IPS Daily Morning Brief

2019-01-04
57t 71EY 2019-01-03
mws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.8950 -1.00 1.8975 1.8951 1.8208 1.9125 14125 2.2825 1.2875 -64,00 -0.25 1y 12100 -1.50 1.6200 0.8800 1%2Y -&so -1.00
oM 1.8750 -1.00 1.8830 1.8831 1.8400 1.9125 14550 22625 1.2500 -66.00 -0.75 1.5Y 1.1650 -2.00 1.6600 0.9050 2+3Y 0.00 0.00
1y 1.8500 -1.25 1.8650 1.8700 1.8526 1.9200 1.5000 22625 1.2200 -66.00 -1.25 2y 1.1250 -2.50 1.6950 0.9200 2*5Y -4.50 1.00
1.5Y 1.8250 -1.25 1.8405 1.8555 1.8704 2.0250 1.5550 22925 1.1900 -62.00 -0.50 3y 1.1250 -2.50 1.7550 0.9850 3*4Y -2.50 0.50
2y 1.7850 -1.25 1.8025 1.8313 1.8805 2.1150 1.6000 23275 1.1675 -64.25 0.00 4y 1.1000 -2.00 1.8000 1.0700 3*5Y -4.50 1.00
3y 1.7450 -2.00 1.7695 1.8026 1.8937 22225 1.6750 24175 1.1550 -65.50 1.00 5Y 1.0800 -1.50 1.8500 1.0400 4*5Y -2.00 0.50
4y 1.7425 -2.00 1.7640 1.7986 1.9137 2.2950 1.7250 25150 1.1575 -55.25 1.25 7Y 1.1950 -1.50 1.8950 1.0950 5%7Y 11.50 0.00
5Y 1.7350 -2.50 1.7595 1.7984 1.9315 2.3400 1.7350 2.5950 1.1575 -42.50 1.25 10Y 1.3750 -1.50 2.0500 1.2600 5+10Y 29.50 0.00
7Y 1.7475 -2.75 1.7700 1.8081 1.9570 23950 1.7475 2.7050 1.1675
10Y 1.8000 -2.75 1.8170 1.8573 20162 24850 1.7950 2.8450 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.8225 -2.50 1.8380 1.8786 20434 25225 1.8175 2.8975 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.8425 -2.50 1.8525 1.8861 2.0490 2.5400 1.8250 2.9500 1.2150 2y 2.3866 -0.0972 2.4838 2.5322 2.5724 29773 1.2620 29773 0.3100
20Y 1.8000 -2.75 1.8115 1.8585 2.0400 2.5600 1.7875 3.0700 1.2150 10Y 2.5549 -0.0649 26198 27185 27714 3.2382 20387 3.2382 1.3600
6*9M -2.00 0.00 -1.45 -1.20 1.93 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -2.50 -0.25 -1.80 -131 1.25 10.50 -2.50 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y -6.50 0.00 -6.25 -3.88 2.79 23.00 -6.75 23.00 -6.75 2y 56.56 -8.72 65.28 67.82 72.04 103.03 -5343 103.03 -187.00
2*3Y -4.00 -0.75 -3.30 -2.86 133 13.25 -4.25 13.25 -4.25 10Y 59.29 -7.69 66.98 76.25 8344 98.82 -24.46 98.82 -63.50
2*4Y -4.25 -0.75 -3.85 -3.26 3.32 21.75 -4.75 23.50 -4.75
2*5Y -5.00 -1.25 -4.30 -3.29 5.10 27.25 -5.50 34.00 -5.50 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y -0.25 0.00 -0.55 -0.40 2.00 8.50 -0.75 11.25 -0.75 IRS 2*10Y 1.50 -1.50 3.00 1.25 0.75 4250 -0.25 62.75 -0.25
