IPS Daily Morning Brief

2017-07-17
mws |
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 1.4140 14124 14104 1.6075 1.2875 2.7600 1.2875 -62,00 -1.25 1y oAsgoo -1.00 1.4000 0.7650 1%2Y 13Aoo 0.50
oM 14650 0.25 1.4650 14561 14418 1.5800 1.2500 2.7900 1.2500 -62.25 -1.25 1.5Y 0.9450 -1.00 1.2850 0.8100 2+3Y 11.50 0.00
1y 1.5100 0.25 1.5095 1.4983 14729 1.5700 1.2200 2.8150 1.2200 -59.75 -1.00 2Y 1.0200 -0.50 1.2250 0.7950 2*5Y 24.50 0.50
1.5Y 1.5675 0.25 15715 1.5583 1.5212 1.6025 1.1900 2.8725 1.1900 -56.25 -1.00 3y 1.1350 -0.50 1.3150 0.7350 3*4Y 7.50 0.00
2y 16175 0.50 1.6215 1.5969 1.5580 1.6475 1.1675 29350 1.1675 -54.00 -1.00 4y 1.2100 -0.50 1.3750 0.6900 3*5Y 13.00 0.50
3y 1.6975 0.50 1.7025 1.6656 1.6253 1.7250 1.1550 3.0650 1.1550 -53.50 -0.75 5Y 1.2650 0.00 1.4350 0.6600 4*5Y 5.50 0.50
4y 1.7500 0.50 1.7585 1.7168 1.6767 1.7925 1.1575 3.1875 1.1575 -56.50 -0.50 7Y 1.3000 0.00 1.4500 0.6550 5*7Y 3.50 0.00
5Y 1.8000 0.75 1.8105 1.7589 17223 1.8475 1.1575 3.3050 1.1575 -57.00 -0.75 10Y 1.3850 0.00 1.9050 0.6300 5*10Y 12.00 0.00
7Y 1.8650 0.50 1.8805 1.8159 1.7886 1.9250 1.1675 3.4625 1.1675
10Y 1.9550 0.75 1.9740 1.9000 1.8831 2.0250 1.2125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.9850 0.75 2.0020 1.9293 1.9181 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.9900 0.75 2.0045 1.9306 1.9229 2.0575 1.2150 3.6675 1.2150 2y 1.3597 -1.58 1.3755 1.3470 1.3832 1.7169 0.5600 1.7169 0.2000
20Y 2.0000 0.75 2.0145 1.9364 1.9253 2.0575 1.2150 3.8075 1.2150 10Y 23340 117 23457 23214 23643 2.6060 1.3600 3.0300 1.3600
6*9M 5.00 0.00 5.10 438 3.14 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (= AL 7|E Fo|
9*12M 450 0.00 4.45 421 3.12 475 -4.00 475 -5.75 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 10.75 0.25 11.20 9.86 8.51 11.75 -5.50 16.25 -8.75 2y -0.2973 -1.28 -0.2845 -0.3230 -0.2888 0.1019 -0.8220 0.1019 -2.6400
2*3Y 8.00 0.00 8.10 6.88 6.73 8.50 -1.75 15.00 -1.75 10Y -0.0870 1.67 -0.1037 -0.0464 -0.0873 0.1370 -0.4740 1.2400 -0.4740
2*4Y 13.25 0.00 13.70 11.99 11.87 15.25 -1.75 28.25 -1.75
2*5Y 18.25 0.25 18.90 16.20 16.43 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 5.25 0.00 5.60 511 5.14 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3375 0.25 33.50 35.75 36.25 4150 2.75 70.25 2.75
3*5Y 10.25 0.25 10.80 9.32 9.70 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 6820 1.00 67.20 69.90 69.70 73.90 11.80 90.00 11.80
