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# IRS Outright

Tenor Closing A w(bp) Trade Level
3y 1.3475 -3.75 1.34
Sy 1.3150 -4.50 1.3125
7y 1.3100 -4.50 1.31
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IRS Spread & CRS

AV (bp) Trade Level
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4x -125  -175 175
3* 200  -325  -375  -0.25
2% -500  -700 -825  -875  -525
1* -1350 -1850 -2050 -2175 -22.25 -18.75
1 2 3 4 5 7 10 12 15 20
IRS 15325 13975 13475 13275 13150 13100 13450 13650 13600 1.3350
CRS 0.750 0600 0550 0555 0555 0625 0795
Basis -0.78 -080 -080 -077 -076  -069  -0.55 IRS 6m 9m 18m
BOND 1510 1477 1422 1452 1550 16925 1.6025 1.4500
IRS-Bond 2.25 -7.95  -745 -13.70 -20.50
#Bond-Swap Spread Chart
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# Market Summary

Closing
KOSPI 2,131.29
USD/KRW 1,162.10
KTB F 3Y 110.63
KTB F 10Y 131.83
CD(91d) 1.80
CALL 1.73
Swap Point(1m) -1.25
DOW 26,504.00
US T-Note(2y) 1.7300
US T-Note(10y) 2.0261
EUR/USD 1.1287
WTI 53.76
GOLD 1,344.60
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