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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
6m 1.8975 0.25 1.895 - 1.8975 2*5y -5.00 0.00 -05 KOSPI 2,179.49 3.3
3y 1.8125 1.25 1.80 - 1.8125 USD/KRW 1,132.10 -5.2
5y 17925 1.25 1.78 - 1.7925 KTB F 3Y 109.16 -0.0
6y 1.7900 1.50 1.775-1.79 KTB F 10Y 126.94 0.1
7y 1.7875 1.50 1.7725 - 1.7875 CD(91d) 1.90 0.01
CALL 1.75 0.0
Swap Point(1m) -1.00 0.0t
DOW 25,848.87 138."
CCP(ZH) (e HYH| CRS US T-Note(2y) 1.7500 -0.02
47 10,480  -7,395 US T-Note(10y) 2.5916 -0.03
EUR/USD 1.1346 0.00.
WTI 58.52 -0.0
GOLD 1,301.80 8.41
15* -1.25
12* 075  -0.50 # IRS Previous ~— emmpmmmT-l seesss T2
10* 275 3.50 2.25 2.6 1
7* 3.00 5.75 6.50 5.25 -1
5* 050 250 2.4 mE
4+ 075  -1.25 175 22 b
3* -1.25 -2.00 -2.50 0.50 -0
2* -3.00 -4.25 -5.00 -5.50 -2.50 2 —to
1+ 375 -675 800 -875  -925  -6.25 18 | S i O
1 2 3 4 5 7 10 12 15 20 -0
IRS 1.8800 18425 18125 18000 1.7925 17875 18175 1.8450 1.8525 1.8400 1.6 T T T T 0
CRS 1.325 1.160 1.130 1.115 1.085 1.130 1.265 ly 2y 3y 5y 10y
Basis -0.56 -068 -068 -069 -071  -066  -0.55 IRS 6m 9m  18m 7 CRS orevions ) v
BOND 1.830 1.850 1.830 1.882 1997 18975 1.8925 1.8625 2 C
IRS-Bond 5.00 -0.75 -1.75 -8.95 -17.95 s 0.5 0.5 0.5 0.5 0.5 c
#Bond-Swap Spread Chart e L] my
5.00 . . _ . mt4 14 L |
1y 2y 075 3y-1.75 -5y_8.'95 . Ol .Ez oL w | .
-17.95 _— 1+ — ¢
-40.00 - 0.8 ; ; ; ; C
1v 2v 3v Sv 10v







