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HY SPOT &2t (THel: &, o)

5 B2t Yyl APt ot X2t HES AHahZ Hchy|
USD/KRW 1,291.50 (12.20 1,297.40 1,298.00 1,291.10 6.90 100.98 (1.77)
JPY/KRW 926.95 4.60 938.66 938.66 926.38 12.28 - -
EUR/KRW 1,391.77 439 1,405.61 1,405.67 1,391.09 1452 - -
CNH/KRW 181.13 (1. 183.03 183.03 180.98 2.05 - -

EX: QoA 22|23 Erfojg
=QE3 38 OfAlOH/AIZ R E3} 38 FX SWAP POINT (gl 2)
35 32t | (%) 5 32t | (%) ar| Mid Ty
USD Index 103.557 0214 (0.44)  USD/KRW 1,291.50 (12.20) (1.09) ™ (2.05) 0.05
EUR/USD 1.0749 (0.0033) 038  USD/SGD 1.3434 0.0007 (0.51) M (4.50) 0.05
USD/JPY 139.40 0.48 (0.37) USD/IDR 14840 (55) - 3M (6.95) 0.15
GBP/USD 1.2572 0.0012 096  USD/PHP 56.04 (0.08) 0.24 &M (14.80) 0.20
USD/CNH 7.1439 0.0230 048  USD/RUB 82.6943 0.1077 203 12M (29.60) 0.00
USD/CHF 0.9033 0.0043 (0.64)  USD/ZAR 18.7564 (0.0793) (3.96)
AUD/USD 0.6742 0.0026 200  USD/MXN 17.2818 (0.0988) (1.56) st=2 CDS Premium (E+21: bp)
NzD/USD 06129 0.0034 102 USD/PLN 41307 (0.0173) (1.46) ot7| Mid Hd|
USD/CAD 1.3340 (0.0017) (0.63)  USD/TRY 23.4175 0.2930 11.89 5Y 36.125 (0.0950)
SH: 2280, 2212 E0IYE / X S2AF F7t 2|E(SHBARF 06:00)
IRS(vs 3M CD) (Et21: %, bp) st=2/0|=2(SOFR) CHo|22 (TH21: %, bp)
ato| Offer Bid Mid M| o= 37t | o= 37t |
1Y 3.755 3.725 3.740 (2.00) M 350 0.00 PIES 525 0.00
2y 3575 3545 3.560 (1.50) RP(7¥) 3.70 0.00 ™ 51456 (0.08)
3y 3.465 3.430 3.448 (1.25) cD 375 0.00 3M 52415 (0.91)
4y 3.405 3.370 3388 (1.25) £0t3M 3503 (2.10) 6M 52672 (2.49)
5Y 3.365 3.330 3348 (1.25) somy 3516 (2.90) 12M 51027 (4.35)
CRS(vs 3M SOFR) (1 %, bp) IFUAFY S (&2l p, %, bp) 2O ZSHUEX ST (el 24g)
el Offer Bid Mid | 35 ZFot/322l | = 291 =0 5UEH
1Y 3.063 2.527 2.795 (4.00) KOSPI 2,641.16 30.31 KOSPI 4,761 4,069
2y 2973 2.377 2.675 (4.00) KOSDAQ 883.71 7.58 KOSDAQ 979 295
3y 2.965 2.375 2.670 (3.50) ZOH3Y - - Enky 5,842 20,753
4y 2971 2.379 2675 (4.00) 210y 3613 (1.90) Sokxy 300 2,585
5Y 3,009 2411 2.710 (3.00) X plEs, 222y ErjoigR
Z£X: Bloomberg, QIZEMA 22|28 E0|dLE
=28 FsAE (EH21: p, %, bp, 21, Zai/E)
== 37t HYH| HUH|(%) 13(%) == B2t HYH| HUH|(%) (%)
Dow Jones 33,876.78 4317 013 0.34 0|21 2y 45956 8.09 179 2.19
S&P 4,298.86 493 0.11 039 0|2 10Y 37394 215 0.58 132
NASDAQ 13,259.14 20.62 0.16 0.14 WTI 70.17 (1.12) (1.57) (2.19)
EuroStoxx 50 4,289.79 (7.89) (0.18) (0.78) Brent 74.79 (1.17) (1.54) (1.76)

DAX 30 15,949.84 (40.12) (0.25) (0.63) =] 8,371.50 24.00 0.29 163
Nikkei225 32,265.17 623.90 197 2.35 Lz 21,170.00 38.00 018 (0.19)
Shanghai 3,231.41 17.82 055 0.04 s 1,386.50 23.25 171 2.51

Hang Seng H 6,589.32 49.29 075 2.50 Gold 1,962.20 (1.40) (0.07) 0.50
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