IPS Daily Morning Brief

2019-06-21
=71 7|17 2019-06-20
Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.6925 -0.75 1.7000 1.7396 1.8071 1.9125 1.6750 1.9900 1.2875 -78,25 -5.00 1Y oA7500 -7.00 1.4750 0.7500 1+2Y -1 5Aoo 1.00
9M 1.6025 -1.75 1.6195 1.6821 1.7729 1.9125 1.6025 1.9375 1.2500 -76.50 -3.25 1.5Y 0.6850 -6.00 1.5250 1.1650 2*3Y -5.00 -1.00
1Y 1.5325 -2.00 1.5570 1.6341 1.7400 1.9200 1.5325 1.9200 1.2200 -79.75 -3.00 2Y 0.6000 -6.00 1.5650 1.2350 2*5Y -4.50 -1.00
1.5Y 1.4500 -275 1.4835 1.5669 1.6898 2.0250 1.4500 2.0250 1.1900 -79.75 -3.25 3Y 0.5500 -7.00 1.6550 0.5500 3*4Y 0.50 -1.00
2Y 1.3975 -3.00 1.4370 1.5231 1.6479 2.1150 1.3975 2.1150 1.1675 -77.25 -3.50 4y 0.5550 -8.00 1.7200 0.5550 3*5Y 0.50 0.00
3Y 1.3475 -375 1.3925 14788 16118 22225 1.3475 22225 1.1550 -76.00 -2.50 5Y 0.5550 -7.00 1.7800 0.5550 4*5Y 0.00 1.00
4y 1.3275 -4.50 1.3775 1.4599 1.5958 2.2950 1.3275 2.2950 1.1575 -68.50 -3.50 7Y 0.6250 -8.00 1.8950 0.6250 5*7Y 7.00 -1.00
5Y 1.3150 -4.50 1.3660 1.4464 1.5869 2.3400 1.3150 2.3400 1.1575 -55.00 -3.50 10Y 0.7950 -8.00 2.0500 0.7950 5*10Y 24.00 -1.00
7Y 1.3100 -4.50 1.3620 1.4386 1.5824 2.3950 1.3100 2.3950 1.1675
10Y 1.3450 -4.50 1.3965 1.4666 1.6095 2.4850 1.3450 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.3650 -4.50 1.4165 1.4909 1.6343 2.5225 1.3650 2.5225 1.2150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.3600 -4.50 14115 1.4893 1.6375 2.5400 1.3600 2.5400 1.2150 2Y 1.7837 0.0445 1.7392 1 .8581 1.8789 29773 1.7392 29773 0.4800
20Y 1.3350 -4.25 1.3845 1.4598 1.6121 2.5600 1.3350 2.6500 1.2150 10Y 2.0251 0.0008 2.0243 2.0572 2.0900 3.2382 2.0243 3.2382 1.3600
6*9M -9.00 -1.00 -8.05 -5.75 -3.42 8.50 -9.00 12.50 -9.00 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -7.00 -0.25 -6.25 -4.80 -3.30 8.00 -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 -13.50 -1.00 -12.00 -11.10 -9.20 23.00 -13.50 23.00 -13.50 2y 30.67 8.25 2242 33.11 35.89 103.03 -15.48 103.03 -130.00
2*3Y -5.00 -0.75 -4.45 -4.44 -3.62 13.25 -5.00 13.25 -5.00 10Y 47.51 458 42,93 44.02 46.80 98.82 -10.51 98.82 -47.20
2*4Y -7.00 -1.50 -5.95 -6.33 -5.21 21.75 -7.75 23.50 -7.75
2*5Y -8.25 -1.50 7.10 -7.68 -6.10 27.25 -10.00 34.00 -10.00 [ SPRD T2 M| T-1 T-2 T3 1Y Max | 1Y Min | 3Y Max | 3YMin
