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Market Trades
# IRS Outright # IRS Spread & CRS # Market Summary
Tenor Closing A w(bp) Trade Level Tenor Closing A w(bp) Trade Level Closing AW
1y 1.8300 0.75 1.8225 - 1.83 2*By 025 2.25 -2.5-0.25 KOSPI 2,075.57 12.29
1.5y 1.8100 0.75 1.8025 - 1.81 USD/KRW 1,116.40 -1.90
2y 1.7850 1.00 1.775-1.785 KTB F 3Y 109.26 -0.04
4y 17775 2.75 1.7575 - 1.7775 KTB F 10Y 126.90 -0.27
Sy 1.7825 3.25 1.75 - 1.7825 CD(91d) 1.86 0.00
10y 1.8400 4.50 1.795 - 1.84 CALL 1.75 0.01
Swap Point(1m) -1.00 -0.10
DOW 24,001.92 122.80
CCP(Z) (e HYH| CRS US T-Note(2y) 1.7500 0.0164
85 23,400 655 US T-Note(10y) 2.7471 0.0356
EUR/USD 1.1497 -0.0056
WTI 52.36 2.58
GOLD 1,284.70 -4.60
15* -4.50
12+ 175 -275 # IRS Previous et T-l  sesese T2
10* 2.50 4.25 -0.25 2.6 5
7* 475 7.25 9.00 4.50
5* 100 575 2.4 — ¢
4+ 0.50 1.50 6.25 22 |
3* 0.75 1.25 2.25 7.00
2* -1.50 -0.75 -0.25 0.75 5.50 2 —T 2
1* -4.50 -6.00 -5.25 -4.75 -3.75 1.00 S Y
1 2 3 4 5 7 10 12 15 20
1.8300 17850 1.7700 1.7775 17825 17925 18400 1.8650 1.8825 1.8375 T T T T 0
1.330 1.195 1.165 1.170 1.180 1.260 1.400 1y 2y 3y 5y 10y
Basis -0.50 059  -061 -061 -060 -0.53  -044 IRS 6m 9m  18m ZCRS orevions 1 et
BOND 1.792 1.830 1.802 1.875 1995 18600 1.8475 1.8100 2 25
IRS-Bond 3.80 -4.50 -3.20 -9.25 -15.50 18 19.5
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