IPS Daily Morning Brief

2018-08-09
57t 71EY 2018-08-08
gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 17325 -0.25 1.7370 1.7294 17192 1.7575 1.3900 2.6625 1.2875 -54,75 2.00 1y 12800 1.00 1.6200 0.8050 1%2Y 4Aoo 0.00
oM 1.7875 -0.25 1.7920 1.7876 1.7863 1.8300 1.4100 26825 1.2500 -59.50 2.00 1.5Y 1.3000 1.00 1.6600 0.8600 2*3Y 6.50 0.50
1y 1.8275 -1.00 1.8390 1.8353 1.8371 1.9100 1.4350 27100 1.2200 -62.50 2.00 2Y 1.3200 1.00 1.6950 0.9250 2*5Y 16.00 -0.50
1.5V 1.8950 -1.00 1.9100 19118 1.9200 2.0250 1.4700 27700 1.1900 -62.75 250 3Y 1.3850 1.50 1.7550 0.9850 3*aY 3.50 -0.50
2Y 1.9450 -1.00 1.9645 1.9668 1.9853 21150 1.5000 2.8275 1.1675 -64.50 2.00 4y 1.4200 1.00 1.8000 1.0700 3*5Y 9.50 -1.00
3y 20125 -1.00 2.0320 20338 2.0670 22225 1.5550 29250 1.1550 -63.00 1.50 5Y 1.4800 0.50 1.8500 1.0800 4*5Y 6.00 -0.50
4y 2.0650 -1.00 2.0875 2.0821 21242 22950 1.6050 3.0050 1.1575 -63.75 1.25 7Y 1.5250 0.50 1.8950 1.1050 5*7Y 4.50 0.00
5Y 2.1100 -1.00 21330 21215 2.1655 2.3400 1.6475 3.0775 1.1575 -51.75 1.25 10Y 1.7150 0.50 2.0500 1.2200 5*10Y 23.50 0.00
7Y 21625 -0.75 21825 21609 22115 23950 1.7050 3.1825 1.1675
10Y 22325 -0.75 2.2465 22239 22783 24850 1.7825 3.2975 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 2.2700 -0.75 2.2850 2.2635 23181 25225 1.8175 3.3400 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.2925 -0.75 23075 22881 23442 2.5400 1.8250 3.3750 1.2150 2y 2.6697 0.0082 2.6615 2.6534 2.6533 2.6856 1.1686 2.6856 0.3100
20Y 2.3050 -0.75 2.3210 2.3054 2.3707 2.5600 1.8250 3.4950 1.2150 10Y 29623 -0.0093 29716 29437 2.9501 31131 20387 31131 1.3600
6*9M 5.50 0.00 5.50 5.83 6.71 12.50 1.00 12.50 -6.00 U.S. TREASURY - KTB (32 ¥ 7|1F Ha
9*12M 4.00 -0.75 4.70 476 5.08 10.50 1.00 10.50 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 11.75 0.00 12.55 13.15 14.82 23.00 5.75 23.00 -5.50 2y 66.97 2.32 64.65 62.84 6133 67.13 -53.43 67.13 -245.00
2*3Y 6.75 0.00 6.75 6.70 8.18 13.25 475 13.25 -1.75 10Y 4073 -0.73 4146 37.87 37.51 43.19 -24.46 4740 -91.80
2*4Y 12.00 0.00 12.30 11.54 13.89 2175 8.75 2350 -1.75
2*5Y 16.50 0.00 16.85 15.48 18.03 27.25 11.75 34.00 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 5.25 0.00 5.55 4.84 571 8.50 3.25 11.25 -0.50 IRS 2*10Y | 2875 0.25 28.50 29.00 29.00 42.50 19.50 6275 2.75
