IPS Daily Morning Brief

2017-12-01
57t 71EY 2017-11-30
mws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.6800 7.00 1.6275 1.5974 1.5197 1.6800 1.2875 2.6925 1.2875 -23,00 -2.50 1y 14950 -1.50 1.6200 0.7650 1%2Y 5Aoo 0.00
oM 1.7200 3.00 1.7080 1.6988 1.6010 1.7250 1.2500 2.7275 1.2500 -33.25 -0.75 1.5Y 1.5200 -1.00 1.6600 0.8950 2*3Y 6.00 -0.50
1y 1.7750 1.00 1.7850 1.7851 1.6758 1.8200 1.2200 2.7675 1.2200 -36.00 -0.25 2y 1.5450 -1.50 1.6950 0.7950 2*5Y 12.00 1.00
1.5Y 1.8525 -0.25 1.8715 1.8843 1.7650 1.9300 1.1900 2.8475 1.1900 -37.75 -0.25 3y 1.6050 -2.00 1.7550 0.7350 3*4Y 3.00 0.50
2y 1.9050 -1.25 1.9315 1.9600 1.8304 20175 1.1675 2.9225 1.1675 -41.50 -1.25 4y 1.6350 -1.50 1.8000 0.6900 3*5Y 6.00 1.50
3y 1.9825 -1.75 20135 2.0475 1.9158 21075 1.1550 3.0650 1.1550 -41.75 0.00 5Y 1.6650 -0.50 1.8500 0.6600 4*5Y 3.00 1.00
4y 2.0500 -0.25 2.0700 21035 1.9698 2.1600 1.1575 3.1875 1.1575 -41.50 0.25 7Y 1.7050 0.00 1.8950 0.6550 5+7Y 4.00 0.50
5Y 2.0825 -0.50 2.1050 21371 2.0068 2.1900 1.1575 3.3050 1.1575 -38.25 -2.00 10Y 1.7950 -2.00 2.0150 0.6300 5+10Y 13.00 -1.50
7Y 2.1200 -0.25 2.1405 21741 20512 2.2300 1.1675 3.4625 1.1675
10Y 21775 0.00 21975 22281 21154 2.2850 1.2125 3.6250 12125 U.S. TREASURY (= AAY 7|F FH|)
12Y 2.2150 0.00 2.2350 22633 2.1479 2.3200 1.2150 3.6575 12150 Tenor HUH| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 2.2200 0.00 2.2400 2.2688 2.1564 23275 1.2150 3.6675 1.2150 2y 1.7820 0.0200 1.7620 1.7500 1.7363 1.7820 0.5600 1.7820 0.2800
20Y 2.2175 0.00 2.2375 2.2674 2.1628 2.3250 1.2150 3.8075 1.2150 10Y 24105 0.0205 2.3900 23277 23303 2.6060 1.3600 3.0300 1.3600
6*9M 4.00 -4.00 8.05 10.14 8.14 12.50 -4.50 12.50 -6.00 U.S. TREASURY - KTB (3= 9AY 7| Moy
9*12M 5.50 -2.00 7.70 8.64 7.48 10.50 -3.00 10.50 -4.25 Tenor Lv. HYUH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
1*2Y 13.00 -2.25 14.65 17.49 15.46 20.75 -5.50 20.75 -5.50 2y -24.30 55 -29.80 -33.00 -35.87 10.19 -70.50 10.19 -264.00
2*3Y 7.75 -0.50 8.20 8.75 853 11.00 -1.75 15.00 -1.75 10Y -6.65 2.05 -8.70 -16.23 -19.97 47.40 -24.46 47.40 -100.00
2*4Y 14.50 1.00 13.85 14.35 13.94 18.00 -1.75 28.25 -1.75
2*5Y 17.75 0.75 17.35 17.71 17.63 21.25 -1.75 39.25 -1.75 Lv. HYH| T-1 T-2 T-3 1¥Max | 1YMin | 3YMax | 3Y Min
3*4Y 6.75 1.50 5.65 5.60 5.40 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 27.25 1.25 26.00 26.25 27.00 4150 2.75 70.25 2.75
