IPS Daily Morning Brief

2018-02-01
57t 71EY 2018-01-31
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.7025 -1.50 1.7060 1.7004 1.6692 1.7200 1.2925 2.6800 1.2875 -57,00 6.25 1y 12800 4,00 1.6200 0.7650 1*2Y 13Aoo -0.50
oM 1.7725 225 1.7790 1.7706 1.7424 1.8025 1.2750 2.7075 1.2500 -62.75 6.75 1.5Y 1.3450 4,00 1.6600 0.9150 2*3Y 10.50 -2.00
1Y 1.8500 225 1.8575 1.8456 1.8164 1.8850 1.2550 2.7450 1.2200 -65.50 7.00 2y 1.4100 3.50 1.6950 0.8850 2*5Y 2350 -3.50
1.5Y 19725 275 19785 1.9559 19137 2.0050 1.2350 2.8100 1.1900 -66.50 525 3y 15150 150 1.7550 0.8550 3%4Y 7.50 -1.50
2y 2.0650 350 2.0670 2.0335 1.9835 2.1000 12175 2.8850 11675 -67.25 3.25 4y 1.5900 0.00 1.8000 0.8400 3+*5Y 13.00 -1.50
3y 2.1800 375 2.1720 21271 2.0660 22175 12125 3.0275 1.1550 -66.75 275 5Y 1.6450 0.00 1.8500 0.8350 4*5Y 550 0.00
4y 2.2625 325 2.2415 2.1851 2.1189 2.2950 12125 3.1450 11575 -62.00 275 7Y 1.7450 0.00 1.8950 0.8050 5+7Y 10.00 0.00
5Y 23125 275 2.2845 2.2249 2.1542 2.3400 12175 3.2400 11575 -55.00 2.50 10Y 1.8850 0.00 2.0150 0.7900 5+10Y 24.00 0.00
7Y 23650 275 23370 2.2670 21911 23925 1.2300 33800 11675
10Y 24350 2,50 24035 23276 2.2468 24600 1.2675 3.5250 12125 u.s. TREASURY (32 99 7|F MYH|)
12y 2.4700 2,50 24385 2.3683 2.2846 24950 12725 3.5600 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 24875 -2.00 24525 23825 2.2957 25075 12725 3.5825 1.2150 2y 2.1486 0.0243 2.1243 2.1242 2.1120 2.1486 0.7300 2.1486 0.2800
20Y 2.5050 -2.00 2.4700 2.3941 2.2983 2.5250 1.2625 3.7325 1.2150 10Y 2.7054 -0.0158 27212 2.6949 2.6640 27212 1.5300 3.0300 1.3600
6*9M 7.00 -0.75 730 7.03 732 12.50 275 12.50 -6.00 U.S. TREASURY - KTB 3= 99 7|F MU
9*12M 7.75 0.00 7.85 750 7.40 10.50 -2.00 10.50 425 Tenor Lv. HUH| T-1 T-2 T-3 1¥Max | 1Y Min | 3YMax | 3Y Min
172y 21.50 -1.25 20.95 1879 1671 2275 -4.00 2275 -5.50 2y 464 593 -10.57 -9.58 -4.00 10.19 -70.50 10.19 -264.00
2*3Y 11.50 -0.25 10.50 9.36 8.25 1175 -0.75 14.25 -1.75 10Y -6.46 192 -8.38 551 -1.60 4740 2446 4740 -98.50
2*4Y 19.75 0.25 17.45 1516 13.54 19.75 -0.75 2775 -1.75
2*5Y 2475 0.75 2175 19.14 17.07 2475 -0.75 38.50 -1.75 Lv. HYUH| T1 T-2 T-3 1V Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 8.25 050 6.95 5.80 5.29 8.25 0.00 14.00 -0.50 IRS 2*10Y | 37.00 1.00 36.00 33.25 3150 41.50 350 68.25 275
