IPS Daily Morning Brief

2017-06-30
mws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 14125 -0.25 1.4090 14016 14158 1.6275 1.2875 27825 1.2875 -61,75 -0.50 1y oAssoo -0.50 1.4000 0.7650 1%2Y 12Aoo 1.00
oM 14550 0.00 1.4485 14325 1.4410 1.5975 1.2500 2.7900 1.2500 -62.75 0.50 1.5Y 0.9350 0.50 1.2850 0.8100 2*3Y 10.00 1.00
1y 14975 0.00 1.4895 1.4668 14665 1.5875 1.2200 2.8150 1.2200 -59.50 0.75 2y 1.0000 0.50 1.2250 0.7950 2*5Y 21.00 1.00
1.5Y 1.5625 0.00 15510 15146 1.5100 1.6025 1.1900 2.8725 1.1900 -56.00 175 3y 1.1000 150 13150 0.7350 3%4Y 7.00 0.00
2y 1.5950 -0.25 1.5825 1.5468 1.5446 1.6475 11675 2.9350 11675 -54.00 1.25 4y 1.1700 150 1.3750 0.6900 3+*5Y 11.00 0.00
3y 1.6600 -0.25 1.6385 1.6051 1.6092 1.7200 11550 3.0650 11550 -53.75 1.00 5Y 1.2100 150 1.4350 0.6600 4*5Y 4.00 0.00
4y 1.7100 0.25 1.6810 1.6501 1.6596 1.7825 11575 3.1875 11575 -55.50 0.50 7Y 1.2400 150 14500 0.6550 5+7Y 3.00 0.00
5Y 1.7475 0.50 17130 1.6875 1.7052 1.8400 11575 3.3050 11575 54,50 0.50 10Y 1.3300 150 1.9050 0.6300 5+10Y 12.00 0.00
7Y 1.7950 1.00 1.7565 1.7435 1.7745 1.9225 11675 34625 11675
10y 1.8750 1.00 1.8320 1.8279 1.8700 2.0250 12125 3.6250 12125 u.s. TREASURY (3= ALY 7|F M)
12Y 1.9050 1.00 1.8620 1.8620 1.9067 2.0650 1.2150 3.6575 1.2150 Tenor M| 1Y Max | 1Y Min | 3YMax | 3Y Min
15Y 1.9050 1.00 1.8620 1.8674 1.9120 2.0575 1.2150 3.6675 1.2150 2y 1.3732 2 1.3532 1.3768 1.3364 1.7169 0.5600 17169 0.2000
20Y 1.9075 1.00 1.8630 1.8704 19112 2.0500 1.2150 3.8075 1.2150 10Y 2.2685 3.87 2.2298 2.2097 2.1398 2.6060 13600 3.0300 13600
6*9M 4.25 0.25 3.95 3.09 2.52 4.25 -6.00 4.25 -6.50 U.S. TREASURY - KTB (313 FAY 717 M)
9*12M 4.25 0.00 410 343 2.56 4.25 -4.00 4.50 -5.75 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
12y 9.75 -0.25 9.30 8.00 7.81 10.00 -5.50 16.25 875 2y -0.2688 35 -0.3038 -0.2582 -0.2986 0.1019 -0.8220 0.1019 -2.6400
273Y 6.50 0.00 5.60 5.84 6.46 8.50 -175 15.00 -175 10Y -0.0765 267 -0.0498 00947 | -00178 0.1370 -0.4740 1.2400 -0.4740
2*4Y 11.50 0.50 9.85 10.34 11.50 15.25 -175 28.25 -175
2*5Y 15.25 0.75 13.05 14.08 16.05 21.00 -175 39.25 -175 Lv. Y| T-1 T-2 T-3 1V Max | 1Y Min | 3Y Max | 3Y Min
3*4Y 5.00 0.50 4.25 450 5.04 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 28.00 1.25 26.75 23.00 23.25 41.50 275 70.25 275
3*5Y 8.75 0.75 745 8.24 9.60 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 55.00 2.70 52.30 48.00 48.70 68.70 11.80 90.00 11.80
4*5Y 375 0.25 3.20 374 455 6.25 -0.25 1175 -0.25 UST 2+10Y| 89.53 1.87 87.66 83.29 80.34 135.50 41.06 264.00 41.06
5+7Y 475 0.50 435 5.60 6.94 10.50 0.25 16.25 0.25
5)10 | 1275 050 11.90 14.04 1648 2225 375 3225 375
7*10Y 8.00 0.00 7.55 8.44 9.54 1275 3.00 16.75 3.00 IRS Lv.
