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Q) P2 Sa&THIE
MNE A2 oo g) F0 SV EAS
7E =2)/9) Qlo/¢d ot e |
A7t 1,459.9 215.5 USD/KRW 1,467.55 8.55
g/’ 1,472.4 216.9 JPY/KRW 894.38 3.42
X7} 1,457.0 215.5 EUR/KRW 1,664.91 4.99
=7t 1,468.5 216.9 GBP/KRW 1,946.22 1.75
T Y| 1.9 0.6 AUD/KRW 1,023.65 453
Hase 1,465.4 216.7 CAD/KRW 1,036.96 1.13
NDF(1M) 1,464.6 USD/IPY 163.75 -0.08
REE; 126(%8) 99(A412h) EUR/USD 1.1369 -0.0001
1) M2QBAIE 34 308 57t
aa| ZouPidE (| 9% & aal W xASa2 (|2
at7| IRS | MH| | CRS? | HYH| TE =7t MYy
1Y 3.461 | -0.044 | 3.255 | 0.08 CD91YE 2.92 +0.01
2Y 3.809 | -0.075 | 3.385 | 0.00 S0t 2.18 -0.02
3Y 3.942 | -0.084 | 3.500 | -0.02 £0t 214 3.73 -0.08
4y 4.020 | -0.084 | 3.550 | -0.05 20K 34 3.87 -0.09
5Y 4.069 | -0.092 | 3.580 | -0.06 20K 54 4.12 -0.09
7Y 4129 | -0.095 | 3.620 | -0.06 X 104 4.33 -0.12
10Y | 4180 | -0.101 | 3.525 | -0.06 T M Z(39) 102.85 -0.03
2) 3ME 712 29X = E2|F=22|(Compounded SOFR) 374
2 uPtE= A% nFFE|
TH| FX Swap Point (&2}) @y x ool AIFEYE (01=) (29 : %)
o] SWAP | xoy | Implied By | @M | MY | IRSY | M|
Point CRS
" 20 50,00 2 84% 1Y 411 | -0.014 | 4.5 | -0.001
2Y 432 | -0.025 | 4.17 | -0.005
3M ~165 65.00 3.39% 3y 435 | -0034 | 414 | -0.009
6M 510 70.00 3.33% 5Y 440 | -0.048 | 4.12 | -0018
1Y "1,230 | 7000 | 334% 10Y | 465 |-0045| 423 | -0.022
3) 14 27|12 2K E 2| FH22|(Compounded SOFR) 1HE
ot W= B n¥EFe
F8 Al J1E}
Al 3t | 5= 37t M|
KOSPI 6,755.75 | +65.13 | +0.97% WTI (M2) 82.61 -6.70
0= DOW | 52,210.08 | +262.83 | +0.51% 2 (ME) 4,077.00 +6.20
=32 M|E3 | 3,858.25 | +44.05 | +1.15% 3M TERM SOFR 3.84 +0.03
A= NIKKEI 225| 64,931.19 | +320.04 | +0.50% 3M EURIBOR 2.49 +0.02
Y= FTSE 100 | 10,781.75 | +45.52 | +0.42% KOR 5Y CDS 22.91 -0.41
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