IPS Daily Morning Brief

2018-04-16
57t 71EY 2018-04-13
mws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.7250 -0.50 17110 1.7104 1.7085 1.7400 1.3900 2.6700 1.2875 -72,75 -0.50 1y 1A1050 0.00 1.6200 0.7650 1%2Y 1450 -2.00
oM 1.7775 -0.25 1.7680 1.7696 17728 1.8125 1.3925 26925 1.2500 -74.50 -1.75 1.5Y 1.1750 -1.00 1.6600 0.9100 2+3Y 13.00 0.00
1y 1.8325 0.50 1.8205 1.8255 1.8363 1.8850 1.3925 27275 1.2200 -7275 -3.00 2Y 1.2500 -2.00 1.6950 0.9050 2*5Y 24.50 -1.50
1.5V 1.9200 0.75 1.9095 1.9245 1.9473 2.0050 1.3975 2.8025 1.1900 -68.50 -3.75 3y 1.3800 -2.00 1.7550 0.9400 3*4Y 6.00 -0.50
2Y 1.9775 1.00 1.9685 1.9969 2.0303 2.1000 1.4050 2.8750 1.1675 -67.50 -450 4y 1.4400 -2.50 1.8000 0.9600 3*5Y 11.50 -1.50
3y 2.0650 1.75 2.0535 2.0969 21384 22175 1.4475 3.0150 1.1550 -66.00 -5.75 5Y 1.4950 -3.50 1.8500 0.9800 4*5Y 5.50 -1.00
4y 2.1150 2.00 2.1045 21595 2.2075 2.2950 1.4900 3.1350 1.1575 -57.75 -6.00 7Y 1.6200 -3.50 1.8950 0.9900 5+7Y 12.50 0.00
5Y 2.1550 225 2.1455 2.2020 2.2545 2.3400 1.5300 3.2275 1.1575 -47.00 -6.25 10Y 1.8000 -3.50 2.0500 1.0000 5*10Y 30.50 0.00
7Y 21975 2.50 2.1905 22503 2.3085 23950 1.6025 3.3650 1.1675
10Y 2.2700 2.75 2.2605 23155 23832 2.4850 1.7000 3.5100 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.3150 2.75 2.3055 2.3605 24245 25225 1.7175 3.5450 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 2.3350 2.75 2.3255 2.3805 24428 2.5400 1.7175 3.5675 1.2150 2y 2.3484 -0.0038 2.3522 2.3111 2.3111 23522 0.9150 23522 0.3000
20Y 2.3575 2.75 2.3480 2.4006 24621 2.5600 1.6900 3.7175 1.2150 10Y 2.8262 -0.0138 2.8400 2.7829 2.8030 2.9500 20387 3.0300 1.3600
6*9M 5.25 0.25 5.70 5.93 6.43 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 5.50 0.75 5.25 5.59 6.35 10.50 -1.25 10.50 -4.25 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
1*2Y 14.50 0.50 14.80 17.14 19.40 23.00 0.50 23.00 -5.50 2y 27.14 -0.38 27.52 2291 2061 27.52 -70.50 27.52 -258.50
2*3Y 8.75 0.75 8.50 10.00 10.81 13.25 3.00 14.00 -1.75 10Y 2192 -4.38 26.30 20.09 19.60 4740 -24.46 4740 -98.50
2*4Y 13.75 1.00 13.60 16.26 17.72 21.75 7.00 2775 -1.75
2*5Y 17.75 1.25 17.70 20.51 2242 27.25 9.75 38.50 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 5.00 0.25 5.10 6.26 6.91 8.50 2.75 14.00 -0.50 IRS 2*10Y | 29.25 1.75 27.50 28.25 30.25 42.50 19.50 68.25 2.75
