IPS Daily Morning Brief

2019-01-14
57t 71EY 2019-01-11
gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.8600 0.25 1.8575 1.8845 1.8285 1.9125 14125 2.2825 1.2875 -so,oo -2.75 1y 13300 -2.00 1.6200 0.8900 1%2Y -1350 2.50
oM 1.8475 0.50 1.8410 1.8690 1.8401 1.9125 14550 22625 1.2500 -55.00 -1.75 1.5Y 1.2600 -1.00 1.6600 0.9050 2*3Y -3.00 0.00
1y 1.8300 0.75 1.8200 1.8499 1.8461 1.9200 1.5000 2.2425 1.2200 -59.00 -0.50 2Y 1.1950 0.50 1.6950 0.9200 2*5Y -1.50 1.50
1.5Y 1.8100 0.75 1.7985 1.8303 1.8551 2.0250 1.5550 2.2550 1.1900 -60.50 -1.25 3y 1.1650 0.50 1.7550 0.9850 3*4Y 0.50 0.50
2y 1.7850 1.00 1.7710 1.8021 1.8579 2.1150 1.6000 2.2800 1.1675 -60.75 -1.75 4y 1.1700 1.00 1.8000 1.0700 3*5Y 1.50 1.50
3y 1.7700 175 1.7510 17726 1.8639 22225 1.6750 2.3600 1.1550 -60.25 -1.25 5Y 1.1800 2.00 1.8500 1.0400 4*5Y 1.00 1.00
4y 1.7775 2.75 1.7485 1.7686 1.8791 2.2950 1.6900 2.4475 1.1575 -53.25 -1.75 7Y 1.2600 2.00 1.8950 1.0950 5*7Y 8.00 0.00
5Y 1.7825 3.25 1.7485 1.7670 1.8934 2.3400 1.6825 2.5200 1.1575 -44.00 -2.50 10Y 1.4000 2.00 2.0500 1.2600 5*10Y 22.00 0.00
7Y 1.7925 375 1.7595 1.7780 1.9168 23950 1.7000 2.6350 1.1675
10Y 1.8400 4.50 1.8070 1.8271 19743 24850 1.7525 27775 12125 U.S. TREASURY (o= HYY 7|&E HUH))
12Y 1.8650 450 1.8310 1.8491 2.0003 25225 1.7750 2.8350 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.8825 450 1.8490 1.8614 20071 2.5400 1.7950 2.8950 1.2150 2y 2.5490 -0.0285 2.5775 2.5611 2.5896 29773 1.2620 29773 0.3100
20Y 1.8375 450 1.8040 1.8239 1.9936 2.5600 1.7500 3.0325 1.2150 10Y 27021 -0.0450 27471 27115 27321 3.2382 20387 3.2382 1.3600
6*9M -1.25 0.25 -1.65 -1.55 116 12.50 -2.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M -1.75 0.25 -2.10 -1.91 0.60 10.50 -3.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -4.50 0.25 -4.90 -4.78 118 23.00 -6.75 23.00 -6.75 2y 72.20 -3.95 76.15 7401 76.96 103.03 -5343 103.03 -187.00
2*3Y -1.50 0.75 -2.00 -2.95 0.60 13.25 -4.25 13.25 -4.25 10Y 70.71 -8.00 7871 7325 74.01 98.82 -24.46 98.82 -63.50
2*4Y -0.75 175 -2.25 335 213 21.75 -4.75 23.50 -4.75
2*5Y -0.25 225 -2.25 -3.51 355 27.25 -5.50 34,00 -5.50 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 0.75 1.00 -0.25 -0.40 152 8.50 -1.00 11.25 -1.00 IRS 2*10Y 5.50 3.50 2.00 3.50 4.00 4250 -0.25 62.75 -0.25
3*5Y 1.25 1.50 -0.25 -0.56 2.95 14.00 -1.50 22.00 -1.50 KTB 2*10Y| 16.80 2.40 14.40 15.80 17.20 63.50 8.50 82.90 8.50
4*5Y 0.50 0.50 0.00 -0.16 143 6.00 -0.75 10.75 -0.75 UST 2*10Y| 1531 -1.65 16.96 15.04 14.25 88.01 8.46 201.00 8.46
5*7Y 1.00 0.50 1.10 1.10 233 7.25 0.00 14.75 0.00
5410V | 575 125 5.85 6.01 808 1625 4.00 3075 375
7*10Y 475 0.75 475 491 575 9.50 4.00 16.75 3.00 IRS
10*12Y 2.50 0.00 2.40 2.20 2,61 450 2.00 7.75 -0.25 06M oD
10*15Y 425 0.00 420 343 3.29 6.75 2.00 15.00 -0.75 09M Tenor
10%20Y -0.25 0.00 -0.30 033 1.94 10.25 -1.50 31.00 -11.00 o1y
1.5Y
o2y 23y 15
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y 2y*5y -1
1y 1792 1.50 1777 1.808 1.856 1.935 1451 2.220 1.237 04Y 2y*10y 4.25
1.5Y 1.825 1.00 1.816 1.845 1.897 2113 1585 2.255 1232 osy |77 5y*9y 2.75
2y 1.827 1.10 1.819 1.835 1.904 2.230 1675 2.295 1.225 07Y SPRD
3y 1.802 1.00 1.803 1.803 1.889 2315 1737 2352 1.200 10Y
4y 1.877 1.70 1.879 1.882 1975 2.502 1.849 2532 1232 12Y
5Y 1.875 2.00 1.879 1.878 1.986 2.602 1.825 2.605 1217 15Y
7Y 1.983 2.90 1.975 1.963 2074 2.728 1.913 2.802 1.270 20Y
10Y 1.995 3.50 1.981 1.972 2121 2.815 1.923 2.987 1355
20Y 2.005 2.50 1.988 1.970 2.087 2792 1.910 3.147 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.86 0.00 KTB 109.26 -0.04 109.29 109.32 109.25 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 173 0.00 | LkTB | 126.90 -0.27 127.05 | 12713 | 126.88 Hepdg 85 2 0 85 137 98 113 168 137
2 o | 23,400 9f gl | 655 22,745 43,641 22,502 30,760 45,880 36,889
(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 3.80 -0.75 430 421 -1.02 6.75 -11.20 9.00 -17.75 Zoxf 22|, = ANE 20|0] 22| A2 opzt
1.5Y -1.50 -0.25 -1.75 -1.49 -4.22 0.40 -15.60 375 -19.10
S N s or | 2st | 2 s [ | o% IRS, 87141 H2 290710l 3| 45010 12 Aeimd
: ] . | . . . ] . o = - ~
4y -9.95 1.05 -13.07 -11.35 -9.57 -4.50 -25.00 2.00 -30.35 A=A 71BE THLR B TUO| HILHUE 25
5Y -9.25 1.25 -13.01 -11.11 -9.27 -3.20 -27.25 455 -27.25
7Y -19.05 0.85 -21.59 -18.49 -15.68 7.85 -35.15 -4.70 -37.65 CRS, 2Y Ol ZHO|M F2| &5
10Y -15.50 1.00 -17.42 -14.47 -14.65 -7.50 -37.50 -7.50 -38.70
20Y -16.75 2.00 -18.40 -14.60 -9.32 175 -34.95 175 -48.50




