IPS Daily Morning Brief

2018-06-14
57t 71EY 2018-06-13
mws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 17175 0.00 1.7180 1.7156 17226 1.7550 1.3900 2.6625 1.2875 -73,75 3.00 1y 1A1100 3.00 1.6200 0.7650 1%2Y &50 0.50
oM 1.7925 0.25 1.7910 17871 1.7882 1.8300 1.4100 2.6825 1.2500 -80.00 3.50 1.5Y 1.1400 3.50 1.6600 0.8100 2*3Y 4.00 0.00
1y 1.8475 0.00 1.8480 1.8473 1.8485 1.9100 14350 2.7100 1.2200 -81.75 4.00 2y 1.1950 3.50 1.6950 0.8650 2*5Y 8.50 0.00
1.5Y 1.9400 0.00 1.9400 1.9444 1.9478 2.0250 14625 2.7700 1.1900 -87.75 450 3y 1.2350 3.50 1.7550 0.9550 3*4Y 2.00 0.00
2y 20125 -0.50 20170 20251 20237 2.1150 1.4700 2.8275 1.1675 -92.75 475 4y 1.2550 3.50 1.8000 1.0150 3*5Y 450 0.00
3y 21125 -1.00 2.1205 2.1266 21232 22225 1.5050 2.9250 1.1550 -95.25 475 5Y 1.2800 3.50 1.8500 1.0350 4*5Y 2.50 0.00
4y 2.1825 -1.25 21915 21961 21892 2.2950 1.5625 3.0150 1.1575 -92.00 4.00 7Y 1.3650 2.50 1.8950 1.0400 5*7Y 8.50 -1.00
5Y 2.2325 -1.25 22415 22441 22344 2.3400 1.6125 3.0950 1.1575 -75.25 4.00 10Y 1.6050 2.50 2.0500 1.0500 5+10Y 32.50 -1.00
7Y 2.2850 -1.50 2.2955 2.3000 22848 23950 1.6825 3.2175 1.1675
10Y 23575 -1.50 2.3680 23725 23533 24850 17725 3.3450 12125 u.S. TREASURY (= AAY 7|F FH|)
12Y 23975 -1.50 24080 24125 23961 25225 1.8000 3.3850 1.2150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 24250 -1.50 24355 24386 24182 2.5400 1.7900 34125 1.2150 2y 2.5654 0.0205 2.5449 2.5161 2.5039 2.5892 1.1410 25892 0.3000
20Y 24550 -1.50 24655 24696 24434 2.5600 1.7200 3.5325 1.2150 10Y 2.9667 0.0037 2.9630 29538 2.9501 31131 20387 3.1131 1.3600
6*9M 7.50 0.25 7.30 7.15 6.56 12.50 -0.75 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 5.50 -0.25 570 6.01 6.03 10.50 -0.50 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
1*2Y 16.50 -0.50 16.90 17.79 17.52 23.00 1.00 23.00 -5.50 2y 4534 255 4279 39.91 38.89 4534 -5343 4534 -251.80
2*3Y 10.00 -0.50 10.35 10.15 9.95 13.25 3.50 13.25 -1.75 10Y 2517 1.87 23.30 22.38 2441 36.30 -24.46 47.40 -98.50
2*4Y 17.00 -0.75 17.45 17.10 16.55 21.75 8.75 23.50 -1.75
2*5Y 22.00 -0.75 22.45 21.90 21.08 27.25 11.75 34.00 -1.75 Lv. HYH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y 7.00 -0.25 7.10 6.95 6.60 8.50 3.25 11.25 -0.50 IRS 2*10Y | 34.50 -1.00 35.50 35.50 34.50 4250 19.50 62.75 2.75
3*5Y 12.00 -0.25 12.10 11.75 1113 14.00 6.00 22.00 -0.50 KTB 2*10Y| 6030 -1.00 61.30 61.30 59.10 68.70 35.80 82.90 11.80
