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X2l SPOT =7t (el 2, o2
= 32t | A2t ot X2t e Hag Hchy|
USD/KRW 1,334.20 (3.00) 1,335.00 1,337.10 1,329.80 7.30 132.42 (4.72)
JPY/KRW 970.90 (6.90) 971.74 97234 967.28 5.06 - -
EUR/KRW 1,445.33 (7.44) 1,449.20 1,449.99 1,441.32 8.67 - -
CNH/KRW 189.79 (1.01) 190.65 190.76 189.49 1.27 - -
EX: QoA 22|23 Erfojg
FQES 2E OfAlot/AS= S35t &g FX SWAP POINT (Sl 24)
e 32t | (%) s 32t Y| (%) o] Mid MYy
USD Index 103.584 0.702 150  USD/KRW 1,334.20 (3.00) 0.60 ™ (1.90) 0.20
EUR/USD 1.0770 (0.0070) (1.34) USD/SGD 1.3479 0.0058 1.22 M (4.50) 0.05
USD/JPY 138.71 103 3.11 USD/IDR S - 3M (7.00) 0.30
GBP/USD 1.2409 (0.0078) (0.82) USD/PHP 55.89 (0.30) 0.24 6M (14.80) 0.40
USD/CNH 7.0497 0.0417 1.29 USD/RUB 80.3903 0.1211 455 12m (27.20) (0.10)
USD/CHF 0.9052 0.0068 123 USD/ZAR 19.3328 0.0807 0.66
AUD/USD 0.6622 (0.0038) (1.19)  USD/MXN 17.7184 0.1224 0.80 st CDS Premium (2+2l: bp)
NZD/USD 06226 (0.0023) (1.14) USD/PLN 42178 0.0493 1.43 ato| Mid FH|
USD/CAD 1.3503 0.0048 0.09 USD/TRY 19.7951 0.0489 1.09 5Y 42.480 (0.195)
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IRS(vs 3M CD) (Et21: %, bp) ot=/0|=(SOFR) £H2I32] (E+21: %, bp)
o] Offer Bid Mid My st 37t M| o= 32t HYs|
1Y 3.640 3610 3.625 475 ’1E 350 0.00 PES 525 0.00
2Y 3435 3.405 3.420 5.25 RP(7%) 375 0.00 ™ 5.0821 0.89
3y 3.285 3.255 3.270 5.00 cD 3.66 1.00 3M 51294 1.70
4Y 3.220 3.185 3203 5.00 £9t3M 3.389 2.10 6M 5.0938 2.49
5Y 3.180 3.145 3.163 5.25 Eohy 3.429 2.00 12M 47967 423
CRS(vs 3M SOFR) (£t91: %, bp) ILHAIE S (2l p, %, bp) 2ROl ZSHEX FF (2l o9)
gt Offer Bid Mid My = FoH/32 M| = 29l #0fi4 5ULH
1v 2.976 2.464 2.720 3.00 KOSPI 2,515.40 20.74 KOSPI 5,361 6,289
2Y 2.762 2.288 2.525 4.00 KOSDAQ 835.89 1.70 KOSDAQ (910) (955)
3y 2.775 2.185 2.480 4.00 XYY 3274 3.20 2% 1,875 26,460
4Y 2.733 2.137 2435 400 IxH10Y 3367 4.80 S0k} 0 12,004
5Y 2.692 2.098 2.395 4.00 EN: QEMA, 2212 Edo|ge
Z£X: Bloomberg, QIZEMA 22|28 E0|dLE
=24 AT (Et2l: p, %, bp, 22, Z2i/E)
== = | HUH|(%) (%) == 3t | HYH|(%) (%)
Dow Jones 33,535.91 115.14 034 0.68 0|28 2y 42517 9.77 235 9.03
S&P 4,198.05 39.28 094 163 0|2 10v 3.6457 8.16 2.29 772
NASDAQ 12,688.84 188.27 1.51 2.92 WTI 71.86 0.97) (1.33) 1.40
EuroStoxx 50 4,367.45 44.22 1.02 1.34 Brent 75.97 (0.99) (1.29) 1.32
DAX 30 16,163.36 212.06 133 2.07 22| 8,172.50 (129.50) (1.56) 0.11
Nikkei225 30,573.93 480.34 1.60 497 Lz 20,934.00 (400.00) (1.87) (3.89)
Shanghai 3,297.32 13.09 0.40 (0.37) s 1,333.25 (3.75) (0.28) (7.62)
Hang Seng H 6,715.56 78.90 1.19 0.31 Gold 1,959.80 (25.10) (1.26) (3.00)
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