IPS Daily Morning Brief

2017-07-07
RS ____ ___ ___ |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 14225 125 14150 14074 14125 1.6150 1.2875 2.7600 1.2875 -62,75 0.00 1y 08850 1.00 1.4000 0.7650 12y 12A00 1.00
oM 14700 1.00 14610 1.4448 1.4404 1.5850 1.2500 2.7900 1.2500 -63.25 1.00 1.5Y 0.9400 1.50 1.2850 0.8100 2*3Y 11.50 0.00
1y 1.5125 1.00 1.5025 1.4830 14684 1.5725 1.2200 2.8150 1.2200 -61.00 1.50 2Y 1.0050 2.00 1.2250 0.7950 2*5Y 23.50 0.00
1.5Y 1.5725 0.50 1.5665 1.5376 1.5142 1.6025 1.1900 2.8725 1.1900 -57.25 175 3Y 1.1200 2.00 1.3150 0.7350 3*4Y 7.50 0.00
2Y 1.6150 0.50 1.6060 15713 1.5494 1.6475 1.1675 2.9350 1.1675 -56.00 175 4y 1.1950 2.00 1.3750 0.6900 3*5Y 12.00 0.00
3Y 1.6925 0.25 1.6820 1.6334 1.6147 1.7200 1.1550 3.0650 1.1550 -56.25 175 5Y 1.2400 2.00 1.4350 0.6600 4*5Y 4.50 0.00
4Y 1.7550 0.25 1.7435 1.6804 1.6656 1.7825 1.1575 3.1875 11575 -59.00 175 7Y 1.2750 2.00 1.4500 0.6550 5*7Y 3.50 0.00
5Y 1.8025 0.25 1.7905 1.7183 17110 1.8400 1.1575 3.3050 11575 -59.00 175 10Y 1.3650 2.00 1.9050 0.6300 5*10Y 12.50 0.00
7Y 1.8650 0.25 1.8500 17713 1.7785 1.9225 1.1675 34625 1.1675
10Y 1.9550 0.25 1.9375 1.8535 1.8732 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (o= YL 7|F M)
12y 1.9825 0.25 1.9650 1.8851 1.9094 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.9825 0.25 1.9650 1.8884 1.9145 2.0575 1.2150 3.6675 1.2150 2Y 1.3984 -0.38 1.4022 1.4141 1.4141 1.7169 0.5600 1.7169 0.2000
20Y 1.9925 0.25 1.9750 1.8926 1.9148 2.0500 1.2150 3.8075 1.2150 10Y 2.3688 437 2.3251 2.3483 2.3483 2.6060 1.3600 3.0300 1.3600
6*9M 4.75 -0.25 4.60 374 2.79 5.00 -6.00 5.00 -6.50 U.S. TREASURY - KTB (o= YUY 7|F M|
9*12M 4.25 0.00 415 3.83 2.80 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 1035 8.83 8.10 10.75 -5.50 16.25 -8.75 2Y -0.1686 9.62 -0.2648 -0.2429 -0.2279 0.1019 -0.8220 0.1019 -2.6400
2*3Y 7.75 -0.25 7.60 6.21 6.53 8.50 -1.75 15.00 -1.75 10y -0.0868 -3.87 -0.0481 -0.0813 -0.1183 0.1370 -0.4740 1.2400 -0.4740
2*4Y 14.00 -0.25 13.75 10.91 11.63 15.25 -1.75 28.25 -1.75
2*5Y 18.75 -0.25 1845 14.70 16.16 21.00 -1.75 39.25 -1.75 Lv. Hd| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4y 6.25 0.00 6.15 470 5.10 775 -0.50 14.00 -0.50 IRS 2*10Y 34.00 -0.25 34.25 34.00 32.50 41.50 2.75 70.25 2.75
