IPS Daily Morning Brief

2019-05-13
=71 7|17 2019-05-10
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8275 0.25 1.8275 1.8388 1.8662 1.9125 1.6750 2.0875 1.2875 -73,75 -375 1Y 10550 -3.00 1.4750 0.9950 1+2Y -9Aoo 5.00
9M 1.8125 0.50 1.8150 1.8218 1.8517 1.9125 1.7375 2.0525 1.2500 -76.75 -1.50 1.5Y 0.9900 -0.50 1.5250 1.2350 2*3Y -4.00 0.50
1Y 1.7925 0.75 1.7935 1.8018 1.8323 1.9200 1.7575 2.0325 1.2200 -75.25 0.75 2Y 0.9650 2.00 1.5650 1.3200 2*5Y -6.00 1.00
1.5Y 1.7575 1.00 1.7570 1.7670 1.7978 2.0250 1.7125 2.0325 1.1900 -76.50 1.00 3Y 0.9250 2.50 1.6550 0.9000 3*4Y -0.50 0.50
2Y 1.7175 1.25 1.7155 1.7280 1.7624 2.1150 1.6725 2.1150 1.1675 -76.00 1.00 4y 0.9200 3.00 1.7200 0.8900 3*5Y -2.00 0.50
3Y 1.6900 1.50 1.6865 1.6968 1.7294 22225 1.6350 22225 1.1550 -76.75 1.00 5Y 0.9050 3.00 1.7800 0.8750 4*5Y -1.50 0.00
4y 1.6800 2.00 1.6755 1.6841 1.7147 2.2950 1.6150 2.2950 1.1575 -71.25 0.75 7Y 0.9600 3.00 1.8950 0.9300 5*7Y 5.50 0.00
5Y 1.6725 2.00 1.6680 16776 1.7073 2.3400 1.6050 2.3400 1.1575 -60.00 0.75 10Y 1.1000 3.00 2.0500 1.0700 5*10Y 19.50 0.00
7Y 1.6725 225 1.6660 1.6759 1.7045 2.3950 1.5950 2.3950 1.1675
10Y 1.7000 225 1.6960 1.7035 1.7338 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7275 225 1.7220 1.7286 1.7594 2.5225 1.6425 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7375 225 1.7320 1.7359 1.7660 2.5400 1.6450 2.5400 1.2150 2Y 2.7020 0.4440 2.2580 2.3068 2.2905 29773 1.8277 29773 0.4500
20Y 1.7200 2.25 1.7145 1.7140 1.7480 2.5600 1.6225 2.6500 1.2150 10Y 2.4680 0.0231 2.4449 24838 24578 3.2382 2.3735 3.2382 1.3600
6*9M -1.50 0.25 -1.25 -1.70 -145 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (o= HYPL 7|= HYY
9*12M -2.00 0.25 -2.15 -2.00 -1.94 8.25 -4.50 10.50 -4.50 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2yY -7.50 0.50 -7.80 -7.38 -6.98 23.00 -11.00 23.00 -11.00 2y 96.20 43.1 53.10 56.48 54.55 103.03 -24.73 103.03 -152.70
2*3Y -2.75 0.25 -2.90 -3.13 -3.30 13.25 -4.25 13.25 -4.25 10Y 59.30 0.51 58.79 60.38 57.28 98.82 -11.26 98.82 -59.50
2*4Y -3.75 0.75 -4.00 -4.39 -4.78 21.75 -6.50 23.50 -6.50
2*5Y -4.50 0.75 -4.75 -5.04 -5.51 27.25 -7.75 34.00 -7.75 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.00 0.50 -1.10 -1.26 -148 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -1.75 1.00 -2.75 -2.25 -1.75 42.50 -6.50 6275 -6.50
3*5Y -1.75 0.50 -1.85 -1.91 -2.21 14.00 -3.50 22.00 -3.50 KTB 2*10Y| 13.50 0.50 13.00 13.80 14.00 63.50 430 82.90 430
4*5Y -0.75 0.00 -0.75 -0.65 -0.73 6.00 -1.25 10.75 -1.25 UST 2*10Y| -23.40 -42.09 18.69 17.70 16.73 79.07 -23.40 177.00 -23.40
5*7Y 0.00 0.25 -0.20 -0.18 -0.29 7.25 -1.25 14.75 -1.25
5410V | 275 025 280 259 264 1625 075 3075 075
7*10Y 2.75 0.00 3.00 276 2.93 9.50 1.75 16.75 1.75 IRS 8y 66.5
10*12Y 2.75 0.00 2.60 2,51 2.57 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.75 0.00 3.60 3.24 3.22 6.75 2.00 13.00 -0.75 09M i
10*20Y 2.00 0.00 1.85 1.05 143 10.25 -1.50 27.50 -11.00 01Y
1.5Y
BOND 02y |71.25 7y*8y 0.75
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 7y*15y 6.5
1Y 1714 -0.60 1.725 1.751 1.790 1.935 1714 2.020 1.237 04Y
1.5Y 1.722 -0.20 1.733 1.756 1.795 2.113 1722 2.113 1.232 05Y
2y 1.740 1.30 1.742 1.753 1.789 2.230 1.715 2.230 1.225 07Y SPRD
3y 1.720 1.50 1.719 1.735 1.763 2315 1.675 2315 1.200 10V [68.25
4y 1.780 1.80 1.777 1.789 1.820 2.502 1.725 2.502 1.232 12Y
5Y 1.765 2.30 1.761 1.774 1.809 2.602 1.697 2.602 1217 15Y
7Y 1.842 1.80 1.844 1.856 1.897 2.728 1.779 2.728 1.270 20Y
10Y 1.875 1.80 1.880 1.893 1.927 2.815 1.805 2.815 1.355
20Y 1.910 1.40 1.916 1918 1.966 2792 1.840 2.817 1430 CRS
PEEE‘ Lv. Y| Lv. HdH| Al prul |
91d CD 1.84 0.00 KTB 109.50 -0.05 109.53 109.57 109.50 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 173 0.00 | LkTB | 12838 -0.17 12848 | 12862 | 12836 Hepsg 89 -12 101 74 45 72 0 105
2 9 | 34,135 A4 -1,981 36,116 31,893 13,170 45,880 0,000 37,055
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 7.85 135 6.81 5.12 424 7.85 -9.65 9.00 -17.75 IR 22|, 0|5 ZOEA D AL
1.5Y 3.55 1.20 2.44 1.13 0.26 3.55 -12.55 3.55 -19.10
2y -2.25 -0.05 -2.69 -2.50 -2.69 -0.25 -15.70 -0.25 -25.15 IR, MHIM O 2 AZ A& 78 AETL
3Y -3.00 0.00 -3.29 -3.79 -3.33 2.55 -13.50 475 -19.50 O ol AF T =
4y -10.00 0.20 -10.17 -1044 -10.53 -4.50 -25.00 2.00 -30.35 FoRY B, IMHEY As.
5Y -9.25 -0.30 -9.32 -9.67 -10.18 -3.20 -27.25 455 -27.25 o
7v 16,95 045 17.84 17.96 19.25 7.85 -35.15 470 -37.65 CRs, 1 Holoh HEtA 435
10Y -17.50 0.45 -18.38 -19.00 -19.36 -7.50 -37.50 -7.50 -38.70
20Y -19.00 0.85 -20.11 -2043 -21.77 1.75 -29.60 1.75 -48.50




