IPS Daily Morning Brief
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57t 71EY 2019-10-24
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.3975 3.50 1.3695 1.4295 1.4246 1.9125 1.3575 1.9125 1.2875 -65,75 -3.25 1y 0A7050 0.50 1.4550 0.3900 1%2Y -16Aoo 0.00
oM 1.3825 3.50 1.3565 13791 1.3655 1.9125 1.2925 1.9125 1.2500 -72.00 -3.00 1.5Y 0.6150 0.50 1.3950 1.0650 2*3Y -1.50 1.50
1y 1.3625 375 1.3365 13411 1.3200 1.9200 1.2225 1.9200 1.2200 -75.75 -2.50 2y 0.5450 0.50 1.3750 1.1200 2*5Y -2.50 0.50
1.5V 1.3350 3.50 1.3155 1.2924 1.2594 1.9775 1.1350 2.0250 1.1350 -76.25 0.25 3y 0.5300 2.00 14100 0.0450 3*aY -0.50 -0.50
2Y 1.3025 3.00 1.2890 1.2521 1.2090 2.0450 1.0700 21150 1.0700 -77.00 0.50 4y 0.5250 1.50 1.4600 0.0350 3*5Y -1.00 -1.00
3y 1.2925 1.75 1.2905 1.2311 1.1746 2.1400 1.0150 22225 1.0150 -78.00 0.25 5Y 0.5200 1.00 1.5300 0.0150 4*5Y -0.50 -0.50
4y 1.2950 1.00 1.2990 1.2265 1.1605 2.2050 0.9875 2.2950 0.9875 -7175 0.00 7Y 0.5850 0.50 1.5750 0.0750 5*7Y 6.50 -0.50
5Y 1.3000 0.75 1.3060 1.2226 1.1508 22575 0.9775 2.3400 0.9775 -59.00 0.50 10Y 0.7500 0.50 1.7800 0.2550 5*10Y 23.00 -0.50
7Y 1.3025 0.50 1.3150 1.2185 1.1455 23125 0.9725 2.3950 0.9725
10Y 1.3400 0.00 1.3520 1.2474 1.1709 2.3850 0.9925 2.4850 0.9925 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.3525 -0.50 1.3685 1.2619 1.1878 2.4250 1.0125 25225 1.0125 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3450 -0.75 1.3615 1.2526 1.1748 24525 0.9925 2.5400 0.9925 2y 1.5712 -0.0038 1.5750 1.6026 1.6189 29773 1.3841 29773 0.5500
20Y 1.2750 -0.50 1.2875 1.1760 1.1010 24825 0.9125 2.5600 0.9125 10Y 1.7679 -0.0009 1.7688 1.7670 1.8047 3.2382 14607 3.2382 1.3600
6*9M -1.50 0.00 -1.30 -5.04 -5.90 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M -2.00 0.25 -2.00 -3.80 -4.55 5.75 -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 -6.00 -0.75 -4.75 -8.90 -11.10 17.50 -15.50 23.00 -15.50 2y 17.72 -2.58 20.30 24.26 23.19 103.03 791 103.03 -108.00
2*3Y -1.00 -1.25 0.15 -2.10 -3.44 10.50 -5.50 13.25 -5.50 10Y 13.09 041 12.68 12.00 13.57 98.82 3.89 98.82 -26.00
2*4Y -0.75 -2.00 1.00 -2.56 -4.85 17.75 -8.25 2175 -8.25
2*5Y -0.25 -2.25 1.70 -2.95 -5.82 2275 -10.00 28.25 -10.00 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 0.25 -0.75 0.85 -0.46 -141 7.25 -3.25 9.50 -3.25 IRS 2*10Y 3.75 -3.00 6.75 8.75 8.00 35.50 -9.50 57.75 -9.50
3*5Y 0.75 -1.00 155 -0.85 -2.38 12.50 -5.25 19.25 -5.25 KTB 2*10Y| 24.30 -2.70 27.00 2870 28.20 6150 410 75.70 410
4*5Y 0.50 -0.25 0.70 -0.39 -0.96 5.25 -2.25 9.75 -2.25 UST 2*10Y| 1967 0.29 19.38 16.44 18.58 44.62 -23.40 168.00 -23.40
5*7Y 0.25 -0.25 0.90 -041 -0.53 5.75 -1.75 14.25 -1.75
5410V | 400 -0.75 460 248 201 1275 050 2950 050
7*10Y 3.75 -0.50 3.70 2.89 2.54 7.50 175 15.50 175 IRS
10*12Y 1.25 -0.50 1.65 145 1.68 4.00 1.25 6.75 -0.25 06M oDD
10*15Y 0.50 -0.75 0.95 0.52 0.39 6.75 -0.25 11.25 -0.75 09M Tenor
10*20Y -6.50 -0.50 -6.45 -7.14 -6.99 10.25 -8.00 16.75 -11.00 o1y
1.5Y
BOND 02y [315/30.5/30/315 6*7y 025
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y 275/ 2775 9*12y 3.5
1y 1.346 1.50 1.324 1.307 1.260 1.918 1.136 1.935 1.136 04Y 57y 0.5
1.5V 1.392 1.60 1372 1.327 1.275 2.049 1122 2113 1122 05y [3125/31 6*9m -175/-15
2y 1.394 220 1.375 1318 1.263 2140 1.089 2230 1.089 07Y SPRD
3y 1.397 1.70 1.387 1311 1.230 2225 0.092 2315 0.092 10Y
4y 1493 1.40 1482 1391 1312 2412 1.127 2.502 1127 12Y
5Y 1497 1.00 1.490 1.384 1.305 2522 1122 2,602 1122 15Y
7Y 1.601 0.20 1.597 1.480 1.369 2646 1.163 2728 1.163 20Y
10Y 1.637 -0.50 1.637 1.512 1.387 2752 1.170 2.815 1.170
20Y 1.652 -0.80 1.643 1.502 1.369 2732 1.146 2792 1.146 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 137 1.00 KTB 110.38 -0.04 110.48 11048 110.30 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.23 -1.00 | kTB | 13076 0.10 130.90 | 13091 | 13037 Hepsg 160 74 3 157 118 % 195 191 99
2 o | 71,225 98l | 28690 42,535 39,425 35,375 76,587 80,447 37,414
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor | Lv. | ZYel | SMA | 20MA | GOMA | 1VMax | 1vMin | 3YMax | 3VMin
1y 1.65 225 121 3.39 5.99 12.25 -9.65 12.25 -17.75 it xH 22|, #orst Alz|of T2zt 22| AL, &7| 72 22| 842 == 0tz CD 1bp A
1.5Y -5.70 1.90 -5.63 -3.46 -1.60 4.05 -10.60 4.05 -19.10
B - - - - R M
! I ] ] . ] . ] . o o ~ dho oA
4y -19.80 -0.40 -18.34 -16.43 -15.13 -4.50 -20.85 -145 -30.35 ;f;';:};:";;?qa SEl 450 ASHC NS BE 28
5Y -19.70 -0.25 -18.36 -16.11 -15.42 -3.20 -26.75 -2.25 -27.25 = TEs S R
7Y -29.85 0.30 -28.18 -26.15 -22.38 -7.85 -34.75 -7.50 -37.65
10Y -29.70 0.50 -28.54 -26.46 -21.66 -7.50 -36.70 -7.50 -38.70 CRS, 1HE Aoz #ztof M HUchH| 32| 28 op
20Y -37.70 0.30 -35.51 -32.62 -26.80 1.75 -38.00 1.75 -48.50




