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#  IRS Spread & CRS
Tenor Closing A w(bp) Trade Level
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# Market Summary

Closing
2,157.18
1,129.80
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1.74

-1.00
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15* -1.00
12* 075  -0.25
10* 275 3.50 2.50
7* 3.00 5.75 6.50 5.50
5* -0.75 2.25
4* -100  -175 1.25
3* -150  -250  -325  -0.25
2* -350  -500 -600 -675  -3.75
1* -450  -800  -950 -1050 -1125  -825
1 2 3 4 5 7 10 12 15 20
IRS 18750 18300 17950 17800 17700 17625 17925 18200 1.8275 1.8175
CRS 1.360 1210 1190 1180 1150 1200 1335
Basis -0.52 -062 -061 -060 -062 -056  -046 IRS 6m 9m 18m
BOND 1.822 1837 1810 1.875 1985 1.8900 18875 1.8525
IRS-Bond 5.30 -0.70 -1.50 -10.50 -19.25
#Bond-Swap Spread Chart
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