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Tenor Closing A w(bp)
2y 1.7200 2.50
3y 1.6900 2.25
5y 1.6600 1.75
20y 16825 2.75

CCP(71)
118

292
67,211

# IRS Outright

Trade Level
1.705
1.675
1.66
1.6725

ey
-465

#  IRS Spread & CRS
Tenor Closing A w(bp) Trade Level
2*8y -5.00 -0.25 -4.5
CRS

KOSPI
USD/KRW
KTB F 3Y
KTB F 10Y
CD(91d)
CALL

Swap Point(1m)

DOW

US T-Note(2y)
US T-Note(10y)

EUR/USD
WTI
GOLD

# Market Summary
Closing
2,209.61
1,136.60
109.52
128.18
1.86
1.76
-1.00
26,384.63
1.7600
2.5133
1.1225
62.10
1,289.00

15* -3.00
12* 000  -3.00
10* 2.25 225  -0.75
7* 275 5.00 5.00 2.00
5* 0.25 3.00
4x -100  -0.75 2.00
3* 200  -300 -275 0.00
2% -300  -500 -600 -575  -3.00
1* -850 -1150 -1350 -1450 -14.25 -11.50
1 2 3 4 5 7 10 12 15 20
IRS 18050 17200 16900 16700 16600 16625 16900 17125 17125 1.6825
CRS 1.320 1170 1120 1095 1055 1095 1240
Basis -0.49 055  -057 -058  -061  -057 -045 IRS 6m 9m  18m
BOND 1.747 1740  1.735 1.795 1895 18600 1.8375 17575
IRS-Bond 5.80 -2.00 -4.50 -13.50 -20.50
#Bond-Swap Spread Chart
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