4*5Y 5.00 0.25 5.20 421 455 6.25 -0.25 11.75 -0.25 UST 2*10Y| 9743 0.41 97.02 97.44 98.11 135.50 41.06 264.00 41.06
5*7Y 6.50 -0.25 7.00 5.70 6.64 10.50 0.25 16.25 0.25
5410V | 1550 0.0 1635 1411 16.09 2225 375 3225 375
7*10Y 9.00 0.25 9.35 841 9.45 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 3.00 0.00 2.80 2.93 3.50 5.50 -0.25 7.75 -0.25 06M [415 COE
10*15Y 3.50 0.00 3.05 3.06 3.98 8.00 -0.75 15.00 -0.75 09M Tenor
10*20Y 4.50 0.00 4.05 3.64 422 11.25 -11.00 31.00 -11.00 o1y
1.5Y
BOND 02y
Tenor Lv. HYUH| 5MA 20MA 60MA 1¥ Max | 1Y Min | 3YMax | 3Y Min 03y |70
1y 1.445 0.10 1.448 1.446 1.448 1723 1237 2.750 1.237 04y
1.5Y 1.565 -0.50 1573 1.568 1.549 1.768 1232 2.890 1232 05Y [80.25/80
2y 1657 -0.30 1.665 1.649 1621 1.830 1.225 2.990 1.225 07Y SPRD
3y 1.745 -0.20 1.754 1.720 1.690 1.830 1.200 3.120 1.200 10Y  [965/95.25
4y 1.867 -0.30 1.879 1.843 1.817 1.975 1232 3.340 1232 12y [995
5Y 1.940 0.30 1.952 1.912 1.891 2.000 1217 3.430 1217 15Y
7Y 2123 0.20 2143 2102 2.096 2221 1.270 3.590 1.270 20y |00
10Y 2.247 0.50 2.265 2211 2.213 2321 1355 3.750 1355
20Y 2.297 0.20 2319 2.289 2323 2430 1430 3.943 1430 @
Lv. HYy| Lv. HYd| Al i |
91d CD 139 0.00 KTB 109.23 0.01 109.19 109.23 109.17 TODAY KRX CCP HYUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 123 -0.01 LKTB | 124.34 -0.08 124.24 12434 | 12413 BEEE: 374 -48 85 81 74 81 130 103
2 o | 11,724 92 | -13131 24,855 21,155 17,914 21,840 32,417 42,660
BOND SWAP SPRD (1-2Y ¢ 3-10Y 23,258 A7HH7} QBT R 7|F
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 6.50 0.15 6.19 5.18 2.49 7.95 -17.75 13.00 -17.75
1;:’(" %2955 8‘;(5) 'g;z "5’-33 'Z-gi 11‘;55 ;212 323 ;gig IRSE =8¢t 7H2 0| 3d1t 50| R e, B7t7F L2F &7|2 Azt B8 e ® 72 A4S0, | = 5o
-. 8 -4 -9 -o. -1 “£o. - “£o. BUALE &5 AZIALEHES &: I=ENE =5l 2Xl01S Hol
N -4.75 0.70 511 542 -6.49 475 -19.50 11.00 -19.50 GhEE 2 SYYHES 200 A UZ NI ASEHE SHAUS 29
4y -11.70 0.80 -12.03 -12.64 -14.07 -3.20 -30.35 5.75 -30.35 CRS 22| TH|7HO| OJMAGIT S250| LIQDIA 81T 77+S SAO2 A ZHE Hols ozt
5Y -14.00 0.45 -14.17 -15.31 -16.85 -2.25 -27.25 8.50 -27.25 sfl= 2ATeA MRX=H=Fe CEon== x5 ol =T e
7Y -25.80 0.30 -26.29 -28.66 -30.74 -7.50 -37.65 2.00 -37.65
10Y -29.20 0.25 -29.06 -31.06 -33.00 -12.95 -38.70 6.00 -38.70
20Y -29.70 0.55 -30.49 -35.29 -39.77 -13.95 -48.50 6.00 -48.50




