# IRS Outright

Tenor Closing A w(bp) Trade Level
9m 18425 0.25 1.8425-1.845
1.5y 1.8025 0.75 1.7575 - 1.8025
2y 1.7775 1.00 1.7675-1.7775
3y 1.7575 1.00 1.7475 - 1.7575
10y 18125 0.50 1.8075-1.8125
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# Market Summary

Tenor Closing A w(bp) Trade Level Closing AW
6m*2y -8.25 0.75 -9--8.25 KOSPI 2,064.71 39.44
1.5*6y -450 0.25 -4.75--4.5 USD/KRW 1,122.10 -2.00
3*10 550 -0.50 6-55 KTB F 3Y 109.23 0.00
KTB F 10Y 126.95 0.05
CD(91d) 1.86 0.00
CALL 1.73 0.00
Swap Point(1m) -0.90 0.05
DOW 23,787.45 256.10
CRS US T-Note(2y) 1.7300 0.0490
US T-Note(10y) 2.7321 0.0346
EUR/USD 1.1440 -0.0036
WTI 48.52 -0.25
GOLD 1,283.20 -3.60

15* -4.50
12* 175  -2.75
10* 2.50 425  -025
7* 475 7.25 9.00 450
5* 1.00 5.75
4* 0.00 1.00 5.75
85 -025  -0.25 0.75 5.50
2* 2000 -225 -225 -125 3.50
1* 450  -650 -675 -675  -575  -1.00
1 2 3 4 5 7 10 12 15 20
IRS 18225 17775 17575 17550 17550 17650 1.8125 1.8375 18550 1.8100
CRS 1.345 1180 1160 1155 1155 1245 1390
Basis -0.48 -060 -060 -060 -060 -052  -042 IRS 6m 9m 18m
BOND 1.770 1820  1.806 1.890 1979 18600 1.8425 1.8025
IRS-Bond 5.25 425  -485 -13.48 -16.65
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