.00 UST 2*10Y| 1691 2.58 14.33 14.29 14.59 85.87 846 184.00 846
5*7Y 0.25 0.00 0.55 0.98 1.15 7.25 0.00 14.75 0.00
5410V | 475 025 495 559 605 1625 400 3075 375
7*10Y 450 0.25 440 461 490 9.50 4.00 16.75 3.00 IRS
10*12Y 2.50 0.00 2.50 2.66 248 450 2.00 7.75 -0.25 06M [88.75 DD
10*15Y 3.50 0.00 3.60 3.88 3.62 6.75 2.00 13.00 -0.75 09M i
10*20Y 2.25 0.00 2.35 2.09 0.93 10.25 -1.50 28.25 -11.00 01y
1.5Y
BOND 02y 2y*10y 0/ -1.25
Tenor Lv. HYy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |78 9y*10y 2
1Y 1.840 0.60 1.830 1.824 1.824 1.935 1.570 2.130 1.237 04Y
1.5Y 1.846 0.90 1.835 1.832 1.850 2113 1.724 2.145 1.232 05Y
2y 1.840 0.90 1.828 1.824 1.842 2.230 1.797 2.230 1.225 07Y SPRD
3y 1.810 0.80 1.798 1.801 1.815 2315 1.777 2.315 1.200 10Y
4y 1.880 1.00 1.865 1.869 1.888 2.502 1.837 2.502 1.232 12Y
5Y 1.880 1.00 1.865 1.872 1.887 2.602 1.825 2.602 1217 15Y
7v 1.989 1.50 1.972 1.978 1.979 2.728 1913 2.728 1.270 20Y
10Y 2.015 2.30 1.993 1.992 1.998 2.815 1.923 2.815 1.355 3y 145
20Y 2.080 240 2.050 2.050 2.015 2792 1.910 3.015 1430 CRS
PEEE‘ Lv. Y| Fﬁ Ea Lv. Y| Al prul |
91d CD 1.89 0.00 KTB 109.109.20] #VALUE! [ 109.25 109.28 109.18 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 176 1.00 | LkTB | 126.80 -0.24 127.05 | 127.16 | 126.70 Hepsg 974 -38 135 110 63 53 46 82
2 9 | 26,350 A | -21,056 47,406 39,386 17,309 11,905 12,890 23,504
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.75 -0.60 1.93 1.11 2.13 6.75 -11.20 9.00 -17.75 SOk 22|, 0|5 LS A Bto|oF Tt Qall ZEA B Ao 22| AL OpZt
1.5Y -0.60 -0.65 -1.54 -1.85 -1.98 0.40 -15.60 2.40 -19.10
ST N o | es | o | 2e i [ an | %0 RS, 015 A ROl 32l 45 A= Sem
I ! . ] . . . ] . . ° = oo
4y -11.00 0.25 -11.59 -12.06 -10.76 -4.50 -25.00 2.00 -30.35 COIEZH SE2UM ABE T2 SH22 =5 50,
5Y -11.50 0.50 -12.29 -12.60 -10.64 -3.20 -27.25 455 -27.25 o _ N
7v 2215 0.00 2240 2223 1872 7.85 -35.15 470 -37.65 CRs, DHite 2917| K0 F2 22 27 72 32 o=
10Y -20.25 -0.55 -20.12 -19.01 -15.72 -7.50 -37.50 -7.50 -38.70
20Y -24.50 -0.65 -23.49 -22.73 -16.49 1.75 -29.60 1.75 -48.50




