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# IRS Outright

Tenor Closing A w(bp) Trade Level
2y 1.6775 1.00 1.6775
3y 1.6475 1.25 1.65-1.655
5y 1.6275 1.50 1.6275
10y 1.6500 1.25 1.65

ccp(z) 2ol  HH|
52 15,710 -24,900

#  IRS Spread & CRS
Tenor Closing A w(bp) Trade Level
2*10y -2.75 0.25 -2.5
5*10y 225 -1.25 25
CRS

15* -2.25
12* 0.75 -1.50
10* 275 3.50 1.25
7* 3.00 5.75 6.50 4.25
5* -0.75 2.25
4* -0.50 -1.25 1.75
3* -1.50 -2.00 -2.75 0.25
2* -3.00 -4.50 -5.00 -5.75 -2.75
1* -7.75 -10.75 -1225 -1275 -1350 -10.50
1 2 3 4 5 7 10 12 15 20
IRS 1.7550 16775 16475 16325 16275 16200 1.6500 1.6775 16850 1.6625
CRS 1.040 0.975 0.915 0.915 0.915 0.980 1.120
Basis -0.72 -0.70 -0.73 -0.72 -0.71 -0.64 -0.53 IRS 6m 9m 18m
BOND 1.682 1.707 1.677 1.720 1.847 18200 1.7850 1.7200
IRS-Bond 7.30 -2.95 -2.95 -9.25 -19.70
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# Market Summary
Closing
2,055.80
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