IPS Daily Morning Brief

2017-07-05
gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 14150 0.00 14140 1.4051 14137 1.6275 1.2875 27775 1.2875 -61,75 -2.00 1y oAssso -1.50 1.4000 0.7650 1%2Y 11Aoo -1.50
oM 14625 0.50 14570 1.4396 1.4405 1.5975 1.2500 2.7900 1.2500 -63.50 -2.75 1.5Y 0.9350 -2.00 1.2850 0.8100 2*3Y 15.50 5.00
1y 1.5025 0.50 1.4985 1.4760 14675 1.5875 1.2200 2.8150 1.2200 -61.50 -4.00 2y 0.9950 -3.00 1.2250 0.7950 2*5Y 22.50 0.50
1.5V 1.5700 0.75 1.5635 1.5280 1.5123 1.6025 1.1900 2.8725 1.1900 -54.00 0.50 3y 1.1500 2.00 1.3150 0.7350 3*4Y 3.00 -4.50
2Y 1.6100 1.00 1.5995 1.5605 1.5473 1.6475 1.1675 29350 1.1675 -57.25 -4.25 4y 1.1800 -2.50 1.3750 0.6900 3*5Y 7.00 -4.50
3y 1.6900 1.50 1.6700 1.6204 1.6120 1.7200 1.1550 3.0650 1.1550 -58.25 -4.50 5Y 1.2200 -2.50 1.4350 0.6600 4*5Y 4.00 0.00
4y 1.7525 1.75 1.7255 1.6661 1.6628 1.7825 1.1575 3.1875 1.1575 -61.25 -5.00 7Y 1.2500 -2.50 1.4500 0.6550 5*7Y 3.00 0.00
5Y 1.8025 2.00 1.7680 1.7035 1.7082 1.8400 1.1575 3.3050 1.1575 -61.00 -5.00 10Y 1.3400 -2.50 1.9050 0.6300 5*10Y 12.00 0.00
7Y 1.8625 2.50 1.8205 1.7571 17763 1.9225 1.1675 34625 1.1675
10Y 1.9500 2.50 1.9040 1.8396 1.8713 2.0250 12125 3.6250 1.2125 u.S. TREASURY (3t2 Y 7| M YH|)
12Y 1.9775 2.50 1.9325 1.8723 1.9079 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max | 3Y Min
15Y 1.9775 2.50 1.9325 1.8763 1.9130 2.0575 1.2150 3.6675 1.2150 2y 1.4141 0 1.4141 1.3856 1.3732 1.7169 0.5600 1.7169 0.2000
20Y 1.9875 2.50 1.9395 1.8800 1.9128 2.0500 1.2150 3.8075 1.2150 10Y 23483 0.00 23483 2.3056 2.2685 2.6060 1.3600 3.0300 1.3600
6*9M 475 0.50 430 3.45 2.68 475 -6.00 475 -6.50 U.S. TREASURY - KTB (B2 g 7|F M|
9*12M 4.00 0.00 415 3.64 2.70 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 10.75 0.50 10.10 845 7.98 10.75 -5.50 16.25 -8.75 2y -0.2429 -15 -0.2279 -0.2434 -0.2688 0.1019 -0.8220 0.1019 -2.6400
2*3Y 8.00 0.50 7.05 5.99 6.48 8.50 -1.75 15.00 -1.75 10Y -0.0813 3.70 -0.1183 -0.0936 -0.0765 0.1370 -0.4740 1.2400 -0.4740
2*4Y 14.25 0.75 12.60 10.56 11.55 15.25 -1.75 28.25 -1.75
2*5Y 19.25 1.00 16.85 14.30 16.10 21.00 -1.75 39.25 -1.75 Lv. HMUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max | 3Y Min
3*4Y 6.25 0.25 5.55 458 5.08 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 34.00 1.50 32.50 31.00 28.00 4150 2.75 70.25 2.75
3*5Y 11.25 0.50 9.80 831 9.62 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 61.00 2.20 58.80 58.30 55.00 68.70 11.80 90.00 11.80
