IPS Daily Morning Brief

2019-05-15
=71 7|17 2019-05-14
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8225 -0.25 1.8255 1.8351 1.8647 1.9125 1.6750 2.0875 1.2875 -74,75 -0.50 1Y msoo -1.50 1.4750 0.9950 1+2Y -750 0.00
9M 1.8000 -0.75 1.8090 1.8166 1.8498 1.9125 1.7375 2.0525 1.2500 -76.00 -0.25 1.5Y 0.9800 -1.50 1.5250 1.2350 2*3Y -4.00 0.00
1Y 1.7775 -1.00 1.7875 1.7960 1.8301 1.9200 1.7575 2.0325 1.2200 -74.50 -0.25 2Y 0.9550 -1.50 1.5650 1.3200 2*5Y -5.00 0.50
1.5Y 1.7400 -1.25 1.7510 1.7610 1.7954 2.0250 1.7125 2.0325 1.1900 -75.75 -0.25 3Y 0.9150 -1.50 1.6550 0.9000 3*4Y 0.00 0.00
2Y 1.7000 -1.25 1.7100 1.7221 1.7597 2.1150 1.6725 2.1150 1.1675 -75.00 -0.25 4y 0.9150 -1.50 1.7200 0.8900 3*5Y -1.00 0.50
3Y 1.6725 -1.25 1.6815 1.6918 1.7268 22225 1.6350 22225 1.1550 -75.75 -0.25 5Y 0.9050 -1.00 1.7800 0.8750 4*5Y -1.00 0.50
4y 1.6650 -1.25 1.6710 1.6800 1.7120 2.2950 1.6150 2.2950 1.1575 -69.50 0.00 7Y 0.9650 -1.00 1.8950 0.9300 5*7Y 6.00 0.00
5Y 1.6625 -0.75 1.6645 1.6738 1.7048 2.3400 1.6050 2.3400 1.1575 -58.50 -0.25 10Y 1.1050 -1.00 2.0500 1.0700 5*10Y 20.00 0.00
7Y 1.6600 -1.00 1.6630 1.6720 1.7016 2.3950 1.5950 2.3950 1.1675
10Y 1.6900 -0.75 1.6915 1.7000 1.7304 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7175 -0.75 1.7185 1.7254 1.7562 2.5225 1.6425 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7250 -1.00 1.7280 1.7333 1.7626 2.5400 1.6450 2.5400 1.2150 2Y 2.2006 0.0163 2.1843 2.7020 2.2580 29773 1.8526 29773 0.4500
20Y 1.7075 -1.00 1.7105 1.7124 1.7445 2.5600 1.6225 2.6500 1.2150 10Y 24139 0.0062 24077 2.4680 2.4449 3.2382 2.3735 3.2382 1.3600
6*9M -2.25 -0.50 -1.65 -1.85 -1.49 8.50 -5.25 12.50 -6.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -2.25 -0.25 -2.15 -2.06 -1.96 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%2Y -7.75 -0.25 -7.75 -7.39 -7.05 23.00 -11.00 23.00 -11.00 2y 4736 2.63 4473 96.20 53.10 103.03 -22.88 103.03 -152.70
2*3Y -2.75 0.00 -2.85 -3.04 -3.29 13.25 -4.25 13.25 -4.25 10Y 54.69 1.62 53.07 59.30 58.79 98.82 -11.26 98.82 -59.50
2*4Y -3.50 0.00 -3.90 -4.21 -4.76 21.75 -6.50 23.50 -6.50
2*5Y -3.75 0.50 -4.55 -4.84 -5.49 27.25 -7.75 34.00 -7.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -0.75 0.00 -1.05 -1.18 -147 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -1.00 0.50 -1.50 -1.75 -2.75 42.50 -6.50 6275 -6.50
3*5Y -1.00 0.50 -1.70 -1.80 -2.20 14.00 -3.50 22.00 -3.50 KTB 2*10Y|  14.00 0.00 14.00 13.50 13.00 63.50 430 82.90 430
4*5Y -0.25 0.50 -0.65 -0.62 -0.72 6.00 -1.25 10.75 -1.25 UST 2*10Y| 2133 -1.01 22.34 -23.40 18.69 79.07 -23.40 177.00 -23.40
5*7Y -0.25 -0.25 -0.15 -0.18 -0.32 7.25 -1.25 14.75 -1.25
5410V | 275 0.0 2.70 262 256 1625 075 3075 075
7*10Y 3.00 0.25 2.85 2.80 2.88 9.50 1.75 16.75 175 IRS
10*12Y 2.75 0.00 2.70 2.54 2.58 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.50 -0.25 3.65 3.33 3.22 6.75 2.00 13.00 -0.75 09M i
10*20Y 1.75 -0.25 1.90 124 141 10.25 -1.50 27.50 -11.00 01y [78.25
15y |74
BOND 02y 5*10Y 2.5
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 5*12Y 5.25
1Y 1.703 -1.00 1716 1.744 1.786 1.935 1.703 2.020 1.237 04Y [66.75
1.5Y 1.708 -1.20 1722 1.749 1.791 2.113 1.708 2.113 1.232 05Y [66.25 /66
2y 1.727 -1.00 1.735 1.749 1.786 2.230 1.715 2.230 1.225 07Y SPRD
3y 1.707 -1.30 1714 1.730 1.760 2315 1.675 2315 1.200 10Y |69
4y 1.770 -1.00 1.773 1.785 1817 2.502 1.725 2.502 1.232 12Y
5Y 1.757 -1.00 1.758 1.770 1.806 2.602 1.697 2.602 1217 15Y
7v 1.836 -1.00 1.838 1.851 1.893 2.728 1.779 2.728 1.270 20Y
10Y 1.867 -1.00 1.871 1.888 1.923 2.815 1.805 2.815 1.355 1y CCS 0.5
20Y 1.905 -0.90 1.908 1916 1.961 2792 1.840 2.817 1.430 CRs |2yCCs 95
PEEE‘ Lv. Y| Lv. Y| Al prul |
91d CD 1.84 0.00 KTB 109.55 0.04 109.58 109.59 109.53 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 172 -3.00 | LkTB | 12846 0.10 128.61 128.66 | 128.42 Hepsg 89 23 66 89 101 74 45 72
2 9 | 26,950 A | 7329 19,621 34,135 36,116 31,893 13,170 45,880
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 745 0.00 717 5.24 443 7.85 -9.65 9.00 -17.75 0K 22, 0|5 2o 23 250 22| 542
1.5Y 3.20 -0.05 2.92 1.20 0.42 3.55 -12.55 3.55 -19.10
2Y -2.70 -0.25 -2.46 -2.73 -2.64 -0.25 -15.70 -0.25 -25.15 IRS, 2OIMM Q{0 EFI dolof YBke "o M L7t 22| &2t
3Y -3.45 0.05 -3.23 -3.81 -3.31 2.55 -13.50 475 -19.50 Xz omalAston 72e 0l 7y
4y -10.50 -0.25 -10.24 -1047 -10.49 -4.50 -25.00 2.00 -30.35
5Y -9.45 0.25 -9.37 -9.63 -10.08 -3.20 -27.25 455 -27.25 N
7v -17.60 0.00 1754 17.90 ~19.09 7.85 -35.15 470 -37.65 CRs, @ 712t 22| 32t
10Y -17.70 0.25 -17.97 -18.78 -19.28 -7.50 -37.50 -7.50 -38.70 HIC| 518 FA.
20Y -19.75 -0.10 -19.75 -20.31 -21.66 1.75 -29.60 1.75 -48.50




