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IRS Spread & CRS
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5* -1.00 1.50
4* -1.50 -2.50 0.00
3* -225  -375 475  -2.25
2* -4.25 -6.50 -8.00 -9.00 -6.50
1* -1200 -16.25 -1850 -20.00 -21.00 -18.50
1 2 3 4 5 7 10 12 15 20
IRS 1.7000 15800 1.5375 15150 15000 14900 15150 1.5425 1.5450 1.5100
CRS 0.940 0.810 0.795 0.810 0.820 0.905 1.055
Basis -0.76 -0.77 -0.74 -0.71 -0.68 -0.59 -046 IRS 6m 9m 18m
BOND 1.660 1.642 1.615 1.635 1735 17925 17425 1.6250
IRS-Bond 4.00 -6.20 -7.75 -13.50 -22.00
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# Market Summary

Closing AN

KOSPI 2,023.32 -25.t
USD/KRW 1,193.90 8.1
KTB F 3Y 109.88 0.1
KTB F 10Y 129.84 0.5
CD(91d) 1.84 0.0l
CALL 1.73 0.0l
Swap Point(1m) -1.15 0.1
DOW 25,347.77 -237.

US T-Note(2y) 1.7300 -0.04
US T-Note(10y) 2.2649 -0.06
EUR/USD 1.1158 -0.00
WTI 59.14 0.5.
GOLD 1,276.50 -6.5
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