IPS Daily Morning Brief

2018-02-21
2018-02-20

37t 7154

HedH| Tenor | 1Y Max 1Y Min SPRD x1<gu|
-53,25 -2.00 1Y 13100 -2.00 1.6200 0.7650 1*2Y 2A05 0.00
-59.75 -2.00 1.5Y 1.3750 -1.50 1.6600 0.9150 2*3Y 2.05 0.00
-63.25 -2.00 2Y 1.4400 -1.00 1.6950 0.8850 2*5Y 21.50 0.00
-66.00 -2.25 3Y 1.5350 -1.00 1.7550 0.8550 3*4Y 7.00 0.00
-67.00 -2.00 4y 1.6050 -1.00 1.8000 0.8400 3*5Y 12.00 0.00
-67.75 -2.00 5Y 1.6550 -1.00 1.8500 0.8350 4*5Y 5.00 0.00
-63.50 -2.00 7Y 1.7600 -1.00 1.8950 0.8050 5*7Y 10.50 0.00
-57.00 -2.00 10Y 1.9150 -1.00 2.0150 0.7900 5*10Y 26.00 0.00

U.S. TREASURY

(83 YR 7|F HaH)

Tenor | 1Y Max 1Y Min 3Y Max 3Y Min
2Y 2.2229 0.0293 2.1936 2.1936 2.1885 2.2229 0.7400 2.2229 0.2800
10Y 2.8877 0.0091 2.8786 2.8786 2.9095 2.9095 1.5600 3.0300 1.3600

