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USD Futures & Spot (49l - 9, Aok, woreray)
5 E7t M| A7t a7t X7t HEE Heg HYUchH| 0| Zx 2% Moy
USD401 1,300.40 -2.30 1,295.00 1,301.30 1,294.70 6.60 244,996 14,585 921,284 -6,738
USD402 1,298.10 -1.80 1,294.20 1,299.00 1,293.00 6.00 13,152 5,453 8,510 150
USD/KRW 1,303.00 -2.10 1,298.30 1,303.00 1,297.20 5.80 5,945 -486 -
SH : ZYA NHAS 2| MK HEf
USD Futures MY EXtXH ojol 5 (31 A% I AE S (491 - pt, %, bp)
T o= = =05 5ULH 20YH 5= F7h2e |
85X 48,282 59,965 -11,683 -28,097 52,831 KOSPI 2,600 -1
29 12,672 14,157 -1,485 -1,836 -19,707 T R3Y 3 -0
F4 10,269 656 9,613 -10,460 -33,339 I xf10Y 3 0
2y 632 20 612 -686 -2,153 SN AEYA, NHAS 2| A K| 4Ef
7|EtE Q! 8,053 8,538 -485 -6,924 -10,901 MEXE (E9] - bp)
7He! 17,753 18,017 -264 -7,355 -38,470 27 Mid |
2|79l 164,481 160,789 3,692 55,358 51,751 CDS 5Y 27 0
EH QEUA NHME 2|MA|AME =% : Bloomberg, NHAIZ 2| A X| 4IEf
Q|20 ZSHEXISEE [GLREE) (EH91 - %, %p)
55 =03 59 &H 202 +H Korea 37t Y| US Libor =7t HYH|
KOSPI -367 4,191 20,463 IIE 3.50 0.00 ™ 5.470 -0.059
KOSDAQ 879 3,633 10,298 Call 3.48 0.00 3M 5613 -0.902
FaK 2,345 8,516 27,601 cD 3.83 0.00 6M 5616 -2.648
St 302 -5317 567 sohd 343 0.30 12M 6.041 8.129
SH :mWA NHAS 2| MK HE
=22 S8AF FX Swap points (91 %)
35 Bt | TYUH|(%) 15 (%) 27| Mid Hed|
Lt X 37,385.97 -18.38 -0.05 0.22 ™ -2.50 -0.15
S&P 4,754.63 7.88 0.17 0.75 3M -6.60 -0.05
LpACH 14,992.97 29.10 0.19 1.21 6M -13.40 -0.10
FTSE 100 7,697.51 2.78 0.04 1.60 12M -24.10 -0.30
DAX 30 16,706.18 18.76 0.11 -0.27 SN : AEYA, NHMS 2| A K| MEf
Nikkei 225 33,254.03 84.98 0.26 1.51 CRS(SOFR) (€91 % %p)
Shanghai 2,918.81 404 0.14 -0.41 27| Mid Y|
Sd H 5,488.99 -130.92 -233 -3.71 1Y 2.910 -0.040
o=y 2'd 4.34 -0.01 -0.12 -2.26 2Y 2.560 -0.010
oj=x 108 3.88 -0.01 -0.16 -0.74 3y 2.475 -0.005
WTI 74.48 0.59 0.80 3.76 4y 2.460 -0.010
Gold 2,041.06 6.27 0.31 0.24 5Y 2.445 -0.015
ZH : ZHBA, Bloomberg, NHA S 2| A X4 Ef SX : QEYA NHME 2| MK ME
F=Q E3l  zuaszezun OfA|OF E3} J|E} E3}
35 57t Hdy| 15(%) 5 Bt Y| 15 (%) 35 57t M| 15 (%)
USD Index 101.698 -0.145 -0.831 USD/KRW 1,302.900 -2.300 0.505 RUB/USD 0.011 -0.000 -2.168
EUR/USD 1.101 0.000 1.092 USD/CNY 7.136 -0.002 0.199 USD/BRL 4.861 -0.020 -1.675
UsD/JPY 142.410 0.290 0.183 USD/HKD 7.812 0.002 0.199 USD/ZAR 18431 0.070 0.652
GBP/USD 1.270 0.001 0.158 USD/SGD 1.324 -0.002 -0.668  USD/MXN 16.975 -0.057 -1.341
USD/CHF 0.856 -0.001 -1.712 USD/TWD 31.196 -0.080 -0.173 USD/PLN 3.936 0.007 -1.029
AUD/USD 0.680 -0.000 1.493 USD/INR 83.150 -0.125 0.179 USD/TRY 29.241 0.103 0.844
NZD/USD 0.630 0.000 1.401 USD/IDR 15,483 -42.000 0.179 USD/SEK 10.002 -0.090 2613
USD/CAD 1.327 -0.001 -0.822 USD/THB 34.640 -0.215 -0.580 USD/NOK 10.205 -0.056 -2.437
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XLE. FX Swap Point

