CHF INT RATE SWAP (ANN/6MO) CHF SARON 6 YEARS

CHF INT RATE SWAP (ANN/6MO) CHF SARON 6 YEARS

ISIN: -

2024/07/17 17:11:00

Price

0.8338 %

Difference o

General attributes
ISIN

Symbol

Exchange

Security type

Market data
Open
Close (prev. day)

Performance and Risk

6m
Perf (%) -26.34%
Perf (abs.) -0.30
Beta -
Volatility 41.35

Futures and Options

Related Futures

Related Options

CESKAS

spofitelna

1Y
-52.34%
-0.92

39.43

-0.01 (-1 Bp)

-.0TD
OTC Data Services

Interest rate

0.8388%
0.8388%

3y
+333.00%
+1.20

227.83

5Y
2.00 \( ]J
L.50
| ,N'.wl'l

L.00 |..|

0.50 /

0.00 }\J

-0.50 |.I'1.|‘ r‘\}u\vjﬁw\/
-1.00
2020 2021 2022 2023 2024
Information about previous performance does not guarantee future performance.
Source: FactSet
Price data
@ price 5 days | @ volume 5 days (pcs.) 0.8682 % (0)
@ price 30 days | @ volume 30 days (pcs.) 0.9342 % (0)
@ price 100 days | @ volume 100 days (pcs.) 1.0792 % (0)
@ price 250 days | @ volume 250 days (pcs.) 1.1104 % (0)
YTD High | date 1.3013 % (2024/05/31)
YTD Low | date 0.8313 % (2024/07/16)
52 Weeks High | date 1.8300 % (2023/08/15)
52 Weeks Low | date 0.8313 % (2024/07/16)
Recent research
on market
Date Headline Download
2024/07/17 2= Credit Markets Weekly &,
2024/07/17 h Velky prehled o recyklaci skla v CR |"|
2024/07/17 - Ranni restart &,
2024/07/16 h Plastové odpady mimo PET: Produkce, recyklace a po... |"|
2024/07/16 h Ranni restart: bydleni v CR, nasili a kabely 5,
17


https://cz.products.erstegroup.com/CorporateClients/en/MarketsAndTrends/Money_Market/Factsheets/Interest_rate/print.phtml?elem672616_index=on%20market&ISIN=&ID_NOTATION=15237423
https://cz.products.erstegroup.com/CorporateClients/en/ResearchCenter/Overview/Research_Detail/index.phtml?ID_ENTRY=397941
https://cz.products.erstegroup.com/modules/res/FileDownload.php?hash=51fb8e012849167a14edfdd7279b03fc2b4d098bf1f03b3b965bd1a362b67850&idfile=60711&stat=ebg.cz%2FCorporateClients%2Fen%2FFiles%2FResearch%2F60711%2F2024-07-17%2FCredit%2BNews&stath=6ff5f443189a1f5a7&time=1721323313&tool=RSC
https://cz.products.erstegroup.com/CorporateClients/en/ResearchCenter/Overview/Research_Detail/index.phtml?ID_ENTRY=397889
https://cz.products.erstegroup.com/modules/res/FileDownload.php?hash=25332b452520aeda78e37c095a210628951505441cc6edd520cee7199392c173&idfile=60707&stat=ebg.cz%2FCorporateClients%2Fen%2FFiles%2FResearch%2F60707%2F2024-07-17%2FOdv__tvove%2Banalyzy&stath=8bbb58ce9b9c5e5bf&time=1721323313&tool=RSC
https://cz.products.erstegroup.com/CorporateClients/en/ResearchCenter/Overview/Research_Detail/index.phtml?ID_ENTRY=397856
https://cz.products.erstegroup.com/modules/res/FileDownload.php?hash=518d10a56de2d6386c584bb0a1d1ed60adef89c37c218234cc0acf63d3d84b63&idfile=60706&stat=ebg.cz%2FCorporateClients%2Fen%2FFiles%2FResearch%2F60706%2F2024-07-17%2FRanni%2BRestart&stath=91b8f2185ee4f2de4&time=1721323313&tool=RSC
https://cz.products.erstegroup.com/CorporateClients/en/ResearchCenter/Overview/Research_Detail/index.phtml?ID_ENTRY=397749
https://cz.products.erstegroup.com/modules/res/FileDownload.php?hash=4abd7874d29942abfdde427f8fca307ac3c20e78ef9cb8a338b8ebf67c6cd6f3&idfile=60705&stat=ebg.cz%2FCorporateClients%2Fen%2FFiles%2FResearch%2F60705%2F2024-07-16%2FOdv__tvove%2Banalyzy&stath=e5d5680c95e40350c&time=1721323313&tool=RSC
https://cz.products.erstegroup.com/CorporateClients/en/ResearchCenter/Overview/Research_Detail/index.phtml?ID_ENTRY=397655
https://cz.products.erstegroup.com/modules/res/FileDownload.php?hash=36da6552515bea3fa4fda4ae6893ffd6a2f905a6c9a2384c0c76f3106605081f&idfile=60702&stat=ebg.cz%2FCorporateClients%2Fen%2FFiles%2FResearch%2F60702%2F2024-07-16%2FRanni%2BRestart&stath=b5a693d607296f9fe&time=1721323313&tool=RSC
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