IPS Daily Morning Brief

2017-06-28
gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 14050 -0.25 1.4065 1.3998 14173 1.6275 1.2875 2.7850 1.2875 -64,25 0.25 1y 0A3400 0.00 1.4000 0.7650 1%2Y 11Aoo -1.00
oM 14425 -0.25 14445 1.4290 14416 1.5975 1.2500 27900 1.2500 -65.75 -0.25 1.5Y 0.8850 -0.50 1.2850 0.8100 2*3Y 8.00 0.50
1y 14825 -0.25 14845 14618 14663 1.5875 1.2200 2.8150 1.2200 -62.25 -0.75 2Y 0.9500 -1.00 1.2250 0.7950 2*5Y 18.50 0.50
1.5V 1.5425 -0.25 1.5415 1.5076 1.5087 1.6025 1.1900 2.8725 1.1900 -59.50 -0.50 3Y 1.0300 -0.50 1.3150 0.7350 3*aY 6.50 0.00
2Y 1.5725 -0.25 1.5715 1.5404 1.5433 1.6475 1.1675 29350 1.1675 -56.75 -0.50 4y 1.0950 -0.50 1.3750 0.6900 3*5Y 10.50 0.00
3y 1.6250 0.00 1.6235 1.5995 1.6079 1.7200 1.1550 3.0650 1.1550 -55.50 -0.25 5Y 1.1350 -0.50 1.4350 0.6600 4*5Y 4.00 0.00
4y 1.6625 0.00 1.6620 1.6451 1.6585 1.7825 1.1575 3.1875 1.1575 -56.00 0.00 7Y 1.1700 -0.50 1.4500 0.6550 5*7Y 3.50 0.00
5Y 1.6900 -0.25 1.6920 1.6838 1.7044 1.8400 1.1575 3.3050 1.1575 -53.75 0.00 10Y 1.2650 -0.50 1.9050 0.6300 5*10Y 13.00 0.00
7Y 1.7300 -0.50 1.7365 1.7425 1.7748 1.9225 1.1675 34625 1.1675
10Y 1.8025 -0.50 1.8090 1.8291 1.8708 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.8325 -0.50 1.8395 1.8640 1.9078 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.8325 -0.50 1.8395 1.8704 1.9131 2.0575 1.2150 3.6675 1.2150 2y 1.3768 404 1.3364 1.3528 1.3483 1.7169 0.5600 1.7169 0.2000
20Y 1.8325 -0.50 1.8395 1.8736 1.9121 2.0500 1.2150 3.8075 1.2150 10Y 2.2097 6.99 21398 21451 2.1505 2.6060 1.3600 3.0300 1.3600
6*9M 3.75 0.00 3.80 293 243 4.00 -6.00 425 -6.50 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 4.00 0.00 4,00 3.28 247 4.00 -4.00 4.50 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 9.00 0.00 8.70 7.86 7.70 9.75 -5.50 16.25 -8.75 2y -0.2582 4.04 -0.2986 -0.2822 -0.2967 0.1019 -0.8220 0.1019 -2.6400
2*3Y 5.25 0.25 5.20 5.91 6.46 8.50 -1.75 15.00 -1.75 10Y -0.0947 -7.69 -0.0178 -0.0151 -0.0155 0.1370 -0.4740 1.2400 -0.4740
2*4Y 9.00 0.25 9.05 10.48 11.53 15.25 -1.75 28.25 -1.75
2*5Y 11.75 0.00 12.05 14.34 16.11 21.00 -1.75 39.25 -1.75 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 3.75 0.00 3.85 456 5.07 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 23.00 -0.25 23.25 2375 23.50 41.50 2.75 7025 2.75
3*5Y 6.50 -0.25 6.85 843 9.65 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 48.00 -0.70 48.70 49.50 49.00 68.70 11.80 90.00 11.80
