IPS Daily Morning Brief
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57t 71EY 2018-08-23
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 17325 0.75 1.7230 17371 17226 1.7575 1.3900 2.6575 1.2875 -60,75 1.00 1y 12000 2.00 1.6200 0.8050 1%2Y 1Aoo 0.00
oM 1.7800 0.75 1.7685 1.7875 1.7852 1.8300 1.4100 2.6800 1.2500 -64.50 1.25 1.5Y 1.2050 2.00 1.6600 0.8600 2*3Y 5.00 0.50
1y 1.8075 1.00 1.7925 1.8245 1.8295 1.9100 1.4350 2.7075 1.2200 -67.25 1.50 2y 1.2100 2.00 1.6950 0.9250 2*5Y 13.50 0.50
1.5Y 1.8500 0.75 1.8370 1.8876 1.9033 2.0250 1.4700 2.7650 1.1900 -66.25 2.00 3y 1.2600 2.50 1.7550 0.9850 3*4Y 3.00 0.00
2y 1.8825 0.50 1.8705 1.9325 1.9599 2.1150 1.5000 2.8200 1.1675 -66.75 2.25 4y 1.2900 2.50 1.8000 1.0700 3*5Y 8.50 0.00
3y 1.9225 0.50 19115 1.9900 20322 22225 1.5550 2.9200 1.1550 -64.75 2.25 5Y 1.3450 2.50 1.8500 1.0800 4*5Y 5.50 0.00
4y 1.9575 0.25 1.9485 2.0374 2.0846 2.2950 1.6050 3.0025 1.1575 -66.25 2.25 7Y 1.3750 2.50 1.8950 1.1050 5*7Y 3.00 0.00
5Y 1.9925 0.25 1.9840 2.0754 2.1240 2.3400 1.6475 3.0750 1.1575 -53.75 2.25 10Y 1.5650 2.50 2.0500 1.2200 5*10Y 22.00 0.00
7Y 20375 0.25 2.0260 21188 21675 23950 1.7050 3.1825 1.1675
10Y 2.1025 0.25 20925 21814 2.2325 2.4850 1.7825 3.2975 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.1400 0.25 2.1300 22196 22719 25225 1.8175 3.3400 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.1550 0.00 2.1460 2.2389 2.2963 2.5400 1.8250 3.3725 1.2150 2y 2.6162 0.0125 2.6037 2.5996 2.5831 2.6856 1.1686 2.6856 0.3100
20Y 2.1650 0.00 2.1525 2.2481 23180 2.5600 1.8250 3.4925 1.2150 10Y 2.8288 0.0090 2.8198 28334 2.8145 31131 20387 3.1131 1.3600
6*9M 475 0.00 455 5.04 6.26 12.50 1.25 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 2.75 0.25 2.40 3.70 443 10.50 1.00 10.50 -4.25 Tenor Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 7.50 -0.50 7.80 10.80 13.04 23.00 6.25 23.00 -5.50 2y 7042 255 67.87 69.76 62.61 70.42 -5343 70.42 -245.00
2*3Y 4.00 0.00 410 5.75 7.23 13.25 3.50 13.25 -1.75 10Y 4338 1.60 4178 45.64 4095 45.64 -24.46 47.40 -89.70
2*4Y 7.50 -0.25 7.80 10.49 1247 21.75 7.50 23.50 -1.75
2*5Y 11.00 -0.25 1135 14.29 1641 27.25 11.00 34.00 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 3.50 -0.25 3.70 474 5.25 8.50 3.25 11.25 -0.50 IRS 2*10Y | 22.00 -0.25 22.25 22.00 21.75 4250 19.50 62.75 2.75
3*5Y 7.00 -0.25 7.25 854 9.19 14.00 6.00 22.00 -0.50 KTB 2*10Y| 4830 0.60 47.70 47.50 44.80 68.70 35.80 82.90 11.80