()

1,200
700

200

-300
-800
-1,300
-1,800
-2,300
-2,800

-3,300

-3,800 -
2112 22.02 22.04 22.06 22.08 2210 2212 23.02 23.04 23.06 23.08 23.10

BEX: AEWA, NHME 2[MX|ME

XLE. IRS

(%)
530 e [RS 1Y e |RS 2Y e |RS 3Y e |RS 4Y IRS 5Y
4.80
4.30
3.80
3.30
2.80
230
1.80
130

0.80

0.30 T T T T T T T T T T T

2112 22.02 22.04 2206 2208 2210 2212 23.02 23.04 23.06 23.08 23.10

EX: AEWA NHME 2| M| ME

AE. 2af/elo

(fleh

USD/CNY USD/CNH

7.2 4

6.8 -

6.6

6.4 -

6.2
20.07 20.11 21.03 21.07 21.11 22.03 22.07 22.11 23.03 23.07 23.11

Z2X: Bloomberg, NHME 2| M X|HE]

ZE id ZY (B E

04 0.33

02 0.18

01 0.03 0.03 0.09

0.10

0.0
1)
(021 -014 -0.17
(03)

(04) -0.35
USD Index KRW EUR CNY RUB GBP MXN PLN TRY CAD

ZX: Bloomberg, NHM & 2| A X|ME]

= AEE £ A2 o3
2| MK A E O A Al 2]
FAHE ofofof ooy, 2

XLE. CRS(SOFR)

(%) e CRS 1Y e CRS 2Y e CRS 3Y e CRS 5Y CRS 10Y
3.6

3.4 Ak

3.2

2.8

2.6

24

22

2 T T
23.03 23.05 23.07 23.09 23.11

EX: AZYA, NHUE 2| MX|WE

X}E. CDS Premium 5Y

(bp)
= CDS Premium 5Y

75 A

65 -

55

45 -

35 4

25 4

15 T T T T T T T T T T T
20.01 20.05 20.09 21.01 21.05 21.09 2201 22.05 22.09 23.01 23.05 23.09

£X: Bloomberg, NHM & 2| M X|IEf

XE. MEF FIX| = & S3 x|+

(p)

MSCI-EM Index(Z}) 1.P Morgan 8183 E3HX|4(2)

1,500 - 80
1,400 bs
1,300

k70
1,200
1,100 - [ 65
1,000 - 60
900 |

b ss5
800
700 - [ S0
600 . . . . . . . . . . . 5

2001 2005 2009 21.01 21.05 21.09 22.01 22.05 2209 23.01 23.05 23.09

ZX: Bloomberg, NHM 8 2| M X|HIE{

AE. Uzt MES, opA|of S} BCHH B (HshE

() m 22 EE | BY (B E

0.41

0.34

03 | 0.27

0.2 0.15

0.09

0.1 1 0.03

02 1 -044 -015
usD PHP CNH BRL ARS IDR INR TWD SGD ZAR

Index

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

Ch EXpAHE RHALS|

S L L

& NH FUTURES




