IPS Daily Morning Brief

2019-07-02
=71 7|17 2019-07-01
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.6950 0.00 1.6995 1.7083 17871 19125 1.6850 19125 1.2875 -70,50 525 1Y 0A8850 5.50 14750 0.7450 1%2Y -12Aoo -1.50
oM 1.6400 0.25 1.6370 1.6429 1.7487 1.9125 1.6025 1.9125 1.2500 -69.50 4.50 1.5Y 0.8400 5.00 1.5250 1.1400 2*3Y -8.00 0.00
1Y 1.5900 0.25 1.5870 1.5905 1.7135 1.9200 1.5325 1.9200 1.2200 -72.00 3.25 2Y 0.7650 4.00 1.5650 1.1700 2*5Y -9.50 0.00
1.5Y 1.5350 0.50 1.5285 1.5246 1.6628 2.0250 1.4500 2.0250 1.1900 -76.50 3.00 3Y 0.6850 4.00 1.6550 0.5450 3*aY -0.50 0.00
2y 14850 0.75 14780 14785 1.6198 2.1150 1.3975 2.1150 1.1675 -75.00 3.00 4y 0.6800 4.00 1.7200 0.5500 3*5Y -1.50 0.00
3y 14500 1.00 14365 14333 1.5820 22225 1.3475 22225 1.1550 -75.25 3.00 5Y 0.6700 4.00 1.7800 0.5550 4*5Y -1.00 0.00
4y 14300 1.00 14175 14155 1.5664 2.2900 1.3275 2.2950 1.1575 -70.00 2.50 7Y 0.7150 3.50 1.8950 0.6200 5*7Y 450 -0.50
5Y 14225 1.00 1.4080 1.4030 1.5570 2.3350 1.3150 2.3400 1.1575 -56.00 2.50 10Y 0.8850 3.50 2.0500 0.7900 5*10Y 21.50 -0.50
7v 14150 1.00 14015 13971 1.5524 2.3950 1.3100 2.3950 1.1675
10Y 1.4450 1.00 1.4320 1.4273 1.5807 2.4850 1.3450 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.4650 1.00 1.4520 1.4493 1.6052 2.5225 1.3650 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 14600 1.00 14475 14454 1.6079 2.5400 1.3600 2.5400 1.2150 2y 1.7852 0.0323 1.7529 1.7405 1.7642 29773 1.7359 29773 0.4800
20Y 1.4300 1.00 14195 14173 1.5826 2.5600 1.3350 2.6500 1.2150 10Y 2.0267 0.0206 2.0061 20133 2.0487 3.2382 1.9877 3.2382 1.3600
6*9M -5.50 0.25 -6.25 -6.54 -3.85 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -5.00 0.00 -5.00 -5.24 -3.52 8.00 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -10.50 0.50 -10.90 -11.20 -9.37 23.00 -13.50 23.00 -13.50 2y 25.72 213 23.59 20.55 2392 103.03 -12.50 103.03 -130.00
2*3Y -3.50 0.25 -4.15 -4.53 -3.78 12.50 -5.00 13.25 -5.00 10Y 4147 0.36 41.11 39.13 44.67 98.82 4.82 98.82 -47.20
2*4Y -5.50 0.25 -6.05 -6.30 -5.33 20.50 -7.75 23.50 -7.75
2*5Y -6.25 025 -7.00 -7.55 -6.27 26.25 -10.00 34,00 -10.00 | SPRD T2 HH| T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
3*4Y -2.00 0.00 -1.90 -1.78 -1.56 8.25 -3.00 11.25 -3.00 IRS 2*10Y | -4.00 0.25 -4.25 -4.75 -5.25 4225 -9.50 6275 -9.50
3*5Y -2.75 0.00 -2.85 -3.03 -2.50 14.00 -5.25 22.00 -5.25 KTB 2*10Y| 840 0.60 7.80 8.70 7.70 63.50 430 82.90 430
4*5Y -0.75 0.00 -0.95 -1.25 -0.94 6.00 -2.25 10.75 -2.25 UST 2*10Y| 24.15 -1.17 25.32 27.28 28.45 79.07 -23.40 177.00 -23.40
5*7Y -0.75 0.00 -0.65 -0.59 -0.47 6.75 -1.75 14.75 -1.75
5410V | 225 0.0 240 243 236 1625 050 3075 050
7*10Y 3.00 0.00 3.05 3.01 2.83 9.50 1.75 16.75 1.75 IRS
10*12Y 2.00 0.00 2.00 2.20 2.45 450 2.00 7.75 -0.25 06M oDD
10*15Y 1.50 0.00 1.55 1.81 2.72 6.75 1.50 13.00 -0.75 09M i
10*20Y -1.50 0.00 -1.25 -1.00 0.19 10.25 -1.50 27.50 -11.00 01Y  [58.5/59
1.5Y
02y
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y  [45.75/45.5/44
1Y 1.542 0.00 1.545 1.554 1.666 1.935 1.509 1.935 1.237 04Y
1.5Y 1.546 0.20 1.547 1.549 1.665 2113 1.504 2113 1.232 05Y
2y 1.528 1.10 1.525 1.528 1.658 2.219 1477 2.230 1.225 07y SPRD
3y 1482 1.70 1481 1.493 1.631 2315 1422 2315 1.200 10Y
4y 1.540 1.80 1.535 1.541 1.683 2.502 1470 2.502 1.232 12Y
5Y 1.527 2.20 1.519 1.527 1.668 2.592 1452 2.602 1217 15Y
7v 1.600 1.90 1.593 1.602 1.746 2719 1.536 2.728 1.270 20Y
10Y 1612 1.70 1.606 1617 1.774 2.815 1.550 2.815 1.355 2y 745
20Y 1.645 1.80 1.635 1.658 1.807 2792 1.585 2.817 1430 cRs |3y 68
™ el Lv. | A jn |
91d CD 1.78 0.00 KTB 110.33 -0.07 110.34 110.42 110.31 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 175 -8.00 [ kB | 131.11 -0.14 131.03 131.40 131.01 EEEES 54 -98 152 135 120 100 34 137
2 9 | 16,195 A Y | -39,776 55,971 47,960 31,554 32,342 10,964 46,825
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 4.80 0.25 422 3.64 479 7.85 -9.65 9.00 -17.75 IOk 22|, SA|0| WS AL
1.5Y -1.10 0.30 -1.87 242 -0.18 3.70 -12.55 3.70 -19.10
2y -4.30 -0.35 -4.68 -4.99 -3.80 -0.25 -15.25 -0.25 -25.15 RS, U2 4= FHO Ustoz= M 77t FHB}
3Y -3.20 -0.70 -4.43 -5.94 -4.95 2.55 -13.50 475 -19.50
4y -11.00 -0.80 -11.73 -12.56 -11.67 -4.50 -25.00 2.00 -30.35
CRS, ™ 712t &5
5Y -1045 -1.20 -11.06 -12.38 -11.10 -3.20 -27.25 455 -27.25 '
7v -18.50 -0.90 -19.17 -20.52 -19.39 -7.85 -35.15 -4.70 -37.65
10Y -16.70 -0.70 -17.36 -18.96 -19.37 -7.50 -37.50 -7.50 -38.70
20Y -21.50 -0.80 -21.57 -24.04 -22.49 175 -29.60 175 -48.50




