IPS Daily Morning Brief

2019-06-19
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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 1.7025 -0.25 1.7030 1.7504 1.8129 19125 1.6750 2.0025 1.2875 -74,50 0.50 1Y oAazoo 0.00 14750 0.8000 1%2Y -1550 -1.00
oM 1.6250 -0.25 16315 1.6976 1.7802 19125 1.6225 1.9525 1.2500 -75.25 0.00 1.5Y 0.7450 -0.50 1.5250 1.1650 2*3Y -4.00 0.00
1Y 1.5650 -0.50 1.5750 1.6529 17483 1.9200 1.5650 1.9200 1.2200 -79.00 -0.50 2Y 0.6650 -1.00 1.5650 1.2500 2*5Y -3.00 0.50
1.5Y 14975 -0.50 1.5060 1.5885 1.6989 2.0250 1.4900 2.0250 1.1900 -79.00 -0.75 3Y 0.6250 -1.00 1.6550 0.6250 3*4Y 1.50 0.00
2y 14550 -0.50 14625 1.5455 1.6574 2.1150 1.4450 2.1150 1.1675 -75.75 -0.25 4y 0.6400 -1.00 1.7200 0.6400 3*5Y 1.00 0.50
3y 14150 -0.25 14170 1.5023 16215 2.2225 1.3975 2.2225 1.1550 -75.00 0.50 5Y 0.6350 -0.50 1.7800 0.6350 4*5Y -0.50 0.50
4y 1.3975 -0.75 14025 14838 1.6054 2.2950 1.3850 2.2950 1.1575 -66.75 0.50 7Y 0.7150 -0.50 1.8950 0.7150 5*7Y 8.00 0.00
5Y 1.3850 -1.00 13915 14711 1.5965 2.3400 1.3750 2.3400 1.1575 -53.25 2.50 10Y 0.8850 1.50 2.0500 0.8700 5*10Y 25.00 2.00
7v 1.3825 -1.00 1.3875 14633 1.5918 2.3950 1.3700 2.3950 1.1675
10Y 1.4175 -1.00 1.4190 1.4905 1.6184 2.4850 1.4025 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4375 -1.00 1.4395 1.5155 1.6435 2.5225 1.4225 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 14325 -1.00 14345 15151 1.6469 2.5400 14175 2.5400 1.2150 2y 1.8581 -0.0208 1.8789 1.8426 1.8397 29773 1.8317 29773 0.4800
20Y 1.4050 -1.00 1.4070 14860 16218 2.5600 1.3900 2.6500 1.2150 10Y 2.0572 -0.0328 2.0900 20797 2.0964 3.2382 2.0572 3.2382 1.3600
6*9M -7.75 0.00 -7.15 -5.28 -3.28 8.50 -7.75 12.50 -7.75 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -6.00 -0.25 -5.65 -4.48 -3.19 8.25 -6.00 10.50 -6.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -11.00 0.00 -11.25 -10.74 -9.09 23.00 -12.00 23.00 -12.00 2y 33.11 -2.78 35.89 34.16 3227 103.03 -15.48 103.03 -130.00
2*3Y -4.00 0.25 -4.55 -4.33 -3.58 13.25 -5.00 13.25 -5.00 10Y 44.02 -2.78 46.80 4927 46.94 98.82 -10.51 98.82 -47.20
2*4Y -5.75 -0.25 -6.00 -6.18 -5.20 21.75 -7.75 23.50 -7.75
2*5Y -7.00 -0.50 7.10 7.44 -6.08 27.25 -10.00 34.00 -10.00 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y -1.75 -0.50 -1.45 -1.85 -1.61 8.50 -3.00 11.25 -3.00 IRS 2*10Y | -3.75 -0.50 -3.25 -4.25 -4.50 42.50 -9.50 6275 -9.50
3*5Y -3.00 -0.75 -2.55 -3.11 -2.50 14.00 -5.25 22.00 -5.25 KTB 2*10Y|  9.00 -1.20 10.20 8.60 11.00 63.50 430 82.90 430
4*5Y -1.25 -0.25 -1.10 -1.26 -0.89 6.00 -2.25 10.75 -2.25 UST 2*10Y| 1991 -1.20 21.11 23.71 25.67 79.07 -23.40 177.00 -23.40
5*7Y -0.25 0.00 -0.40 -0.79 -0.47 7.25 -1.75 14.75 -1.75
5410V | 325 0.0 275 1.94 219 1625 050 3075 050
7*10Y 3.50 0.00 3.15 273 2.66 9.50 1.75 16.75 1.75 IRS
10*12Y 2.00 0.00 2.05 2.50 2.50 450 2.00 7.75 -0.25 06M  [62.75 DD
10*15Y 1.50 0.00 1.55 2.46 2.85 6.75 1.50 13.00 -0.75 09M i
10*20Y -1.25 0.00 -1.20 -0.45 0.33 10.25 -1.50 27.50 -11.00 01Y  [56.75
1.5y |50
o2y 6m*9m -7.75
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y  [40.25/40.75 1.5y*2y -4.25
1Y 1.534 0.00 1.533 1.611 1.698 1.935 1.526 1.935 1.237 04Y 1.5y*5y -10.75
1.5Y 1.536 0.30 1.531 1.603 1.697 2113 1.522 2113 1.232 05Y
2y 1.527 0.70 1.515 1.593 1.691 2.230 1.501 2.230 1.225 07Y SPRD
3y 1.500 0.90 1484 1.564 1.668 2315 1.467 2315 1.200 10Y
4y 1.545 0.80 1.532 1.612 1.720 2.502 1512 2.502 1.232 12Y
5Y 1.527 0.20 1518 1.596 1.704 2.602 1.495 2.602 1217 15Y
7v 1.606 -0.20 1.599 1.671 1.783 2.728 1577 2.728 1.270 20Y
10Y 1617 -0.50 1611 1.693 1.815 2.815 1.587 2.815 1.355 2y 66.5/66
20Y 1.660 -0.70 1.661 1736 1.848 2792 1.637 2.817 1430 BRS
PEEEW Lv. Y| Fﬁ @ Lv. Y| Al o |
91d CD 1.80 0.00 KTB 110.37 0.16 110.40 110.45 110.37 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 175 -1.00 | kB | 131.06 0.20 131.10 131.39 131.00 Hepeig 103 A 34 69 112 84 115 103 59
2 9 | 57,175 %< | 44731 12,444 32,116 28,080 39,344 37,388 18,593
Tenor | Lv. | Ml | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3VMin
1Y 3.10 -0.50 416 423 499 7.85 -9.65 9.00 -17.75 ;l M 22|, 20l 2xIME ojofjol A =3
1.5Y -3.85 -0.80 -2.48 -1.44 0.21 3.70 -12.55 3.70 -19.10
2y -7.20 -1.20 -5.25 -4.74 -3.39 -0.25 -15.70 -0.25 -25.15 IRS, ® 77t B2
3Y -8.50 -1.15 -6.70 -6.21 -4.68 2.55 -13.50 475 -19.50
4y -14.75 -1.55 -12.91 -12.78 -11.48 -4.50 -25.00 2.00 -30.35
5Y 14.20 120 1267 2.53 075 320 27.25 455 27.25 CRS, &71 2t t21.
7v -22.35 -0.80 -21.17 -20.82 -19.15 -7.85 -35.15 -4.70 -37.65
10Y -19.95 -0.50 -19.20 -20.26 -19.61 -7.50 -37.50 -7.50 -38.70
20Y -25.50 -0.30 -25.42 -25.04 -22.60 175 -29.60 175 -48.50




