IPS Daily Morning Brief
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57t 71EY 2017-10-10
gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 1.4800 1.00 1.4720 1.4544 1.4329 1.5375 1.2875 27575 1.2875 -57,00 275 1y 1A0450 4.00 1.3300 0.7650 1*2Y 6Aoo 2.00
oM 1.5450 1.25 1.5350 1.5101 14817 1.5475 1.2500 27900 1.2500 -63.50 275 1.5Y 1.0750 5.00 1.1750 0.8100 2*3Y 8.00 0.50
1y 1.6150 1.25 1.6050 1.5694 1.5304 1.6175 1.2200 2.8150 1.2200 -67.50 275 2Y 1.1050 6.00 1.2250 0.7950 2*5Y 24.00 0.50
1.5V 1.7100 225 1.6920 1.6415 1.5970 1.7100 1.1900 2.8725 1.1900 -68.50 3.00 3y 1.1850 6.50 1.3150 0.7350 3*aY 9.00 0.00
2Y 1.7800 3.25 1.7540 1.6951 1.6480 1.7800 1.1675 29350 1.1675 -65.00 250 4y 1.2750 6.50 1.3750 0.6900 3*5Y 16.00 0.00
3y 1.8700 3.50 1.8420 1.7765 1.7284 1.8700 1.1550 3.0650 1.1550 -62.25 250 5Y 1.3450 6.50 1.4350 0.6600 4*5Y 7.00 0.00
4y 1.9250 4.00 1.8930 1.8270 1.7812 1.9250 1.1575 3.1875 1.1575 -60.50 1.50 7Y 1.4200 6.50 1.4500 0.6550 5*7Y 7.50 0.00
5Y 1.9675 4.00 1.9355 1.8661 1.8234 1.9675 1.1575 3.3050 1.1575 -52.50 1.75 10Y 1.5800 7.00 1.5800 0.6300 5*10Y 23.50 0.50
7Y 2.0250 5.00 1.9850 1.9165 1.8798 2.0250 1.1675 3.4625 1.1675
10Y 2.1050 525 2.0630 1.9941 1.9625 2.1050 1.2125 3.6250 1.2125 U.S. TREASURY (3t2 Y 7| M YH|)
12Y 21375 525 2.0955 2.0266 1.9941 21375 1.2150 3.6575 1.2150 Tenor HMUH| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 2.1500 525 2.1080 20371 2.0043 2.1500 1.2150 3.6675 1.2150 2Y 1.5164 0.83 1.5081 1.5121 1.4913 1.7169 0.5600 1.7169 0.2500
20Y 2.1575 5.25 2.1155 2.0459 2.0187 21575 1.2150 3.8075 1.2150 10Y 2.3600 -0.08 2.3608 2.3608 2.3500 2.6060 1.3600 3.0300 1.3600
6*9M 6.50 0.25 6.30 5.58 4.88 7.00 -6.00 7.00 -6.00 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 7.00 0.00 7.00 593 487 7.00 -4.00 7.00 -4.25 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y 16.50 2.00 14.90 12.58 11.76 16.50 -5.50 16.50 -5.50 2y -0.3096 -0.77 -0.3019 -0.2979 -0.3187 0.1019 -0.7120 0.1019 -2.6400
2*3Y 9.00 0.25 8.80 8.14 8.04 9.00 -1.75 15.00 -1.75 10Y -0.0570 -4.68 -0.0102 -0.0102 -0.0210 0.4740 -0.2446 0.4740 -1.1700
2*4Y 14.50 0.75 13.90 13.19 13.32 15.25 -1.75 28.25 -1.75
2*5Y 18.75 0.75 18.15 17.10 17.54 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 0.50 5.10 5.05 5.28 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 3250 2.00 30.50 30.50 30.50 41.50 2.75 7025 2.75
