IPS Daily Morning Brief

2018-05-04
57t 71EY 2018-05-03
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.7425 075 1.7325 1.7261 17178 1.7450 1.3900 26700 1.2875 -76,00 -0.50 1y 1A1050 050 1.6200 0.7650 172 7Aoo 0.00
M 1.8025 075 1.7940 17844 1.7799 18125 14100 26925 1.2500 -82.50 075 1.5Y 11450 050 1.6600 0.8100 2*3Y 7.00 0.00
v 1.8650 1.00 1.8550 18423 1.8403 1.8850 14350 27225 1.2200 -87.25 075 2y 11750 050 1.6950 0.8650 2*5Y 19.00 -0.50
1.5Y 1.9700 125 1.9540 1.9361 1.9458 2.0050 14625 27875 1.1900 -90.50 075 3y 1.2450 050 1.7550 0.9550 3+4y 6.00 0.00
2y 2.0475 125 20290 2.0058 20260 2.1000 14700 2.8525 11675 -92.00 075 4y 1.3050 050 1.8000 1.0150 3*5Y 12.00 -0.50
3y 21500 125 21290 2.0990 21310 22175 1.5050 29825 11550 -91.00 -125 5Y 1.3650 0.00 1.8500 1.0350 4*5Y 6.00 -0.50
ay 2.2250 125 22010 21605 21986 2.2950 15625 3.1075 11575 -80.75 075 7Y 1.5200 050 1.8950 1.0400 5+7Y 15.50 050
5Y 22750 125 22470 22046 22453 2.3400 16125 32125 11575 -64.50 -0.50 10v 1.7500 050 2.0500 1.0500 5+10Y 38.50 0.50
7Y 23275 125 22980 22514 22975 23950 1.6825 33550 11675
10Y 23950 1.00 23660 23211 23720 2.4850 17725 34975 12125 u.s. TREASURY (= A 7|F HUH|)
12y 24400 1.00 24110 23661 24150 25225 1.8000 35375 12150 Tenor HoH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 24600 1.00 24310 23861 24343 25400 1.7900 3.5550 1.2150 2Y 2.4762 -0.0120 2.4882 2.5083 2.4920 25083 1.1000 25083 03000
20Y 24825 1.00 24535 24086 24548 25600 1.7000 3.7050 1.2150 10Y 2.9490 -0.0196 29686 29667 29526 3.0282 20387 3.0300 1.3600
6*9M 6.00 0.00 6.15 5.83 622 12.50 -2.00 12.50 -6.00 U.S. TREASURY - KTB (3= Yo 7|F By
9+12M 625 025 6.10 579 6.04 10.50 -1.25 10.50 -4.25 Tenor Lv. Ml T-1 T-2 T-3 1Y Max | 1Y Min | 3Y Max | 3Y Min
1%2Y 18.25 025 17.40 16.35 1857 23.00 050 23.00 -5.50 2y 3162 3 34.62 3823 37.50 3823 -59.60 3823 -251.80
2+3Y 10.25 0.00 10.00 932 10.50 1325 350 13.75 -175 10v 19.20 -2.96 2216 2497 2576 47.40 -24.46 47.40 -98.50
2+4yY 17.75 0.00 17.20 1548 17.25 2175 8.50 2775 -175
2*5Y 2275 0.00 21.80 19.89 21.93 27.25 11.75 38.50 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
34y 7.50 0.00 7.20 6.15 675 850 325 14.00 -0.50 IRS 2*10Y | 3475 025 35.00 3325 3275 4250 19.50 68.25 275
3*5Y 12,50 0.00 11.80 10.56 11.43 14.00 6.00 25.00 -0.50 KTB 2*10Y| 59.70 -0.80 60.50 59.10 57.80 68.70 35.80 89.00 11.80
4*5Y 5.00 0.00 460 441 467 6.25 225 11.25 025 UST 2*10Y| 47.28 -0.76 48.04 45.84 46.06 135.50 41.06 264.00 41.06
5¢7Y 5.5 0.00 5.10 468 521 10.50 250 15.25 025
5410 | 1200 -025 11.90 1165 1267 | 2225 725 3075 375
7*10Y 675 025 6.80 6.98 7.45 12.75 425 16.75 3.00 IRS 6Y 28/285
10%12Y 450 0.00 450 450 430 450 050 775 025 06M DD
10%15Y 6.50 0.00 6.50 6.50 6.23 6.50 -0.75 15.00 -0.75 09M Tenor
10%20Y 875 0.00 8.75 875 8.28 875 -11.00 31.00 -11.00 o1y [855
15Y |9525/9575
0zv 7 10
Tenor Lv. HuH| 5MA 20MA 60MA | 1Y Max | 1YMin | 3YMax | 3Y Min 03y |135/15 25y 225
1y 1836 0.20 1.839 1.847 1877 1935 1.400 2,696 1237 04y  [22/225 34y 75
1.5Y 2.027 150 2012 2.006 2038 2.108 1517 2763 1232 05y [25/2575 3*5Y 1225
2y 2.160 1.80 2132 2115 2154 2.230 1.560 2.840 1225 07y SPRD  [3*6Y 155
3y 2250 130 2221 2.196 2241 2315 1.600 2930 1.200 10y [3825/395 4*5Y 475
ay 2433 1.60 2401 2371 2408 2,502 1722 3190 1232 12y 5*6Y 03
5Y 2533 1.60 2495 2447 2485 2.602 1770 3320 1217 15Y
7Y 2657 120 2622 2574 2617 2728 1.965 3510 1270 20Y
10Y 2757 1.00 2722 2,668 2705 2812 2.047 3.700 1355 7Y CCS 54
20y 2762 0.10 2728 2679 2704 2792 2110 3.905 1430 e
Lv. Hay| F-EE% Lv. Haty| A 2 5
91d CD 1.65 0.00 KTB 107.61 -0.06 107.69 | 107.71 | 107.61 u| T1 T2 T3 T-4 T-5 T-6
[ calL | 145 0.00 | kTB | 11930 -0.13 11954 | 119.60 | 119.30 Hepdg 107 A 25 82 38 55 55 88 139
2 o | 31,558 oigl | 11443 20,115 15,520 15,075 15,075 25,285 44,243
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 2.90 0.80 162 -046 -3.64 9.00 -11.20 11.00 -17.75 2K 22, & orE 9|0l HE Ao 22| AL opzt
1.5Y -5.70 -025 -5.78 -6.99 922 240 -15.60 7.00 -19.10
2y -11.25 -0.55 -10.34 -10.89 -12.83 -1.35 -18.30 5.50 -25.15 IRS, 22| AL Op2t.
3y -10.00 -0.05 918 -9.66 -11.02 475 -14.95 8.75 -19.50 Ho Ealo Ch. @rm 22 0| WAIKF HIST} BHO| =
4y -20.80 035 -20.02 2102 -20.97 -8.50 -30.00 2.00 -30.35 1598 SHOS A% O MR SHUB0| Y2zt =7k Bol 2.
5Y -25.80 035 -24.78 -24.22 -23.98 -9.60 -27.25 455 -27.25
7v -32.95 0.05 -32.38 3224 3191 21.90 -37.65 375 -37.65 CRS, 5SS HMelet TN 227 52| 85
10Y -36.20 0.00 -35.62 -34.66 -33.28 -23.70 -38.70 -8.20 -38.70
20Y -27.95 090 -27.43 -27.05 -24.92 -1475 -48.50 -145 -48.50




