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# Market Summary
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15* -2.50
12* 075  -175
10* 2.50 3.25 0.75
7* 2.50 5.00 5.75 3.25
5* -0.25 2.25
4* -050  -075 175
3* -1.50  -200  -225 0.25
2% -325 475  -525  -550  -3.00
1* -550  -875 -1025 -10.75 -11.00 -850
1 2 3 4 5 7 10 12 15 20
IRS 18150 17600 17275 17125 17075 17050 17300 17550 17625 17375
CRS 1.250 1090 1025 1010 0975 1015 1170
Basis -0.57 -067 -070 -070 -073  -069  -0.56 IRS 6m 9m  18m
BOND 1.770 1775 1765 1.807 1922 18475 18325 17900
IRS-Bond 4.50 -1.50  -3.75 -9.95 -19.20
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