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# IRS Outright

Tenor Closing A w(bp) Trade Level
6m 18225 -0.25 1.8225 -1.825
om 1.7925 -0.25 1.7925
1y 1.7625 -0.75 1.76 - 1.7625
2y 1.6725 -1.75 1.67-1.6725
5y 1.6275 -2.00 1.6275-1.63

ccP(z) Zouel) Y|
118 42,821 21,031

#  IRS Spread & CRS
Tenor Closing A w(bp) Trade Level
6*9m -3.00 0.00 -03--3.25
1*4y -12.75  -1.25 -12.75
5*10y 275 0.00 03
CRS

Chart
15* -1.75
12* 0.75 -1.00
10* 2.50 3.25 1.50
7* 3.00 5.50 6.25 4.50
5* -0.25 275
4* -0.75 -1.00 2.00
3* -0.75 -1.50 -1.75 1.25
2* -3.00 -3.75 -4.50 -4.75 -1.75
1* -9.00 -1200 -1275 -13.50 -13.75 -10.75
1 2 3 4 5 7 10 12 15 20
IRS 1.7625 16725 16425 16350 16275 16250 1.6550 1.6800 1.6875 1.6700
CRS 1.095 0.990 0.945 0.935 0.905 0.950 1.095
Basis -0.67 -0.68 -0.70 -0.70 -0.72 -0.68 -0.56 IRS 6m 9m 18m
BOND 1.730 1.725 1.695 1.727 1829 18225 17925 1.7175
IRS-Bond 3.25 -5.25  -5.25 -9.95 -17.40
#Bond-Swap Spread Chart
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# Market Summary

Closing AN
2,203.59 -12.¢
1,168.20 9.71

109.63 0.0t

128.73 0.21

1.84 0.0t
1.73 0.0f
-1.25 -0.0
26,554.39 11.C

1.7300 0.00:

2.5265 0.02

1.1185 0.00:

63.50 0.2(
1,278.60 -6.9

# IRS
2.6

Previous

e T-1

cecece T2

24 +—

2.2
2

1.8

1.6

1y 2y

3y Sy 10y

# CRS
2

Previous

eg— T-1

cecece T2




o

0.5

15

(o]

__)12345

KIDB



