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Market Trades

# IRS Outright

Tenor Closing A w(bp) Trade Level
ly 1.8675 0.00 1.8675
2y 1.8100 -0.25 1.8125
10y 1.8000 -1.25 1.805-1.815

ccP(z) Zouel) Y|
34 17,735 -8,615

#  IRS Spread & CRS
Tenor Closing A w(bp) Trade Level
9*12m -1.25  0.25 -1.5--1.25
CRS

15* -1.25
12* 100  -0.25
10* 2.50 3.50 2.25
7* 3.75 6.25 7.25 6.00
5* 0.25 4.00
4* -0.50  -0.25 3.50
3* -100  -150  -125 2.50
2% -350 450  -500 -475  -1.00
1* 575  -925 -1025 -10.75 -10.50  -6.75
1 2 3 4 5 7 10 12 15 20
IRS 18675 18100 17750 17650 17600 17625 1.8000 18250 1.8350 1.8225
CRS 1330 1160 1130 1105 1080 1160 1295
Basis -0.54 -065  -065 -066 -068 -060 -051 IRS 6m 9m 18m
BOND 1.840 1837 1810 1.880 2002 18850 1.8800  1.8400
IRS-Bond 275 270 -3.50 -12.00 -20.20
#Bond-Swap Spread Chart
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# Market Summary
Closing
KOSPI 2,230.50
USD/KRW 1,125.20
KTB F 3Y 109.21
KTB F 10Y 126.90
CD(91d) 1.89
CALL 1.78
Swap Point(1m) -0.80
DOW 25,850.63
US T-Note(2y) 1.7800
US T-Note(10y) 2.6977
EUR/USD 1.1347
WTI 56.96
GOLD 1,323.50
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