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(EH91 8, 7o, wata)

5= St 2| A7k a7t X7t il Hef g Ui OjZERPY MU
usDO11 1,113.60 -7.20 1,118.60 1,120.50 1,112.70 7.80 384,489 -56,258 725,930 7,693
usDo012 1,113.50 -7.10 1,118.90 1,120.80 1,113.00 7.80 8,614 8 34,099 6,780
USD SPOT 1,113.90 -6.50 1,120.00 1,120.50 1,112.60 7.90 5,976 -2,096 - -
EX: QAEWA NHME 2| M| ME
USD Futures MY SXIx} 0jof 53 (&9 : Aoy I A" S5 (291 < pt, %, %p)
T o= o= 0= S5AEH 20255 5= Ft/ael T UH|
=S85 94,620 128,072 -33,452 -141,041 -68,520 KOSPI 2,447.20 30.70
=1 90 2,786 -2,696 -31,204 15,535 S X43Y 0.959 0.016
EM 8,611 4,082 4,529 10,373 12,257 2 A10Y 1.568 0.009
2y - 980 -980 -6,425 -3,650 X 1 QEYA, NHHE 2| MK ME
7|EHE 13,912 13,863 49 386 11,363 MEX® (E191  bp)
el 46,607 47,637 -1,030 -10,724 -3,952 at7| Mid Q|
Ql=ol 242,974 209,528 33,446 178,451 36,703 CDS 5Y 22.023 -0.058
EX : QEYA, NHME 2| KX MEf E4 : Bloomberg, NHA & 2| M X|ME|
o=l ZHEXSE (549 : o2l Korea - US 22| (9] : %, %p)
== ESITES 59 =X 202 =H Korea =7} | US Libor =7} Q|
KOSPI 3,291 22,504 7,682 7= 0.500 0.000 M 0.12988 0.00213
KOSDAQ 1,470 1,631 2,276 Call 0.480 0.150 3m 0.20500 -0.00088
by | 1,652 5,191 3,215 cD 0.660 0.000 6M 0.24175 -0.00163
Sk 2,853 1,899 14,058 Sotd 0.713 0.002 12M 0.33250 -0.00088
S UEYA, NHHS 2| KK ] £ 1 UEYA, NHHE 2| MK
=2Y I gME FX Swap points (el 2l
= = | T 2H|(%) (%) gk Mid 2|
L} X| 4 29,157.97 834.57 2.95 8.29 M 0.30 0.00
S&P 3,550.50 41.06 117 7.26 3M 0.35 0.05
L}AEL 11,713.78 -181.45 -1.53 6.90 6M 0.30 0.20
FTSE 100 6,186.29 276.27 467 9.40 12M 0.00 0.60
DAX 30 13,095.97 615.95 494 11.09 S IEUA, NHMES 2| KK MEf
Nikkei 225  24,839.84 514.61 212 811 CRS (5491 < %, %p)
Shanghai 3,373.73 61.57 1.86 461 gt7| Mid Aol
&Ml H 10,633.07 135.27 1.29 7.01 1y 0.225 0.045
oj2xf 29 0.1726 0.0199 13.03 11.72 2y 0.220 0.025
oj =2 104 0.9235 0.1050 12.83 9.50 3y 0.240 0.015
WTI 40.29 3.15 8.50 8.10 4y 0.235 0.005
Gold 1,862.30 -89.05 -4.56 -1.66 5Y 0.260 0.000
4 1 QEYA, Bloomberg, NHAE 2| A M} £ QUEYA, NHHE 2| MK ]
F0 E3l  rggYvzEeE A OfA|O} E3} 7|E} E3}
= 57t HH| 132 (%) = 57t s 13(%) = 7t T s 13(%)
USD Index 92.820 0.591 -139  USD/KRW 1,113.30 -7.20 -1.80 USD/RUB 76.2880 -1.1346 -5.27
EUR/USD 1.1812 -0.0062 147 USD/CNY 6.6295 0.0171 -0.92  USD/BRL 5.3803 0.0031 -6.35
UsD/JPY 105.38 2.03 0.63 USD/HKD 7.7523 -0.0013 0.03 USD/ZAR 153783 -0.2250 -5.23
GBP/USD 1.3162 0.0006 190 USD/SGD 1.3473 -0.0013 -133  USD/MXN 20.3455 -0.2553 -4.82
USD/CHF 0.9140 0.0145 -0.54 USD/TWD 28.665 -0.031 -0.80  USD/PLN 3.7993 0.0057 -3.90
AUD/USD 0.7278 0.0020 316 USD/INR 74.15 -0.05 -039  USD/TRY 8.0658 -0.4495 -4.28
NZD/USD 0.6819 0.0045 2.82  USD/IDR 14,065 -145 -393  USD/SEK 8.6336 -0.0073 -3.07
USD/CAD 13011 -0.0039 -156 USD/THB 30.585 -0.005 -1.84 USD/NOK 9.0492 -0.1075 -5.34
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