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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 1.8775 1.00 1.875 KOSPI 2,176.11 20.4
3y 1.8000 1.25 1.80 USD/KRW 1,137.30 2.5
4y 1.7875 1.50 1.7825 - 1.7875 KTB F 3Y 109.19 -0.0
5y 1.7800 1.50 1.78 KTB F 10Y 127.04 0.1
6y 1.7750 1.75 1.765 - 1.77 CD(91d) 1.90 0.0:
CALL 1.75 0.0:
Swap Point(1m) -1.00 0.0t
DOW 25,709.94 7.0
CCP(ZH) () HYH| CRS US T-Note(2y) 1.7500 0.00:
76 17,875 -18,730 US T-Note(10y) 2.6294 0.00:
EUR/USD 1.1303 -0.00
WTI 58.61 0.3
GOLD 1,293.40 -14.
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1* 475 =775  -900  -975 -1050  -7.50 A daannnesty SIE -0
S T e o s
1 2 3 4 5 7 10 12 15 20 18
IRS 1.8775 1.8300 18000 1.7875 17800 17725 18025 1.8300 1.8375 1.8275 1.6 T T T T 0
CRS 1.320 1.155 1.125 1.110 1.080 1.125 1.260 ly 2y 3y 5y 10y
Basis -0.56 068  -068 -068 -070 -065 -0.54 IRS 6m 9m  18m 7 CRS orevons 1 eito
BOND 1.832 1.845 1.815 1.875 1992 1.8950 1.8900 1.8525 2 C
IRS-Bond 4.55 -150  -1.50 -9.50 -18.95 sl N
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