IPS Daily Morning Brief

2017-08-29
57t 71EY 2017-08-28
gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 14350 0.25 14380 1.4298 14150 1.5775 1.2875 27575 1.2875 -62,25 -0.25 1y 0A9100 0.00 1.3900 0.7650 1%2Y sAoo 1.00
oM 14875 0.25 14920 14768 14575 1.5450 1.2500 2.7900 1.2500 -65.25 0.50 1.5Y 0.9450 0.50 1.2600 0.8100 2*3Y 10.50 -0.50
1y 1.5325 0.25 1.5370 1.5203 14981 1.5625 1.2200 2.8150 1.2200 -64.75 1.00 2y 0.9900 1.00 1.2250 0.7950 2*5Y 31.00 -1.50
1.5V 1.5975 0.00 1.6050 1.5873 1.5574 1.6150 1.1900 2.8725 1.1900 -61.50 0.75 3y 1.0950 0.50 1.3150 0.7350 3*4Y 10.50 -0.50
2Y 1.6375 0.00 1.6510 1.6366 1.6010 1.6700 1.1675 2.9350 1.1675 -56.50 0.25 4y 1.2000 0.00 1.3750 0.6900 3*5Y 20.50 -1.00
3y 1.7100 -0.25 1.7295 1.7195 1.6745 1.7600 1.1550 3.0650 1.1550 -50.75 -0.25 5Y 1.3000 -0.50 1.4350 0.6600 4*5Y 10.00 -0.50
4y 1.7650 -0.25 1.7820 1.7748 17263 1.8125 1.1575 3.1875 1.1575 -44.50 -0.25 7Y 1.4200 -0.50 1.4500 0.6550 5*7Y 12.00 0.00
5Y 1.8075 -0.25 1.8260 1.8183 1.7695 1.8600 1.1575 3.3050 1.1575 -39.00 -0.25 10Y 1.5550 -0.50 1.9050 0.6300 5*10Y 25.50 0.00
7Y 1.8650 -0.25 1.8835 1.8791 1.8289 1.9250 1.1675 34625 1.1675
10Y 1.9450 -0.25 1.9660 1.9663 1.9158 2.0250 12125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 1.9750 -0.25 1.9975 1.9978 1.9469 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 1.9925 -0.25 20135 2.0093 1.9533 2.0575 1.2150 3.6675 1.2150 2y 1.3335 -0.42 1.3377 1.3338 1.3051 1.7169 0.5600 1.7169 0.2000
20Y 2.0175 -0.25 2.0380 2.0299 1.9650 2.0700 1.2150 3.8075 1.2150 10Y 21571 -1.05 21676 21991 21677 2.6060 1.3600 3.0300 1.3600
6*9M 5.25 0.00 5.40 470 425 5.75 -6.00 5.75 -6.25 U.S. TREASURY - KTB (B2 g 7|F M|
9*12M 4.50 0.00 4.50 4.35 407 475 -4.00 475 -4.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 10.50 -0.25 11.40 11.64 10.28 12.75 -5.50 16.25 -8.75 2y -0.3665 -0.72 -0.3593 -0.3932 -0.4199 0.1019 -0.7720 0.1019 -2.6400
2*3Y 7.25 -0.25 7.85 8.29 7.35 9.00 -1.75 15.00 -1.75 10Y -0.0929 -0.85 -0.0844 -0.0929 -0.1243 0.4740 -0.1282 0.4740 -1.2400
2*4Y 1275 -0.25 13.10 13.81 12,53 15.25 -1.75 28.25 -1.75
2*5Y 17.00 -0.25 17.50 18.16 16.85 21.00 -1.75 39.25 -1.75 Lv. HYH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
3*4Y 5.50 0.00 5.25 5.53 5.18 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 30.75 -0.25 31.00 3175 31.75 4150 2.75 70.25 2.75
3*5Y 9.75 0.00 9.65 9.88 9.50 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 55.00 -0.50 55.50 56.50 56.70 68.70 11.80 90.00 11.80
