IPS Daily Morning Brief

2018-02-20
57t 71EY 2018-02-19
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.7000 0.75 1.6925 1.6940 1.6904 1.7200 1.3025 2.6800 1.2875 -51,25 3.25 1y 13300 5.00 1.6200 0.7650 1%2Y 2A05 0.00
oM 1.7750 1.75 1.7600 1.7618 1.7545 1.8025 1.2850 27075 1.2500 -57.75 225 1.5Y 1.3900 5.00 1.6600 0.9150 2+3Y 2.05 0.00
1y 1.8425 1.75 1.8275 1.8330 1.8238 1.8850 1.2700 2.7450 1.2200 -61.25 1.75 2Y 1.4500 5.00 1.6950 0.8850 2*5Y 21.50 0.00
1.5V 1.9675 2.75 1.9455 1.9530 1.9253 2.0050 1.2550 2.8100 1.1900 -63.75 1.25 3y 1.5450 5.00 1.7550 0.8550 3*4Y 7.00 0.00
2Y 2.0625 3.25 2.0370 2.0411 1.9973 2.1000 1.2325 2.8850 1.1675 -65.00 0.75 4y 1.6150 5.00 1.8000 0.8400 3*5Y 12.00 0.00
3y 21825 375 2.1530 21540 2.0862 22175 1.2250 3.0275 1.1550 -65.75 0.75 5Y 1.6650 5.00 1.8500 0.8350 4*5Y 5.00 0.00
4y 2.2650 425 2.2320 22286 21441 2.2950 1.2250 3.1450 1.1575 -61.50 0.50 7Y 1.7700 5.00 1.8950 0.8050 5+7Y 10.50 0.00
5Y 2.3225 425 2.2900 22793 21843 2.3400 1.2250 3.2400 1.1575 -55.00 1.00 10Y 1.9250 5.50 2.0150 0.7900 5*10Y 26.00 0.50
7Y 2.3850 450 2.3520 23378 22268 23925 1.2350 3.3800 1.1675
10Y 24750 450 2.4420 24153 22892 2.4750 1.2675 3.5250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.5125 450 24795 24526 23275 25125 1.2725 3.5600 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.5300 450 24970 2.4690 23411 2.5300 1.2725 3.5825 1.2150 2y 2.1936 0.0000 2.1936 2.1885 2.1677 21936 0.7400 21936 0.2800
20Y 2.5500 450 2.5170 24871 2.3481 2.5500 1.2625 3.7325 1.2150 10Y 2.8786 0.0000 2.8786 2.9095 2.9058 2.9095 1.5600 3.0300 1.3600
6*9M 7.50 1.00 6.75 6.78 6.42 12.50 -2.50 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 6.75 0.00 6.75 713 6.93 10.50 -1.75 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 22.00 1.50 20.95 20.81 1735 22.75 -3.75 22.75 -5.50 2y -1.14 37 2.56 2.05 -0.03 10.19 -70.50 10.19 -264.00
2*3Y 12.00 0.50 11.60 11.29 8.90 13.25 -0.75 14.25 -1.75 10Y 8.36 -4.30 12.66 15.75 15.38 47.40 -24.46 47.40 -98.50
2*4Y 20.25 1.00 19.50 18.75 14.69 21.75 -0.75 27.75 -1.75
2*5Y 26.00 1.00 25.30 2381 1871 27.25 -0.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 8.25 0.50 7.90 7.46 579 8.50 0.00 14.00 -0.50 IRS 2*10Y | 41.25 1.25 40.00 40.00 40.00 4250 3.50 68.25 2.75
3*5Y 14.00 0.50 13.70 12,53 9.81 14.00 0.00 25.00 -0.50 KTB 2*10Y| 59.00 0.60 58.40 58.40 58.40 68.70 12.50 89.00 11.80
4*5Y 575 0.00 5.80 5.06 402 6.25 0.00 11.25 -0.25 UST 2*10Y| 6850 0.00 68.50 72.10 73.81 135.50 41.06 264.00 41.06
5*7Y 6.25 0.25 6.20 5.85 425 10.50 1.00 15.25 0.25
5410Y | 1525 025 15.20 1360 1049 2225 425 3075 375
7*10Y 9.00 0.00 9.00 7.75 6.24 12.75 3.25 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 374 3.83 450 0.00 7.75 -0.25 06M oDD
10*15Y 5.50 0.00 5.50 537 5.19 6.00 -0.75 15.00 -0.75 09M [77.25 Tenor
10%20Y 7.50 0.00 7.50 7.19 5.89 7.50 -11.00 31.00 -11.00 01y [84
15Y [965
BOND 02y |6
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y
1y 1.878 1.10 1.869 1.847 1.839 1.885 1335 2.720 1.237 04y
1.5Y 2072 1.80 2.058 2037 2.004 2,079 1319 2.820 1232 05y [3125/315
2y 2.205 3.70 2176 2174 2112 2.230 1.297 2.920 1.225 07Y SPRD
3y 2302 4.00 2272 2.260 2171 2.306 1.250 3.050 1.200 10Y
4y 2450 420 2.420 2423 2.328 2.496 1312 3.280 1232 12Y
5Y 2,567 5.10 2531 2527 2403 2.602 1.270 3410 1217 15Y
7Y 2.708 470 2,675 2.662 2532 2.728 1357 3.563 1.270 20Y
10Y 2.795 430 2.766 2.745 2.5% 2812 1.424 3.750 1355
20Y 2.758 3.80 2.730 2,692 2.554 2.759 1457 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.54 -0.10 107.56 107.57 107.51 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
\ CALL 1.50 0.00 \ LKTB \ 119.03 -0.36 119.04 119.09 118.83 Hepfsg 924 4 88 0 88 155 142 168
2 o 22,237 92 -1,003 23,240 0,000 23,240 33,483 38,152 62,328
(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 -3.55 0.65 -4.13 -142 -1.56 9.00 -17.75 11.00 -17.75
TSN =[O o -11.25 837 -7.89 240 -19.10 7.00 -19.10 ABEO Z2Y F2MES WAL M LT HUS 2 HEHO| 4. 1048 YBSZR HES 4E 55T,
2y -14.25 -0.45 -13.92 -13.31 -11.44 -1.35 -25.15 5.50 -25.15
e e e RS N2 o0 B TASZ BB A= 28 UL SUE I TR A T 2750
5Y 2445 085 24.10 24.80 2189 225 2725 455 2725 ZHeHot 2.
7Y -32.30 -0.20 -32.30 -32.44 -30.55 -11.50 -37.65 -3.75 -37.65
10Y -32.00 0.20 -32.36 -33.02 -30.52 -12.95 -38.70 -8.20 -38.70 CRS= TEH|H SbpE = &5 Ot
20Y -20.80 0.70 -21.34 -20.52 -20.56 -14.75 -48.50 -1.45 -48.50




