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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
1y 15750 -1.50 1.575 1.5%2y 525 -0.25 -5.25 KOSPI 2,122.02 7.7
2y 1.4625 -2.25 1.47 USD/KRW 1,166.00 7.2
3y 1.4175 -3.25 1.42 KTB F 3Y 110.40 0.0
6y 1.3800 -3.75 1.3875 - 1.39 KTB F 10Y 131.40 0.2!
10y 1.4125 -3.25 1.43 CD(91d) 1.78 0.01
CALL 1.71 -0.0
Swap Point(1m) -1.00 0.0!
DOW 26,717.43 117..
CCP(ZH) (e HYH| CRS US T-Note(2y) 1.7100 0.02
96 40,625 24,430 US T-Note(10y) 2.0260 0.01!
EUR/USD 1.1291 0.001
WTI 59.09 0.6:
GOLD 1,392.46 -17.:
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1 2 3 4 5 7 10 12 15 20
IRS 1.5750 14625 14175 13975 13800 13800 14125 14325 14275 13975 1.6 - T T T T
CRS 0.915 0.790 0.710 0.705 0.715 0.750 0.910 ly 2y 3y 5y 10y
Basis -0.66 -067 -071  -069  -067  -063  -0.50 IRS 6m 9m  18m 7 CRS orevions 1 erniito
BOND 1.527 1.520 1.462 1.500 1582 16925 1.6325 1.5150 2 4.5 t
IRS-Bond 4.80 -5.75 -4.45 -12.00 -16.95 s
#Bond-Swap Spread Chart 3 [
1.6
4.80 ) 2.5 2.5 2.5
. mt-4 14 +—
ty 2y 575 3y -4.45 5y 0 mt-3 12 L X
-12.00 -16.95 .:i 14— —
-40.00 . 0s | BT B : el |
1v 2v 3v Sv 10v




O O N O NN

~

—

(=)

KIDB



