IPS Daily Closing Brief

IRS 91d CD 0.00 (-1.38) CALL 0 (-1.23)
Tenor Lv. HYH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min
6M 1.3950 0.25 1.3920 1.4008 14368 1.6550 1.2875 2.7950 1.2875
IM 14150 0.25 14120 1.4246 1.4564 1.6225 1.2500 2.7900 1.2500
1y 1.4400 0.50 14375 14511 1.4759 1.6175 1.2200 2.8150 1.2200
1.5Y 1.4775 0.75 1.4745 1.4935 1.5152 1.6250 1.1900 2.8725 1.1900
2Y 1.5100 1.00 1.5080 1.5309 1.5505 1.6475 1.1675 2.9350 1.1675
3Y 1.5675 1.25 1.5690 1.6018 1.6175 1.7200 1.1550 3.0650 1.1550
4y 1.6175 1.25 1.6225 1.6569 16718 1.7825 1.1575 3,1875 1.1575
5Y 1.6600 1.25 1.6675 1.7073 17213 1.8400 1.1575 3.3050 1.1575
7Y 1.7300 1.50 1.7390 1.7808 1.7973 1.9225 1.1675 3.4625 1.1675
10Y 1.8225 1.50 1.8350 1.8841 1.8974 2.0250 1.2125 3.6250 1.2125
12Y 1.8600 1.50 1.8725 1.9208 1.9349 2.0650 1.2150 3.6575 1.2150
15Y 1.8675 1.50 1.8810 1.9280 1.9385 2.0575 1.2150 3.6675 1.2150
20Y 1.8725 1.50 1.8860 1.9319 1.9292 2.0650 1.2150 3.8075 1.2150
6*9M 0.00 -2.00 2.00 241 1.96 3.25 -6.00 4.25 -6.50
9*12M 0.00 -2.25 2.56 2.66 1.94 3.25 -4.00 4.50 -5.75
1*2Y 0.00 -6.50 7.06 8.03 747 9.75 -5.50 16.25 -8.75
2*3Y 0.00 -5.50 6.19 7.16 6.72 8.50 -1.75 15.00 -1.75
2*4Y 0.00 -10.50 11.63 12.70 12.15 15.25 -1.75 28.25 -1.75
2*5Y 0.00 -14.75 16.19 17.78 17.11 21.00 -1.75 39.25 -1.75
3*4Y 0.00 -5.00 544 5.54 543 7.75 -0.50 14.00 -0.50
3*5Y 0.00 -9.25 10.00 10.62 10.39 14.00 -0.50 25.00 -0.50
4*5Y 0.00 -4.25 4.56 5.08 4,96 6.25 -0.25 11.75 -0.25
5*7Y 0.00 -6.75 7.19 7.37 7.62 10.50 0.25 16.25 0.25
5*10Y 0.00 -16.00 16.88 17.76 17.64 22.25 3.75 32.25 3.75
7*10Y 0.00 -9.25 9.69 10.39 10.02 12.75 3.00 16.75 3.00
10*12Y 0.00 -3.75 3.75 3.66 3.75 5.50 -0.25 7.75 -0.25
10*15Y 0.00 -4.50 463 438 410 8.00 -0.75 15.00 -0.75
10*20Y 0.00 -5.00 513 476 3.15 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 1.4300 -0.20 1y 1.00 0.70 5.75 -17.75 13.00 -17.75
1.5Y 1.5350 0.30 1.5Y -5.75 0.45 -0.10 -19.10 9.75 -19.10
2Y 1.5900 1.00 2Y -8.00 0.00 -1.35 -25.15 9.50 -25.15
3y 1.6350 1.30 3y -6.75 -0.05 475 -19.50 11.00 -19.50
4y 1.7820 2.20 a4y -16.45 -0.95 -3.20 -30.35 5.75 -30.35
5Y 1.8550 2.50 5Y -19.50 -1.25 -2.25 -27.25 8.50 -27.25
7Y 2.0470 1.60 7Y -31.70 -0.10 -7.50 -37.65 2.00 -37.65
10Y 2.1720 1.50 10Y -34.95 0.00 -12.95 -38.70 6.00 -38.70
BASIS SWAP CRS USD/KRW  1122.10 (-1.90)
Tenor Lv. M| Lv. HMYH| 1Y Max 1Y Min SPRD Lv. M|
1y -62.00 0.50 0.8200 1.00 1.4000 0.7650 1*2Y 12.50 0.50
1.5Y -60.25 0.25 0.8750 1.00 1.2850 0.8100 2*3Y 9.00 0.50
2Y -56.50 0.50 0.9450 1.50 1.2250 0.7950 2*5Y 17.00 2.00
3y -53.25 0.75 1.0350 2.00 1.3150 0.7350 3*4Y 6.00 0.50
4y -52.25 1.25 1.0950 2.50 1.3750 0.6900 3*5Y 8.00 1.50
5Y -54.50 2.25 1.1150 3.50 1.4350 0.6600 4*5Y 2.00 1.00
7Y -59.00 2.00 1.1400 3.50 1.4500 0.6550 5*7Y 2.50 0.00
10Y -56.75 2.00 1.2550 3.50 1.9050 0.6300 5*10Y 14.00 0.00
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IRS Lv. 6y 69.75
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01y |435/44 Tenor

15Y |[47.75/48

02y |51 1*3y 1275

03Y |56/ 56.5/56.75 1.5*3y 09

04y 2*10y 305

05Y 3*10y 2525
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CRS
Lv. Ty Al o x1
Hajsig (444 (-534) KTB 109.64 -0.05 109.67 109.68 109.63
2 o [1533599 (-9,284212l) LKTB 125.47 -0.13 125.50 125.60 125.32
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