IPS Daily Closing Brief

IRS 91d CD 1.38 [ X]0) CALL 1.22 ( 0.00)
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.3925 -0.50 1.3980 1.4100 1.4485 1.6550 1.2875 2.7950 1.2875
IM 14175 -0.50 14215 14363 1.4674 1.6375 1.2500 2.7900 1.2500
1y 1.4450 -0.50 1.4490 1.4638 1.4859 1.6325 1.2200 2.8150 1.2200
1.5Y 1.4900 -0.50 14925 1.5085 1.5253 1.6450 1.1900 2.8725 1.1900
2Y 1.5300 -0.75 1.5310 1.5468 1.5613 1.6600 1.1675 2.9350 1.1675
3Y 1.6025 -0.75 1.6005 1.6196 1.6287 1.7200 1.1550 3.0650 1.1550
4y 1.6550 -1.00 1.6530 1.6749 1.6835 1.7825 1.1575 3,1875 1.1575
5Y 1.7050 -1.25 1.7035 1.7275 1.7340 1.8400 1.1575 3.3050 1.1575
7Y 1.7775 -1.50 1.7745 1.8025 1.8110 1.9300 1.1675 3.4625 1.1675
10Y 1.8800 -1.50 1.8775 1.9089 19113 2.0375 1.2125 3.6250 1.2125
12Y 1.9175 -1.50 1.9145 1.9460 1.9485 2.0925 1.2150 3.6575 1.2150
15Y 1.9275 -1.50 1.9240 1.9518 19511 2.1200 1.2150 3.6675 1.2150
20Y 1.9325 -1.50 1.9300 1.9535 1.9377 2.1500 1.2150 3.8075 1.2150
6*9M 2.50 0.00 2.35 2.63 1.89 3.25 -6.00 4.25 -6.50
9*12M 2.75 0.00 2.75 2.75 1.85 3.25 -4.00 4.50 -5.75
1*2Y 8.50 -0.25 8.20 8.30 7.54 9.75 -5.50 16.25 -8.75
2*3Y 7.25 0.00 6.95 7.29 6.74 8.50 -1.75 15.00 -1.75
2*4Y 12.50 -0.25 12.20 12.81 12.22 15.25 -1.75 28.25 -1.75
2*5Y 17.50 -0.50 17.25 18.08 17.27 21.00 -1.75 39.25 -1.75
3*4Y 525 -0.25 5.25 5.53 5.48 7.75 -0.50 14.00 -0.50
3*5Y 10.25 -0.50 10.30 10.79 10.53 14.00 -0.50 25.00 -0.50
4*5Y 5.00 -0.25 5.05 5.26 5.05 6.25 -0.25 11.75 -0.25
5*7Y 7.25 -0.25 7.10 7.50 7.70 10.50 0.25 16.25 0.25
5*10Y 17.50 -0.25 17.40 18.14 17.73 22.25 3.75 32.25 3.75
7*10Y 10.25 0.00 10.30 10.64 10.03 12.75 3.00 16.75 3.00
10*12Y 3.75 0.00 3.70 3.71 3.72 5.50 -0.25 7.75 -0.25
10*15Y 475 0.00 4,65 4.29 3.98 8.25 -0.75 15.00 -0.75
10*20Y 5.25 0.00 5.25 446 2.64 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 1.4450 -0.70 1y 0.00 0.20 5.75 -17.75 13.00 -17.75
1.5Y 1.5270 -0.70 1.5Y -3.70 0.20 -0.10 -19.10 9.75 -19.10
2Y 1.5970 -0.50 2Y -6.70 -0.25 -1.35 -25.15 9.50 -25.15
3y 1.6570 -1.30 3y -5.45 0.55 475 -19.50 11.00 -19.50
4y 1.7920 -1.50 a4y -13.70 0.50 -3.20 -30.35 5.75 -30.35
5Y 1.8700 -1.70 5Y -16.50 0.45 -2.25 -27.25 8.50 -27.25
7Y 2.0890 -2.00 7Y -31.15 0.50 -7.50 -37.65 2.00 -37.65
10Y 2.2250 -2.00 10Y -34.50 0.50 -12.95 -38.70 6.00 -38.70
BASIS SWAP CRS USD/KRW  1125.10  (+3.40)
Tenor Lv. M| Lv. HMYH| 1Y Max 1Y Min SPRD Lv. M|
1y -57.50 0.00 0.8700 -0.50 1.4000 0.7650 1*2Y 12.00 -0.50
1.5Y -56.00 -0.50 0.9300 -1.00 1.2850 0.8100 2*3Y 11.00 0.00
2Y -54.00 -0.25 0.9900 -1.00 1.2250 0.7950 2*5Y 19.00 -1.00
3y -50.25 -0.25 1.1000 -1.00 1.3150 0.7350 3*4Y 6.00 0.50
4y -49.50 0.50 1.1600 -0.50 1.3750 0.6900 3*5Y 8.00 -1.00
5Y -52.50 -0.75 1.1800 -2.00 1.4350 0.6600 4*5Y 2.00 -1.50
7Y -57.25 -1.00 1.2050 -2.50 1.4500 0.6550 5*7Y 2.50 -0.50
10Y -53.00 -2.00 1.3500 -3.50 1.9050 0.6300 5*10Y 17.00 -1.50
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