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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 15600 0.00 1.5675 2*3y -4.50  0.00 -4.25 KOSPI 2,064.17 -46.¢
1.5y 1.4850 -0.25 1.5 USD/KRW 1,182.00 11.€
3y 1.3800 -0.25 1.395 KTB F 3Y 110.56 0.0:
Sy 1.3425 -0.25 1.365 KTB F 10Y 132.02 0.1
CD(91d) 1.78 0.01
CALL 1.75 0.0:
Swap Point(1m) -1.00 -0.1
DOW 26,922.12 -43.¢
CCP(Z) =Y () TYH| CRS US T-Note(2y) 1.7500 0.10!
67 25,490 -10,424 US T-Note(10y) 2.0367 0.08!
EUR/USD 1.1222 -0.00
WTI 57.51 0.1
GOLD 1,396.70 -21.(
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