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# IRS Outright

Tenor Closing A w(bp) Trade Level
9m 1.8825 1.00 1.8725 -1.8825
1y 1.8375 1.00 1.8275 - 1.8375
5y 1.7500 0.50 1.745-1.75
10y 1.7950 0.25 1.7925 - 1.795
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# Market Summary

Closing AN
2,229.76 24.1
1,123.50 -4.7

109.24 -0.0

127.04 0.0

1.89 0.0
1.75 0.0f
-0.85 0.0t
25,891.32 8.0

1.7500 -0.02

2.6384 -0.02

1.1339 0.00!

56.09 0.5
1,342.21 24.1

15* -1.25
12* 100  -0.25
10* 2.50 3.50 2.25
7* 425 6.75 7.75 6.50
5* 0.25 450
4* 075  -0.50 3.75
3* -125  -200  -175 2.50
2% -350 475 550  -525  -1.00
1* 625  -975 -1100 -11.75 -1150  -7.25
1 2 3 4 5 7 10 12 15 20
IRS 18675 18050 17700 17575 17500 17525 17950 18200 1.8300 1.8175
CRS 1.340 1170 1145 1120 1100 1850 1320
Basis -0.53 064  -063  -064  -0.65 010  -048 IRS 6m 9m 18m
BOND 1.835 1830  1.802 1.870 1994 18875 1.8825 18375
IRS-Bond 3.25 250  -3.20 -12.00 -19.90
#Bond-Swap Spread Chart
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