4*5Y 5.00 0.25 425 374 454 6.25 -0.25 11.75 -0.25 UST 2*10Y| 9342 0.00 93.42 92.00 89.53 135.50 41.06 264.00 41.06
5*7Y 6.00 0.50 5.25 5.36 6.80 10.50 0.25 16.25 0.25
510V [ 1475 050 1360 1361 1630 2225 375 3225 375
7*10Y 8.75 0.00 8.35 8.25 9.50 12.75 3.00 16.75 3.00 IRS 9y 9275
10*12Y 2.75 0.00 2.85 3.26 3.66 5.50 -0.25 7.75 -0.25 06M |4175 COE
10*15Y 2.75 0.00 2.85 3.66 418 8.00 -0.75 15.00 -0.75 09M  [46.25 Tenor
10*20Y 3.75 0.00 3.55 4.04 416 11.25 -11.00 31.00 -11.00 01y [505
1.5Y
BOND 02y [60.75/61/6125/ 615 1*2y  10.5/10.75
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03Y [68.5/6875/ 69 /69.25 1*3y 185
1y 1.445 0.00 1451 1441 1.449 1723 1237 2.750 1.237 04y [7575 %4y 14
1.5Y 1557 0.10 1.562 1.559 1.545 1.768 1232 2.890 1232 05Y [80/80.25 3*4y 65
2y 1657 1.50 1.645 1623 1613 1.830 1.225 2.990 1.225 07Y SPRD [3*5y 115/1175
3y 1737 2.20 1710 1.683 1.680 1.830 1.200 3.120 1.200 10Y  [95.25 47y 11
4y 1.875 2.00 1.849 1.804 1.806 1.975 1232 3.340 1232 12Y 4*10y 20.25
5Y 1.945 2.80 1912 1.872 1.879 2.000 1217 3.430 1217 15Y
7Y 2.154 3.40 2.109 2.060 2.087 2221 1.270 3.590 1.270 20Y
10Y 2.267 3.70 2.216 2167 2.202 2321 1355 3.750 1.355
20Y 2370 3.80 2307 2.264 2318 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.38 0.00 KTB 109.21 -0.07 109.23 109.24 109.19 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ calL | 126 0.01 | ktB | 124.05 -0.40 12417 | 12424 | 12334 Hepsg 118 7 64 54 136 133 120 71 49
2 o | 32,875 9|2 | 19,055 13,820 36,486 29,575 30,467 20,925 8,983
BOND SWAP SPRD (1-2Y S0 3-10Y 20, 25¢ AI7IH7} UHEF 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 5.75 0.50 475 3.53 1.80 5.75 -17.75 13.00 -17.75
1;’(" 137% %65% filsz 2;’3 Zg? 113:35 ;gig g;g ;gig HMAL DA 3092 YB BRI S3to] ICBM WAL 4T WE 502 F2| 45 01 3 IS TEISY, 104 IHME
4. -U. 4. -0. -0. -1 =ZJ. . —£9. o El 3l2H3 dz2H 3 AbA xE pid
3y -4.70 -0.70 -4.04 -6.22 -6.83 475 -19.50 11.00 -19.50 S 405 st=eiot S22 S8l 95 VIRE olofd
4y -12.25 -0.25 -12.39 -13.83 -14.36 -3.20 -30.35 5.75 -30.35 RS HCIA|S S917]0M 24, 34 Hal7t S8 O BT, HEs AE|TI7} Bop AZHE oH} Bo| Lhon| #Ha|
5Y -14.25 -0.80 -14.38 -16.83 -17.05 -2.25 -27.25 8.50 -27.25 =T FEOITa AHEE 2EE S5 =
7Y -29.15 -0.90 -28.83 -30.28 -31.04 -7.50 -37.65 2.00 -37.65
10Y -31.70 -1.20 -31.22 -32.78 -33.07 -12.95 -38.70 6.00 -38.70 CRS= ghe1t o Ago| Jerg #on &t2f ot
20Y -38.25 -1.30 -36.77 -38.38 -40.49 -13.95 -48.50 7.75 -48.50