3*5Y -1.00 -0.50 -1.00 042 3.78 14.00 -1.25 22.00 -1.25 KTB 2*10Y| 1410 2.20 11.90 10.20 8.50 63.50 8.50 82.90 8.50
4*5Y -0.75 -0.50 -0.45 -0.02 178 6.00 -0.75 10.75 -0.75 UST 2*10Y| 16.83 3.23 13.60 18.63 19.90 9241 8.46 205.00 8.46
5*7Y 1.25 -0.25 1.05 0.97 2.55 7.25 0.00 14.75 0.00
5410 | 650 -0.25 5.75 589 847 1625 4.00 3075 375
7*10Y 5.25 0.00 470 491 5.92 9.50 4.00 16.75 3.00 IRS
10*12Y 2.25 0.25 2.10 214 2.72 450 2.00 7.75 -0.25 06M oD
10*15Y 425 0.25 3.55 2.89 3.28 6.75 2.00 15.00 -0.75 09M Tenor
10%20Y 0.00 0.00 -0.55 0.13 2.38 10.25 -1.50 31.00 -11.00 01y [85/8475
15Y |[82/8175
BOND 02Y |7775/785 9M*2Y 95
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03Y |745/74/75
1y 1783 -1.20 1.817 1.834 1.868 1.935 1451 2.280 1.237 04y
1.5Y 1.822 -1.40 1.847 1.869 1915 2113 1585 2310 1232 05Y
2y 1.821 -1.00 1.842 1.854 1.925 2.230 1675 2347 1.225 07Y SPRD
3y 1.802 0.50 1.808 1.816 1914 2315 1737 2.405 1.200 10Y [80/805
4y 1.875 0.50 1.878 1.892 2.005 2.502 1.849 2.595 1232 12Y
5Y 1.878 0.30 1.877 1.886 2,022 2.602 1.825 2,676 1217 15Y
7Y 1.964 0.90 1.955 1.961 2.109 2.728 1.913 2.865 1.270 20Y
10Y 1.962 1.20 1.948 1.981 2.162 2.815 1.923 3.062 1355
20Y 1.985 0.90 1.969 1.967 2121 2792 1.910 3.240 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.92 -1.00 KTB 109.26 -0.03 109.35 109.39 109.26 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL 1.83 -6.00 | kB | 127.30 -0.15 127.74 | 12778 | 12730 Hepsgt 137 A 74 63 90 57 51 38 86
2 o | 36,889 2j 2l | 16777 20,112 36,745 14,805 24,783 11,750 27,885
(1-2Y §9t 3-10Y =1, 258 A|7tH7}
Tenor | Lv. | MYHl | SMA | 20MA | 60MA | 1VMax | 1VMin | 3YMax | 3YMin
1y 6.70 -0.05 484 3.59 -1.58 6.75 -11.20 9.00 -17.75 ERE ga|, Z2Y AT 200z QHEXMA M5 29(7| 0|0jX|&= 7t20 Eetd ExA ot
1.5Y 0.30 0.15 -0.69 -1.32 -4.46 040 -15.60 3.75 -19.10 302 QAlS Tro Zako|z 22| Q10| A|RIOM ASISHCH= T
2y -3.60 -0.25 -3.93 -2.23 -4.45 -0.25 -18.30 1.80 -25.15 (1960%0] 1E8X 2| 2 7o tra)
3y -5.70 -2.50 -3.83 -1.32 -2.05 2.55 -13.50 475 -19.50
4y -13.25 -2.50 -11.36 -9.32 -9.12 -4.50 -25.00 2.00 -30.35 RS, & 2zt 33| 8,
5Y -14.30 -2.80 -11.77 -8.78 -9.01 -3.20 -27.25 455 -27.25 c = =
7Y -21.65 365 -1846 -15.29 -15.20 7.85 -35.15 -4.70 -37.65 3-5Y TS SH2R A9 QuT ZYH &
10Y -16.20 -3.95 -13.14 -12.42 -14.62 -7.50 -37.50 -7.50 -38.70
20Y -18.50 -3.65 -15.79 -10.84 -8.10 175 -34.95 175 -48.50 CRS 22| = sl2t ozt




