IPS Daily Morning Brief

2017-11-20
57t 71EY 2017-11-17
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.6100 -0.50 1.6055 1.5646 1.4907 1.6150 1.2875 27225 1.2875 -19,00 225 1y 15200 1.50 1.6200 0.7650 1*2Y 7A50 0.00
oM 17175 -0.75 1.7155 1.6728 1.5654 1.7250 1.2500 27375 1.2500 -24.50 275 1.5Y 1.6600 1.50 1.6600 0.8950 2*3Y 6.00 0.00
1y 1.8100 -0.75 1.8080 1.7658 1.6348 1.8200 1.2200 27675 1.2200 -28.50 3.75 2Y 1.6950 1.50 1.6950 0.7950 2*5Y 15.50 0.00
1.5V 1.9050 -1.25 1.9115 1.8763 1.7206 1.9300 1.1900 2.8475 1.1900 -31.00 3.75 3Y 1.7550 1.50 1.7550 0.7350 3*4Y 4.50 0.00
2Y 1.9800 -2.25 1.9950 1.9571 1.7836 2.0175 1.1675 29225 1.1675 -32.50 3.25 4y 1.8000 1.50 1.8000 0.6900 3*5Y 9.50 0.00
3y 2.0650 -2.25 2.0820 2.0489 1.8678 21075 1.1550 3.0650 1.1550 -30.50 3.00 5Y 1.8500 1.50 1.8500 0.6600 4*5Y 5.00 0.00
4y 2.1250 -175 2.1365 21078 1.9219 2.1600 1.1575 3.1875 1.1575 -29.75 250 7Y 1.8950 1.50 1.8950 0.6550 5+7Y 4.50 0.00
5Y 2.1550 -1.50 2.1670 21413 1.9601 2.1900 1.1575 3.3050 1.1575 -23.25 1.00 10Y 2.0150 0.00 2.0150 0.6300 5+10Y 16.50 -1.50
7Y 21925 -1.00 2.2040 21814 2.0080 22300 1.1675 3.4625 1.1675
10Y 2.2475 -1.00 2.2590 22323 2.0757 2.2850 1.2125 3.6250 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.2850 -1.00 2.2950 22621 21071 23200 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.2900 -1.00 2.3010 22692 21169 23275 1.2150 3.6675 1.2150 2Y 1.7213 0.0090 1.7123 1.6834 1.6913 1.7213 0.5600 1.7213 0.2800
20Y 2.2850 -1.00 2.2970 22744 2.1265 23250 1.2150 3.8075 1.2150 10Y 23762 0.0000 23762 2.3257 23735 2.6060 1.3600 3.0300 1.3600
6*9M 10.75 -0.25 11.00 10.81 747 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 9.25 0.00 9.25 9.30 6.95 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 17.00 -1.50 18.70 19.14 14.88 2075 -5.50 2075 -5.50 2y -41.07 29 -43.97 -45.06 -47.37 10.19 -70.50 10.19 -264.00
2*3Y 8.50 0.00 8.70 918 841 11.00 -1.75 15.00 -1.75 10Y -19.38 0.50 -19.88 -2413 -23.35 4740 -24.46 4740 -100.00
2*4Y 14.50 0.50 14.15 15.06 13.83 18.00 -1.75 28.25 -1.75
2*5Y 17.50 0.75 17.20 1841 17.65 2125 -1.75 39.25 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 6.00 0.50 545 5.89 541 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 26.75 1.25 25.50 25.00 26.75 41.50 2.75 7025 2.75
3*5Y 9.00 0.75 8.50 9.24 9.23 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 43.80 1.50 4230 43.30 44.20 68.70 11.80 90.00 11.80
4*5Y 3.00 0.25 3.05 3.35 3.82 6.25 -0.25 1175 -0.25 UST 2*10Y| 6549 -0.90 66.39 64.23 68.22 135.50 41.06 264.00 41.06
5*7Y 3.75 0.50 3.70 401 4.80 10.50 0.25 16.25 0.25
5410V | 925 050 9.20 9.10 1156 2225 375 3225 375
7*10Y 5.50 0.00 5.50 5.09 6.77 12.75 3.00 16.75 3.00 IRS
10*12Y 3.75 0.00 3.60 299 3.14 425 -0.25 7.75 -0.25 06M [61/61.25 COE
10*15Y 425 0.00 420 3.69 412 5.50 -0.75 15.00 -0.75 09M i
10*20Y 3.75 0.00 3.80 421 5.08 8.75 -11.00 31.00 -11.00 01y [8125/815
157 [91.25
BOND 02Y  |98.5/99.25 6*12m  20.25
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |8 1012y  3.75
1y 1.826 0.00 1.820 1.821 1.637 1.885 1.237 2720 1.237 04y [1325 12*15y 0.5
1.5V 2.014 -1.20 2.019 1.995 1781 2037 1.232 2.820 1.232 05Y
2y 2132 -2.00 2.146 2.099 1.875 2.165 1.225 2920 1.225 07Y SPRD
3y 2172 -1.80 2183 2145 1.938 2206 1.200 3.050 1.200 10Y
4y 2.330 -1.50 2.339 2318 2.093 2.360 1.232 3.280 1.232 12y
5Y 2.381 -0.60 2.388 2368 2.147 2420 1217 3410 1.217 15Y
7Y 2,515 -0.60 2.525 2493 2.310 2552 1.270 3.590 1.270 20Y
10Y 2.570 -0.50 2.581 2541 2.396 2607 1.355 3.750 1.355 1y 63
20Y 2.560 -1.20 2.558 2499 2.395 2572 1430 3.943 1430 CRs |5y 855
Lv. HYy| Lv. HYd| Al a |
91d CD 145 1.00 KTB 107.86 0.05 107.81 107.89 107.80 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.23 1.00 | kTB | 12115 0.06 12110 | 121.27 | 121.05 Hepsig 78 -49 127 152 120 67 70 127
2 o | 26,208 2} 8l | -13377 39,585 45,789 49,217 21,940 23,577 39,423
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y -1.60 -0.75 -1.16 -5.57 -0.20 9.00 -17.75 11.25 -17.75
1.5Y -10.90 -0.05 -10.73 -11.87 -6.09 240 -19.10 8.75 -19.10 KHHS O ™E DAHOFQO| G RCHE RIHEICH= AAI0| ZANZ HO|CH} 8 5| S2| 0 23 Oz
2y -15.20 -0.25 -15.06 -14.16 -9.13 -1.35 -25.15 9.00 -25.15
3Y -10.70 -0.45 -10.10 -9.64 -7.06 475 -19.50 11.00 -19.50 _ N o =a =
4y -20.50 -0.25 -20.25 -21.01 -17.12 -3.20 -30.35 3.25 -30.35 IRSE 2?~35 TUOR QU FA U2 A Of Tzl SN 0 8. BIIRE 238MKIE B2, 23300 BII%
SRs A% AF O
5Y -22.60 -0.90 -22.06 -22.66 -18.72 -2.25 -27.25 455 -27.25
7Y -32.25 -0.40 -32.12 -31.20 -30.24 -7.50 -37.65 -3.75 -37.65
10Y -32.25 -0.50 -32.22 -30.90 -32.07 -12.95 -38.70 -6.25 -38.70 CRS= 2{¥0| 2E02 QEMI 45E2 0|0 Ot
20Y -27.50 0.20 -26.12 -2247 -26.81 -14.75 -48.50 -145 -48.50