U.S. TREASURY - KTB (o= AYY 7|&E HUH

Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
2Y 0.39 153 -1.14 2.56 2.05 10.19 -70.50 10.19 -264.00
10Y 777 -0.59 8.36 12.66 15.75 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 41.25 0.00 41.25 40.00 40.00 42.50 3.50 68.25 2.75
KTB 2*10Y| 59.10 0.10 59.00 58.40 58.40 68.70 1250 89.00 11.80
UST 2*10Y | 6648 -2.02 68.50 68.50 72.10 135.50 41.06 264.00 41.06
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Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.7025 0.25 1.6960 1.6949 1.6918 1.7200 1.3025 2.6775 1.2875
M 1.7775 0.25 1.7650 1.7631 1.7555 1.8025 1.2850 2.7075 1.2500
1Y 1.8425 0.00 1.8320 1.8336 1.8244 1.8850 1.2700 2.7450 1.2200
1.5Y 1.9725 0.50 1.9520 1.9545 1.9265 2.0050 1.2550 2.8100 1.1900
2Y 2.0725 1.00 2.0450 2.0439 1.9991 2.1000 1.2325 2.8850 1.1675
3Y 2.1950 1.25 2.1625 2.1580 2.0887 2.2175 1.2250 3.0275 1.1550
4Y 2.2750 1.00 2.2415 2.2336 2.1470 2.2950 1.2250 3.1450 1.1575
5Y 2.3325 1.00 2.2990 2.2851 2.1876 2.3400 1.2250 3.2400 1.1575
7Y 2.3950 1.00 2.3600 2.3445 2.2306 2.3950 1.2350 3.3800 1.1675
10Y 2.4850 1.00 2.4500 24234 2.2935 24850 1.2675 3.5250 1.2125
12Y 2.5225 1.00 24875 2.4605 2.3318 2.5225 1.2725 3.5600 1.2150
15Y 2.5400 1.00 2.5050 24770 2.3456 2.5400 1.2725 3.5825 1.2150
20Y 2.5600 1.00 2.5250 24953 2.3530 2.5600 1.2625 3.7325 1.2150
6*9M 7.50 0.00 6.90 6.83 6.38 12.50 -2.50 12.50 -6.00
9*12M 6.50 -0.25 6.70 7.05 6.89 10.50 -175 10.50 -4.25
1*2Y 23.00 1.00 21.30 21.03 1747 23.00 -3.75 23.00 -5.50
2*3Y 12.25 0.25 11.75 1141 8.96 13.25 -0.75 14.25 -1.75
2*4Y 20.25 0.00 19.65 18.98 14.80 21.75 -0.75 27.75 -1.75
2*5Y 26.00 0.00 2540 24.13 18.85 27.25 -0.75 38.50 -175
3*4y 8.00 -0.25 7.90 7.56 5.83 8.50 0.00 14.00 -0.50
3*5Y 1375 -0.25 13.65 1271 9.89 14.00 0.00 25.00 -0.50
4*5Y 5.75 0.00 5.75 5.15 4.06 6.25 0.00 11.25 -0.25
5*7Y 6.25 0.00 6.10 5.94 4.30 10.50 1.00 15.25 0.25
5*10Y 15.25 0.00 15.10 13.83 10.59 22.25 4.25 30.75 3.75
7*10Y 9.00 0.00 9.00 7.89 6.29 1275 3.25 16.75 3.00
10*12Y 3.75 0.00 375 371 3.83 4.50 0.00 7.75 -0.25
10*15Y 5.50 0.00 5.50 5.36 521 6.00 -0.75 15.00 -0.75
10*20Y 7.50 0.00 7.50 7.19 5.95 7.50 -11.00 31.00 -11.00
BOND
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1Y 1.890 1.20 1.874 1.851 1.840 1.890 1.335 2.720 1.237
1.5Y 2.080 0.80 2.063 2.041 2.005 2.080 1319 2.820 1.232
2Y 2219 1.40 2.186 2179 2113 2.230 1.297 2.920 1.225
3Y 2315 130 2.281 2.267 2173 2315 1.250 3.050 1.200
4Y 2460 1.00 2427 2428 2331 2496 1.312 3.280 1.232
5Y 2.577 1.00 2.538 2.533 2407 2.602 1.270 3410 1.217
7Y 2.719 1.10 2.682 2.669 2.536 2.728 1357 3.563 1.270
10Y 2.810 1.50 2.772 2.754 2.599 2.812 1424 3.750 1355
20Y 2.777 1.90 2.739 2.703 2.558 2777 1457 3.943 1430
Lv. Ho| Lv. HYH| Al ) &
91d CD 1.65 0.00 KTB 107.50 -0.04 107.55 107.57 107.46
[ cALL 1.50 0.00 | kB | 11892 -0.11 119.04 | 11914 | 11874
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. M| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
1Y -4.75 -1.20 -4.18 -1.74 -1.56 9.00 -17.75 11.00 -17.75
1.5Y -10.75 -0.30 -11.08 -8.64 -7.84 240 -19.10 7.00 -19.10
2Y -14.65 -0.40 -14.06 -13.53 -1144 -1.35 -25.15 5.50 -25.15
3Y -12.00 -0.05 -11.81 -10.88 -845 475 -19.50 8.75 -19.50
4y -18.50 0.00 -18.53 -19.43 -1835 -7.95 -30.35 2.00 -30.35
5Y -24.45 0.00 -23.94 -24.83 -21.94 -2.25 -27.25 4.55 -27.25
7Y -3240 -0.10 -32.20 -3245 -30.56 -11.50 -37.65 -3.75 -37.65
10Y -32.50 -0.50 -32.22 -33.03 -30.54 -12.95 -38.70 -8.20 -38.70
20Y -21.70 -0.90 -21.40 -20.73 -2047 -14.75 -48.50 -145 -48.50

TODAY KRX CCP HQH| T-1 5 T-3 T-4 T-5 T-6
EEEE] 113 A 21 92 88 0 88 155 142

= 9 ‘ 22,237 23,240 23,240 33,483 38,152

= 3
= =F
Ot CH2 92 8352 F MPY0| 27t S5 242 2ol ¥t 38YME X5 L7t ATt L, SFFLY2HRBAL 2

Yef2tn RIMStEA opHl 2217101 38 4S.

IRS, 182 HMelet M FZoM &5
0= Zo| RYAUSOI= OFAIOFI 0N 0| F2le

ol

ol ofM 2171

CRs, EH71% of 4 A2 Sz [E|H st2f ot

=



