IPS Daily Morning Brief
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57t 71EY 2017-11-20
mws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.6000 -1.00 1.6090 1.5685 14934 1.6150 1.2875 27225 1.2875 -19,50 -0.50 1y 15950 -2.50 1.6200 0.7650 1%2Y sAoo 0.50
oM 1.7025 -1.50 1.7180 1.6765 1.5690 1.7250 1.2500 27375 1.2500 -2475 -0.25 1.5Y 1.6350 -2.50 1.6600 0.8950 2*3Y 6.00 0.00
1y 1.7900 -2.00 1.8100 1.7693 1.6391 1.8200 1.2200 27675 1.2200 -28.00 0.50 2Y 1.6750 -2.00 1.6950 0.7950 2*5Y 15.50 0.00
1.5Y 1.8825 -2.25 1.9095 1.8790 1.7253 1.9300 1.1900 2.8475 1.1900 -30.75 0.25 3y 1.7350 -2.00 1.7550 0.7350 3*4Y 450 0.00
2y 1.9550 -2.50 1.9900 1.9601 1.7889 20175 1.1675 29225 1.1675 -32.00 0.50 4y 1.7800 -2.00 1.8000 0.6900 3*5Y 9.50 0.00
3y 2.0425 -2.25 2.0760 2.0520 1.8733 21075 1.1550 3.0650 1.1550 -30.25 0.25 5Y 1.8300 -2.00 1.8500 0.6600 4*5Y 5.00 0.00
4y 2.1000 -2.50 2.1305 21111 1.9275 2.1600 1.1575 3.1875 1.1575 -29.50 0.25 7Y 1.8750 -2.00 1.8950 0.6550 5*7Y 450 0.00
5Y 21325 -2.25 2.1605 21448 1.9655 2.1900 1.1575 3.3050 1.1575 -23.00 0.25 10Y 1.9950 -2.00 2.0150 0.6300 5*10Y 16.50 0.00
7Y 2.1700 -2.25 2.1970 21851 20131 2.2300 1.1675 3.4625 1.1675
10Y 2.2250 -2.25 2.2520 22361 2.0804 2.2850 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2650 -2.00 2.2890 2.2666 21119 2.3200 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.2700 -2.00 2.2945 22734 21215 23275 1.2150 3.6675 1.2150 2y 1.7505 0.0292 1.7213 1.7123 1.6834 1.7505 0.5600 1.7505 0.2800
20Y 2.2650 -2.00 2.2900 22778 2.1306 2.3250 1.2150 3.8075 1.2150 10Y 23710 0.0266 2.3444 23762 23257 2.6060 1.3600 3.0300 1.3600
6*9M 10.25 -0.50 10.90 10.80 7.55 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 8.75 -0.50 9.20 9.28 7.02 10.50 -3.00 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 16.50 -0.50 18.00 19.09 14.98 20.75 -5.50 20.75 -5.50 2y -35.95 512 -41.07 -43.97 -45.06 10.19 -70.50 10.19 -264.00
2*3Y 8.75 0.25 8.60 9.19 8.44 11.00 -1.75 15.00 -1.75 10Y -17.40 5.16 -22.56 -19.88 -2413 47.40 -24.46 47.40 -100.00
2*4Y 14.50 0.00 14.05 15.10 13.85 18.00 -1.75 28.25 -1.75
2*5Y 17.75 0.25 17.05 18.46 17.66 21.25 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 575 -0.25 545 591 5.42 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 27.00 0.25 26.75 25.50 25.00 4150 2.75 70.25 2.75
3*5Y 9.00 0.00 8.45 9.28 9.22 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 4350 -0.30 43.80 4230 4330 68.70 11.80 90.00 11.80
4*5Y 3.25 0.25 3.00 3.36 3.80 6.25 -0.25 11.75 -0.25 UST 2*10Y| 62.05 -0.26 62.31 66.39 64.23 135.50 41.06 264.00 41.06
5*7Y 3.75 0.00 3.65 4.04 476 10.50 0.25 16.25 0.25
5410V | 925 0.0 9.15 9.14 1149 2225 375 3225 375
7*10Y 5.50 0.00 5.50 5.10 6.73 12.75 3.00 16.75 3.00 IRS
10*12Y 4.00 0.25 3.70 3.05 3.15 425 -0.25 7.75 -0.25 o6M |61 DD
10*15Y 450 0.25 425 373 411 5.50 -0.75 15.00 -0.75 09M Tenor
10%20Y 4.00 0.25 3.80 416 5.03 8.75 -11.00 31.00 -11.00 o1y
1.5Y
BOND 02y |955/98 12Y 1675
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03Y [45/475/55
1y 1.821 -0.50 1.821 1.824 1.642 1.885 1237 2.720 1.237 04y
1.5Y 2,004 -1.00 2,017 2.001 1788 2037 1232 2.820 1232 05y [135/1375
2y 2.110 -2.20 2139 2.106 1.882 2.165 1.225 2.920 1.225 07Y SPRD
3y 2152 -2.00 2178 2152 1.945 2.206 1.200 3.050 1.200 10Y |225/23
4y 2310 -2.00 2335 2324 2.100 2.360 1232 3.280 1232 12Y
5Y 2357 -2.40 2.383 2373 2.154 2.420 1217 3.410 1217 15Y
7Y 2491 -2.40 2518 2.499 2316 2,552 1.270 3.590 1.270 20Y
10Y 2.545 -2.50 2,573 2.546 2401 2.607 1355 3.750 1355 3y 45
20Y 2,557 -0.30 2.564 2.508 2.398 2572 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.46 1.00 KTB 107.94 0.08 107.88 107.95 107.87 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 123 0.00 | kB | 12144 0.29 12115 | 12146 | 12113 Hepsg 100 74 22 78 127 152 120 67 70
ERCH 32,204 A4 | 599 26,208 39,585 45,789 49,217 21,940 23,577
(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 -3.10 -1.50 -1.08 -5.45 -0.31 9.00 -17.75 11.00 -17.75 Zaxj 22|, chel2 2| st2to) PIEg|n a2t opzt
1.5y -12.15 -125 -10.71 -12.21 -6.24 240 -19.10 8.75 -19.10 CH1Z2 7|77t 22 O HE 2O HO|MES AZHZ MAIE Zi0j2tn 9l FHOR 3 BY 287t 2Astz|H ZEY Al
2y -15.50 -0.30 -14.86 -14.63 -9.28 -1.35 -25.15 9.00 -25.15 =7} 0]0jE.
3y -10.95 -0.25 -10.20 -9.96 -7.15 475 -19.50 11.00 -19.50
4y -21.00 -0.50 -20.43 -21.27 -17.29 -3.20 -30.35 3.25 -30.35 RS, 2£9| H=1 QW7 QT B 22| B2t
5Y -22.45 0.15 -22.25 -22.79 -18.84 -2.25 -27.25 455 -27.25 BT wEL sHCA S =
7Y -32.10 0.15 -32.12 3135 -30.32 -7.50 -37.65 375 -37.65 QF2 20| 202 LE(2560% HE)S C7|SHEHA Zk2ts| Al MEtH oz 2Y,3Y 9FZ 7} tiX| g 2% (D7t 1bp &
10Y -32.00 0.25 -32.08 -31.00 -32.09 -12.95 -38.70 -6.25 -38.70 Al DA AL Ef7|§ a7k Bl =X = &S
20Y -29.20 -1.70 -27.42 -23.00 -26.74 -14.75 -48.50 -145 -48.50 CRS, EY3| Haj7} BX|= oLt 22| st




