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# IRS Outright

Tenor Closing A w(bp) Trade Level
1y 1.7700 -0.50 1.77
2y 1.6900 -1.25 1.69
3y 16625 -1.00 1.67
ay 1.6550 -0.75 1.655
cepl) (o) Hy|
66 21,790 -25,297

#  IRS Spread & CRS
Tenor Closing A w(bp) Trade Level
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# Market Summary
Closing
2,216.43
1,158.50
109.55
128.47
1.84
1.73
-1.20
26,543.33
1.7300
2.5004
1.1161
63.30
1,285.50

15* -2.00
12* 075  -125
10* 2.50 3.25 125
7* 3.00 5.50 6.25 4.25
5* -0.25 275
4* -075  -1.00 2.00
3* -075  -150  -175 125
2% -275  -350  -425  -450  -1.50
1* -800 -1075 -1150 -1225 -1250  -9.50
1 2 3 4 5 7 10 12 15 20
IRS 17700 16900 16625 16550 1.6475 16450 16750 17000 17075 1.6875
CRS 1135 1020 0970 0965 0935 0980 1125
Basis -0.64 -067 -069 -069 -071  -067  -055 IRS 6m 9m  18m
BOND 1.745 1737 1715 1.745 1851 1.8250 17950 17300
IRS-Bond 2.50 -470  -5.25 -9.75 -17.60
#Bond-Swap Spread Chart
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