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Market Trades

# IRS Outright

Tenor Closing A w(bp) Trade Level
2y 1.7600 -0.75 1.76 - 1.7675
3y 1.7300 -1.25 1.73-1.7425
Sy 1.7125 -1.50 1.7125-1.7275

cepl) (o) Hy|
53 11,905  -985

#  IRS Spread & CRS
Tenor Closing A w(bp) Trade Level
1*1.5y -3.25 -0.75 -03
2*10y 050 -1.25 1.25
CRS

15* -1.25
12* 125 0.00
10* 2.50 375 2.50
7* 4.50 7.00 8.25 7.00
5* 0.75 5.25
4* -0.75 0.00 4.50
3* -100  -175  -1.00 3.50
2% -300  -400 -475  -400 0.50
1* 600  -900 -1000 -1075 -10.00  -5.50
1 2 3 4 5 7 10 12 15 20
IRS 18200 17600 17300 17200 17125 17200 17650 17900 1.8025 1.7900
CRS 1345 1160 1135 1115 1095 1175 1310
Basis -0.48 -060 -060 -061 -062  -055 -046 IRS 6m 9m  18m
BOND 1.820 1812 1780 1.842 1965 18500 1.8375 17875
IRS-Bond 0.00 -520  -5.00 -12.95 -20.00
#Bond-Swap Spread Chart
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# Market Summary
Closing
KOSPI 2,196.09
USD/KRW 1,128.70
KTB F 3Y 109.33
KTB F 10Y 127.38
CD(91d) 1.86
CALL 1.78
Swap Point(1m) -0.85
DOW 25,439.39
US T-Note(2y) 1.7800
US T-Note(10y) 2.6554
EUR/USD 1.1290
WTI 54.46
GOLD 1,309.80
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