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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 1.8225 0.25 1.8175 - 1.8225 9*12m -1.75  0.00 -1.75 KOSPI 2,106.10 8.92
2y 1.7750  0.75 1.7675 - 1.775 2+5y -3.50  0.50 -3.5 USD/KRW 1,120.10 -0.60
3y 1.7500 1.25 1.7425 - 1.75 2*10y 150 0.50 1.5 KTB F 3Y 109.29 -0.02
4y 1.7425 1.25 1.73 - 1.7425 5+10y 5.00 0.00 5.5 KTB F 10Y 127.25 -0.10
6y 1.7425 1.25 1.73 CD(91d) 1.86 0.00
CALL 1.75 0.01
Swap Point(1m) -1.10 0.00
DOW 24,065.59 155.75
CCP(#H) o)  HYUH| CRS US T-Note(2y) 1.7500 -0.0041
116 34,637 -3,921 US T-Note(10y) 2.7180 0.0142
EUR/USD 1.1413 -0.0055
wTI 50.51 -0.25
GOLD 1,286.20 -2.90
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1 2 3 4 5 7 10 12 15 20 - 0.2
IRS 18225 17750 17500 17425 17400 17475 17900 18150 1.8300 1.7875 1.6 - - - - 0
CRS 1315 1185 1160 1170 1175 1250  1.380 ly 2y 3y 5y 10y
Basis -0.51 -059  -059 -057 -057 -050 -041 IRS 6m 9m 18m
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