3*5Y 11.00 0.00 10.85 849 9.63 14.00 -0.50 25.00 -0.50 KTB 2*10Y 71.50 10.50 61.00 61.00 58.80 71.50 11.80 90.00 11.80
4*5Y 475 0.00 4.70 3.79 4.53 6.25 -0.25 11.75 -0.25 UST 2*10Y 97.04 4.75 92.29 93.42 9342 135.50 41.06 264.00 41.06
5*7Y 6.25 0.00 5.95 5.30 6.76 10.50 0.25 16.25 0.25
50v | 1525 000 170 | 1353 | 1623 | 2225 375 3225 375
7*10Y 9.00 0.00 8.75 8.23 9.47 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 2.75 0.00 2.75 3.16 3.62 5.50 -0.25 7.75 -0.25 06M 41 /4125 /415 oDD
10*15Y 2.75 0.00 2.75 349 4.13 8.00 -0.75 15.00 -0.75 09M 46 / 46.25 Tenor
10*20Y 3.75 0.00 3.75 3.91 4.16 11.25 -11.00 31.00 -11.00 o1y 50.5/50.75/ 51
1.5Y 56.5
BOND 02y 61 /60.75 6m*9m @ 05
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 68.5
1y 1447 0.00 1446 1.442 1449 1.723 1.237 2.750 1.237 04y 2y*4y @ 14.5
1.5y 1.567 0.50 1.559 1.562 1.546 1.768 1.232 2.890 1.232 05y 80/ 7975
2y 1.672 0.50 1.653 1.632 1.616 1.830 1.225 2.990 1.225 o7y SPRD |2y*5y @ 18.75
3Y 1752 0.70 1.730 1.695 1.683 1.830 1.200 3.120 1.200 10Y
4y 1.892 1.00 1.869 1.816 1.810 1.975 1.232 3.340 1.232 12y
5Y 1.975 1.50 1.940 1.884 1.883 2.000 1.217 3430 1.217 15Y
7Y 2173 0.90 2.143 2.073 2.090 2221 1.270 3.590 1.270 20Y
10vY 2.282 0.50 2.254 2179 2.206 2.321 1355 3.750 1355
20Y 2.367 -0.30 2.349 2272 2321 2430 1430 3.943 1430 CRS
Lv. Ho| Lv. HYH| A o) &
91d CD 139 0.01 KTB 109.15 -0.02 10919 | 109.20 | 109.14 u| T1 T2 T3 T-4 T-5 T-6
[ caL | 123 0.00 | LkTB | 12394 -0.01 124.04 | 12408 | 123.86 Hepsig 103 7 27 76 118 54 136 133 120
2 o ‘ 42,660 A ‘ 21,015 21,645 32,875 13,820 36,486 29,575 30,467
BOND SWAP SPRD (1-2v ¢t 3-10Y 210,359 AIZHE7F UBER 7|F)
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 13.75 8.20 711 443 2.02 13.75 -17.75 13.75 -17.75
1.5y 1255 12.00 317 -1.80 -3.01 1255 -19.10 1255 -19.10 IRSE CDE2|7F Q2BHA 1SS0 Ut chy|2 20| HIYSHS AT EE TSk 10|38} A7t et e {02 2Ol 7t
2y 4.80 10.50 -2.64 -5.51 -6.44 4.80 -25.15 9.50 -25.15 7Ho] £X7|2 A7t AU .(CDE 2| 1bp AL)
3Y -5.95 -045 -4.78 -6.12 -6.85 475 -19.50 11.00 -19.50
S a5 | s | sy | dee | aris | 2xs | 215 | sso | aras GRS 325 4% 012 MET} 418 Rols JeH TR O2E 80 BYUE 99
7Y -30.80 -0.65 -29.28 -30.16 -31.18 -7.50 -37.65 2.00 -37.65
10Y -32.70 -0.25 -3161 -32.54 -33.28 -12.95 -38.70 6.00 -38.70
20Y -37.45 0.55 -37.42 -37.92 -40.64 -13.95 -48.50 7.75 -48.50




