37t 7154

2019-09-09

IPS Daily Morning Brief

2019-09-10

wS |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 14475 0.00 1.4300 1.4023 1.5234 1.9125 1.3750 1.9125 1.2875
M 1.3925 -0.50 1.3750 1.3340 1.4565 1.9125 1.2925 1.9125 1.2500
1Y 1.3525 -0.75 1.3355 1.2809 14038 1.9200 1.2225 1.9200 1.2200
1.5Y 1.2900 -0.75 1.2725 1.2055 1.3355 2.0250 1.1350 2.0250 1.1350
2Y 1.2300 -1.00 1.2155 1.1466 1.2805 2.1150 1.0700 2.1150 1.0700
3Y 1.1925 -1.00 1.1780 1.1000 1.2383 2.2225 1.0150 2.2225 1.0150
4Y 1.1750 -1.25 1.1620 1.0805 1.2201 2.2900 0.9875 2.2950 0.9875
5Y 1.1600 -1.25 1.1470 1.0676 1.2088 2.3350 0.9775 2.3400 0.9775
7Y 1.1525 -1.25 1.1390 1.0611 1.2054 2.3825 0.9725 2.3950 0.9725
10Y 1.1775 -1.25 1.1640 1.0835 1.2349 24475 0.9925 24850 0.9925
12Y 1.1975 -1.25 1.1840 1.1035 1.2546 24875 1.0125 2.5225 1.0125
15Y 1.1850 -1.25 1.1685 1.0850 1.2440 2.5075 0.9925 2.5400 0.9925
20Y 1.1100 -1.25 1.0935 1.0093 1.1957 2.5300 0.9125 2.5650 0.9125
6*9M -5.50 -0.50 -5.50 -6.83 -6.69 8.50 -9.00 12.50 -9.00
9*12M -4.00 -0.25 -3.95 -5.31 -5.27 8.00 -7.00 10.50 -7.00
1*2Y -12.25 -0.25 -12.00 -1343 -12.33 20.50 -15.50 23.00 -15.50
2*3Y -3.75 0.00 -3.75 -4.66 -4.23 10.75 -5.50 13.25 -5.50
2*4Y -5.50 -0.25 -5.35 -6.61 -6.05 18.25 -8.25 23.50 -8.25
2*5Y -7.00 -0.25 -6.85 -7.90 -7.17 23.25 -10.00 34.00 -10.00
3*4Y -1.75 -0.25 -1.60 -1.95 -1.82 7.50 -3.25 11.25 -3.25
3*5Y -3.25 -0.25 -3.10 -3.24 -2.94 12.50 -5.25 22.00 -5.25
4*5Y -1.50 0.00 -1.50 -1.29 -1.13 5.25 -2.25 10.75 -2.25
5*7Y -0.75 0.00 -0.80 -0.65 -0.34 6.25 -175 14.75 -1.75
5*10Y 175 0.00 170 1.59 2.61 14.00 0.50 30.75 0.50
7*10Y 2.50 0.00 2.50 2.24 295 7.75 175 16.75 1.75
10*12Y 2.00 0.00 2.00 2.00 197 4.50 150 7.00 -0.25
10*15Y 0.75 0.00 045 0.15 0.91 6.75 -0.25 12.50 -0.75
10*20Y -6.75 0.00 -7.05 -743 -3.92 10.25 -8.00 24.25 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.269 -0.50 1.254 1.188 1335 1918 1136 1.935 1136
1.5Y 1.296 -0.70 1.282 1.196 1.336 2113 1122 2113 1.122
2Y 1.275 -1.20 1.268 1.185 1.323 2212 1.089 2.230 1.089
3Y 1.235 -3.50 1.240 1121 1.282 2.308 0.092 2315 0.092
4Y 1.302 -2.60 1.301 1.219 1.344 2486 1.127 2.502 1.127
5Y 1.302 -2.80 1.304 1.218 1.339 2.592 1122 2.602 1.122
7Y 1.339 -2.60 1.337 1.255 1.396 2711 1.163 2.728 1.163
10Y 1355 -2.50 1351 1.265 1.409 2.815 1170 2.815 1.170
20Y 1.325 -3.20 1.330 1.258 1416 2.790 1.146 2.792 1.146
Lv. HYy| Lv. | Al a |
91d CD 1.54 0.00 KTB 110.90 0.06 110.87 110.94 110.86
[ cALL 1.55 3.00 | ktB | 133.86 0.27 13373 133.98 13371
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 835 -0.25 811 9.26 6.87 12.25 -9.65 12.25 -17.75
1.5Y -0.60 -0.05 -0.93 0.99 -0.09 4.05 -10.60 4.05 -19.10
2Y -4.50 0.20 -5.27 -3.83 -4.26 -0.25 -1275 -0.25 -25.15
3Y -4.25 2.50 -6.20 -2.06 -4.34 92.30 -12.20 92.30 -19.50
4y -12.70 135 -13.86 -13.80 -1241 -4.50 -21.70 -1.25 -30.35
5Y -14.20 1.55 -15.68 -15.06 -12.97 -3.20 -27.25 -2.25 -27.25
7Y -18.65 135 -19.76 -19.39 -19.08 -7.85 -34.75 -7.50 -37.65
10Y -17.75 1.25 -18.70 -18.18 -17.42 -7.50 -37.50 -7.50 -38.70
20Y -21.50 1.95 -23.63 -24.85 -22.00 175 -29.50 175 -48.50

HedH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-78,25 0.75 1Y 05700 0.00 1.4550 0.3900 1*2Y —26ASO -2.00
-85.00 -0.25 1.5Y 0.4400 -1.00 1.3950 1.0400 2*3Y -10.00 0.00
-92.50 -1.00 2Y 0.3050 -2.00 1.3750 1.0900 2*5Y -14.00 0.00
-98.75 -1.00 3Y 0.2050 -2.00 1.4100 0.0450 3*4Y -2.00 0.00
-99.00 -0.75 4y 0.1850 -2.00 1.4600 0.0350 3*5Y -4.00 0.00
-99.50 -0.75 5Y 0.1650 -2.00 1.5300 0.0150 4*5Y -2.00 0.00
-92.25 -1.25 7Y 0.2300 -2.50 1.6500 0.0750 5*7Y 6.50 -0.50
-77.25 -1.25 10Y 0.4050 -2.50 1.8450 0.2550 5*10Y 24.00 -0.50
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 1.5969 0.0566 1.5403 1.5281 1.4319 2.9773 14319 29773 0.5400
10Y 1.6456 0.0896 1.5560 1.5653 1.4690 3.2382 1.4607 3.2382 1.3600
U.S. TREASURY - KTB (o= AYY 7|&E HUH
Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
2y 3219 6.86 2533 2511 17.69 103.03 17.69 103.03 -117.20
10Y 29.06 1146 17.60 20.03 13.40 98.82 8.95 98.82 -29.70
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y -5.25 -0.25 -5.00 -5.50 -5.00 35.75 -9.50 62.75 -9.50
KTB 2*10Y 8.00 -1.30 9.30 8.80 8.00 63.50 4.10 82.90 4.10
UST 2*10Y 4.87 3.30 1.57 3.72 371 54.43 -23.40 177.00 -23.40
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