4*5Y 5.00 0.00 5.00 4.80 453 6.00 2.25 10.75 -0.25 UST 2*10Y| 4013 -1.68 4181 4377 44.62 128.30 4013 243.00 4013
5*7Y 5.25 -0.25 5.40 5.59 5.04 10.50 2.50 14.75 0.25
5410V | 1250 -0.25 1265 1284 1188 2025 725 3075 375
7*10Y 7.25 0.00 7.25 7.25 6.85 11.75 425 16.75 3.00 IRS
10*12Y 4.00 0.00 4.00 4.00 429 450 175 7.75 -0.25 06M 7175 COE
10*15Y 6.75 0.00 6.75 6.61 6.50 6.75 175 15.00 -0.75 09M Tenor
10%20Y 9.75 0.00 9.75 9.71 9.02 10.00 -6.25 31.00 -11.00 o1y
15Y [92.75
BOND 02y 9*12M  5.75
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y |115/1125 12Y 165
1y 1.855 0.40 1.850 1.850 1.862 1.935 1.400 2.691 1.237 04y
1.5Y 2,021 0.00 2,019 2.006 2.020 2113 1517 2.750 1232 05Y  |2225/225/2275/ 2375
2y 2112 -0.50 2.120 2124 2132 2.230 1.567 2.818 1.225 07Y SPRD
3y 2.215 -0.70 2.210 2212 2.218 2315 1617 2913 1.200 10Y
4y 2378 -1.20 2.388 2393 2397 2.502 1722 3.125 1232 12Y
5Y 2.490 -0.80 2.496 2.499 2.480 2.602 1782 3.208 1217 15Y
7Y 2,628 -1.10 2631 2.626 2.605 2.728 1.966 3.370 1.270 20Y
10Y 2715 -1.50 2727 2.729 2.702 2.815 2.057 3.585 1355
20Y 2.704 -1.20 2712 2726 2.705 2792 2.110 3.799 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.65 0.00 KTB 107.94 0.04 107.92 108.00 107.89 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 145 0.00 | kB | 119.90 0.14 119.82 | 12010 | 11971 Hepsg 63 71 27 36 36 48 88 50 4
2 o | 20,830 o2l | 11,930 8,900 8,900 10,900 23,110 12,690 10,320
(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 -0.75 -0.40 -0.16 -0.27 -1.32 9.00 -11.20 11.00 -17.75 2o 2|, CHeE 17t 22| st
1.5Y -8.10 0.00 -7.88 -6.19 -7.25 240 -15.60 7.00 -19.10 Kb AHE ZYE O] S+ EX| WOI0| HS7|IHOZ SHAT|HA 2N &
2 9% 000 | 1032 | -986 | 1083 | 135 1830 | 530 | o515 9% 34| 527, S0P MYO| oM YO NBYOLH HBT B0| YO AHAY M X, ZH B Brjo I
3y -10.25 -0.30 -8.97 -8.52 -9.51 475 -13.50 5.00 -19.50 X{S0] SO{<r FTo| B2 ot ofU) CHA| ZHA]
4y -19.55 -0.05 -19.69 -19.72 -20.79 -8.50 -25.00 2.00 -30.35 = =
5Y -25.75 -0.45 -25.45 -25.51 -24.59 -9.60 -27.25 455 -27.25
7Y -34.30 -0.40 -33.51 -32.61 -32.07 -21.90 -35.40 -3.75 -37.65 IRS, 2Y O] LN 2| B3
10Y -35.75 0.00 -35.86 -35.64 -34.84 -24.00 -38.70 -8.20 -38.70 TE S018Y2E S ME YU IxHUS0| ASE= Y. Al ok & o 3Y /IFZ el
20Y -24.90 -0.30 -24.61 -25.67 -26.13 -14.75 -48.50 -145 -48.50 CRS, ® 77t 2| A5




