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X2l SPOT =7t (el 2, o2
= B2t Yyl APt ot X2t HES Hehzk Hchs|
USD/KRW 1,323.90 2.50 1,322.40 1,326.70 1,320.20 6.50 112.33 8.40
JPY/KRW 982.04 0.99 978.14 982.33 976.98 535 - -
EUR/KRW 1,456.02 (3.45) 1,453.05 1,457.34 1,451.16 6.18 - -
CNH/KRW 191.03 0.10 190.88 191.54 190.55 0.99 - -
EX: QRO Q2|23 E2fo|gR
FQE3 g OfAlO/AZ= S3t 2t FX SWAP POINT (Erl: 2)
5= Z2t T (%) 5= &2t HY| (%) ab| Mid Y|
USD Index 101.605 0.228 (0.35) USD/KRW 1,323.90 2.50 (1.36) ™ (2.25) 0.05
EUR/USD 1.0962 (0.0042) (0.34) USD/SGD 13274 0.0029 (0.55) 2M (4.80) (0.25)
usD/JPY 135.23 0.13 (0.97) USD/IDR 14730 30 017 3M (7.45) (0.15)
GBP/USD 1.2621 0.0003 1.24 USD/PHP 55.76 0.50 0.73 6M (15.10) (0.20)
USD/CNH 6.9250 0.0050 (0.14) USD/RUB 77.6602 (0.0009) (3.06) 12M (27.70) (0.50)
USD/CHF 0.8905 0.0010 (0.30) USD/ZAR 18.6341 0.3031 0.87
AUD/USD 06762 (0.0020) 149  USD/MXN 17.7735 (0.0240) (1.15) st CDS Premium (SH2l: bp)
NZD/USD 06335 (0.0009) 2.05 USD/PLN 41534 0.0094 (0.25) ato| Mid HYy|
USD/CAD 1.3384 0.0010 (1.78) USD/TRY 19.5210 0.0145 0.28 5Y 45.100 (0.365)
EX: BEH0, 2212Y ENOIYR / T SBAY Bt JIF(EZAR! 06:00)
IRS(vs 3M CD) (SH2I: %, bp) st=2/0|2(SOFR) £to|22] (SH2!: %, bp)
at7| Offer Bid Mid | o= e | o= 32t Y|
1Y 3.565 3.535 3.550 (1.00) ’1E 350 0.00 1= 5.25 0.00
2y 3.350 3.315 3333 0.50 RP(7%) 360 0.00 ™ 5.0543 (0.07)
3y 3.210 3.180 3.195 0.50 CcD 355 0.00 3M 5.0839 1.18
4Y 3.155 3.120 3.138 0.50 S¢e3m 3.283 0.60 6M 5.0305 2.02
5Y 3.120 3.090 3.105 0.75 Seny 3.293 (1.20) 12M 46989 467
CRS(vs 3M SOFR) (E+21: %, bp) FUAY & (H2l:p, %, bp)  2|2Ql SHUEX S8 (EH2l: 242
i Offer Bid Mid | = F2t/32l Yy 3= 2|91 =0 5USEH
1Y 2.900 2.300 2.600 450 KOSPI 2,510.06 (3.15) KOSPI 1,159 6,585
2y 2756 2164 2.460 500 KOSDAQ 835.85 (6.43) KOSDAQ (1,101 (3,187)
3y 2797 2.203 2.500 6.00 ZOR3Y 3.256 (0.50) ekl | 6,670 29,296
4Y 2.775 2175 2.475 6.00 2 10Y 3.318 0.80 SOokxY 316 30,509
5Y 2.761 2.159 2.460 550 A QA 22|2¥ Eofojge
Z£X: Bloomberg, QIZEMA 22|28 E0|dLE
=28 FsAE (EH21: p, %, bp, 21, Zai/E)
= 5%t HEl  HYH(%)  1F(%) = 5%t gy HYHI(%) F(%)
Dow Jones 33,561.81 (56.88) (0.17) (0.36) 0|2 2y 40221 2.09 0.52 153
S&P 411917 (18.95) (0.46) (0.01) o|=2x 10Y 3.5186 114 033 277
NASDAQ 12,179.55 (77.36) (0.63) 082 WTI 73.71 0.55 0.75 2.86
EuroStoxx 50 4,323.09 (25.56) (0.59) 0.66 Brent 77.28 0.27 0.35 2.60
DAX 30 15,955.48 265 002 1.45 22| 8,591.50 10.00 012 (0.05)
Nikkei225 29,242.82 29294 1.01 0.29 L 23,507.00 (1,024.00) (4.17) (2.94)
Shanghai 3,357.67 (37.33) (1.10) - a4 1,451.75 (17.00) (1.16) 0.85
Hang Seng H 6,735.13 (162.55) (2.36) 0.82 Gold 2,042.90 9.70 0.48 097
EX: QIILOHA Bloomberg, 22|2% E&0|dE
ZNXIHE 9 OHE
HY = o
15:00 g2 22| & He Y28 X o4 08:00 t= 42 MAZ(0f& 2.9%, OIX 2.7%) 10:30 &= 42 CPIYoY(oll&h 0.3%, O™ 0.7%)
19:00 0|2 4% NFIB 42| =H2H89.0 o4 89.7 3t2)) 15:00 S 42 CPIYoY(F)(ilA 7.2%, O™ 7.2%) 20:00 ¥= 5% BOE E3HEM|0|(0l4 25bp Q14)
19:00 R2 HH &24|L|0F ZUSd Exf o1 17:00 Q& OfC|A 22] ECB OJAt o1y 20:30 Y= HEF HY2| BOE £x M
19:00 |2 SO|X|X| 2 20E[0F ZQf2eH £xf 1M 21:30 0|2 42 CPIYoY(o4 5.0%, OIF 5.0%) 21:00 §2 O|XH £LH ECB OfAF 914
N/A B2 48 35 YoY(85%, Oy 80% A=) 21:30 0|2 F2h APUYUREHROY 245k, O 242K)
01:05 0|2 Z 22|YA K2 o2 &xf MM 21:30 0|2 4 PPl YoY(o 4 2.5%, OIF 2.7%)
02:00 22 O[XfH L ECB O[AF o1 23115 0|2 F2/AED 2| ¢F O[A} ¢y
02:30 §2 FEA ECB 257 ¢y
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