4*5Y 425 0.00 4.40 435 432 6.25 -0.25 11.75 -0.25 UST 2*10Y| 8236 -0.63 82.99 86.53 86.26 135.50 41.06 264.00 41.06
5*7Y 5.75 0.00 5.75 6.09 5.95 10.50 0.25 16.25 0.25
510V | 1375 0.0 14.00 1480 14.64 2225 375 3225 375
7*10Y 8.00 0.00 8.25 8.71 8.69 12.75 3.00 16.75 3.00 IRS 6y / 84.25
10*12Y 3.00 0.00 3.15 3.15 3.11 5.25 -0.25 7.75 -0.25 06M oDD
10*15Y 475 0.00 475 430 3.75 7.75 -0.75 15.00 -0.75 09M Tenor
10%20Y 7.25 0.00 7.20 6.36 492 11.00 -11.00 31.00 -11.00 01y  [53.25 535
1.5Y
BOND 02y |64 1*2/10.5
Tenor Lv. M| S5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min (13 715 71.75 1*3/18.25
1y 1497 0.20 1.504 1474 1.450 1723 1237 2.750 1.237 04y 6*7/2.75
1.5V 1.630 0.00 1.645 1618 1576 1.768 1232 2.890 1232 05Y 10*20/7.25
2y 1.700 0.30 1717 1.695 1.656 1.830 1.225 2.990 1.225 o7y |87 SPRD
3y 1.760 0.80 1782 1783 1733 1.831 1.200 3.120 1.200 10Y
4y 1.870 0.30 1.892 1.897 1.854 1.975 1232 3.340 1232 12Y
5Y 1.962 0.20 1.985 1.989 1932 2,032 1217 3.430 1217 15Y
7Y 2136 0.00 2.161 2.166 2116 2221 1.270 3.590 1.270 20Y
10Y 2.250 -0.20 2.279 2.291 2.236 2332 1.355 3.750 1.355
20Y 2.350 -0.30 2.367 2367 2315 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 139 0.00 KTB 109.26 0.02 109.21 109.27 109.21 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 123 0.01 | ktB | 12445 0.05 12425 | 12447 | 12425 Hepsg 47 -55 102 87 63 60 52 56
2 o | 8,140 2} 2l | -20428 28,568 24,464 15,262 25,190 11,940 12,085
BOND SWAP SPRD (1-2Y S0 3-10Y 20, 25¢ AI7IH7} UHEF 7|F
Tenor | Lv. | MYHl | SMA | 20MA | 60MA | 1VMax | 1VMin | 3YMax | 3Min
1y 3.55 0.05 3.34 4.64 477 9.00 -17.75 11.50 -17.75 RS O] = ZEQIZ Q=T SHASE AHA| & H3HH0| HEZS. 3H0|A2 A= sj2t O
1.5Y =325 0.00 -4.02 -3.05 -1.90 2.40 -19.10 875 -19.10 O 227} LIIM Q52 0|s WatMe B ZHOZ oA E|QOL) HatM e 219l ot EQ|0| A A2=0|740| L}IZ2X|E &
e S N T U S o B B RO B S
- i - - - - - - - =23 o HALS 3| E O {Xl A O dEOo A k=3 [
ay -10.50 -0.55 -11.04 -12.25 -12.76 -3.20 -30.35 3.25 -30.35 Z‘EOE ZQE' El:tE'E SAE HHOI 25220 HW FXETH RUA + UE HB2E 3% 25AS URIE
5Y -15.45 -0.45 -15.92 -17.08 -16.29 -2.25 -27.25 455 -27.25 ¥s AR UdE.
7Y -27.10 -0.25 -27.77 -28.67 -28.76 -7.50 -37.65 -2.50 -37.65
10Y -30.50 -0.05 -31.26 -32.49 -31.98 -12.95 -38.70 0.00 -38.70 CRS F2|= TE7| FZoM A28 255 20| OrZ2Ent 332 242} 1bpQt 0.5bp &5, 57102 0.5bpX HO{F)
20Y -33.25 0.05 -32.94 -33.74 -35.00 -13.95 -48.50 -1.25 -48.50




