37t 7154

2018-01-05

IPS Daily Morning Brief

2018-01-08
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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.6950 -0.25 1.6980 1.6960 1.6177 1.7025 1.2925 2.6875 1.2875
M 1.7550 -0.25 1.7530 1.7520 1.6991 1.7625 1.2600 2.7225 1.2500
1Y 1.8200 -0.25 1.8195 1.8173 1.7763 1.8350 1.2375 2.7675 1.2200
1.5Y 1.9100 -0.50 1.9125 1.9054 1.8714 1.9375 1.2050 2.8425 1.1900
2Y 1.9800 -0.75 1.9835 1.9663 1.9393 2.0175 1.1900 2.9200 1.1675
3Y 2.0575 -1.50 2.0600 2.0350 2.0201 2.1075 1.1850 3.0575 1.1550
4Y 2.1075 -1.00 2.1020 2.0789 2.0723 2.1600 1.1825 3.1725 1.1575
5Y 2.1425 -1.50 2.1385 21118 2.1070 2.1900 1.1825 3.2750 1.1575
7Y 2.1800 -1.50 2.1735 2.1434 2.1443 2.2300 1.1850 3.4350 1.1675
10Y 2.2350 -1.75 2.2255 2.1941 2.1984 2.2850 1.2200 3.5975 1.2125
12Y 2.2750 -1.25 2.2615 2.2309 2.2326 2.3200 1.2225 3.6300 1.2150
15Y 2.2875 -1.25 2.2740 2.2446 2.2422 2.3275 1.2225 3.6375 1.2150
20Y 2.2900 -1.00 2.2745 2.2433 2.2443 2.3250 1.2225 3.7850 1.2150
6*9M 6.00 0.00 5.50 5.60 8.14 12.50 -3.50 12.50 -6.00
9*12M 6.50 0.00 6.65 6.53 7.72 10.50 -2.50 10.50 -4.25
1*2Y 16.00 -0.50 1640 14.90 16.30 20.75 -4.75 20.75 -5.50
2*3Y 7.75 -0.75 7.65 6.87 8.08 11.00 -1.00 15.00 -175
2*4Y 12.75 -0.25 11.85 11.26 13.30 18.00 -0.75 28.25 -1.75
2*5Y 16.25 -0.75 15.50 14.55 16.77 21.25 -0.75 39.25 -1.75
3*4y 5.00 0.50 4.20 439 5.22 7.75 -0.25 14.00 -0.50
3*5Y 8.50 0.00 7.85 7.68 8.68 14.00 -0.25 25.00 -0.50
4*5Y 3.50 -0.50 3.65 3.29 346 6.25 0.00 11.25 -0.25
5*7Y 3.75 0.00 3.50 3.16 373 10.50 0.25 16.00 0.25
5*10Y 9.25 -0.25 8.70 8.24 9.15 22.25 3.75 32.25 3.75
7*10Y 5.50 -0.25 5.20 5.08 542 1275 3.00 16.75 3.00
10*12Y 4.00 0.50 3.60 3.68 342 4.25 -0.25 7.75 -0.25
10*15Y 5.25 0.50 4.85 5.05 4.38 5.75 -0.75 15.00 -0.75
10*20Y 5.50 0.75 4.90 491 4.59 7.50 -11.00 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1Y 1.801 -0.90 1.816 1.838 1.814 1.885 1.252 2.720 1.237
1.5Y 1.970 -1.20 1.987 1.980 1.967 2.037 1.240 2.820 1.232
2Y 2.062 -1.90 2.076 2.070 2.059 2.165 1.225 2.920 1.225
3Y 2.092 -4.80 2121 2.103 2.105 2.206 1.210 3.050 1.200
4Y 2278 -2.20 2.286 2.252 2.263 2.360 1.237 3.280 1.232
5Y 2337 -2.30 2.344 2310 2313 2420 1.225 3410 1.217
7Y 2458 -2.00 2458 2430 2443 2.552 1.281 3.563 1.270
10Y 2.515 -1.50 2.502 2475 2497 2.607 1367 3.750 1355
20Y 2510 0.00 2486 2452 2467 2.572 1.442 3.943 1.430
Lv. ]| Lv. | Al a |
91d CD 1.66 0.00 KTB 107.95 0.08 107.88 107.96 107.86
[ cALL 1.50 0.00 | kB | 121.39 0.15 12133 | 12143 | 12122
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1y 1.90 0.65 0.37 -2.07 -3.73 9.00 -17.75 11.00 -17.75
1.5Y -6.00 0.70 -7147 -742 -9.51 240 -19.10 7.25 -19.10
2Y -8.20 115 -9.25 -10.39 -11.92 -1.35 -25.15 6.50 -25.15
3Y -345 3.30 -6.10 -6.82 -846 475 -19.50 11.00 -19.50
4y -17.05 1.20 -1842 -17.30 -19.06 -3.20 -30.35 3.25 -30.35
5Y -19.45 0.80 -20.57 -19.82 -20.63 -2.25 -27.25 4.55 -27.25
7Y -27.80 0.50 -2845 -28.69 -29.92 -7.50 -37.65 -3.75 -37.65
10Y -28.00 -0.25 -27.63 -28.13 -29.83 -12.95 -38.70 -6.25 -38.70
20Y -22.00 -1.00 -21.19 -20.88 -22.27 -14.75 -48.50 -145 -48.50

