IPS Daily Morning Brief

2017-07-10
gws |
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min M| Tenor | 1Y Max 1Y Min SPRD x1<gu|
6M 14275 0.50 14180 1.4090 14121 1.6150 1.2875 2.7600 1.2875 -59,75 3.00 1y oA93oo 450 1.4000 0.7650 1%2Y 12Aoo 0.00
oM 14800 1.00 14660 1.4480 1.4407 1.5850 1.2500 2.7900 1.2500 -60.75 2.50 1.5Y 0.9850 450 1.2850 0.8100 2*3Y 12.00 0.50
1y 1.5275 1.50 1.5085 1.4875 1.4692 15725 1.2200 2.8150 1.2200 -59.00 2.00 2y 1.0500 450 1.2250 0.7950 2*5Y 25.00 1.50
1.5V 1.5925 2.00 1.5730 1.5434 1.5155 1.6025 1.1900 2.8725 1.1900 -55.50 1.75 3y 1.1700 5.00 1.3150 0.7350 3*4Y 7.50 0.00
2Y 1.6400 2.50 1.6150 15778 1.5509 1.6475 1.1675 29350 1.1675 -5475 1.25 4y 1.2450 5.00 1.3750 0.6900 3*5Y 13.00 1.00
3y 1.7250 3.25 1.6945 16411 1.6166 1.7250 1.1550 3.0650 1.1550 -5475 1.50 5Y 1.3000 6.00 1.4350 0.6600 4*5Y 5.50 1.00
4y 1.7925 375 1.7575 1.6891 1.6678 1.7925 1.1575 3.1875 1.1575 -59.00 0.00 7Y 1.3350 6.00 1.4500 0.6550 5*7Y 3.50 0.00
5Y 1.8475 450 1.8070 1.7276 17131 1.8475 1.1575 3.3050 1.1575 -59.50 -0.50 10Y 1.4250 6.00 1.9050 0.6300 5*10Y 12.50 0.00
7Y 1.9250 6.00 1.8705 1.7810 1.7805 1.9250 1.1675 34625 1.1675
10Y 2.0200 6.50 1.9605 1.8633 1.8752 2.0250 12125 3.6250 1.2125 u.S. TREASURY (= AAY 7|F FH|)
12Y 2.0475 6.50 1.9880 1.8944 1.9112 2.0650 1.2150 3.6575 1.2150 Tenor HUH| 1Y Max | 1Y Min 3Y Max | 3Y Min
15Y 2.0475 6.50 1.9880 1.8973 1.9162 2.0575 1.2150 3.6675 1.2150 2y 1.403 0.46 1.3984 1.4022 1.4141 1.7169 0.5600 1.7169 0.2000
20Y 2.0575 6.50 1.9980 1.9016 1.9169 2.0575 1.2150 3.8075 1.2150 10Y 23893 2.05 2.3688 23251 23483 2.6060 1.3600 3.0300 1.3600
6*9M 5.25 0.50 4.80 3.90 2.85 5.25 -6.00 5.25 -6.50 U.S. TREASURY - KTB (3t2 e 7|F MYH|)
9*12M 475 0.50 425 3.95 2.85 475 -4.00 475 -5.75 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max | 1Y Min 3Y Max | 3Y Min
1*2Y 11.25 1.00 10.65 9.03 817 11.25 -5.50 16.25 -8.75 2y -0.2840 -1.04 -0.2736 -0.2648 -0.2429 0.1019 -0.8220 0.1019 -2.6400
2*3Y 8.50 0.75 7.95 6.34 6.57 8.50 -1.75 15.00 -1.75 10Y -0.0723 145 -0.0868 -0.0481 -0.0813 0.1370 -0.4740 1.2400 -0.4740
2*4Y 15.25 1.25 14.25 1114 11.68 15.25 -1.75 28.25 -1.75
2*5Y 20.75 2.00 19.20 14.99 16.22 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 6.75 0.50 6.30 4.80 5.12 7.75 -0.50 14.00 -0.50 IRS 2*10Y | 38.00 4.00 34.00 34.25 34.00 4150 2.75 70.25 2.75
3*5Y 12.25 1.25 11.25 8.65 9.65 14.00 -0.50 25.00 -0.50 KTB 2*10Y| 73.90 2.40 71.50 61.00 61.00 73.90 11.80 90.00 11.80
4*5Y 5.50 0.75 495 3.85 454 6.25 -0.25 11.75 -0.25 UST 2*10Y| 9863 1.59 97.04 92.29 93.42 135.50 41.06 264.00 41.06
5*7Y 7.75 1.50 6.35 534 6.74 10.50 0.25 16.25 0.25
5410V | 17.25 200 1535 1356 1621 2225 375 3225 375
7*10Y 9.50 0.50 9.00 8.23 9.47 12.75 3.00 16.75 3.00 IRS Lv.
