IPS Daily Closing Brief

IRS 91d CD |y ( 0.00) CALL 1.23 (+0.01)
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.4875 0.75 1.4865 1.4985 14914 1.6725 1.2875 2.8575 1.2875
IM 1.4975 0.75 1.4965 1.5104 14941 1.6850 1.2500 2.8300 1.2500
1y 1.5150 1.50 1.5080 1.5236 1.5002 1.6925 1.2200 2.8200 1.2200
1.5Y 1.5450 1.50 1.5405 1.5599 1.5244 1.7125 1.1900 2.8725 1.1900
2Y 1.5725 1.50 1.5695 1.5963 1.5495 1.7300 1.1675 2.9350 1.1675
3Y 1.6325 1.25 1.6315 1.6629 1.6072 1.7925 1.1550 3.0650 1.1550
4y 1.6825 1.25 1.6825 1.7209 1.6649 1.8700 1.1575 3,1875 1.1575
5Y 1.7250 1.00 1.7305 1.7733 17181 1.9375 1.1575 3.3050 1.1575
7Y 1.7925 0.75 1.7985 1.8519 1.7954 2.0325 1.1675 3.4625 1.1675
10Y 1.8925 0.75 1.8980 1.9514 1.8975 2.1400 1.2125 3.6250 1.2125
12Y 1.9275 0.75 1.9330 1.9869 1.9284 2.1975 1.2150 3.6575 1.2150
15Y 1.9275 0.75 1.9330 1.9844 1.9227 2.2300 1.2150 3.6675 1.2150
20Y 1.9125 0.75 1.9120 1.9484 1.8668 2.2675 1.2150 3.8075 1.2150
6*9M 1.00 0.00 1.00 1.19 0.27 2.50 -6.00 4.25 -6.50
9*12M 1.75 0.75 1.15 133 0.61 2.50 -4.00 4.50 -5.75
1*2Y 5,75 0.00 6.15 7.26 493 9.50 -5.50 16.25 -8.75
2*3Y 6.00 -0.25 6.20 6.66 5.78 9.00 -1.75 15.00 -1.75
2*4Y 11.00 -0.25 11.30 12.46 11.54 16.75 -1.75 28.25 -1.75
2*5Y 15.25 -0.50 16.10 17.70 16.86 23.75 -1.75 39.25 -1.75
3*4Y 5.00 0.00 5.10 5.80 5.77 9.00 -0.50 14.00 -0.50
3*5Y 9.25 -0.25 9.90 11.04 11.09 16.00 -0.50 25.00 -0.50
4*5Y 4.25 -0.25 4.80 5.24 5.32 7.25 -0.25 11.75 -0.25
5*7Y 6.75 -0.25 6.80 7.86 7.73 10.00 0.25 16.25 0.25
5*10Y 16.75 -0.25 16.75 17.81 17.95 23.25 3.75 32.25 3.75
7*10Y 10.00 0.00 9.95 9.95 10.21 13.25 3.00 16.75 3.00
10*12Y 3.50 0.00 3.50 3.55 3.08 6.50 -0.25 7.75 -0.25
10*15Y 3.50 0.00 3.50 3.30 2.51 9.25 -0.75 15.00 -0.75
10*20Y 2.00 0.00 1.40 -0.30 -3.08 13.00 -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 1.4840 -0.30 1y 3.10 1.80 5.75 -17.75 13.00 -17.75
1.5Y 1.5490 0.20 1.5Y -0.40 1.30 -0.20 -19.10 9.75 -19.10
2Y 1.6070 0.20 2Y -3.45 1.30 -1.95 -25.15 9.50 -25.15
3y 1.6600 1.00 3y -2.75 0.25 475 -19.50 11.00 -19.50
4y 1.7870 0.70 a4y -10.45 0.55 -3.20 -30.35 5.75 -30.35
5Y 1.8550 1.00 5Y -13.00 0.00 -2.25 -27.25 8.50 -27.25
7Y 2.0650 1.00 7Y -27.25 -0.25 -7.50 -37.65 2.00 -37.65
10Y 2.1650 1.30 10Y -27.25 -0.55 -12.95 -37.25 6.00 -37.25
BASIS SWAP CRS USD/KRW  1113.00  (+0.20)
Tenor Lv. M| Lv. HMYH| 1Y Max 1Y Min SPRD Lv. M|
1y -64.50 1.50 0.8700 3.00 1.4000 0.7650 1*2Y 16.00 0.50
1.5Y -60.50 1.50 0.9400 3.00 1.2850 0.8100 2*3Y 11.50 0.50
2Y -54.25 2.00 1.0300 3.50 1.2600 0.7950 2*5Y 28.00 0.50
3y -48.75 2.75 1.1450 4.00 1.3550 0.7350 3*4Y 9.50 0.00
4y -44.25 2.75 1.2400 4.00 1.4050 0.6900 3*5Y 16.50 0.00
5Y -41.50 3.00 1.3100 4.00 1.4500 0.6600 4*5Y 7.00 0.00
7Y -45.75 3.25 1.3350 4.00 1.4900 0.6550 5*7Y 2.50 0.00
10Y -47.25 2.25 1.4200 3.00 1.9050 0.6300 5*10Y 11.00 -1.00
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TODAY KRX CCP M E Lv. M YUH| Al | X
HaEjsig 108 (+49¢) KTB 109.47 -5.00 109.50 109.54 109.47
2 o (2642092 (+14,557949) LKTB 125.13 -12.00 125.15 125.35 125.08
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