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#  IRS Spread & CRS
Tenor Closing A w(bp) Trade Level
9*12m -1.25 0.00 -1.25
2*5y -4.75 -0.25 -45- -4.75
4*5y -0.50 0.00 -0.5
CRS

Chart
15* -1.00
12* 1.00 0.00
10* 275 3.75 275
7* 4.00 6.75 7.75 6.75
5* 0.00 4.00
4* -0.50 -0.50 3.50
3* -1.00 -1.50 -1.50 2.50
2* -3.25 -4.25 -4.75 -4.75 -0.75
1* -5.50 -8.75 -9.75 -10.25 -10.25 -6.25
1 2 3 4 5 7 10 12 15 20
IRS 1.8600 18050 1.7725 17625 17575 17575 17975 1.8250 1.8350 1.8250
CRS 1.325 1.155 1.130 1.105 1.075 1.155 1.290
Basis -0.54 -0.65 -0.64 -0.66 -0.68 -0.60 -0.51 IRS 6m 9m 18m
BOND 1.842 1.837 1.809 1.879 1995 18800 1.8725 1.8350
IRS-Bond 1.80 -3.20 -3.65 -12.15 -19.75
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# Market Summary

Closing AN

KOSPI 2,226.60 -5.9
USD/KRW 1,121.00 0.0l
KTB F 3Y 109.22 0.0!
KTB F 10Y 127.00 0.2
CD(91d) 1.89 0.0l
CALL 1.76 0.0:
Swap Point(1m) -0.85 -0.0
DOW 26,091.95 60.1

US T-Note(2y) 1.7600 0.01:
US T-Note(10y) 2.6626 0.00:
EUR/USD 1.1347 -0.00
WTI 55.48 -1.7
GOLD 1,325.50 -3.7
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