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USD Futures & SPOT (C P A =)
5 &7t | A7t a7t 7t HEE  AHHFHS) HUChH| 0| ZH| 4 HUChH|
usDO11 1,114.60 3.80 1,112.10 1,115.50 1,110.80 470 379,371 40,622 299,831 -251,563
UsD012 1,114.70 6.20 1,112.00 1,115.70 1,111.00 4.70 100,487 41,407 487,095 284,790
UsD SPOT 1,114.80 4.80 1,112.00 1,115.50 1,110.70 4.80 8,801 2,369 - -

EXN: QEBA NHME 2IMX|MEH

USD Futures MY FAAHE O{ofS 3k (#1eh) I MY S (p. %p)
T2 LIES e =0 55 20 Y+H == F7yae |
S8EX 247,648 235,532 12,116 -34,492 -74,685 KOSPI 2,475.62 -10.25
2% 208,134 221,665 -13,531 -36,102 -10,287 = ax)3y 0.969 0,020
4 108,166 109,665 -1,499 17,217 15,378 210y 1,650 0012
2y 84,030 84,787 -757 -7,568 -7,037
7|Er 2l 39,448 42,638 3,190 5,637 7,681 UE A& (bp)
e 47,914 57,421 -9,507 8,807 11,863 (i Mid My
e|=el 249,242 232,874 16,368 46,437 80,749 CDS 5Y 21.454 0.361
EN: QAZMA NHME 2|MXAEH EX: QIZWA Bloomberg, NHME 2| M K| ME
QR SHEA 58 (CE)) Korea - US 22| (%,%p)
= =0 59 +8 20 ¥+ Korea 37t Y| US Libor 37t Y|
KOSPI 4912 25,839 20,717 I|1E 0.500 0.000 ™ 0.14088 -0.00050
KOSDAQ 61 -3,767 1,395 Call 0.480 -0.170 3M 0.22100 0.00037
ek -3,533 -866 -1,999 cD 0.660 0.000 6M 0.25138 0.00525
S et 0 4,802 12,715 Sohid 0.714 -0.011 12M 0.34050 -0.00138
EH: AEYA NHME 2| MK ME] EX: JEHA NHME 2| MK ME]
S2Y FsAF FX Swap points (€3]
=5 Bt | HUH|(%) 15 (%) ok7] Mid |
CtR x| 29,080.17 -317.46 -1.08 2.43 ™ 0.25 0.00
S&P 3,537.01 -35.65 -1.00 0.76 3M 0.25 0.00
LpACH 11,709.59 -76.84 -0.65 -1.53 6M 0.10 -0.10
FTSE 100 6,338.94 -43.16 -0.68 7.33 12M -0.30 -0.10
DAX 30 13,052.95 -163.23 -1.24 3.86
Nikkei 225 25,520.88 171.28 0.68 5.87 CRS (%, %P)
Shanghai 3,338.68 -3.52 -0.11 0.56 27 Mid HeuH|
o H 10,579.47 38.13 0.36 0.96 1Y 0.245 -0.020
0|2y 24 0.17 -0.01 -3.27 20.80 2y 0.245 0.015
o2 104 0.88 -0.09 -9.62 15.55 3y 0.265 0.015
wTI 40.98 -047 -1.13 5.65 ay 0.270 0.015
Gold 1,877.50 15.06 0.81 -3.60 5Y 0.295 0.015
EX: QIEZWA Bloomberg, NHMAE 2| AMX[AE EN: QIEWA NHME 2IMA[AEH
F2 S5t gs OfAlO} S8} &2 7|et S8t &2
55 37t HUH| 15 (%) = 37t Y| 15(%) = 37t Y| 15 (%)
USD Index 92.977 -0.066 049 | USD/KRW 1,114.90 495 -1.19 | USD/RUB 77.3568 0.2397 0.44
EUR/USD 1.1806 0.0029 -0.17 | USD/CNY 6.6130 -0.0180 0.10 | USD/BRL 5.4575 0.0577 -149
USD/JPY 105.12 -0.31 158 | USD/HKD 7.7541 -0.0006 0.02 | USD/ZAR 15.6543 0.0192 -0.21
GBP/USD 13123 -0.0099 -0.19 USD/SGD 1.3500 0.0006 -0.03 | USD/MXN 20.6392 0.1413 -0.33
USD/CHF 0.9151 -0.0022 115 | USD/TWD 28.690 0.018 -0.03 | USD/PLN 3.8032 -0.0041 -0.61
AUD/USD 0.7233 -0.0048 -0.69 USD/INR 74.65 0.27 035 | USD/TRY 7.6867 -0.1154 -8.74
NZD/USD 0.6840 -0.0042 1.12 USD/IDR 14,170 85 -146 | USD/SEK 8.6450 0.0102 -0.57
USD/CAD 1.3145 0.0082 0.77 USD/THB 30.280 0.010 -1.94 | USD/NOK 9.1738 0.0814 -0.39

ZX: Bloomberg, NHM & 2[MX|4E
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EX:; QEBWA NHME 2| MX|ME

X}E. CDS Premium 5Y
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EX: QIZWA NHME 2[MK|ME
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EX: QZBA NHME 2| MK ME
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EX: Bloomberg, NHA & 2| M X|MIE
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