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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
1y 1.8225 -1.25 1.8225 - 1.835 2*By -4.75 -1.00 -3.75 - 4.75 KOSPI 2,177.05 -26.¢
15y  1.8000 -1.75 1.80 - 1.8175 2*10y 0.50 -1.50 05-2 USD/KRW 1,123.90 5.1
2y 17675 -2.00 1.7675 - 1.7875 9*10y 200 0.25 1.75-2 KTB F 3Y 109.35 0.01
3y 17350 -2.25 1.735 - 1.7575 KTB F 10Y 127.25 0.2
4y 1.7250 -2.75 1.725 - 1.7525 CD(91d) 1.86 0.01
6y 1.7250 -3.00 1.725 - 1.755 CALL 1.75 0.0;
10y 1.7725 -3.50 1.7725 - 1.8075 Swap Point(1m) -0.85 0.0!
DOW 25,169.53 169.i
CCP(Z) (e HYH| CRS US T-Note(2y) 1.7500 0.02
114 35,531 10,184 US T-Note(10y) 2.6562 0.02!
EUR/USD 1.1343 -0.01
WTI 54.01 -0.2
GOLD 1,309.40 -10.0
15* -1.25
12* 1.25 0.00 # IRS Previous ~— emmpmmmT-l seesss T2
10* 275 4.00 275 2.6 0
7* 4.25 7.00 8.25 7.00 -
5* 100 525 24 1 —
4x -0.50 0.50 475 22 ||
3* -1.00 -1.50 -0.50 3.75
2 325 -425  -475  -375 0.50 2 —
1* -550  -875 975 -1025  -925  -500 18 W B
1 2 3 4 5 7 10 12 15 20 S M
IRS 1.8225 17675 17350 1.7250 17200 17300 1.7725 1.8000 1.8125 1.8000 1.6 T T T T -
CRS 1.345 1.205 1.118 1.165 1.155 1.235 1.370 ly 2y 3y 5y 10y
Basis -0.48 -056 -062 -056 -057  -0.50 -040 IRS 6m 9m  18m ZCRS 0 breous 1 0eeeens 120
BOND -0.015 -0.010 -0.016 -0.023 -0.028 = 1.8450 1.8375 1.8000 2 C
IRS-Bond 18375 17775 175.10 174.30 180.05 s
#Bond-Swap Spread Chart 6
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