3*5Y 1325 1.00 11.25 9.77 8.82 14.00 0.00 25.00 -0.50 KTB 2*10Y| 57.50 0.00 57.50 53.00 52.80 68.70 12.50 89.00 11.80
4*5Y 5.00 050 430 3.98 353 6.25 0.00 11.25 -0.25 UST 2*10Y| 5568 401 59.69 57.07 55.20 135.50 41.06 264.00 41.06
5+7Y 525 0.00 5.25 421 3.69 10.50 075 15.25 0.25
5410 | 1225 025 11.90 10.28 926 22.25 425 3075 375
7*10Y 7.00 0.25 6.65 6.06 557 1275 3.25 16.75 3.00 IRS
10*12Y 350 0.00 350 406 378 450 -0.25 775 -0.25 06M |705 Sl
10*15Y 525 050 4.90 5.49 489 6.00 -0.75 15.00 -0.75 09M  |77.75 Tenor
10*20Y 7.00 050 6.65 6.65 515 7.50 -11.00 31.00 -11.00 o1y |8425/845
1.5Y
BOND 02Y [625/65/75 6*0M 7.5
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |18/1825/1925 35y 125
1y 1.846 -0.80 1.835 1.826 1.831 1.885 1.282 2720 1.237 04y 12°20Y 35
1.5Y 2.036 -140 2.025 2.005 1.996 2.050 1272 2.820 1.232 05y [315
2y 2.195 350 2187 2131 2.100 2.230 1.255 2.920 1.225 07y SPRD
3y 2.270 -3.60 2.260 2195 2147 2306 1232 3.050 1.200 10v
4y 2462 340 2444 2370 2306 2496 1.260 3.280 1.232 12y |46
5Y 2566 -3.60 2544 2455 2367 2,602 1.259 3410 1217 15Y
7Y 2.691 370 2.666 2,580 2495 2728 1325 3.563 1.270 20y |51
10Y 2.770 350 2733 2.640 2.549 2.805 1415 3.750 1355 1Y CCS 26
20Y 2.720 370 2.661 2584 2513 2757 1457 3.943 1430 e
Lv. H| Lv. HYd| Al i |
91d €D 165 0.00 KTB 107.42 0.08 107.39 | 10746 | 10733 u| T1 T-2 T3 T4 T5 T6
[ cALL 1.50 0.00 | wktB | 119.10 035 118.80 119.17 118.70 PEEE] 134 24 -49 183 84 % 97 % 81
2 o 35432 9 gl | -18383 53,815 32,420 20,523 21,569 29,070 29,390
(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 0.40 -145 221 2.00 -144 9.00 -17.75 11.00 -17.75 20K 22|, EL F7Ho|A stE 227t 0| 2| M2 FEa.
1.5Y 635 -135 -4.65 -491 -8.25 240 -19.10 7.00 -19.10 BOJ E312I31E M OX|7} FE A2
2y -13.00 0.00 -12.04 -9.75 -11.61 -135 -25.15 5.50 -25.15 42 502 MY ololo] AX orat A
3y 9.00 0.5 884 683 812 475 ~19.50 8.75 ~19.50 = 3088 50928 N 2lvlel 23718 o= S0l oloXIE el ¢S,
4y -19.95 0.15 2023 -1845 -1871 -4.75 -30.35 2.00 -30.35
5Y 2535 085 25.95 23.00 2130 225 2725 455 2725 IRs, M7zt 32l ot
7Y -32.60 095 -32.90 3132 -30.43 -9.40 -37.65 -3.75 -37.65 =N * F 20| 17tel 32| 452 =S8,
10Y -33.50 1.00 -32.95 -31.19 -30.23 -12.95 -38.70 -6.25 -38.70 E"7|E(>| 9u17r LO| LIt 7|2 HA AHaf. 2vaL 3YE SH2 [N
20Y -21.50 1.70 -19.08 -18.96 -21.49 -14.75 -48.50 -145 -48.50 CRS, 3Y0|3} TL7HO|M 22| A%, HE Syl