4*5Y 2.75 -0.25 3.00 3.86 459 6.25 -0.25 1175 -0.25 UST 2*10Y| 8329 2.95 80.34 79.23 80.22 135.50 41.06 264.00 41.06
5*7Y 4.00 -0.25 445 5.88 7.04 10.50 0.25 16.25 0.25
5410V | 1125 -0.25 11.70 14554 16.64 2225 375 3225 375
7*10Y 7.25 0.00 7.25 8.66 9.60 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 3.00 0.00 3.05 3.49 3.69 5.50 -0.25 7.75 -0.25 06M oDD
10*15Y 3.00 0.00 3.05 413 423 8.00 -0.75 15.00 -0.75 09M  [44.25 Tenor
10*20Y 3.00 0.00 3.05 445 413 11.25 -11.00 31.00 -11.00 01y  [485
1.5Y
BOND 02y 56.75 /57 / 57.25 /575 /5775 1*2Y 09
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y |63 1*3Y 135
1y 1450 0.00 1.446 1437 1451 1723 1.237 2.750 1.237 04Y [65.5/66.25/665 /6675 3*4Y 375
1.5V 1.562 -1.00 1.569 1.548 1.542 1.768 1.232 2.890 1.232 05Y |68.75/69.5 7*10Y  7.25
2y 1.635 0.00 1.636 1.609 1.608 1.830 1.225 2.990 1.225 07Y SPRD [7*20Y 1025
3y 1.677 -0.80 1.688 1.665 1676 1.830 1.200 3.120 1.200 10Y 10*20Y 03
4y 1.790 0.10 1.793 1.788 1.800 1.975 1.232 3.340 1.232 12y
5Y 1.850 -0.20 1.857 1.858 1872 2.000 1217 3.430 1217 15Y
7Y 2.025 -0.40 2.033 2051 2.082 2221 1.270 3.590 1.270 20Y
10Y 2115 -0.70 2127 2.166 2198 2321 1.355 3.750 1.355 1Y 825/83
20Y 2.200 0.30 2.210 2273 2.317 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.38 0.00 KTB 109.40 0.01 10941 109.43 109.34 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 123 -0.01 | ktB | 12563 0.08 12563 | 125,63 | 12547 Hepsg 712 22 49 117 106 88 100 61
2 o | 20,925 of 8l | 11,942 8,983 35,126 23,092 21,894 18,949 13,155
BOND SWAP SPRD (1-2Y £t 3-10Y 20,25 A|ZIE7}t UBEHF 7|F)
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 3.25 -0.25 3.85 247 155 575 -17.75 13.00 -17.75 FaM Fal, £YI|IE2 & JSYCL 3EEN 10U E 2l 2F e =2AM
1.5Y -1.95 0.75 -2.75 -4.08 -3.38 -0.10 -19.10 9.75 -19.10
2y -6.25 -0.25 -6.45 -6.86 -6.51 -1.35 -25.15 9.50 -25.15 RS, 227} BE 2AYMES Sx00| HEE|CH} BETO2 012t
& [ a5 | 000 | 108 | tess [ iea6 | a0 [ soss | 55 | 0 2% 91919 32 162 072 S 001 IR0 shatehn} Belvt wEBI1LE ARIE, FHHUEO| 43 OISR Ol 3
5Y -16.00 -0.05 -16.52 -17.47 -16.80 -2.25 -27.25 8.50 -27.25 2| st2oz HHEQl g5 YAS B
7Y -29.50 -0.10 -29.61 -30.82 -30.76 -7.50 -37.65 2.00 -37.65
10Y -31.25 0.20 -31.84 -33.64 -32.70 -12.95 -38.70 6.00 -38.70 CRS, 2id 04 RZtoI M 25 o2t O0pZ. QF0| Z2to| o2 FHE= QI ZotA KD FXAYE st2ts 2|7t 62 of
20Y -36.75 -0.80 -37.01 -39.89 -40.50 -13.95 -48.50 7.75 -48.50 T EMAY SO YLD StE2 M