10*12Y 3.00 0.00 3.00 341 3.68 5.50 -0.25 7.75 -0.25 06M  |41.25 Sl
10*15Y 3.00 0.00 3.00 3.95 4.20 8.00 075 15.00 -0.75 09M  [455 Tenor
10%20Y 3.25 0.00 3.10 4.25 413 11.25 -11.00 31.00 -11.00 o1y
15Y |56
BOND 02y [59.75 6*9m  4.25
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max | 1Y Min | 3YMax | 3Y Min 03Y |66/ 66.25/66.5 2y 10
1y 1460 0.00 1453 1439 1450 1723 1.237 2.750 1.237 04y 3*7y 13
1.5Y 1567 -0.90 1570 1553 1.544 1768 1232 2.890 1232 05Y 3*10y 2025
2y 1.642 -1.50 1641 1614 1610 1.830 1.225 2.990 1.225 07Y SPRD |58y 75
3y 1.695 -1.00 1.689 1.669 1677 1.830 1.200 3.120 1.200 0y |875
4y 1.835 -0.50 1.809 1791 1.802 1975 1232 3.340 1.232 12Y
5Y 1.895 -0.50 1.870 1.860 1.874 2.000 1217 3430 1217 15Y
7Y 2.086 0.50 2.051 2.050 2.083 2221 1.270 3.590 1.270 20Y
10Y 2192 1.20 2.148 2.161 2198 2321 1355 3.750 1355
20Y 2.275 2.30 2.225 2.263 2316 2430 1430 3.943 1430 @
Lv. H| Lv. HYd| Al i |
91d CD 1.38 0.00 KTB 109.27 0.00 109.28 109.31 109.22 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cALL | 124 -0.01 | kB | 12481 -0.14 12497 | 12508 | 124.69 Hepsig 133 7 13 120 71 49 117 106 88
2 o | 29,575 o2l | -89 30,467 20,925 8,983 35,126 23,092 21,894
BOND SWAP SPRD (1-2Y £, 3-10Y 21,258 AIZHE7} QIHER 7|F)
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 3.75 0.00 3.65 2.82 163 575 -17.75 13.00 -17.75
1.5Y -045 0.90 -1.88 -3.83 -3.36 -0.10 -19.10 9.75 -19.10 KHHES Q20O e SEL0AM EXA OHZ. 3 ZAYMEL Q2 0l0| =9 ZHO| j42 HEto= Opztgi D, 104 2k
2y -470 1.25 -5.83 671 -6.55 -1.35 -25.15 9.50 -25.15 M2e sz
3y -3.50 0.75 -5.09 -6.39 -6.82 475 -19.50 11.00 -19.50
4y -12.50 0.75 -12.78 -14.10 -14.24 -3.20 -30.35 575 -30.35 . L N
5Y 1475 1.00 1574 1727 216,89 225 2725 850 2725 RS= M 2ot 2R3 7H2 6 SR HEL| EH7] 07k B, 3HO0] 1.66~1.665 2| LAOIOIM 72f7h 2. 51 O] dZ o= 2f
7Y -29.10 0.50 2941 -30.60 -30.84 7.50 -37.65 2.00 -37.65 HO| $SBH0 HEE &F AF Ot
10y -31.70 -0.20 -31.58 -33.32 -32.83 -12.95 -38.70 6.00 -38.70
20Y -36.75 -1.30 -36.22 -39.28 -40.44 -13.95 -48.50 7.75 -48.50 CRSE HMESE ¥stoz A4 3HE SAOR Hay g