3*5Y 9.75 0.00 10.10 8.78 9.85 14.00 6.00 22.00 -0.50 KTB 2*10Y| 55.50 1.30 54.20 54.00 53.50 68.70 35.80 82.90 11.80
4*5Y 450 0.00 455 3.94 414 6.00 2.25 10.75 -0.25 UST 2*10Y| 29.26 -1.75 3101 29.03 29.68 122.00 23.86 233.00 23.86
5*7Y 5.25 0.25 495 3.94 459 10.50 2.50 14.75 0.25
5410V | 1225 025 1135 1024 1127 2025 725 3075 375
7*10Y 7.00 0.00 6.40 6.30 6.68 1175 425 16.75 3.00 IRS
10*12Y 3.75 0.00 3.85 3.96 3.99 450 2.00 7.75 -0.25 06M [73.25 DD
10*15Y 6.00 0.00 6.10 6.42 6.60 6.75 2.25 15.00 -0.75 09M i
10*20Y 7.25 0.00 7.45 8.15 9.25 10.25 -2.50 31.00 -11.00 o1y
1.5Y
BOND 02y 3*5Y 9.75
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [225 2*10Y 29
1y 1.843 -1.10 1.865 1.850 1.853 1.935 1.400 2691 1.237 04Y
1.5V 1.945 -1.60 1.976 1.957 1.981 2113 1517 2.750 1.232 osy |11
2y 2.000 -1.50 2.026 2.030 2.073 2230 1.577 2.807 1.225 07Y SPRD
3y 2.067 -1.50 2.091 2.093 2.145 2315 1617 2.888 1.200 10Y
4y 2182 -1.00 2.204 2212 2.292 2.502 1.755 3.070 1.232 12y
5Y 2317 -0.80 2.338 2337 2.405 2,602 1.805 3.185 1217 15Y
7Y 2.450 -0.50 2.466 2464 2.533 2728 2.024 3.307 1.270 20Y
10Y 2.555 -0.20 2.565 2.556 2.624 2.815 2115 3.561 1.355 1Y CCS 28/ 285
20Y 2.530 -1.20 2.549 2.545 2.619 2792 2197 3.745 1430 cRs |15vCCS 305
Lv. HYy| Lv. HYd| Al a |
91d CD 1.65 0.00 KTB 108.24 0.04 108.18 108.24 108.16 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 149 1.00 | kB | 12131 0.01 12124 | 12135 | 12116 Hepsg 93 7 23 70 90 110 81 110 61
2 o | 42,150 ol | 24880 17,270 19,772 33,237 22,350 30,610 15,180
(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 -1.55 0.10 -2.62 -1.50 -1.63 9.00 -11.20 11.00 -17.75 2O 22|, 52 opz.
1.5Y -5.00 0.60 -6.56 -4.51 -6.13 2.40 -15.60 7.00 -19.10 3HZ O OFHBIMZ U QFA St HEIAZ 32U, 0| A ASsl ZESINZ OF
2y -5.50 0.50 -6.15 -6.28 -8.77 -1.35 -18.30 5.50 -25.15
3Y -5.45 0.50 -5.86 -5.91 -7.83 -2.45 -13.50 5.00 -19.50 IRS 22|, 8124012
4y -11.70 0.00 -1161 -12.99 -16.81 -8.50 -25.00 2.00 -30.35 53 C72 o) ~Z0| Sjd B2 ZA7} O|o{H IRSE 0 9|, 53] IHME =B HIZ 79 o3 SzHoN LH7 Zbet
5Y -20.70 -0.20 -20.54 -21.52 -23.98 -9.60 -27.25 455 -27.25 s eAEaTENIRA 550 TS cEssd e =
7Y -28.75 -0.25 -28.33 -30.27 -3211 -21.90 -35.40 -3.75 -37.65
10Y -32.25 -0.55 -31.83 -33.18 -34.53 -24.25 -38.70 -8.20 -38.70 CRS 22|, ™ 712+ &&0rd.
20Y -22.50 0.45 -22.82 -24.00 -24.82 -14.75 -48.50 -1.45 -48.50 34 0|5} 7N 2HQEQ} H2IHIE2 Ha.




