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Market Trades
# IRS Outright #  IRS Spread & CRS # Market Summary
Tenor Closing A w(bp) Trade Level Tenor Closing A w(bp) Trade Level Closing AN
1y 1.8650 0.25 1.865 - 1.87 9*12m -1.00  0.00 01 KOSPI 2,195.44 -39.
1.5y 1.8400 0.25 1.845-1.85 1*1.5y -2.50  0.00 -2.25 USD/KRW 1,124.70 5.6
2y 1.8075 0.25 1.8075 - 1.815 KTB F 3Y 109.22 -0.0
3y 1.7750 0.50 1.775-1.785 KTB F 10Y 127.10 -0.0
By 1.7600 0.75 1.7725 CD(91d) 1.89 0.01
CALL 1.82 0.0!
Swap Point(1m) -1.00 -0.0
DOW 25,985.16 -72.¢
CCP(Z) (e HYH| CRS US T-Note(2y) 1.8200 0.011
90 34,731 5,836 US T-Note(10y) 2.6834 0.04
EUR/USD 1.1392 0.001
WTI 56.99 1.0
GOLD 1,317.70 -7.4
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12* 1.00 0.50 # IRS Previous ~— emmpmmmT-l seesss T2
10* 2.75 3.75 3.25 2.6 0
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5* 025 425 2.4 1o
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3* -1.25 -1.75 -1.50 2.50 -0
2* -3.25 -4.50 -5.00 -4.75 -0.75 2 —to
1* -575  -900 -1025 -1075 -10.50  -6.50 18 1| W _fo
1 2 3 4 5 7 10 12 15 20 -0
IRS 1.8650 18075 17750 1.7625 17575 17600 1.8000 1.8275 1.8375 1.8325 1.6 T T T T 0
CRS 1.340 1.180 1.155 1.140 1.115 1.195 1.330 ly 2y 3y 5y 10y
Basis -0.53 063 -062 -062 -064 -057  -047 IRS 6m 9m  18m 7 CRS orevions ) v
BOND 1.835 1.845 1.812 1.880 1987 1.8825 1.8750 1.8400 2 35 35 y
IRS-Bond 3.00 -3.75 -3.70 -12.25 -18.70 s ’ B
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