4*5Y 3.50 0.00 3.55 3.80 3.94 6.00 2.25 10.75 -0.25 UST 2*10Y| 2126 -0.35 21.61 23.38 23.14 113.18 21.26 227.00 21.26
5*7Y 450 0.00 420 434 435 10.50 2.50 14.75 0.25
5410V | 1100 0.0 1085 1060 1084 2025 725 3075 375
7*10Y 6.50 0.00 6.65 6.26 6.49 11.75 425 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3.83 3.94 450 2.00 7.75 -0.25 06M |715/7175 GEE
10*15Y 5.25 -0.25 535 5.75 6.39 6.75 2.25 15.00 -0.75 09M [78/7825 Tenor
10%20Y 6.25 -0.25 6.00 6.68 8.55 10.25 175 31.00 -11.00 01y [79/8025/805
1.5Y
BOND 02Y |[86.25/86.5/87.75 2*10y 22
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03Y |905/9225
1y 1790 0.40 1.802 1.843 1.848 1.935 1.400 2.691 1.237 04Y |9375/945 6*9*12m 02
1.5Y 1.852 -0.80 1.874 1.941 1.963 2113 1517 2.750 1232 05Y |97.25/975
2y 1912 -1.30 1.932 2.001 2.044 2.230 1577 2.805 1.225 07y |15 SPRD
3y 1.965 0.00 1.966 2,053 2.108 2315 1617 2.880 1.200 10v |8
4y 2.060 0.00 2.060 2.159 2.240 2.502 1755 3.060 1232 12Y
5Y 2175 0.00 2174 2284 2.356 2.602 1.805 3.180 1217 15Y  [145/1525/155
7Y 2.297 -0.40 2301 2407 2483 2.728 2,024 3.303 1.270 20Y
10Y 2.395 -0.70 2401 2.505 2572 2.815 2115 3.547 1355 15y CCS 185
20Y 2.345 -1.70 2.368 2477 2.560 2792 2197 3743 1430 CRs |3y CCS 26
4y CCS 27
Lv. HYy| Lv. HYd| Al a | o oo
91d CD 1.65 0.00 KTB 108.65 -0.02 108.68 108.75 108.65 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.49 0.00 | kB | 122.90 0.03 12291 | 12314 | 12284 Hepsg 93 7 -53 146 165 923 140 141 80
2 o | 32,685 o2l | -14530 47,215 50,100 25,285 52,085 66,420 27,100
(1-2Y £¢, 3-10Y 20,258 A|Z7tEH I}
Tenor | Lv. | MMl | SMA | 20MA | 6OMA | 1VMax | 1VMin | 3YMax | 3Min
1y 175 0.60 -0.99 -1.89 -1.83 9.00 -11.20 11.00 -17.75 MESe =x0rZ
1.5Y -0.20 1.55 -3.72 -531 -5.98 240 -15.60 7.00 -19.10 QYU OFN| 2 TS| ZHA Sest (AL Satst SA|7} BHESto| 2} SIRHM 2 FMS BEtopzt
2y -2.95 1.80 -6.17 -6.82 -8.40 -1.35 -18.30 5.50 -25.15
3y -4.25 0.50 -5.49 -6.34 -7.58 -3.20 -13.50 5.00 -19.50 VD —
4y -10.25 0.25 -11.13 -12.21 -15.54 -8.50 -25.00 2.00 -30.35 XE N Jf Z:ojoncc;rau :"“W JRD e bl Eo s KE Chyl2o| ALIE o -
5Y 21825 0.25 19.04 20.82 2315 29,60 2725 455 2725 T HS0 1Y 2ok SSUE MAZEAO0| SHASHAM HIE7E SEHYIRo2 T IS0l dHHCR 228N
7Y -25.95 0.65 2746 -28.86 -31.50 -21.90 -35.40 -3.75 -37.65 712 g3t ot
10Y -29.25 0.95 -30.87 -32.35 -33.98 -24.25 -38.70 -8.20 -38.70
20Y -18.00 1.70 -21.57 -22.88 -24.20 -14.75 -48.50 -145 -48.50 CRSE HME|L 2 ~ 2.5bp A&0H2.




