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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 1.7975  0.50 1.7975-1.80 2*3y -4.25  0.00 -04.25 - -04 KOSPI 2,023.32 0.01
9m 1.7500 0.75 1.75 USD/KRW 1,193.90 0.0
1y 1.7075 0.75 1.7075 KTB F 3Y 109.88 0.01
KTB F 10Y 129.84 0.0
CD(91d) 1.84 0.01
CALL 1.73 0.0
Swap Point(1m) -1.15 0.0t
DOW 25,347.77 0.0l
CCP(ZH) () HYH| CRS US T-Note(2y) 1.7300 0.001
0 - 57,277 US T-Note(10y) 2.2649 0.00!
EUR/USD 1.1132 -0.00
WTI 59.14 0.01
GOLD 1,276.50 0.01
15* -2.75
12* 000  -2.75 # IRS Previous e T-l  seeess T2
10* 2.50 2.50 -0.25 2.6 2
7* 2.50 5.00 5.00 2.25
5* 100 150 2.4 mE
4+ -1.50  -250 0.00 22 ||
3* -225  -375  -475  -2.25 -1
2* -4.25 -6.50 -8.00 -9.00 -6.50 2 Bl
1* -11.00 -1525 -1750 -19.00 -20.00 -17.50 1.8 4+ _rc
1 2 3 4 5 7 10 12 15 20
IRS 17075 15975 15550 1.5325 15175 15075 15325 15575 15575 1.5300 1.6 x - - - c
CRS 0.930 0.810 0.790 0.810 0.820 0.905 1.055 ly 2y 3y 5y 10y
Basis -0.78 079 077 072 -070  -060  -048 IRS 6m 9m  18m 7 CRS re@ous 1 0eeeees 120
BOND 1.672 1.675 1.642 1.680 1795 17975 17500 1.6400 2 (
IRS-Bond 3.55 -775  -8.70 -16.25 -26.25 sl
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