IPS Daily Morning Brief

2019-07-08
=71 7|17 2019-07-05
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.6900 0.75 1.6890 1.7001 1.7758 1.9125 1.6825 1.9125 1.2875 -68,00 -0.75 1Y 0A8800 0.00 1.4750 0.7450 1+2Y -1250 0.50
9M 1.6150 0.25 1.6235 1.6310 17337 1.9125 1.6025 1.9125 1.2500 -65.75 -0.75 1.5Y 0.8300 0.50 1.5250 1.1100 2*3Y -7.50 1.00
1Y 1.5600 0.75 1.5665 1.5749 1.6964 1.9200 1.5325 1.9200 1.2200 -67.25 -0.50 2Y 0.7550 0.50 1.5650 1.1400 2*5Y -6.50 1.50
1.5Y 1.4875 1.25 1.4990 1.5076 1.6443 2.0250 1.4500 2.0250 1.1900 -70.25 0.25 3Y 0.6800 1.50 1.6550 0.5450 3*4Y 0.50 0.50
2Y 1.4275 1.00 1.4435 1.4585 1.6007 2.1150 1.3975 2.1150 1.1675 -67.75 0.50 4y 0.6850 2.00 1.7200 0.5500 3*5Y 1.00 0.50
3Y 1.3825 1.25 1.4000 14135 1.5627 22225 1.3475 22225 1.1550 -65.50 0.50 5Y 0.6900 2.00 1.7800 0.5550 4*5Y 0.50 0.00
4y 1.3625 1.50 1.3790 1.3959 1.5469 2.2900 1.3275 2.2950 1.1575 -62.25 0.50 7Y 0.7200 2.00 1.8950 0.6200 5*7Y 3.00 0.00
5Y 1.3450 1.50 1.3635 1.3834 1.5370 2.3350 1.3150 2.3400 1.1575 -49.50 0.50 10Y 0.8800 2.00 2.0500 0.7900 5*10Y 19.00 0.00
7Y 1.3425 1.50 1.3605 13794 1.5325 2.3950 1.3100 2.3950 1.1675
10Y 1.3750 1.50 1.3925 14113 15612 2.4850 1.3450 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3950 1.50 1.4125 1.4319 1.5855 2.5225 1.3650 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3900 1.50 1.4075 14275 1.5877 2.5400 1.3600 2.5400 1.2150 2Y 1.8633 0.1057 1.7576 1.7576 1.7573 29773 1.7359 29773 0.4800
20Y 1.3600 1.50 1.3775 1.3993 1.5623 2.5600 1.3350 2.6500 1.2150 10Y 2.0367 0.0866 1.9501 1.9501 1.9750 3.2382 1.9501 3.2382 1.3600
6*9M -7.50 -0.50 -6.55 -6.91 -4.21 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -5.50 0.50 -5.70 -5.61 -373 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 -13.25 0.25 -12.30 -11.64 -9.57 23.00 -13.50 23.00 -13.50 2y 40.13 10.57 29.56 28.06 25.03 103.03 -1.14 103.03 -130.00
2*3Y -4.50 0.25 -4.35 -4.50 -3.80 12.50 -5.00 13.25 -5.00 10Y 49.97 6.96 43.01 4281 39.30 98.82 6.99 98.82 -47.20
2*4Y -6.50 0.50 -6.45 -6.26 -5.38 20.50 -7.75 23.50 -7.75
2*5Y -8.25 0.50 -8.00 -7.51 -6.37 26.25 -10.00 34.00 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -2.00 0.25 -2.10 -1.76 -1.58 8.25 -3.00 11.25 -3.00 IRS 2*10Y | -5.25 0.50 -5.75 -5.50 -5.00 4225 -9.50 6275 -9.50
3*5Y -3.75 0.25 -3.65 -3.01 -2.56 14.00 -5.25 22.00 -5.25 KTB 2*10Y|  7.50 1.70 5.80 450 7.50 63.50 430 82.90 430
4*5Y -1.75 0.00 -1.55 -1.25 -0.98 6.00 -2.25 10.75 -225 UST 2*10Y| 17.34 -1.91 19.25 19.25 2177 73.81 -23.40 177.00 -23.40
5*7Y -0.25 0.00 -0.30 -0.40 -0.46 6.75 -1.75 14.75 -1.75
5410Y | 300 0.0 290 279 242 16.00 050 3075 050
7*10Y 3.25 0.00 3.20 3.19 2.88 9.25 1.75 16.75 175 IRS
10*12Y 2.00 0.00 2.00 2.06 243 450 2.00 7.75 -0.25 06M [68.5 oD
10*15Y 1.50 0.00 1.50 1.63 2.65 6.75 1.50 13.00 -0.75 09M i
10*20Y -1.50 0.00 -1.50 -1.20 0.11 10.25 -1.50 27.50 -11.00 01Y [5475/5525/56
1.5Y
BOND 02y |41 1%2Y -14
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [36/3825 2%3Y -475
1Y 1.480 -0.70 1.509 1533 1.648 1.935 1.480 1.935 1.237 04y 3375 2*4Y  -6.75
1.5Y 1487 -1.00 1514 1.533 1.648 2.113 1487 2.113 1.232 05Y 2*5Y -85
2y 1462 0.00 1487 1.510 1.640 2219 1462 2.230 1.225 07Y SPRD [5*10Y 03
3y 1421 0.90 1.441 1.470 1612 2.315 1412 2.315 1.200 10Y [37.25 7510 3.25
4y 1470 0.80 1.493 1.520 1.663 2.502 1462 2.502 1.232 12Y
5Y 1.450 1.00 1474 1.504 1.648 2.592 1.440 2.602 1217 15Y
7Y 1.524 1.40 1.544 1.581 1.726 2.719 1.510 2.728 1.270 20Y
10Y 1.537 1.70 1.555 1.593 1.752 2.815 1.520 2.815 1.355 1*5Y CCS  -0.5
20Y 1.567 1.00 1.588 1.633 1.786 2792 1.557 2.817 1.430 BRS
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.78 0.00 KTB 110.54 -0.04 110.57 110.65 110.53 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 173 0.00 | ktB | 131.92 -0.18 132.07 | 13227 | 131.88 Hepsg 102 A 7 95 101 % 54 152 135
2 9 | 35914 A< -176 36,090 37,060 40,625 16,195 55,971 47,960
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 8.00 145 5.79 423 485 8.00 -9.65 9.00 -17.75 IR 22, 9 108 FME 0= Yoz 22| AL
1.5Y 0.05 2.25 -1.54 -2.50 -0.35 3.70 -12.55 3.70 -19.10
2y -3.45 1.00 -437 -5.15 -3.95 -0.25 -15.20 -0.25 -25.15 IRS, H120| QEE|BA S22 HEIL} 22| AL 02, HE AEZY
3Y -3.85 0.35 -4.06 -5.62 -4.90 2.55 -13.50 475 -19.50
4y -10.75 0.70 -11.42 -1242 -11.65 -4.50 -25.00 2.00 -30.35 b
5Y 10,50 0.50 .07 2.1 110 320 27.25 455 27.25 CRS, 1.5Y 01 720l M Z2| &5
7Y -18.15 0.10 -18.33 -20.18 -19.33 -7.85 -35.15 -4.70 -37.65
10Y -16.20 -0.20 -16.21 -18.17 -19.10 -7.50 -37.50 -7.50 -38.70
20Y -20.70 0.50 -21.07 -23.34 -22.38 1.75 -29.60 1.75 -48.50




