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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
9Im 1.8500 0.50 1.85 9*12m -1.25  0.75 -02 KOSPI 2,124.28 17.22
1y 1.8375 1.25 1.83-1.8375 1*2y -3.00 1.25 -03 USD/KRW 1,121.90 -0.60
2y 1.8075 2.50 1.7975 - 1.8075 KTB F 3Y 109.22 -0.07
3y 1.7900 3.25 1.78-1.79 KTB F 10Y 126.80 -0.40
5y 1.7850 3.50 1.7775-1.785 CD(91d) 1.86 0.00
10y 1.8425 4.00 1.835 - 1.8425 CALL 1.73 -0.02
Swap Point(1m) -1.05 0.00
DOW 24,370.10 162.94
CCP(AH) FUA) FUH| CRS US T-Note(2y) 1.7300 0.0207
90 23,495 -28,323 US T-Note(10y) 2.7518 0.0276
EUR/USD 1.1391 -0.0001
WTI 52.31 0.20
GOLD 1,291.00 -0.60
15* -4.50
12* 150  -3.00 #IRS Previous ~ emmdmmm Tl eeceee T2
10* 250 4.00 -0.50 2.6 45
7* 4.75 7.25 8.75 4.25 4
5 100 575 2.4 T3S
4x 0.25 1.25 6.00 22 || 35
3* -0.75 -0.50 0.50 5.25 5
2* -175  -250  -225  -125 3.50 2 1 1s
1* -3.00 -4.75 -5.50 -5.25 -4.25 0.50 1.8 1| b
1 2 3 4 5 7 10 12 15 20 - 0.5
1.8375 18075 17900 1.7825 17850 1.7950 1.8425 18675 1.8825 1.8375 1.6 0
1.330 1.195 1170 1170 1170 1.230 1.365 ly 2y 3y 5y 10y
Basis -0.51 061 -062 061 062 -057 -048 IRS 6m 9m  18m ZCRS orevons 1 eveiis
BOND 1.810 1.835 1.815 1.895 2012 1.8575 1.8500 1.8225 2 25
IRS-Bond 2.75 -2.75 -2.50 -11.00 -16.95 18 2 2 2
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