IPS Daily Morning Brief

2017-11-24
57t 71EY 2017-11-23
gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.6075 -1.25 1.6075 1.5800 1.5029 1.6200 1.2875 2.7200 1.2875 -23,00 -1.50 1y 15600 -3.00 1.6200 0.7650 1%2Y 5Aoo 1.00
oM 1.7050 -1.50 1.7095 1.6883 15811 1.7250 1.2500 2.7300 1.2500 -28.50 -0.50 1.5Y 1.5900 -2.50 1.6600 0.8950 2*3Y 5.00 0.00
1y 1.7900 -1.50 1.7965 1.7793 1.6532 1.8200 1.2200 2.7675 1.2200 -33.25 0.25 2y 1.6100 -2.00 1.6950 0.7950 2*5Y 12.00 -0.50
1.5Y 1.8750 -2.00 1.8875 1.8848 1.7406 1.9300 1.1900 2.8475 1.1900 -36.75 0.50 3y 1.6600 -2.00 1.7550 0.7350 3*4Y 3.50 -0.50
2y 1.9425 -2.25 1.9585 1.9645 1.8053 20175 1.1675 2.9225 1.1675 -38.75 0.25 4y 1.6950 -2.50 1.8000 0.6900 3*5Y 7.00 -0.50
3y 20275 -2.50 2.0460 2.0551 1.8903 21075 1.1550 3.0650 1.1550 -38.75 0.50 5Y 1.7300 -2.50 1.8500 0.6600 4*5Y 3.50 0.00
4y 2.0825 -2.75 2.1035 21130 1.9445 2.1600 1.1575 3.1875 1.1575 -38.25 0.50 7Y 1.7700 -2.50 1.8950 0.6550 5*7Y 4.00 0.00
5Y 21175 -3.00 21385 2.1470 1.9823 2.1900 1.1575 3.3050 1.1575 -32.50 0.25 10Y 1.8850 -2.50 2.0150 0.6300 5*10Y 15.50 0.00
7Y 2.1525 -3.00 2.1755 2.1866 20288 2.2300 1.1675 3.4625 1.1675
10Y 2.2100 -2.75 2.2310 2.2386 20948 2.2850 12125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.2475 -2.75 2.2695 22708 21268 2.3200 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2525 -2.75 22745 22766 21359 23275 1.2150 3.6675 1.2150 2y 1.7308 0.0000 1.7308 1.7797 1.7505 1.7797 0.5600 1.7797 0.2800
20Y 2.2475 -2.75 2.2695 22783 2.1438 2.3250 1.2150 3.8075 1.2150 10Y 23187 0.0000 23187 2.3568 23710 2.6060 1.3600 3.0300 1.3600
6*9M 9.75 -0.25 10.20 10.83 7.82 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 8.50 0.00 8.70 9.10 7.21 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 15.25 -0.75 16.20 18.53 15.21 20.75 -5.50 20.75 -5.50 2y -36.42 2 -3842 -34.03 -35.95 10.19 -70.50 10.19 -264.00
2*3Y 8.50 -0.25 8.75 9.06 8.50 11.00 -1.75 15.00 -1.75 10Y -20.33 1.80 -22.13 -18.82 -17.40 47.40 -24.46 47.40 -100.00
2*4Y 14.00 -0.50 14.50 14.85 13.93 18.00 -1.75 28.25 -1.75
2*5Y 17.50 -0.75 18.00 18.25 17.70 21.25 -1.75 39.25 -1.75 Lv. HYH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y 5.50 -0.25 575 5.79 5.42 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 2675 -0.50 27.25 28.50 27.00 4150 2.75 70.25 2.75
3*5Y 9.00 -0.50 9.25 9.19 9.20 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 4270 0.20 42,50 4250 43.50 68.70 11.80 90.00 11.80
4*5Y 3.50 -0.25 3.50 3.40 3.78 6.25 -0.25 11.75 -0.25 UST 2*10Y| 5879 0.00 58.79 57.71 62.05 135.50 41.06 264.00 41.06
5*7Y 3.50 0.00 3.70 3.96 4.65 10.50 0.25 16.25 0.25
5410V | 925 025 9.25 9.16 1125 2225 375 3225 375
7*10Y 575 0.25 5.55 5.20 6.61 12.75 3.00 16.75 3.00 IRS
10*12Y 3.75 0.00 3.85 3.21 3.20 425 -0.25 7.75 -0.25 06M oD
10*15Y 425 0.00 435 3.79 410 5.50 -0.75 15.00 -0.75 ogm |72 Tenor
10%20Y 3.75 0.00 3.85 3.96 4389 8.75 -11.00 31.00 -11.00 oy [78
15Y |[885/89.25
BOND 02Y |9425/95 12y  105/1075
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y [25 37y 125
1y 1.831 0.00 1.826 1.829 1.659 1.885 1237 2.720 1.237 04y
1.5Y 2,011 -1.00 2,012 2011 1.808 2037 1232 2.820 1232 05Y
2y 2.095 -2.00 2114 2115 1.903 2.165 1.225 2.920 1.225 o7y |18 SPRD
3y 2.140 -2.50 2.158 2157 1.965 2.206 1.200 3.050 1.200 10Y
4y 2292 -3.00 2315 2.326 2122 2.360 1232 3.280 1232 12Y
5Y 2327 -3.30 2357 2372 2173 2.420 1217 3.410 1217 15Y
7Y 2467 -2.40 2491 2,501 2333 2,552 1.270 3.590 1.270 20Y
10Y 2522 -1.80 2.544 2,551 2415 2.607 1355 3.750 1355 2y 62
20Y 2532 -1.00 2.548 2524 2.408 2572 1430 3.943 1430 CRs |3y 66/665
4 71
Lv. Ho| Lv. HYH| Al o) &
91d €D 149 1.00 KTB 108.05 0.11 107.99 | 108.06 | 107.96 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.23 0.00 | kB | 121.68 021 12160 | 12177 | 12151 Hepsg 59 7 27 86 9% 100 78 127 152
2 o 20,195 o2l -3,905 24,100 33,455 32,204 26,208 39,585 45,789
(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 -4.10 -1.50 -2.97 -4.98 -0.60 9.00 -17.75 11.00 -17.75
1.5Y -13.60 -1.00 -12.43 -12.66 -6.70 240 -19.10 8.75 -19.10 S 0222|8122 oY, ZESH Saksl 2= UL Z M2 20|11 22| 8l2 otz
2y -15.25 -0.25 -15.59 -15.06 -9.74 -1.35 -25.15 9.00 -25.15
e T - e
5Y -20.95 0.30 -21.89 -2247 -19.07 -2.25 -27.25 455 -27.25
7Y -31.45 -0.60 3157 -31.46 -30.45 7.50 -37.65 -3.75 -37.65 CRSE d7to] 32| ¢SESHR 513 Ot
10Y -31.20 -0.95 -31.34 -31.22 -32.04 -12.95 -38.70 -6.25 -38.70
20Y -2845 -1.75 -27.81 -24.57 -2643 -14.75 -48.50 -145 -48.50




