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USD Futures & SPOT (84, Ak, ot cray)
B =7 Hy| A7 2zt X7k HEE  AYmEE) MYy 0| 2% 2 HYrhy|
UsSDO011 1,133.00 1.70 1,133.70 1,137.20 1,132.40 4.80 319,288 -78,835 757,855 -17,343
uUsD012 1,133.00 1.50 1,133.50 1,137.10 1,132.60 4.50 2,024 -1,568 1,076 223
USD SPOT 1,132.90 1.00 1,133.50 1,138.50 1,132.30 6.20 6,180 -3,702 - -

EXN: QEBA NHME 2IMX|MEH

USD Futures 2 XA OHof53F (e I AlY S (p. %p)
T2 o= o= =0 5UEH 20 YN 5= F7yae Hy|
S8EX 75,982 80,209 -4,227 1,409 -25,079 KOSPI 2,355.05 15.81
=1 5,137 4,884 253 23,450 39,607 a3y 0925 -0.009
s 374 843 -469 -3,694 -19,841 10y 1507 0,015
Lk 28 139 -111 6,723 3,302
7|Er 2l 5,119 8,247 3,128 43,507 9,065 UE A& (bp)
Q! 35,933 38,370 2,437 4,461 -19,495 2] Mid Ao
e|=el 204,318 194,249 10,069 -19,870 12,451 CDS 5Y 24.975 0.025
EN: QAZMA NHME 2|MXAEH EX: QIZWA Bloomberg, NHME 2| M K| ME
ool SHUTRA S (CE)) Korea - US 22| (%,%p)
== =0 59 +8 20 ¥+ Korea 37t Y| US Libor 37t Y|
KOSPI 734 -1,909 5,558 7= 0.500 0.000 ™ 0.14925 -0.00137
KOSDAQ -385 41 -1,935 Call 0.330 -0.220 3M 0.21475 -0.00562
Einky | 3,732 -463 14,198 cD 0.630 0.000 6M 0.24600 0.00000
S et 0 5,290 27,576 Sohid 0.699 -0.004 12M 0.33513 -0.00025
EX: YA, NHMES 2| MX|HE EX: IEBA NHMES 2| MX|HIE
S2Y FsAF FX Swap points (€3]
5 Bt e T UH| (%) 15(%) 27| Mid HH|
CHR X 28,363.66 152.84 0.54 -0.46 ™ 0.10 -0.05
S&P 3,453.49 17.93 0.52 -0.86 3M -0.20 -0.05
LpAE} 11,506.01 21.32 0.19 -1.77 6M -0.50 0.00
FTSE 100 5,785.65 9.15 0.16 -0.80 12M -1.20 0.00
DAX 30 12,543.06 -14.58 -0.12 -1.26
Nikkei 225 23,474.27 -165.19 -0.70 -0.14 CRS (%, %P)
Shanghai 3,312.50 -12.52 -0.38 -0.59 27 Mid HeuH|
gd H 10,085.18 7.40 0.07 3.31 1Y 0.150 -0.010
o|x 24 0.15 0.01 414 10.29 2y 0.115 0.005
o3& 10 0.86 0.03 4,08 16.94 3Y 0.170 0.005
WTI 40.64 0.61 1.52 -0.78 4y 0.200 0.000
Gold 1,900.61 -24.43 -1.27 -0.16 5Y 0.275 -0.005
EX: QIEZWA Bloomberg, NHMAE 2| AMX[AE EN: QIEWA NHME 2IMA[AEH
F2 83t &= OfAlot &3t &= 7|Et S5t &2
= 37t | 15(%) 5 7t Y| 15(%) 55 Bt M| 1%(%)
USD Index 92.922 0.311 -1.00 | USD/KRW 1,131.65 1.25 -091 | USD/RUB 76.5872 -0.1371 -1.93
EUR/USD 1.1818 -0.0043 094 | USD/CNY 6.6510 0.0341 -0.60 | USD/BRL 55916 -0.0148 -0.41
usD/JPY 104.59 -0.91 -0.82 | USD/HKD 7.7501 0.0000 0.00 | USD/ZAR 16.2102 -0.1156 -2.61
GBP/USD 1.3083 -0.0066 1.35 USD/SGD 1.3544 0.0025 -0.22 | USD/MXN 20.9808 -0.1271 -1.38
USD/CHF 0.9071 0.0016 -0.82 | USD/TWD 28.768 0.001 -0.61 | USD/PLN 3.8720 0.0195 -0.40
AUD/USD 0.7118 0.0001 0.34 USD/INR 73.59 -0.05 022 | USD/TRY 7.9350 0.1227 -0.01
NZD/USD 0.6676 0.0023 1.18 USD/IDR 14,633 27 -0.20 | USD/SEK 8.7663 0.0395 -1.22
USD/CAD 13136 -0.0010 -0.64 USD/THB 31.240 0.032 0.14 | USD/NOK 9.2535 0.0340 -1.01

ZX: Bloomberg, NHM & 2[MX|4E
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(bp) = CDS Premium 5Y

65 -

60 -

55 -

E

45 |

40 -|

35 -

30 -

25 -

20 -

15 ‘ ‘ ‘ ‘ ‘ ‘
19.10 19.12 20.02 20.04 20.06 20.08 20.10

Z*: Bloomberg, NHAE 2| MX|ME

= A A
AE. UEF FIX = & 83} X
- (p)

P MSCI-EM Index(ZH) 1.P Morgan A3 S3HX|5=(2)

1,200 - - 65

1,150 - 64

1,100 - L 63

1,050 - L 62

1,000 -+ -1
950 - - 60
900 - - 59
850 - - 58
800 - L s7
750 - - 56
700 -~ 55
650 - - sa
600 - - s3
550 - 52
500 - L os1
250 ‘ ‘ ‘ ‘ ‘ ‘ P

19.10 19.12 20.02 20.04 20.06 20.08 20.10

XE. F7t T3 HE{oiH MM (EshE
(%)
500
300
135
118

091 094
1.00 056 08 o8t
100
300
500

KRW EUR  JPY CNH GBP CHF AUD NZD CAD  SGD

ZX: Bloomberg, NHME 2| MX|HEf

AME. FH MBS, ofAlof S3} EE{CHH| & FHshE

Z7%: Bloomberg, NHM & 2| M X|ME]

(%)
5.00

-1.00 -0.22
-3.00
-5.00
TWD IDR INR PHP MXN RUB BRL ZAR

ZX: Bloomberg, NHM & 2| M X|4IE

% NH FUTURES



