IPS Daily Morning Brief

2017-07-04
ws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 14150 0.25 14120 1.4039 14143 1.6275 1.2875 2.7775 1.2875 -59,75 1.00 1y 09000 1.00 1.4000 0.7650 1+2Y 12A50 0.00
oM 1.4575 0.25 14530 1.4370 1.4405 1.5975 1.2500 2.7900 1.2500 -60.75 0.75 1.5Y 0.9550 1.00 1.2850 0.8100 2*3Y 10.50 0.00
1y 1.4975 0.00 1.4945 14726 1.4670 1.5875 1.2200 2.8150 1.2200 -57.50 0.50 2y 1.0250 1.00 1.2250 0.7950 2*5Y 22.00 0.00
1.5Y 1.5625 0.25 1.5580 1.5230 15113 1.6025 1.1900 2.8725 1.1900 -54.50 -0.25 3y 1.1300 1.00 1.3150 0.7350 3*aY 7.50 0.00
2y 1.6000 0.50 1.5920 1.5550 1.5460 1.6475 1.1675 2.9350 1.1675 -53.00 -0.25 4y 1.2050 1.00 1.3750 0.6900 3*5Y 11.50 0.00
3y 1.6750 1.25 1.6570 1.6139 1.6105 1.7200 1.1550 3.0650 1.1550 -53.75 -0.75 5Y 1.2450 1.00 1.4350 0.6600 4*5Y 4.00 0.00
4y 1.7350 1.25 1.7075 1.6593 1.6611 1.7825 1.1575 3.1875 1.1575 -56.25 -0.50 7Y 1.2750 1.00 1.4500 0.6550 5*7Y 3.00 0.00
5Y 1.7825 1.75 1.7455 1.6964 1.7065 1.8400 1.1575 3.3050 1.1575 -56.00 -1.00 10Y 1.3650 1.00 1.9050 0.6300 5*10Y 12.00 0.00
7Y 1.8375 1.50 1.7940 1.7505 1.7753 1.9225 1.1675 3.4625 1.1675
10Y 1.9250 2.00 1.8745 1.8335 1.8702 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (3= AR 7|E F L))
12Y 1.9525 2.00 1.9035 1.8666 1.9067 2.0650 1.2150 3.6575 1.2150 Tenor FYUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.9525 2.00 1.9035 1.8710 1.9119 2.0575 1.2150 3.6675 1.2150 2y 1.4141 2.85 1.3856 1.3732 1.3532 1.7169 0.5600 1.7169 0.2000
20Y 1.9625 2.00 1.9085 1.8745 1.9115 2.0500 1.2150 3.8075 1.2150 10Y 2.3483 427 2.3056 2.2685 2.2298 2.6060 1.3600 3.0300 1.3600
6*9M 4.25 0.00 410 331 2.62 425 -6.00 425 -6.50 U.S. TREASURY - KTB (3= AR 7|E FH|
9*12M 4.00 -0.25 415 3.56 2.65 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
1*2Y 10.25 0.50 9.75 824 7.90 10.25 -5.50 16.25 -8.75 2y -0.2279 1.55 -0.2434 -0.2688 -0.3038 0.1019 -0.8220 0.1019 -2.6400
2*3Y 7.50 0.75 6.50 5.89 6.45 8.50 -1.75 15.00 -1.75 10Y -0.1183 -247 -0.0936 -0.0765 -0.0498 0.1370 -0.4740 1.2400 -0.4740
2*4Y 13.50 0.75 11.55 1043 1151 15.25 -1.75 28.25 -1.75
2*5Y 18.25 125 15.35 14.14 16.05 21.00 -1.75 39.25 -1.75 | SPRD T2 M| T-1 T-2 T-3 1YMax | 1Y Min [ 3Y Max | 3Y Min
3*4Y 6.00 0.00 5.05 454 5.06 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 32.50 1.50 31.00 28.00 26.75 41.50 2.75 70.25 2.75
