IPS Daily Closing Brief

IRS 91d CD 1.38 ( 0.00) CALL 1.24 (+0.02)
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.3900 -0.25 1.3940 1.4056 1.4429 1.6550 1.2875 2.7950 1.2875
IM 1.4100 -0.25 14170 1.4308 1.4624 1.6350 1.2500 2.7900 1.2500
1y 1.4375 -0.25 1.4445 14583 14817 1.6325 1.2200 2.8150 1.2200
1.5Y 1.4750 -0.50 1.4870 1.5024 1.5213 1.6450 1.1900 2.8725 1.1900
2Y 1.5125 -0.50 1.5265 1.5411 1.5573 1.6600 1.1675 2.9350 1.1675
3Y 1.5775 -0.75 1.5965 1.6145 1.6252 1.7200 1.1550 3.0650 1.1550
4y 1.6350 -0.50 1.6515 1.6701 1.6800 1.7825 1.1575 3,1875 1.1575
5Y 1.6825 -0.50 1.7005 17221 1.7301 1.8400 1.1575 3.3050 1.1575
7Y 1.7575 -0.50 1.7745 1.7973 1.8068 1.9225 1.1675 3.4625 1.1675
10Y 1.8550 -0.75 1.8755 1.9028 1.9071 2.0250 1.2125 3.6250 1.2125
12Y 1.8925 -0.75 1.9130 1.9395 1.9444 2.0800 1.2150 3.6575 1.2150
15Y 1.9025 -0.75 1.9230 1.9460 1.9478 2.1075 1.2150 3.6675 1.2150
20Y 1.9075 -0.75 1.9280 1.9489 1.9363 2.1375 1.2150 3.8075 1.2150
6*9M 2.00 0.00 2.30 2.51 1.95 3.25 -6.00 4.25 -6.50
9*12M 2.75 0.00 2.75 2.75 193 3.25 -4.00 4.50 -5.75
1*2Y 7.50 -0.25 8.20 8.29 7.57 9.75 -5.50 16.25 -8.75
2*3Y 6.50 -0.25 7.00 7.34 6.78 8.50 -1.75 15.00 -1.75
2*4Y 12.25 0.00 12.50 12.90 12.26 15.25 -1.75 28.25 -1.75
2*5Y 17.00 0.00 17.40 18.10 17.28 21.00 -1.75 39.25 -1.75
3*4Y 5,75 0.25 5.50 5.56 5.48 7.75 -0.50 14.00 -0.50
3*5Y 10.50 0.25 10.40 10.76 10.49 14.00 -0.50 25.00 -0.50
4*5Y 475 0.00 4,90 5.20 5.01 6.25 -0.25 11.75 -0.25
5*7Y 7.50 0.00 7.40 7.51 7.67 10.50 0.25 16.25 0.25
5*10Y 17.25 -0.25 17.50 18.06 17.70 22.25 3.75 32.25 3.75
7*10Y 9.75 -0.25 10.10 10.55 10.03 12.75 3.00 16.75 3.00
10*12Y 3.75 0.00 3.75 3.68 3.73 5.50 -0.25 7.75 -0.25
10*15Y 475 0.00 475 433 4,07 8.25 -0.75 15.00 -0.75
10*20Y 5.25 0.00 5.25 461 2.93 11.25 -11.00 31.00 -11.00
(1-2Y £t 3-10Y 20,2 E8 AZHE7} CIBE
Tenor Lv. HMYH| Tenor Lv. HMYH| 1Y Max 1Y Min 3Y Max 3Y Min
1y 14310 0.00 1y 0.65 -0.25 5.75 -17.75 13.00 -17.75
1.5Y 1.5170 -0.10 1.5Y -4.20 -0.40 -0.10 -19.10 9.75 -19.10
2Y 1.5770 -1.00 2Y -6.45 0.50 -1.35 -25.15 9.50 -25.15
3y 1.6250 -1.50 3y -4.75 0.75 475 -19.50 11.00 -19.50
4y 1.7670 -1.30 a4y -13.20 0.80 -3.20 -30.35 5.75 -30.35
5Y 1.8420 -1.50 5Y -15.95 1.00 -2.25 -27.25 8.50 -27.25
7Y 2.0590 -1.20 7Y -30.15 0.70 -7.50 -37.65 2.00 -37.65
10Y 2.1970 -1.30 10Y -34.20 0.55 -12.95 -38.70 6.00 -38.70
BASIS SWAP CRS USD/KRW  1121.80 (-0.20)
Tenor Lv. M| Lv. HMYH| 1Y Max 1Y Min SPRD Lv. M|
1y -62.25 -1.25 0.8150 -1.50 1.4000 0.7650 1*2Y 13.00 0.00
1.5Y -59.50 -1.00 0.8800 -1.50 1.2850 0.8100 2*3Y 10.00 0.50
2Y -56.75 -1.00 0.9450 -1.50 1.2250 0.7950 2*5Y 17.50 0.50
3y -53.25 -0.25 1.0450 -1.00 1.3150 0.7350 3*4Y 6.00 0.00
4y -53.00 -0.50 1.1050 -1.00 1.3750 0.6900 3*5Y 7.50 0.00
5Y -56.25 -0.50 1.1200 -1.00 1.4350 0.6600 4*5Y 1.50 0.00
7Y -60.75 -0.50 1.1500 -1.00 1.4500 0.6550 5*7Y 3.00 0.00
10Y -56.50 -0.25 1.2900 -1.00 1.9050 0.6300 5*10Y 17.00 0.00
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