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Market Trades
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1* 325 525 575  -525  -400 1.25
1 2 3 4 5 7 10 12 15 20
IRS 18400 18075 17875 17825 17875 18000 1.8525 1.8800 1.8925 1.8625
CRS 1.385 1245 1215 1195 1185 1265 1400
Basis -0.46 -056  -057 -059  -060 -054  -045 IRS 6m 9m 18m
BOND 1.830 1842 1830 1.910 2047 18575 18550 1.8300
IRS-Bond 1.00 345  -425 -12.25 -19.45
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# IRS Outright #  IRS Spread & CRS # Market Summary
Tenor Closing A w(bp) Trade Level Tenor Closing A w(bp) Trade Level Closing AN
6m 1.8575 0.25 1.855-1.8575 1*2y -3.25 0.00 -3.25 KOSPI 2,206.20 22.8
om 1.8550 0.50 1.85-1.855 2*5y -2.00 0.25 -2.25--2 USD/KRW 1,116.30 -0.2
1y 1.8400 0.50 1.8325-1.84 4*10y 7.00 0.75 6.25-7 KTB F 3Y 109.16 -0.0
1.5y 1.8300 0.50 1.83 5*10y 6.50 0.50 6-6.5 KTB F 10Y 126.35 -0.1
2y 1.8075 0.50 1.795 10*20y 1.00 0.50 05-1 CD(91d) 1.86 0.0
8y 18150 0.75 1.8075 CALL 1.74 0.0:
Swap Point(1m) -1.00 -0.1
DOW 24,579.96 51.7
CCP(AH) FUA) FUH| CRS US T-Note(2y) 1.7400 -0.02
94 25,058 -3,281 US T-Note(10y) 2.7121 -0.03
EUR/USD 1.1433 0.00!
WTI 51.99 -0.1
GOLD 1,308.20 5.8
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