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IRS Spread & CRS
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Chart
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7* 2.25 4.50 4.50 1.50
5* 0.25 2.50
4* -1.25 -1.00 1.25
3* -2.00 -3.25 -3.00 -0.75
2* -3.25 -5.25 -6.50 -6.25 -4.00
1* -950 -1275 -1475 -16.00 -1575 -13.50
1 2 3 4 5 7 10 12 15 20
IRS 1.8025 17075 1.6750 1.6550 16425 16450 16675 1.6900 1.6900 1.6600
CRS 1.310 1.160 1.115 1.090 1.050 1.090 1.245
Basis -0.49 -0.55 -0.56 -0.57 -0.59 -0.56 -042 IRS 6m 9m 18m
BOND 1.747 1.740 1.735 1.795 1895 18600 1.8375 1.7475
IRS-Bond 5.55 -3.25 -6.00 -15.25 -22.75
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# Market Summary

Closing
KOSPI 2,210.60
USD/KRW 1,144.70
KTB F 3Y 109.55
KTB F 10Y 128.39
CD(91d) 1.86
CALL 1.75
Swap Point(1m) -1.00
DOW 26,424.99
US T-Note(2y) 1.7500
US T-Note(10y) 2.4926
EUR/USD 1.1229
WTI 63.08
GOLD 1,290.40

# IRS

Previous e—— T-1 seccee T2

2.6

2.4

2.2
2

1.8

1.6

o

ly 2y 3y 5y 10y

Previous — T-1 eecsss T2

# CRS
2

1.8

0.5

1.6

14 +——
12 +—

1

0.8

1v 2v 3v Sv 10v




0.5

15

KIDB



