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Market Trades
# IRS Outright #  IRS Spread & CRS # Market Summary
Tenor Closing A w(bp) Trade Level Tenor Closing A w(bp) Trade Level Closing AN
6m 1.8075 -0.50 1.81 2*5y -5.00 0.00 -05 KOSPI 2,061.25 0.0!
9m 17725 -0.75 1.775 10*15y 3.50 0.00 3.5 USD/KRW 1,194.00 0.01
1y 1.7400 -0.75 1.74 KTB F 3Y 109.69 0.01
3y 16175 -1.25 1.6225 KTB F 10Y 128.85 0.0l
7y 15975 -1.25 1.5975 CD(91d) 1.84 0.01
CALL 1.73 0.0
Swap Point(1m) -1.25 0.0t
DOW 25,679.90 0.0t
CCP(Z1) = () FLH| CRS US T-Note(2y) 1.7300 0.00!
84 25,560 665 US T-Note(10y) 2.4201 0.001
EUR/USD 1.1150 -0.01
WTI 63.10 0.01
GOLD 1,276.10 0.01
15* -2.25
12* 075  -150 # IRS Previous ~— emmpmmmT.l  eeeees T2
10* 275 3.50 1.25 2.6 0
7* 275 5.50 6.25 4.00 -
5* 050 225 24 1 1 .
4+ 025  -0.75 2.00 22 1 )
3* -1.25 -1.50 -2.00 0.75
2* -3.50 -4.75 -5.00 -5.50 -2.75 2 —
1* -875 -1225 -1350 -1375 -1425 -1150 18 T
1 2 3 4 5 7 10 12 15 20 M o
IRS 1.7400 16525 16175 16050 16025 15975 1.6250 1.6525 16600 1.6375 1.6 T T bttt bt -
CRS 1.020 0.950 0.860 0.860 0.860 0.925 1.065 ly 2y 3y 5y 10y
Basis -0.72 070 -076  -075 -074  -067 -0.56 IRS 6m 9m  18m 7 CRS orevons 1 eito
BOND 1.680 1.697 1.661 1.707 1826 18075 1.7725 1.6950 2 3 y
IRS-Bond 6.00 -4.45 -4.35 -10.45 -20.10 18 Lz
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