3*5Y 9.00 0.50 9.20 10.51 11.61 14.00 5.25 25.00 -0.50 KTB 2*10Y| 53.00 3.00 50.00 50.00 50.20 68.70 35.80 89.00 11.80
4*5Y 4.00 0.25 410 425 470 6.25 2.25 11.25 -0.25 UST 2*10Y| 47.78 -1.00 4878 47.18 49.19 135.50 41.06 264.00 41.06
5*7Y 425 0.25 450 4.83 5.40 10.50 2.50 15.25 0.25
5410V | 1150 050 11.50 1135 1287 2225 725 3075 375
7*10Y 7.25 0.25 7.00 6.53 747 12.75 425 16.75 3.00 IRS
10*12Y 450 0.00 450 450 413 450 0.50 7.75 -0.25 06M [725 DD
10*15Y 6.50 0.00 6.50 6.50 5.96 6.50 -0.75 15.00 -0.75 09M i
10*20Y 8.75 0.00 8.75 851 7.90 8.75 -11.00 31.00 -11.00 oy |[83
1.5Y
BOND 02y [97.25/975 4%6Y 06
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |[525/55 47Y 775
1y 1.836 -1.00 1.848 1.883 1.874 1.935 1.400 2.720 1.237 04y [105 6*7Y 1.75
1.5V 1.992 -1.30 2.003 2022 2,041 2.108 1471 2.820 1.232 05y [1375 8*12Y 09
2y 2.077 0.00 2.088 2125 2.164 2230 1.495 2.885 1.225 07Y SPRD [6*12M 10.75/ 105/ 1025
3y 2.155 0.50 2.162 2208 2.250 2315 1.520 3.005 1.200 10Y 6*9M 5.25
4y 2.321 0.90 2.326 2386 2415 2.502 1.662 3.255 1.232 12Y 9*12M 05
5Y 2.385 1.00 2.390 2433 2.496 2,602 1.680 3.385 1217 15Y
7Y 2.516 1.90 2,513 2558 2.628 2728 1.836 3.545 1.270 20Y
10Y 2.607 3.00 2.597 2644 2711 2812 1.950 3.730 1.355 4Y CCS 455/ 44
20Y 2.605 1.90 2.608 2651 2.694 2792 2.045 3.920 1430 CRs |5V CCS 495
Lv. Ho| Lv. HYH| Al ) &
91d CD 1.65 0.00 KTB 107.92 -0.04 107.92 107.97 107.91 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 145 0.00 | kB | 12071 -0.34 120.85 | 121.00 | 12071 Hepsg 124 A 20 104 117 61 49 97 111
2 o | 36,215 2|2 | -15346 51,561 37,217 13,088 18,107 26,635 28,915
(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 -0.35 1.50 -2.79 -5.72 -3.76 9.00 -17.75 11.00 -17.75 IO 22|, SHI|2S FMoE A
1.5Y -7.20 2.05 -9.37 -9.71 -9.38 240 -19.10 7.00 -19.10 0|2 MAZE| AL S HHYst 7120 Q=010 3 ZAYAM S Dj27} ChA E3lE Fote die
2y -9.95 1.00 -1191 -12.81 -13.37 -1.35 -25.15 5.50 -25.15
3Y -9.00 1.25 -10.89 -11.11 -11.16 475 -19.50 8.75 -19.50 IRS Za|, Aa
4y -20.60 1.10 -2211 -22.67 -2073 -8.50 -30.35 2.00 -30.35 e N . dore
5Y -23.00 1.25 2449 -23.06 2415 -9.60 -27.25 455 -27.25 712 AE|ZY. HIE 87t YUHR O BUAS.
7Y -31.85 0.60 -32.25 -30.77 -31.93 -21.90 -37.65 -3.75 -37.65
10Y -33.70 -0.25 -33.61 -32.86 -32.81 -23.70 -38.70 -8.20 -38.70 CRS 22|, 192 M elet FZHof A 3taf
20Y -24.75 0.85 -26.00 -25.04 -23.18 -14.75 -48.50 -1.45 -48.50 e ZEfEY. EZ 27Ho|A oM S0 Lt} statnr.