3*5Y 10.00 1.25 9.15 8.96 9.10 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 4520 3.50 41.70 41.00 43.50 68.70 11.80 90.00 11.80
4*5Y 3.25 -0.25 3.50 3.36 3.70 6.25 -0.25 11.75 -0.25 UST 2*10Y| 62585 0.05 62.80 57.77 59.40 135.50 41.06 264.00 41.06
5*7Y 3.75 0.25 3.55 3.70 444 10.50 0.25 16.25 0.25
5410V | 950 050 925 9.10 1087 2225 375 3225 375
7*10Y 575 0.25 570 5.40 6.43 12.75 3.00 16.75 3.00 IRS
10*12Y 3.75 0.00 3.75 3,51 3.25 425 -0.25 7.75 -0.25 06M |67 /68 COE
10*15Y 425 0.00 425 4.07 410 475 -0.75 15.00 -0.75 09M  [73.25
10%20Y 4.00 0.00 4.00 3.93 474 8.00 -11.00 31.00 -11.00 01Y  |78.25/79/79.25/79.5/79.75/80/80.5 flency
15Y [85.25/86.25 / 89.25
BOND 02y [915
Tenor Lv. HYUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03y [00/075/01
1y 1.830 -2.10 1.850 1.826 1.692 1.885 1237 2.720 1.237 04y
1.5Y 1.975 -2.80 2,013 2,010 1.843 2037 1232 2.820 1232 05Y
2y 2.025 -3.50 2,074 2107 1.934 2.165 1.225 2.920 1.225 07Y SPRD
3y 2072 -3.30 2124 2152 1.994 2.206 1.200 3.050 1.200 10Y
4y 2.220 -3.90 2.276 2312 2.155 2.360 1232 3.280 1232 12Y
5Y 2.262 -3.80 2314 2.355 2.201 2.420 1217 3410 1217 15Y
7Y 2407 -1.90 2447 2.489 2357 2,552 1.270 3.590 1.270 20Y
10Y 2477 0.00 2.503 2542 2433 2.607 1355 3.750 1355
20Y 2432 1.00 2476 2519 2419 2572 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 1.64 13.00 KTB 108.26 0.11 108.15 108.32 108.10 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL 1.23 0.00 | kB | 12213 0.01 122.05 12231 121.85 BEEE: 160 74 37 123 89 70 73 59 86
2 o 64,878 98l | 18630 46,248 34,480 23,867 32,220 20,195 24,100
(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 -5.50 3.10 -6.46 -4.07 -1.62 9.00 -17.75 11.00 -17.75
TSN 1A% 255 141l | -1258 779 240 -19.10 8.50 -19.10 HAFElE T2 FHOR ZHS oM HLo| WD, XWI|E AF HEH A2 AH 01 O LER S5
2y -12.00 2.25 -14.29 -14.72 -10.36 -1.35 -25.15 9.00 -25.15 b = ool ML Zal Ol AFO| AXo oloi-] I C 21O A alrolo HImsL & AlX
o 505 o 2103 1070 T A 950 100 950 Mooz FE0ME S2lQael A40/740] JUAD, EXE FItQlL0] MEEALS 3HE Al o ZAM
4y -17.00 3.65 -20.58 -20.84 -18.54 -3.20 -30.35 3.25 -30.35 C hoimo| AEo s AL E3 6HUS Holl L Arastnl Chol3 o . S p—
5Y 17.95 3.30 2088 2174 1938 225 2725 455 2725 RS= E7IR0]| 2208 ¢35 S| 674F2 Wb 7bptt S50 EIIAH87E A S8 A= UZRLh= BI19 F7)
7Y -28.70 1.65 -30.67 3148 -30.55 -7.50 -37.65 375 -37.65 o= gy
10Y -29.95 0.00 -30.53 -31.38 -31.78 -12.95 -38.70 -6.25 -38.70
20Y -21.45 -1.00 -23.85 -25.17 -25.61 -14.75 -48.50 -145 -48.50 CRSE 7 7+ 2|2 812 opzt