3*4Y -2.00 -0.75 -1.50 -1.89 -1.59 8.50 -3.00 11.25 -3.00 IRS 2*10Y | -5.25 -1.50 -3.75 -3.75 -3.25 42.50 -9.50 6275 -9.50
3*5Y -3.25 -0.75 -2.65 -3.24 -2.49 14.00 -5.25 22.00 -5.25 KTB 2*10Y| 7.30 -0.70 8.00 9.00 10.20 63.50 430 82.90 430
4*5Y -1.25 0.00 -1.15 -1.35 -0.90 6.00 -2.25 10.75 -2.25 UST 2*10Y| 2414 -4.37 28.51 19.91 21.11 79.07 -23.40 177.00 -23.40
5*7Y -0.50 0.00 -0.40 -0.77 -0.45 7.25 -1.75 14.75 -1.75
5410y | 300 0.00 3.05 203 226 16.25 050 3075 050
7*10Y 3.50 0.00 3.45 2.80 2.71 9.50 1.75 16.75 175 IRS
10*12Y 2.00 0.00 2.00 243 248 450 2.00 7.75 -0.25 06M  [69.25 DD
10*15Y 1.50 0.00 1.50 2.26 2.80 6.75 1.50 13.00 -0.75 09M i
10*20Y -1.00 0.25 -1.20 -0.69 0.27 10.25 -1.50 27.50 -11.00 01y
1.5Y
o2y 6m*ly -1625
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [33.25/35.25 9m*1y -7.25
1Y 1.509 -2.50 1.527 1.595 1.690 1.935 1.509 1.935 1.237 04y |[3175 3y*dy -15
1.5Y 1.504 -3.20 1.526 1.588 1.689 2113 1.504 2113 1.232 05y [30 3y*10y 0.25
2y 1477 -3.80 1.508 1574 1.684 2.230 1477 2.230 1.225 07Y SPRD  [5y*10y 3
3y 1422 -5.50 1471 1.544 1.660 2315 1422 2315 1.200 10Y  [34.25 9y*15y 2.75
4y 1470 -5.20 1517 1.590 1712 2.502 1.470 2.502 1.232 12Y
5Y 1452 -5.00 1.500 1.575 1.696 2.602 1452 2.602 1217 15Y
7v 1.536 -4.80 1.582 1.650 1.775 2.728 1.536 2.728 1.270 20Y
10Y 1.550 -4.50 1.594 1.669 1.806 2.815 1.550 2.815 1.355 1.5y 68.5
20Y 1.585 -4.50 1.636 1.711 1.839 2792 1.585 2.817 1430 BRS
™ el Lv. | A jn |
91d CD 1.80 0.00 KTB 110.63 0.18 110.56 110.68 110.54 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 175 -1.00 | ktB | 131.83 0.53 131.65 | 132.02 | 131.52 Hepsg 153 4 44 109 103 69 112 84 115
2 9 | 49,125 A | 12272 36,853 57,175 12,444 32,116 28,080 39,344
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 2.35 0.50 2.96 3.90 498 7.85 -9.65 9.00 -17.75 IR 22|, HE7|H AFE Ao 2 = &2
1.5Y -5.40 0.45 -4.27 -2.06 0.09 3.70 -12.55 3.70 -19.10
2y -7.95 0.80 -7.10 -5.09 -3.56 -0.25 -15.70 -0.25 -25.15 IRS, B 22| QI8} AJAY B} HH ZFEY.
3Y -7.45 175 -7.89 -6.54 -4.85 2.55 -13.50 475 -19.50
4y -14.25 0.70 -13.97 -13.06 -11.62 -4.50 -25.00 2.00 -30.35 RS, H A7H 4= B2t
5Y -13.70 0.50 -13.42 -12.84 -10.92 -3.20 -27.25 455 -27.25 '
7Y -22.60 0.30 -22.02 -21.10 -19.30 -7.85 -35.15 -4.70 -37.65
10Y -20.50 0.00 -19.77 -20.24 -19.67 -7.50 -37.50 -7.50 -38.70
20Y -25.00 0.25 -25.13 -25.17 -22.72 1.75 -29.60 1.75 -48.50




