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Market Trades

# IRS Outright

Tenor Closing A w(bp) Trade Level
2y 18225 -0.75 1.8175 - 1.8225
3y 1.7900 -0.50 1.7825-1.79
4y 1.7725 -0.75 1.7675-1.7725
7y 1.7500 -1.25 1.7475
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IRS Spread & CRS

AV(bp) Trade Level
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15* -1.00
12* 075  -025
10* 275 3.50 2.50
7* 275 5.50 6.25 5.25
5* -1.00 175
4x -125  -2.25 0.50
3* -175  -300 400  -1.25
2% -325  -500 -625  -7.25  -4.50
1* -475  -800  -975 -11.00 -1200  -9.25
1 2 3 4 5 7 10 12 15 20
IRS 18700 18225 17900 17725 17600 17500 17775 18050 1.8125 1.8025
CRS 1345 1190 1170 1160 1130 1175 1310
Basis -0.53 063 -062 -061 -063 -058 -047 IRS 6m 9m  18m
BOND 1.825 1830 1803 1.862 1970 1.8875 1.8825 1.8475
IRS-Bond 4.50 -075  -130 -10.20 -19.25
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# Market Summary
Closing AN
KOSPI 2,148.41 -8.7
USD/KRW 1,132.60 2.8l
KTB F 3Y 109.28 0.0:
KTB F 10Y 127.32 0.1
CD(91d) 1.89 0.0
CALL 1.78 0.0
Swap Point(1m) -1.05 -0.0
DOW 21,290.24 -4360
US T-Note(2y) 1.7800 -0.02
US T-Note(10y) 2.6087 -0.03
EUR/USD 1.1286 0.00-
WTI 56.87 -0.0
GOLD 1,296.30 7.5
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