IPS Daily Morning Brief
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7t 715 2019-08-22
RS~
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.3800 -1.50 1.3840 14125 1.5859 19125 1.3750 19125 1.2875 -74,75 3.75 1Y oA4950 2.00 14550 0.3900 1%2Y -22Aoo 0.00
oM 1.3050 -1.50 1.3045 1.3454 1.5204 19125 1.2925 19125 1.2500 -77.00 525 1.5Y 0.3950 2.00 1.3950 1.0400 2*3Y -7.50 0.00
1Y 1.2425 -1.75 1.2385 1.2898 14678 1.9200 1.2225 1.9200 1.2200 -83.50 6.00 2Y 0.2750 2.00 1.3750 1.0900 2*5Y -10.00 0.00
1.5Y 1.1650 -3.25 1.1595 12170 1.4007 2.0250 1.1350 2.0250 1.1350 -85.75 6.25 3y 0.2000 2.00 1.4600 0.0450 3*4Y -0.50 0.00
2y 1.1100 -4.00 1.1005 1.1604 1.3488 2.1150 1.0700 2.1150 1.0700 -84.25 6.50 4y 0.1950 2.00 1.5300 0.0350 3*5Y -2.50 0.00
3y 1.0575 -4.25 1.0470 1.1153 1.3058 2.2225 1.0150 2.2225 1.0150 -85.00 7.00 5Y 0.1750 2.00 1.5950 0.0150 4*5Y -2.00 0.00
4y 1.0375 -450 1.0235 1.0931 1.2871 2.2900 0.9875 2.2950 0.9875 -76.75 7.50 7v 0.2500 2.00 1.7400 0.0750 5*7Y 7.50 0.00
5Y 1.0250 -5.00 1.0135 1.0836 1.2758 2.3350 0.9775 2.3400 0.9775 -61.50 7.00 10Y 0.4250 1.50 1.9250 0.2550 5*10Y 25.00 -0.50
7v 1.0175 -5.50 1.0080 1.0808 12723 2.3825 0.9725 2.3950 0.9725
10Y 1.0400 -5.50 1.0290 1.1060 1.3025 24475 0.9925 2.4850 0.9925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0600 -5.50 1.0490 1.1251 1.3231 2.4875 1.0125 2.5225 1.0125 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.0400 -5.50 1.0290 11116 1.3155 2.5075 0.9925 2.5400 0.9925 2y 1.6223 0.0449 1.5774 1.5082 1.5493 29773 14885 29773 0.5400
20Y 0.9625 -5.50 0.9505 1.0533 1.2765 2.5300 0.9125 2.5925 0.9125 10Y 16165 0.0255 15910 1.5546 1.6105 3.2382 15278 3.2382 1.3600
6*9M -7.50 0.00 -7.95 -6.71 -6.55 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F H
9*12M -6.25 -0.25 -6.60 -5.56 -5.27 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 -2.25 -13.80 -12.94 -11.90 20.50 -15.25 23.00 -15.25 2y 49.23 6.99 4224 41.12 46.03 103.03 17.94 103.03 -130.00
2*3Y -5.25 -0.25 -5.35 -4.51 -4.30 10.75 -5.50 13.25 -5.50 10Y 38.65 7.55 31.10 35.46 42.85 98.82 8.95 98.82 -41.20
2*4Y -7.25 -0.50 -7.70 -6.73 -6.16 18.25 -8.25 23.50 -8.25
2*5Y -8.50 -1.00 -8.70 -7.68 -7.30 23.25 -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 -2.35 -2.21 -1.86 7.50 -3.25 11.25 -3.25 IRS 2*10Y | -7.00 -1.50 -5.50 -7.50 -8.00 35.75 -9.50 6275 -9.50
3*5Y -3.25 -0.75 -3.35 -3.16 -3.00 12.50 -5.25 22.00 -5.25 KTB 2*10Y|  10.00 -2.50 12.50 10.30 9.30 63.50 430 82.90 430
4*5Y -1.25 -0.50 -1.00 -0.95 -1.13 5.25 -2.25 10.75 -2.25 UST 2*10Y| -0.58 -1.94 1.36 464 6.12 5443 -23.40 177.00 -23.40
5*7Y -0.75 -0.50 -0.55 -0.29 -0.35 6.25 -1.75 14.75 -1.75
5+10Y 1.50 -0.50 1.5 224 268 14.00 050 3075 050
7*10Y 2.25 0.00 2.10 2.53 3.03 7.75 1.75 16.75 175 IRS
10*12Y 2.00 0.00 2.00 191 2.05 450 1.50 7.00 -0.25 06M oDD
10*15Y 0.00 0.00 0.00 0.56 1.30 6.75 -0.25 12.50 -0.75 09M Tenor
10*20Y -7.75 0.00 -7.85 -5.28 -2.61 10.25 -8.00 24.25 -11.00 01Y  [2475/245/ 2425
1.5Y
BOND 02y 2*5y -08
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [7/75 15%y -12.75
1Y 1.137 -1.00 1.144 1.228 1410 1.918 1.137 1.935 1.137 04y |05¥ 04Y 4%5y  -01
1.5Y 1.136 -2.10 1.135 1214 1.405 2.113 1.122 2.113 1.122 05Y [6/45/475
2y 1.130 -2.50 1.113 1.196 1.389 2212 1.089 2.230 1.089 07Y SPRD
3y 1.125 -4.20 0.915 1.138 1.346 2.308 0.092 2315 0.092 10Y
4y 1.180 -4.00 1.161 1.225 1.408 2.486 1.127 2.502 1.127 12Y
5Y 1.180 -4.00 1.159 1.224 1.399 2.592 1.122 2.602 1.122 15Y
7Y 1.221 -4.50 1.203 1.274 1.465 2.711 1.163 2.728 1.163 20Y
10Y 1.230 -5.00 1212 1.285 1479 2.815 1.170 2.815 1.170
20Y 1.240 -2.70 1.204 1.273 1.496 2.790 1.146 2.792 1.146 BRS
PEEEW Lv. Y| Lv. Y| Al o |
91d CD 1.49 0.00 KTB 111.32 0.14 111.16 111.32 111.16 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 151 0.00 | LkTB | 13535 0.62 13470 | 13535 | 134.67 Hefsg 13 28 85 80 76 83 0 70
2 9 | 35,325 94 ¢ | 6105 29,220 24,825 26,513 36,835 0,000 15,975
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 10.55 -0.75 9.45 6.19 5.75 11.30 -9.65 11.30 -17.75 IR 22|, MY AN TE2 A|ZSf O St &0 MAHE B doloz 27| Blat
1.5Y 2.90 -1.15 2.45 0.31 -0.45 4.05 -10.60 4.05 -19.10
2y -2.00 -1.50 -1.21 -3.52 -3.99 -0.25 -13.75 -0.25 -25.15 RS, ® 77t 22| 8} AL Zae
o W o | mo | e e [ em | wods 35 68 9540 d S0l yiiHoR SNVt He 28u 28
5Y -15.50 -1.00 -14.59 -14.02 -12.36 -3.20 -27.25 -1.50 -27.25
7v -20.35 -1.00 -19.48 -19.37 -19.26 -7.85 -34.75 -7.50 -37.65
10y -19.00 -0.50 -18.34 -17.87 -17.64 -7.50 -37.50 -7.50 -38.70 CRS, ® 2t 22| 4%
20Y -27.75 -2.80 -25.35 -21.99 -21.92 175 -29.60 175 -48.50




