IPS Daily Morning Brief

2017-07-13
gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.4150 0.00 1.4185 14114 1.4108 1.6075 1.2875 27600 1.2875 -59,75 -0.50 1y 0A9100 -1.00 1.4000 0.7650 1*2Y 1250 0.50
9M 1.4650 -0.25 1.4695 14534 14411 1.5800 1.2500 27900 1.2500 -60.75 -0.50 1.5Y 0.9650 -1.00 1.2850 0.8100 2*3Y 11.50 0.00
1Y 1.5075 -0.50 1.5140 1.4946 14712 1.5700 1.2200 2.8150 1.2200 -59.00 -0.25 2Y 1.0350 -0.50 1.2250 0.7950 2*5Y 24.00 0.00
1.5Y 1.5725 -0.50 1.5780 1.5534 1.5187 1.6025 1.1900 2.8725 1.1900 -56.00 -0.75 3Y 1.1500 -0.50 1.3150 0.7350 3*4Y 7.50 0.00
2Y 1.6250 -0.25 1.6265 1.5903 1.5550 1.6475 1.1675 29350 1.1675 -54.00 -0.50 4y 1.2250 -0.50 1.3750 0.6900 3*5Y 12,50 0.00
3Y 1.7100 0.25 1.7080 1.6566 1.6217 1.7250 1.1550 3.0650 1.1550 -54.25 -0.25 5Y 1.2750 -0.50 1.4350 0.6600 4*5Y 5.00 0.00
4Y 1.7650 0.00 1.7690 1.7063 1.6731 1.7925 1.1575 3.1875 1.1575 -57.75 0.00 7Y 1.3100 -0.50 1.4500 0.6550 5+7Y 3.50 0.00
5Y 1.8175 -0.25 1.8220 1.7469 1.7185 1.8475 1.1575 3.3050 1.1575 -58.75 -0.25 10Y 1.3950 -1.00 1.9050 0.6300 5+10Y 12.00 -0.50
7Y 1.8875 -0.50 1.8935 1.8019 1.7853 1.9250 1.1675 3.4625 1.1675
10Y 1.9825 -0.75 1.9885 1.8851 1.8799 2.0250 1.2125 3.6250 1.2125 U.S. TREASURY (h= A 7|FE HUH|)
12Y 2.0100 -0.75 2.0155 1.9149 1.9152 2.0650 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.0125 -0.50 2.0160 1.9168 1.9200 2.0575 1.2150 3.6675 1.2150 2Y 1.3470 -3.62 1.3832 1.3952 1.4030 1.7169 0.5600 1.7169 0.2000
20Y 2.0225 -0.50 2.0260 1.9215 1.9217 2.0575 1.2150 3.8075 1.2150 10Y 23214 -429 2.3643 2.3759 2.3893 2.6060 1.3600 3.0300 1.3600
6*9M 5.00 -0.25 5.10 4.20 3.03 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (eh= Qi 7|F MaH|
9*12M 425 -0.25 445 413 3.01 475 -4.00 475 -5.75 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 11.75 0.25 11.25 9.56 8.38 1175 -5.50 16.25 -8.75 2y -0.3230 -3.42 -0.2888 -0.2698 -0.2840 0.1019 -0.8220 0.1019 -2.6400
2*3Y 8.50 0.50 8.15 6.64 6.68 8.50 -175 15.00 -175 10Y -0.0464 4.09 -0.0873 -0.0939 -0.0723 0.1370 -0.4740 1.2400 -0.4740
2*4Y 14.00 0.25 14.25 11.60 11.81 15.25 -175 28.25 -175
2*5Y 19.25 0.00 19.55 15.66 16.35 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 5.50 -0.25 6.10 4.96 5.14 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3575 -0.50 36.25 37.00 38.00 41.50 2.75 7025 2.75
3*5Y 10.75 -0.50 1140 9.03 9.68 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 69.90 0.20 69.70 70.60 73.90 73.90 11.80 90.00 11.80
4*5Y 5.25 -0.25 5.30 4.06 4.54 6.25 -0.25 1175 -0.25 UST 2*10Y| 9744 -0.67 98.11 98.07 98.63 135.50 41.06 264.00 41.06
5*7Y 7.00 -0.25 7.15 5.50 6.68 10.50 0.25 16.25 0.25
510V | 1650 -0.50 1665 1383 16.14 2225 375 3225 375
7*10Y 9.50 -0.25 9.50 833 9.46 1275 3.00 16.75 3.00 IRS Lv.
10*12Y 2.75 0.00 2.70 298 3.53 5.50 -0.25 7.75 -0.25 06M oDD
10*15Y 3.00 0.25 2.75 3.16 4.01 8.00 -0.75 15.00 -0.75 09M |46 Tenor
10*20Y 4.00 0.25 3.75 3.64 418 11.25 -11.00 31.00 -11.00 o1y
15Y [57/57.25
BOND 02y |62 1020y 04
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [70/7025
1y 1450 0.00 1.449 1.445 1.449 1.723 1.237 2.750 1.237 04y |755
1.5V 1.576 -0.40 1.575 1.567 1.548 1.768 1.232 2.890 1.232 05Y [80.5/80.75/ 81
2y 1.670 -0.20 1673 1.645 1619 1.830 1.225 2.990 1.225 07Y SPRD
3y 1762 0.00 1761 1714 1.688 1.830 1.200 3.120 1.200 10Y [97.25/975
4y 1.885 -0.20 1.893 1.835 1.815 1.975 1.232 3.340 1.232 12Y
5Y 1.960 -0.20 1971 1.904 1.888 2.000 1217 3.430 1.217 15Y
7Y 2.150 -0.70 2.169 2.094 2.094 2221 1.270 3.590 1.270 20Y
10Y 2.275 -0.20 2.287 2.200 2211 2321 1.355 3.750 1.355 1y 90.5 /2y 03 / 4y 22,5/ 1*2y 125
20Y 2.325 -1.00 2.349 2283 2.323 2430 1430 3.943 1.430 CRS
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.15 0.01 109.17 109.20 109.15 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
CALL 1.24 0.01 LKTB 124.00 0.04 1274.07 124.19 12397 LEEES 81 7 74 81 130 103 76 118
2 o | 21,155 o ¢ 3,241 17,914 21,840 32,417 42,660 21,645 32,875
BOND SWAP SPRD (1-2Y £¢F 3-10Y 21,258 A|I7}E7t ABER 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1Y 5.75 -0.50 6.52 492 2.24 7.95 -17.75 13.00 -17.75
1.5Y -0.35 -0.10 0.26 -141 -2.97 1.45 -19.10 9.75 -19.10 KHS ZTEQQ W WLy E02 BUANES Ho|n ZEstoZ Ozt
2y -4.50 -0.05 -4.67 -5.51 -6.45 -135 -25.15 9.50 -25.15
& T 1200 | 020 | a5 | ier [ iei6 | a0 [ oss | 55 | 0 IRSE A2l3f #ESI0| 025bp BEZ 22 Ufel0t 2RO Ok THUHLH 2218 2} ol ROID 2300 4247t
FEHSHZOR 2
5Y -14.25 -0.05 -14.92 -15.73 -16.95 -2.25 -27.25 8.50 -27.25
7Y -26.25 0.20 -27.59 -29.22 -30.91 -7.50 -37.65 2.00 -37.65
10Y -29.25 -0.55 -29.81 -31.52 -33.11 -12.95 -38.70 6.00 -38.70 CRSz= O AZgo 2 H77h ot
20Y -30.25 0.50 -32.34 -36.15 -40.12 -13.95 -48.50 7.75 -48.50




