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 1.3925 -0.50 1.3955 1.4073 1.4449 1.6550 1.2875 2.7950 1.2875
IM 14125 -1.00 1.4190 14329 1.4642 1.6350 1.2500 2.7900 1.2500
1y 1.4400 -1.00 1.4465 1.4605 14833 1.6325 1.2200 2.8150 1.2200
1.5Y 1.4800 -1.50 1.4900 1.5051 1.5229 1.6450 1.1900 2.8725 1.1900
2Y 1.5175 -1.75 1.5295 1.5439 1.5589 1.6600 1.1675 2.9350 1.1675
3Y 1.5850 -2.25 1.6000 1.6175 1.6267 1.7200 1.1550 3.0650 1.1550
4y 1.6400 -2.25 1.6540 1.6730 1.6815 1.7825 1.1575 3,1875 1.1575
5Y 1.6875 -2.25 1.7035 1.7254 1.7318 1.8400 1.1575 3.3050 1.1575
7Y 1.7625 -2.00 1.7765 1.8006 1.8085 1.9225 1.1675 3.4625 1.1675
10Y 1.8625 -2.25 1.8780 1.9065 1.9089 2.0250 1.2125 3.6250 1.2125
12Y 1.9000 -2.25 1.9155 1.9434 1.9462 2.0800 1.2150 3.6575 1.2150
15Y 1.9100 -2.25 1.9255 1.9496 1.9493 2.1075 1.2150 3.6675 1.2150
20Y 1.9150 -2.25 1.9305 1.9521 19371 2.1375 1.2150 3.8075 1.2150
6*9M 2.00 -0.50 2.35 2.56 193 3.25 -6.00 4.25 -6.50
9*12M 2.75 0.00 2.75 2.76 191 3.25 -4.00 4.50 -5.75
1*2Y 7.75 -0.75 8.30 8.34 7.57 9.75 -5.50 16.25 -8.75
2*3Y 6.75 -0.50 7.05 7.36 6.78 8.50 -1.75 15.00 -1.75
2*4Y 12.25 -0.50 1245 1291 12.26 15.25 -1.75 28.25 -1.75
2*5Y 17.00 -0.50 17.40 18.15 17.28 21.00 -1.75 39.25 -1.75
3*4Y 5.50 0.00 540 5.55 5.48 7.75 -0.50 14.00 -0.50
3*5Y 10.25 0.00 10.35 10.79 10.50 14.00 -0.50 25.00 -0.50
4*5Y 475 0.00 495 5.24 5.03 6.25 -0.25 11.75 -0.25
5*7Y 7.50 0.25 7.30 7.53 7.68 10.50 0.25 16.25 0.25
5*10Y 17.50 0.00 17.45 18.11 17.72 22.25 3.75 32.25 3.75
7*10Y 10.00 -0.25 10.15 10.59 10.04 12.75 3.00 16.75 3.00
10*12Y 3.75 0.00 3.75 3.69 3.73 5.50 -0.25 7.75 -0.25
10*15Y 475 0.00 475 431 4,04 8.25 -0.75 15.00 -0.75
10*20Y 5.25 0.00 5.25 4.56 2.82 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 -1.40 1y 0.90 0.40 5.75 -17.75 13.00 -17.75
1.5Y 1.5180 -0.90 1.5Y -3.80 -0.60 -0.10 -19.10 9.75 -19.10
2Y 1.5870 -1.80 2Y -6.95 0.05 -1.35 -25.15 9.50 -25.15
3y 1.6400 -2.70 3y -5.50 0.45 475 -19.50 11.00 -19.50
4y 1.7800 -3.00 a4y -14.00 0.75 -3.20 -30.35 5.75 -30.35
5Y 1.8570 -3.30 5Y -16.95 1.05 -2.25 -27.25 8.50 -27.25
7Y 2.0710 -3.00 7Y -30.85 1.00 -7.50 -37.65 2.00 -37.65
10Y 2.2100 -2.70 10Y -34.75 0.45 -12.95 -38.70 6.00 -38.70
BASIS SWAP CRS USD/KRW  1122.00  (+2.50)
Tenor Lv. M| Lv. HMYH| 1Y Max 1Y Min SPRD Lv. M|
1y -61.00 -1.00 0.8300 -2.00 1.4000 0.7650 1*2Y 13.00 0.50
1.5Y -58.50 0.00 0.8950 -1.50 1.2850 0.8100 2*3Y 9.50 -0.50
2Y -55.75 0.25 0.9600 -1.50 1.2250 0.7950 2*5Y 17.00 -0.50
3y -53.00 0.25 1.0550 -2.00 1.3150 0.7350 3*4Y 6.00 0.50
4y -52.50 0.75 1.1150 -1.50 1.3750 0.6900 3*5Y 7.50 0.00
5Y -55.75 0.25 1.1300 -2.00 1.4350 0.6600 4*5Y 1.50 -0.50
7Y -60.25 0.00 1.1600 -2.00 1.4500 0.6550 5*7Y 3.00 0.00
10Y -56.25 0.25 1.3000 -2.00 1.9050 0.6300 5*10Y 17.00 0.00
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TODAY KRX CCP M E Lv. M YUH| Al | X
Hajsig 624 (-9¢) KTB 109.61 0.08 109.56 109.62 109.53
2 o 20,6809 (+2,210212) LKTB 124.05 -0.76 124.86 125.07 124.79
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