IPS Daily Closing Brief

IRS 91d CD 1.42 ( 0.00) CALL 1.24 (+0.01)
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.4350 0.50 1.4270 14431 14783 1.6725 1.2875 2.8575 1.2875
IM 1.4625 1.00 1.4475 1.4594 1.4882 1.6850 1.2500 2.8300 1.2500
1y 1.4825 1.75 14615 1.4730 1.4983 1.6925 1.2200 2.8200 1.2200
1.5Y 1.5225 1.75 1.4980 1.5089 1.5303 1.7125 1.1900 2.8725 1.1900
2Y 1.5625 2.50 1.5310 1.5418 1.5623 1.7300 1.1675 2.9350 1.1675
3Y 1.6250 3.00 1.5880 1.6039 1.6250 1.7850 1.1550 3.0650 1.1550
4y 1.6750 3.75 1.6325 1.6550 1.6803 1.8450 1.1575 3,1875 1.1575
5Y 1.7175 4.00 1.6720 1.7013 1.7307 1.9150 1.1575 3.3050 1.1575
7Y 1.7825 3.50 1.7415 1.7789 1.8092 2.0150 1.1675 3.4625 1.1675
10Y 1.8850 450 1.8325 1.8735 1.9095 2.1350 1.2125 3.6250 1.2125
12Y 1.9250 4.25 1.8740 19118 1.9438 2.1925 1.2150 3.6575 1.2150
15Y 1.9325 450 1.8795 1.9156 1.9424 2.2250 1.2150 3.6675 1.2150
20Y 1.9300 5.00 1.8705 1.9074 1.9089 2.2525 1.2150 3.8075 1.2150
6*9M 2.75 0.50 2.05 1.63 1.00 2.75 -6.00 4.25 -6.50
9*12M 2.00 0.75 1.40 1.36 1.00 2.50 -4.00 4.50 -5.75
1*2Y 8.00 0.75 6.95 6.88 6.40 9.00 -5.50 16.25 -8.75
2*3Y 6.25 0.50 5.70 6.21 6.27 8.25 -1.75 15.00 -1.75
2*4Y 11.25 1.25 10.15 1133 11.80 16.75 -1.75 28.25 -1.75
2*5Y 15.50 1.50 14.10 15.95 16.85 23.75 -1.75 39.25 -1.75
3*4Y 5.00 0.75 445 511 5.53 9.00 -0.50 14.00 -0.50
3*5Y 9.25 1.00 8.40 9.74 10.58 16.00 -0.50 25.00 -0.50
4*5Y 4.25 0.25 3.95 463 5.05 7.25 -0.25 11.75 -0.25
5*7Y 6.50 -0.50 6.95 7.76 7.85 10.50 0.25 16.25 0.25
5*10Y 16.75 0.50 16.05 17.23 17.88 22.25 3.75 32.25 3.75
7*10Y 10.25 1.00 9.10 9.46 10.03 12.75 3.00 16.75 3.00
10*12Y 4,00 -0.25 415 3.83 343 5.75 -0.25 7.75 -0.25
10*15Y 475 0.00 470 421 3.29 9.25 -0.75 15.00 -0.75
10*20Y 4,50 0.50 3.80 3.39 -0.06 12.75 -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 0.00 1y -0.15 1.75 5.75 -17.75 13.00 -17.75
1.5Y 1.5750 1.20 1.5Y -5.25 0.55 -0.20 -19.10 9.75 -19.10
2Y 1.6350 1.50 2Y -7.25 1.00 -1.95 -25.15 9.50 -25.15
3y 1.6950 1.20 3y -7.00 1.80 475 -19.50 11.00 -19.50
4y 1.8100 1.70 a4y -13.50 2.05 -3.20 -30.35 5.75 -30.35
5Y 1.8800 2.30 5Y -16.25 1.70 -2.25 -27.25 8.50 -27.25
7Y 2.1020 3.20 7Y -31.95 0.30 -7.50 -37.65 2.00 -37.65
10Y 2.2020 3.50 10Y -31.70 1.00 -12.95 -37.25 6.00 -37.25
BASIS SWAP CRS USD/KRW  1129.90 (-4.50)
Tenor Lv. M| Lv. HMYH| 1Y Max 1Y Min SPRD Lv. M|
1y -53.75 5.25 0.9450 7.00 1.4000 0.7650 1*2Y 11.50 -0.50
1.5Y -52.25 475 1.0000 6.50 1.2850 0.8100 2*3Y 10.50 0.00
2Y -50.25 4.00 1.0600 6.50 1.2600 0.7950 2*5Y 19.50 0.00
3y -46.00 3.50 1.1650 6.50 1.3550 0.7350 3*4Y 5.50 0.00
4y -45.50 2.75 1.2200 6.50 1.4050 0.6900 3*5Y 9.00 0.00
5Y -46.25 2.50 1.2550 6.50 1.4500 0.6600 4*5Y 3.50 0.00
7Y -48.75 3.50 1.2950 7.00 1.4900 0.6550 5*7Y 4.00 0.50
10Y -47.50 2.50 1.4100 7.00 1.9050 0.6300 5*10Y 15.50 0.50
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