IPS Daily Morning Brief

2019-03-21
=71 7|17 2019-03-20
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8950 0.00 1.8935 1.8881 1.8705 1.9125 1.5400 21175 1.2875 -60,75 -3.00 1Y 12700 -3.00 1.6200 0.9950 1+2Y —1650 -0.50
oM 1.8900 0.00 1.8885 1.8834 1.8620 19125 1.6375 2.1050 1.2500 -68.50 -4.00 1.5Y 1.1750 -3.50 1.6600 1.3000 2*3Y -3.50 0.00
1v 1.8775 0.00 1.8760 1.8725 1.8473 1.9200 1.7400 2.0925 1.2200 -73.25 -4.00 2y 1.1050 -3.50 1.6950 1.3500 2*5Y -8.00 0.00
1.5Y 1.8600 0.50 1.8545 1.8509 1.8263 2.0250 1.7700 21125 1.1900 -73.50 -4.00 3y 1.0700 -3.50 1.7550 1.0700 3*4Y -1.50 0.00
2y 1.8375 0.50 1.8325 1.8235 1.7983 2.1150 1.7325 2.1350 1.1675 -73.25 -3.75 4y 1.0550 -3.50 1.8000 1.0550 3*5Y -450 0.00
3y 1.8050 0.50 1.8010 1.7908 1.7695 2.2225 1.6975 2.2225 1.1550 -75.50 -4.00 5Y 1.0250 -3.50 1.8500 1.0250 4*5Y -3.00 0.00
ay 1.7875 0.25 1.7865 1.7779 1.7611 2.2950 1.6900 2.2950 1.1575 -70.75 -4.00 7v 1.0650 -3.50 1.8950 1.0650 5*7Y 4.00 0.00
5Y 1.7800 0.50 1.7785 17713 1.7575 2.3400 1.6825 2.3450 1.1575 -60.00 -3.75 10Y 1.2000 -3.50 2.0500 1.2000 5*10Y 17.50 0.00
7Y 1.7725 0.50 1.7710 1.7684 1.7633 2.3950 1.7000 24525 1.1675
10Y 1.8000 0.25 1.8005 1.8024 1.8058 2.4850 1.7525 2.5950 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.8275 0.25 1.8280 1.8296 1.8316 2.5225 1.7750 2.6450 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8350 0.25 1.8355 1.8381 1.8437 2.5400 1.7950 2.7050 1.2150 2y 2.4003 -0.0703 2.4706 2.4583 2.4378 29773 15757 29773 0.4100
20Y 1.8200 0.00 1.8235 1.8291 1.8199 2.5600 1.7500 2.8725 1.2150 10Y 2.5334 -0.0708 2.6042 2.6078 25916 3.2382 23156 3.2382 1.3600
6*9M -0.50 0.00 -0.50 -047 -0.85 11.75 -2.25 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -1.25 0.00 -1.25 -1.09 147 10.50 -3.00 10.50 -4.25 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y -4.00 0.50 -4.35 -4.90 -4.90 23.00 -6.75 23.00 -6.75 2y 45.63 -16.93 62.56 60.83 59.28 103.03 -5343 103.03 -160.00
2*3Y -3.25 0.00 -3.15 -3.28 -2.88 13.25 -4.25 13.25 -4.25 10Y 54.64 -7.78 62.42 61.08 59.96 98.82 -24.13 98.82 -63.50
2*4Y -5.00 -0.25 -4.60 -4.56 3.72 21.75 -5.25 23.50 -5.25
2*5Y -5.75 0.00 -5.40 -5.23 -4.08 27.25 -6.25 34.00 -6.25 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y -1.75 -0.25 -1.45 -1.29 -0.84 8.50 -1.75 11.25 -1.75 IRS 2*10Y | -375 -0.25 -3.50 -2.50 -2.75 4250 -4.50 62.75 -4.50
3*5Y -2.50 0.00 -2.25 -1.95 -1.20 14.00 -3.00 22.00 -3.00 KTB 2*10Y| 430 -9.20 13.50 14.70 14.70 63.50 430 82.90 430
4*5Y -0.75 0.25 -0.80 -0.66 -0.36 6.00 -1.25 10.75 -1.25 UST 2*10Y| 1331 -0.05 1336 14.95 15.38 84.50 8.46 177.00 8.46
5*7Y -0.75 0.00 -0.75 -0.29 0.58 7.25 -1.00 14.75 -1.00
5410V | 200 -0.25 220 311 483 1625 1.75 3075 1.75
7*10Y 2.75 -0.25 2.95 3.40 425 9.50 2.75 16.75 2.75 IRS 6y 76.25
10*12Y 2.75 0.00 2.75 273 2.59 450 2.00 7.75 -0.25 06M oD
10*15Y 3.50 0.00 3.50 3.58 3.79 6.75 2.00 13.00 -0.75 09M [88.5/89 Tenor
10*20Y 2.00 -0.25 2.30 2.68 141 10.25 -1.50 28.25 -11.00 01y
1.5Y
o2y  [83/8275 6m*9m -05
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y 9m*18m -3.5
1Y 1918 8.70 1.848 1.839 1.821 1.935 1.757 2.130 1.237 04y [7825 1y*dy  -10
1.5Y 1932 9.20 1.858 1.851 1.838 2113 1.809 2.145 1232 05Y 5y*10y 2.25
2y 1.944 9.90 1.864 1.849 1.834 2.230 1.797 2.230 1.225 07Y SPRD
3y 1.815 0.80 1.804 1.812 1.806 2315 1777 2315 1.200 10Y
4y 1.884 0.90 1.875 1.875 1.874 2,502 1.837 2,502 1232 12Y
5Y 1.870 0.90 1.864 1.876 1.875 2,602 1.825 2,602 1217 15Y
7Y 1.960 0.80 1.958 1973 1.974 2728 1913 2728 1.270 20Y
10Y 1.987 0.70 1.987 1.996 1.987 2815 1.923 2815 1355 1y 27
20Y 2012 -1.80 2.030 2.055 2.034 2792 1910 3.015 1430 @
Lv. HYd| Lv. | Al a |
91d CD 1.90 0.00 KTB 109.25 -0.04 109.28 109.31 109.25 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 174 0.00 | kTB | 127.16 -0.11 127.25 | 12740 | 127.16 Hepsg 87 -8 95 47 76 85 80 82
2 o 30,650 A& | 247 30,897 10,480 17,875 36,605 27,285 23,460
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y -4.05 -8.70 2.78 3.34 2.62 6.75 -11.20 9.00 -17.75 20| 22|, FOMC T} 7| 220 22| =AM 0tz
1.5Y -7.20 -8.70 -0.35 -0.03 -1.21 2.25 -15.60 2.40 -19.10
2y -10.65 -9.40 -3.13 -2.56 -3.55 -0.25 -18.30 -0.25 -25.15 IRS, M@ 220] HEFH 22 AL,
3y -1.00 -0.30 -0.34 -2.08 -3.68 255 -13.50 475 -19.50 MUIM oz oWt 28| o Agte s
ay -9.65 -0.65 -8.87 971 -11.25 -4.50 -25.00 2.00 -30.35
5Y -9.00 -0.40 -8.55 -10.51 -11.73 -3.20 -27.25 455 -27.25
7v -18.75 -0.30 1872 -20.50 2107 7.85 -35.15 470 -37.65 CRs, O30 S0l F2| o=
10Y -18.70 -0.45 -18.67 -19.32 -18.16 -7.50 -37.50 -7.50 -38.70
20Y -19.20 1.80 -20.63 -22.58 2137 175 -29.60 175 -48.50




