IPS Daily Morning Brief

2019-10-11
57t 71EY 2019-10-10
mws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 14550 -0.50 14550 14654 14397 1.9125 1.3750 1.9125 1.2875 -73,00 -3.25 1y 0A6050 -3.00 14550 0.3900 1%2Y -1950 -1.50
oM 1.3850 0.00 13795 14028 1.3767 1.9125 1.2925 1.9125 1.2500 -77.75 -4.00 1.5Y 0.4900 -4.00 1.3950 1.0400 2*3Y -7.00 0.00
1y 13350 0.25 1.3265 1.3588 1.3290 1.9200 1.2225 1.9200 1.2200 -81.00 -4.75 2y 0.4100 -4.50 1.3750 1.0900 2*5Y -14.00 -0.50
1.5Y 1.2675 0.00 1.2580 1.3026 1.2651 1.9775 1.1350 2.0250 1.1350 -85.00 -5.25 3y 0.3400 -4.50 1.4100 0.0450 3*4Y -3.50 0.00
2y 1.2200 0.25 1.2060 1.2558 1.2125 2.0600 1.0700 2.1150 1.0700 -87.25 -5.50 4y 0.3050 -4.50 1.4600 0.0350 3*5Y -7.00 -0.50
3y 1.1900 0.75 1.1710 1.2265 1.1748 21675 1.0150 22225 1.0150 -90.00 -6.25 5Y 0.2700 -5.00 15300 0.0150 4*5Y -3.50 -0.50
4y 11775 1.00 11565 1.2139 1.1582 2.2350 0.9875 2.2950 0.9875 -82.75 -6.25 7Y 0.3350 -4.50 15750 0.0750 5+7Y 6.50 0.50
5Y 1.1700 1.25 1.1460 1.2029 1.1472 2.2800 0.9775 2.3400 0.9775 -68.75 -6.25 10Y 0.5000 -4.50 1.7800 0.2550 5+10Y 23.00 0.50
7Y 1.1625 175 1.1345 1.1946 1.1417 23375 0.9725 2.3950 0.9725
10y 11875 175 1.1595 1.2209 1.1684 24125 0.9925 24850 0.9925 U.S. TREASURY (3= ALY 7|F M)
12Y 1.2000 175 1.1720 1.2353 1.1860 24525 1.0125 25225 1.0125 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.1900 175 1.1620 1.2258 1.1737 24775 0.9925 2.5400 0.9925 2y 1.5403 0.0767 1.4636 1.4235 1.4597 29773 1.3841 29773 0.5400
20Y 1.1125 175 1.0845 1.1485 1.1071 2.5125 0.9125 2.5600 0.9125 10Y 1.6725 0.0862 1.5863 15333 1.5632 3.2382 1.4607 3.2382 1.3600
6*9M -7.00 0.50 -7.55 -6.26 -6.30 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (33 ¥ 7|F MYl
9*12M -5.00 0.25 -5.30 -4.40 -4.77 6.50 -7.00 10.50 -7.00 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y -11.50 0.00 -12.05 -10.30 -11.65 20.25 -15.50 23.00 -15.50 2y 2533 6.47 18.86 14.85 20.57 103.03 7.91 103.03 -117.20
273Y -3.00 0.50 -3.50 293 376 10.75 -5.50 13.25 -5.50 10Y 21.25 482 16.43 1113 16.82 98.82 3.89 98.82 -29.70
2*4Y -4.25 0.75 495 419 -5.43 17.75 -8.25 22.50 -8.25
2*5Y -5.00 1.00 -6.00 -5.29 -6.53 22.75 -10.00 33.25 -10.00 Lv. HYH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y -1.25 0.25 -145 -1.26 -167 7.25 -3.25 11.25 -3.25 IRS 2*10Y | -3.25 150 -4.75 475 -5.00 35.50 -9.50 62.25 -9.50
3*5Y -2.00 0.50 -2.50 236 277 12.50 -5.25 22.00 -5.25 KTB 2*10Y| 17.30 2.60 14.70 14.70 14.10 61.50 410 79.50 410
4*5Y 075 0.25 -1.05 -1.10 -1.10 525 -2.25 10.75 -2.25 UST 2+10Y| 13.22 0.95 1227 10.98 1035 4934 -23.40 177.00 -23.40
5+7Y 075 0.50 -1.15 -0.82 -0.55 6.25 -175 14.75 -175
5+10¥ L75 050 135 180 212 14.00 050 3025 050
7*10Y 2.50 0.00 2.50 263 2,67 7.75 175 15.50 175 IRS
10*12Y 125 0.00 1.25 1.44 176 4.00 1.25 6.75 -0.25 06M 4575 GEE
10*15Y 0.25 0.00 0.25 049 0.53 6.75 -0.25 1175 -0.75 09M Tenor
10%20Y -7.50 0.00 -7.50 -7.24 -6.13 10.25 -8.00 17.50 -11.00 01y 3325
1.5Y
BOND 02y 6*12m -12.5
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1.295 0.80 1.283 1314 1.264 1918 1136 1.935 1136 04y
1.5Y 1302 140 1.281 1337 1.274 2,049 1122 2113 1122 05Y |13.75/16.75
2y 1.287 1.20 1.264 1321 1.261 2.157 1.089 2.230 1.089 07Y SPRD
3y 1275 150 1.248 1.295 1.224 2.249 0.092 2315 0.092 10y |145/1475
4y 1347 2.50 1312 1.376 1.298 2424 1127 2.502 1.127 12Y
5Y 1340 3.50 1.296 1.359 1.291 2,527 1122 2,602 1122 15Y
7Y 1432 3.50 1388 1434 1348 2,656 1.163 2728 1163 20Y
10y 1460 3.80 1414 1454 1363 2.765 1170 2815 1170 2y CCS 42
20Y 1457 4.00 1.409 1425 1.344 2.770 1.146 2792 1.146 crs |3yccs 34
1¥2y CCS -20.5
Lv. HYy| Lv. HYd| Al i |
91d €D 155 0.00 KTB 11089 | -0.06 111.02 | 111.06 | 110.88 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.52 3.00 | kB | 13278 -0.42 13347 | 13357 | 13271 Hepsg 74 A 74 0 73 79 104 0 108
2 o | 21,610 o2l | 21610 0,000 33,445 22,665 33,670 0,000 45,475
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 4.00 -0.55 4.33 451 6.47 12.25 -9.65 12.25 -17.75 AR 22|, Eh BEHN AE QM HrHSIH 22| AL Ot
1.5Y -345 -140 228 -348 -0.87 4.05 -10.60 4.05 -19.10
2y -6.70 -0.95 -5.82 -6.55 -4.83 -0.25 -12.75 -0.25 -25.15 ~
3y -8.50 -0.75 -7.68 -6.88 -492 92.30 -12.20 92.30 -19.50 ISSX Elii,u?mﬂl:;ial i’{g N o RHEE O
2y 1695 150 1553 16,24 14.02 450 2095 145 3035 I& oy 2E ol ol HRSOE HUHOE o
5Y -17.00 -2.25 -14.98 -15.57 -14.35 -3.20 -26.75 -2.25 -27.25
7Y -26.95 175 2531 2397 -20.66 7.85 -34.75 7.50 -37.65 CRS, ® 72+ 32| 38
10Y -27.25 -2.05 -2547 -2331 -19.47 -7.50 -36.70 -7.50 -38.70
20Y -34.45 -2.25 -32.49 -27.69 -23.74 175 -34.45 175 -48.50




