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#  IRS Spread & CRS
Tenor Closing A w(bp) Trade Level
1.5%2y -3.00 0.00 -3
2*3y -3.00 0.00 -3
2*10y 2.00 0.00 1.75
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# Market Summary
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15* -1.50
12* 125  -025
10* 275 4.00 2.50
7* 4.75 7.50 8.75 7.25
5* 1.00 5.75
4* -0.25 0.75 5.50
3* -050  -075 0.25 5.00
2% -300  -350  -375  -2.75 2.00
1* -475  -775 -825 -850  -750  -275
1 2 3 4 5 7 10 12 15 20
IRS 18325 17850 17550 17500 17475 17575 1.8050 18325 1.8450 1.8300
CRS 1345 1205 1180 1165 1155 1235 1370
Basis -0.49 -0.58  -058  -059 -059 -052 -044 IRS 6m 9m  18m
BOND 1.820 1825  1.804 1.877 1982 18525 18475 18150
IRS-Bond 1.25 400  -4.90 -12.95 -17.70
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