HMUH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-45,25 0.00 1Y 13250 1.50 1.6200 0.7650 1*2Y 16A00 -0.50
-50.50 0.00 1.5Y 1.4050 1.00 1.6600 1.0500 2*3Y 13.00 1.00
-52.50 0.00 2Y 1.4850 1.00 1.6950 0.9850 2*5Y 23.50 0.00
-49.75 0.00 3Y 1.6150 2.00 1.7550 0.8550 3*4Y 6.50 0.00
-47.75 0.00 4y 1.6800 2.00 1.8000 0.8400 3*5Y 10.50 -1.00
-47.25 0.00 5Y 1.7200 1.00 1.8500 0.8350 4*5Y 4.00 -1.00
-44.50 0.00 7Y 1.7750 1.00 1.8950 0.8050 5*7Y 5.50 0.00
-36.00 0.00 10Y 1.9050 1.00 2.0150 0.7900 5*10Y 18.50 0.00
U.S. TREASURY (= FYY 7|1F M eH|)
Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 1.9602 0.0084 1.9518 1.9355 1.9274 1.9602 0.6460 1.9602 0.2800
10Y 24774 0.0247 24527 2.4500 24626 2.6060 14520 3.0300 1.3600
U.S. TREASURY - KTB (6h= Qe 7|E MY
Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
2Y -10.18 274 -12.92 -13.65 -14.76 10.19 -70.50 10.19 -264.00
10Y -3.76 3.97 -7.73 -5.50 -2.94 47.40 -24.46 47.40 -98.50
Lv. | T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
IRS 2*10Y 25.50 -1.00 26.50 25.00 23.50 41.50 3.00 70.25 2.75
KTB 2*10Y| 45.30 0.40 44.90 43.30 41.70 68.70 1250 89.00 11.80
UST 2*10Y 5172 163 50.09 5145 53.52 135.50 41.06 264.00 41.06
IRS 8y 21
06MS oDD
05M Tenor
01y 82
1.5Y 90.75 /91
02y 3%y 475
03y 6.5 /07 3*20y 23
04Y 1175 5*8y 525
05Y 15/ 1575 5*10y 9.25
7Y SPRD
10Y
12y
15Y
20Y
CRS 3y 615
Sy 73
TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
Hesg 107 A 3 104 111 76 0 41 58
2 o ‘ 31,906 ¥ 1,849 30,057 25,829 20,776 0,000 10,235 16,665
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