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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
9Im 1.8400 -1.75 1.85 2*10y -6.25 -2.00 -06 KOSPI 2,145.62 -3.1
1y 1.8100 -2.50 1.8175 5*10y 0.75 -1.00 01 USD/KRW 1,134.50 1.1
1.5y 1.7575 -3.75 1.7575 KTB F 3Y 109.63 0.1
2y 1.7200 -3.75 1.8375 KTB F 10Y 128.75 0.6!
5y 1.6500 -4.75 1.6675 CD(91d) 1.90 0.0
CALL 1.72 -0.0
Swap Point(1m) -1.00 0.1
DOW 25,657.73 140.!
CCP(Z1) = () FLH| CRS US T-Note(2y) 1.7200 0.03
139 57,445 14,927 US T-Note(10y) 2.4203 0.02
EUR/USD 1.1266 -0.00
WTI 59.94 1.1
GOLD 1,315.00 -6.9
15* -2.00
12* 050  -150 # IRS Previous ~ mmpmmm Tl seeees T2
10* 2.50 3.00 1.00 2.6 0
7* 2.00 4.50 5.00 3.00 L
5 125 075 24 1 m!
4+ 100 225 -025 22 |
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2* -350  -600  -700 -825  -6.25 2 —
il 900 -1250 -1500 -1600 -17.25 -15.25 1.8 | I
2 3 4 5 7 10 12 15 20 sececsecsscsscsccs -
IRS 1.8100 17200 1.6850 1.6600 1.6500 1.6375 1.6575 16825 1.6875 1.6675 1.6 :
CRS 1.275 1.080 1.025 0.980 0.930 0.970 1.160 ly 2y 3y 5 10y
Basis -0.54 064 -066 068 072 -067 -050 IRS 6m 9m  18m ZCRS 0 i 1 it
BOND 1.792 1.745 1.736 1.755 1841 18725 1.8400 1.7575 2 C
IRS-Bond 1.80 -2.50 -5.10 -10.50 -18.35 18 |
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