3*5Y 9.75 0.50 9.35 8.96 9.50 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 59.10 3.00 56.10 56.10 56.10 68.70 11.80 90.00 11.80
4*5Y 425 0.00 425 3.91 422 6.25 -0.25 1175 -0.25 UST 2*10Y| 84.36 -0.91 85.27 84.87 85.87 135.50 41.06 264.00 41.06
5*7Y 5.75 1.00 495 5.04 563 10.50 0.25 16.25 0.25
510V | 1375 125 1275 1280 1391 2225 375 3225 375
7*10Y 8.00 0.25 7.80 7.76 8.28 12.75 3.00 16.75 3.00 IRS
10*12Y 3.25 0.00 3.25 3.25 3.16 5.25 -0.25 7.75 -0.25 06M oDD
10*15Y 450 0.00 450 430 418 7.75 -0.75 15.00 -0.75 09M i
10*20Y 5.25 0.00 5.25 517 562 11.00 -11.00 31.00 -11.00 01y [6125/615
1.5Y
BOND 02y 12y 16
Tenor Lv. HQUH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [86/87 3*7Y 15
1y 1.598 2.80 1.576 1.538 1.487 1723 1.237 2.750 1.237 04Y
1.5V 1.749 2.50 1.729 1673 1.621 1.768 1.232 2.890 1.232 05y [9575
2y 1.826 1.60 1.813 1.760 1.708 1.830 1.225 2.990 1.225 07Y SPRD
3y 1.942 5.50 1.898 1.831 1.786 1.942 1.200 3.120 1.200 10y 1025
4y 2101 6.00 2.053 1.988 1.917 2101 1.232 3.340 1.232 12y
5Y 2.140 6.30 2.090 2.029 1.988 2140 1217 3.430 1217 15Y
7Y 2.318 5.30 2.276 2219 2171 2318 1.270 3.590 1.270 20Y
10Y 2417 4.60 2.380 2.325 2.288 2417 1.355 3.750 1.355
20Y 2.397 3.20 2371 2333 2.337 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 1.38 0.00 KTB 108.48 -0.14 108.58 108.59 108.44 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ cAL | 125 0.01 LKTB | 12242 -043 12273 122.81 12230 BEEE: 85 A 6 91 0 0 0 0 0
2 o | 30,060 {2 | -2842 32,902 0,000 0,000 0,000 0,000 0,000
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 1.70 -155 2.94 3.13 432 9.00 -17.75 11.50 -17.75 IO 22, AL Oz
1.5y -3.90 -0.25 -3.70 -3.19 -240 240 -19.10 8.75 -19.10 Qolo| iR ZAHAME DHEQF 2 DAY 52 Q& HE @Sk (21 54 1.35% 2.135%0] LHAH. 2% 3.92%)
2y -4.60 1.65 -5.92 -6.52 -6.02 -1.35 -25.15 9.00 -25.15
3Y -7.20 -2.00 -5.60 -5.41 -5.76 475 -19.50 11.00 -19.50 IRS, M B 23] AAs0 Hm AEZY,
4y -17.60 -2.00 -16.00 -16.08 -13.54 -3.20 -30.35 3.25 -30.35 SAlo 17t ZHE 20l ST AT K. AIOIML J|E32) QIS s 2o HA
5Y -17.25 -2.30 -1541 -16.26 -16.51 -2.25 -27.25 455 -27.25 ° = cil= = sAles A TEH EeE mom X =
7v -29.30 030 -29.06 3021 2911 750 -37.65 2550 -37.65 Sd oIt 72t2 MR HIETH Ael F2 H|0|2 =0 AH2j=ls 29171
10Y -31.20 0.65 -31.72 -33.04 -32.58 -12.95 -38.70 0.00 -38.70
20Y -23.95 2.05 -25.59 -28.73 -31.83 -14.50 -48.50 -1.25 -48.50 CRS 22| = 0|29 ALl 2712 2|QI4 7bsA0| & 0| wat 3 Atsdl otz 27t 28t 24