3*5Y 10.75 0.50 8.85 8.25 9.60 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 58.80 0.50 58.30 55.00 52.30 68.70 11.80 90.00 11.80
4*5Y 475 0.50 3.80 371 4.54 6.25 -0.25 11.75 -0.25 UST 2*10Y| 9342 142 92.00 89.53 87.66 135.50 41.06 264.00 41.06
5*7Y 5.50 -0.25 4.85 541 6.88 10.50 0.25 16.25 0.25
540 | 1425 025 1290 | 1371 1637 | 2225 375 32.25 375
7*10Y 8.75 0.50 8.05 8.30 9.49 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 2.75 0.00 2.90 331 3.65 5.50 -0.25 7.75 -0.25 06M oDD
10*15Y 2.75 0.00 2.90 375 417 8.00 -0.75 15.00 -0.75 09M  [45.75 Tenor
10*20Y 3.75 0.00 3.40 4.10 413 11.25 -11.00 31.00 -11.00 01y [4975/50
1.5Y [56.25
BOND 02y |60/60.25 1y*3y @ 17.5
Tenor Lv. HUH| 5MA 20MA 60MA 1Y Max | 1YMin | 3YMax | 3Y Min 03y [6725/675
1y 1.445 0.00 1452 1.440 1.450 1723 1.237 2.750 1.237 04Y 3y*5y @ 11
1.5Y 1.556 0.40 1.563 1.557 1.544 1.768 1232 2.890 1232 05y [785
2y 1.642 1.30 1.641 1619 1611 1.830 1.225 2.990 1.225 07Y SPRD [3y*7y @ 17
3y 1715 1.50 1.698 1677 1.679 1.830 1.200 3.120 1.200 10V  [925/9275
4y 1.855 1.30 1.832 1.799 1.804 1.975 1232 3.340 1232 12y
5Y 1917 1.50 1.893 1.866 1.876 2.000 1217 3430 1217 15Y
7Y 2.120 1.70 2.083 2.054 2.085 2.221 1.270 3.590 1.270 20Y
10Y 2.230 1.80 2.186 2.163 2.200 2321 1355 3.750 1.355 15y @ 97
20Y 2332 2.50 2.273 2.261 2316 2430 1430 3.943 1430 BRS
Lv. ]| Lv. | Al a |
91d CD 138 0.00 KTB 109.28 -0.02 109.27 109.30 109.25 TODAY KRX CCP HYUH| T-1 T-2 T3 T-4 T-5 T-6
[ caL | 125 0.01 | ktB | 12445 -0.16 12447 | 12450 | 12428 Hepsg 54 74 -82 136 133 120 71 49 117
2 o | 13,820 92l | -22666 36,486 29,575 30,467 20,925 8,983 35,126
BOND SWAP SPRD (1-2Y £¢ 3-10Y 21, 2E% A|7HE7} QIHER 7|F)
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 5.25 0.00 4.25 3.26 174 5.75 -17.75 13.00 -17.75
1.5Y 0.65 -0.15 -0.46 -3.36 -3.32 0.80 -19.10 9.75 -19.10 IRS 7{ & QFA| AE|ZW.OFAIEE SHASH B &S Eanby 2 QIAS Qt= T XHV| 20| HEFS JIX|HAM AZ AtL OpZ
2y -4.20 -0.80 -4.90 -6.42 -6.55 -135 -25.15 9.50 -25.15
3y -4.00 -0.25 -4.14 -6.27 -6.83 475 -19.50 11.00 -19.50 L o o Xl Am ° N . E— s
o = BT00 s 1249 2394 1433 320 3035 7o 3035 DC;F:T: AZE 22dotsl =5 @010] M2 k20 RS g2 &80 7|27 =7t T $s ™ #7ho| 2K lbp¥ 2%
5Y -13.45 0.25 -14.73 -16.98 -16.99 -2.25 -27.25 8.50 -27.25 =
7Y -28.25 -0.20 -28.90 -30.37 -30.92 -7.50 -37.65 2.00 -37.65
10Y -30.50 0.20 -31.13 -32.93 -32.95 -12.95 -38.70 6.00 -38.70
20Y -36.95 -0.50 -36.47 -38.69 -40.42 -13.95 -48.50 7.75 -48.50