10*12Y 2.75 0.00 2.75 311 3.60 5.50 -0.25 7.75 -0.25 06M oDD
10*15Y 2.75 0.00 2.75 3.40 410 8.00 -0.75 15.00 -0.75 09M  [48/4825 Tenor
10*20Y 3.75 0.00 3.75 3.84 417 11.25 -11.00 31.00 -11.00 oy [52
1.5Y
BOND 02y 1*2y 1075
Tenor Lv. | 5MA 20MA 60MA 1¥Max | 1Y Min | 3Y Max | 3Y Min 03y |71/7175 13y 195
1y 1448 0.10 1.446 1443 1.449 1723 1237 2.750 1.237 04Y %5y 21
1.5Y 1578 1.10 1.564 1.564 1.547 1.768 1232 2.890 1232 05y  [825 3*10y 275
2y 1687 1.50 1.665 1.637 1617 1.830 1.225 2.990 1.225 o7y |91 SPRD [5*10y 16
3y 1777 2.50 1.745 1.702 1.685 1.830 1.200 3.120 1.200 10y [985/9875/99/00/01/125/15/03 1020y 375
4y 1.915 2.30 1.884 1.823 1.812 1.975 1232 3.340 1232 12Y
5Y 1.997 2.20 1.959 1.892 1.885 2.000 1217 3.430 1217 15Y
7Y 2.201 2.80 2.162 2,081 2.092 2221 1.270 3.590 1.270 20Y [3.75/04
10Y 2317 3.50 2.275 2.186 2.208 2321 1355 3.750 1.355
20Y 2375 0.80 2.363 2276 2323 2430 1430 3.943 1430 BRS
Lv. HYy| Lv. HYd| Al a |
91d CD 139 0.00 KTB 109.04 -0.11 109.10 109.11 109.04 TODAY KRX CCP HUH| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 123 0.00 | kB | 12352 -0.42 12374 | 12372 | 12346 Hepsg 130 7 27 103 76 118 54 136 133
2 o 32417 9 | -10243 42,660 21,645 32,875 13,820 36,486 29,575
BOND SWAP SPRD (1-2Y £t 3-10Y 20,25 A|ZIE7}t UBEHF 7|F)
Tenor Lv. FHYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min NS =Tk
1y 7.95 1.40 6.21 441 1.98 7.95 -17.75 13.00 -17.75
1.5y 145 0.90 0.90 -2.07 -3.16 145 -19.10 9.75 -19.10 ECBO| E3}X A S|O| O|AZ0| DJIHE Ol AEHAZ HO|HAM Q2010 ZAYME A =2 AHAZE| AL,
2y -4.70 1.00 -5.00 -5.89 -6.59 -1.35 -25.15 9.50 -25.15
& [ s | 16 | ey | a5 [ ies | s [ oss | 55 | 0 RS fal Bk S50 R &HY 012 A7t 34 2eZS S0t 45 581 L0BFLZ A%t HFSI o
5Y 14.95 230 1518 1642 17.16 225 2725 850 2725 FEL HIETE RES Satet AR,
7Y -27.60 3.20 -29.19 -29.97 -31.16 -7.50 -37.65 2.00 -37.65
10Y -29.70 3.00 -3141 -32.30 -33.28 -12.95 -38.70 6.00 -38.70 CRS 9A| HIETL RES &S HO0|H 45~6bpT T 2f'W0| 4S50 Ot
20Y -31.75 5.70 -36.48 -37.46 -40.58 -13.95 -48.50 7.75 -48.50




