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Market Trades

# IRS Outright

Tenor Closing A w(bp) Trade Level
2y 1.7675 -0.50 1.7675
6y 1.7325 -0.50 1.7325-1.7375
cepzl) (o) Hy|
46 12,890 -10,614

#  IRS Spread & CRS
Tenor Closing A w(bp) Trade Level
2*5y -4.00 0.00 -3.75
CRS

15* -1.25
12* 1.25 0.00
10* 2.50 3.75 2.50
7* 4.50 7.00 8.25 7.00
5* 125 5.75
4* -0.25 1.00 5.50
3* -1.25 -1.50 -0.25 4.25
2* -2.50 -3.75 -4.00 -2.75 1.75
1* -5.50 -8.00 -9.25 -9.50 -8.25 -3.75
1 2 3 4 5 7 10 12 15 20
IRS 1.8225 17675 17425 17300 17275 17400 17850 1.8100 1.8225 1.8100
CRS 1.340 1.170 1.150 1.135 1.115 1.195 1.330
Basis -0.48 -0.60 -0.59 -0.60 -0.61 -0.55 -0.46 IRS 6m 9m 18m
BOND 1.820 1.820 1.787 1.855 1980 1.8525 1.8400 1.7975
IRS-Bond 0.25 -5.25  -445 -12.75 -19.50
#Bond-Swap Spread Chart
0.25 mt4
1y 2y 525 3y-4.45 y 0 - E;
-12.75
-19.50 mt1
-40.00 -
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# Market Summary
Closing
KOSPI 2,225.85
USD/KRW 1,125.10
KTB F 3Y 109.29
KTB F 10Y 127.17
CD(91d) 1.86
CALL 1.75
Swap Point(1m) -0.85
DOW 25,543.27
US T-Note(2y) 1.7500
US T-Note(10y) 2.7000
EUR/USD 1.1267
WTI 53.90
GOLD 1,307.80
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