IPS Daily Closing Brief

IRS 91d CD 1.38 [ X]0) CALL 1.22 (-0.01)
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.4075 0.75 1.4005 13971 14268 1.6550 1.2875 2.7950 1.2875
IM 1.4400 0.75 14325 14216 1.4480 1.6200 1.2500 2.7900 1.2500
1y 1.4800 1.50 1.4665 1.4496 1.4693 1.6050 1.2200 2.8150 1.2200
1.5Y 1.5250 1.50 1.5120 14914 1.5094 1.6075 1.1900 2.8725 1.1900
2Y 1.5575 1.75 1.5450 1.5265 1.5441 1.6475 1.1675 2.9350 1.1675
3Y 1.6150 2.00 1.6045 1.5910 1.6097 1.7200 1.1550 3.0650 1.1550
4y 1.6550 2.50 1.6480 1.6414 1.6619 1.7825 1.1575 3,1875 1.1575
5Y 1.6900 2.75 1.6855 1.6866 1.7098 1.8400 1.1575 3.3050 1.1575
7Y 1.7400 3.50 1.7410 1.7540 1.7832 1.9225 1.1675 3.4625 1.1675
10Y 1.8225 4,00 1.8270 1.8506 1.8820 2.0250 1.2125 3.6250 1.2125
12Y 1.8575 4,00 1.8625 1.8873 1.9194 2.0650 1.2150 3.6575 1.2150
15Y 1.8700 450 1.8710 1.8959 1.9245 2.0575 1.2150 3.6675 1.2150
20Y 1.8700 4,50 1.8755 19011 1.9207 2.0500 1.2150 3.8075 1.2150
6*9M 3.25 0.00 3.20 245 2.12 3.25 -6.00 4.25 -6.50
9*12M 4,00 0.75 340 2.80 2.13 4.00 -4.00 4.50 -5.75
1*2Y 7.75 0.25 7.85 7.69 7.48 9.75 -5.50 16.25 -8.75
2*3Y 5,75 0.25 5.95 6.45 6.56 8.50 -1.75 15.00 -1.75
2*4Y 9.75 0.75 10.30 11.49 11.78 15.25 -1.75 28.25 -1.75
2*5Y 13.25 1.00 14.05 16.01 16.57 21.00 -1.75 39.25 -1.75
3*4Y 4,00 0.50 435 5.04 5.22 7.75 -0.50 14.00 -0.50
3*5Y 7.50 0.75 8.10 9.56 10.01 14.00 -0.50 25.00 -0.50
4*5Y 3.50 0.25 3.75 453 479 6.25 -0.25 11.75 -0.25
5*7Y 5.00 0.75 5.55 6.74 7.33 10.50 0.25 16.25 0.25
5*10Y 13.25 1.25 14.15 16.40 17.22 22.25 3.75 32.25 3.75
7*10Y 8.25 0.50 8.60 9.66 9.88 12.75 3.00 16.75 3.00
10*12Y 3.50 0.00 3.55 3.66 3.74 5.50 -0.25 7.75 -0.25
10*15Y 475 0.50 4.40 453 4.25 8.00 -0.75 15.00 -0.75
10*20Y 475 0.50 4.85 5.05 3.87 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 14370 0.50 1y 430 1.00 5.75 -17.75 13.00 -17.75
1.5Y 1.5700 0.80 1.5Y -4.50 0.70 -0.10 -19.10 9.75 -19.10
2Y 1.6220 0.60 2Y -6.45 1.15 -1.35 -25.15 9.50 -25.15
3y 1.6970 1.70 3y -8.20 0.30 475 -19.50 11.00 -19.50
4y 1.8000 1.80 a4y -14.50 0.70 -3.20 -30.35 5.75 -30.35
5Y 1.8700 2.00 5Y -18.00 0.75 -2.25 -27.25 8.50 -27.25
7Y 2.0530 2.90 7Y -31.30 0.60 -7.50 -37.65 2.00 -37.65
10Y 2.1590 3.40 10Y -33.65 0.60 -12.95 -38.70 6.00 -38.70
BASIS SWAP CRS USD/KRW  1134.10 (+10.00)
Tenor Lv. M| Lv. HMYH| 1Y Max 1Y Min SPRD Lv. M|
1y -62.50 1.50 0.8550 3.00 1.4000 0.7650 1*2Y 13.00 -1.00
1.5Y -61.00 1.00 0.9150 2.50 1.2850 0.8100 2*3Y 9.00 0.00
2Y -57.25 0.25 0.9850 2.00 1.2250 0.7950 2*5Y 20.00 0.00
3y -54.00 0.00 1.0750 2.00 1.3150 0.7350 3*4Y 7.50 0.00
4y -50.50 -0.50 1.1500 2.00 1.3750 0.6900 3*5Y 11.00 0.00
5Y -50.50 -0.75 1.1850 2.00 1.4350 0.6600 4*5Y 3.50 0.00
7Y -52.50 -1.50 1.2150 2.00 1.4500 0.6550 5*7Y 3.00 0.00
10Y -51.25 -2.00 1.3100 2.00 1.9050 0.6300 5*10Y 12.50 0.00
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