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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 1.8200 -1.00 1.82-1.83 2*5y 275 -2.50 2.5 KOSPI 2,064.52 -11.05
15y  1.7950 -1.50 1.795 - 1.81 8*12y 6.00 0.00 6 USD/KRW 1,123.00 6.60
20y 1.7950 -4.25 1.795 - 1.8375 10*15y 400 0.25 4 KTB F 3Y 109.31 0.05
KTB F 10Y 127.25 0.35
CD(91d) 1.86 0.00
CALL 1.73 -0.02
Swap Point(1m) -1.15 -0.15
DOW 23,995.95 -5.97
CCP(ZH) () HYH| CRS US T-Note(2y) 1.7300 -0.0285
100 18,471  -4,929 US T-Note(10y) 2.7021 -0.0450
EUR/USD 1.1463 -0.0035
WTI 51.59 -0.77
GOLD 1,287.10 2.40
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1 2 3 4 5 7 10 12 15 20 -4
IRS 1.8200 17700 17400 1.7425 17425 17500 17975 1.8225 1.8375 17950 1.6 T T T T -4.5
CRS 1.305 1.175 1.155 1.160 1.170 1.245 1.385 1y 2y 3y 5y 10y
Basis -0.52 060 -059  -058 -057 -051 -041 IRS 6m 9m  18m ZCRS orevons 1 eveiis
BOND 1.802 1.825 1.797 1.855 1972 18500 1.8375 1.7950 2 0
IRS-Bond 1.80 -550  -5.70 -11.25 -17.45 sl || s
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