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FX Market
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SPOT 1055.80 1057.20 1051.70 1055.20 1.40
UsSD1410 1056.30 1058.30 1052.60 1056.10 2.00 176,987 539,154
USD1411 1057.40 1059.00 1054.50 1058.00 3.00 68 50,567
NDF Market
EIPNS Spot 1w iM 2M 3M 6M 1Y 2Y 3Y 4Y 5Y
2014-09-30 1055.1 1056 1057.5 1058.8 1060.4 1063.2 1067.8 1069.1 1064.6 1060 1055.5
Swap Market
IRS 1Y 2Y 3Y 5Y 10Y CRS 1Y 2Y 3Y 5Y 10Y
14.07.02 2.56 2.57 2.6175 2.74 2.95 14.07.02 1.77 1.72 1.825 2.07 2.395
14.08.28 2.365 2.4325 2.5225 2.65 2.86 14.08.28 1.695 1.685 1.82 2.12 2.505
14.09.23 2.23 2.28 2.36 2.5125 2.77 14.09.23 1.575 1.565 1.72 2.04 2.395
14.09.29 2.2425 2.275 2.34 2.475 2.7175 14.09.29 1.595 1.58 1.72 2.015 2.37
14.09.30 2.2275 2.2525 2.315 2.4475 2.6925 14.09.30 1.58 1.56 1.69 1.97 2.285
Spread Curve
Swap Spread 1Y 2Y 3Y 5Y 10Y Basis Swap 1Y 2Y 3Y 5Y 10Y
14.07.02 0.025 -0.001 0.0375 -0.046 -0.139 14.07.02 -0.79 -0.85 -0.7925 -0.67 -0.555
14.08.28 -0.002 -0.0215 -0.0035 -0.103 -0.198 14.08.28 -0.67 -0.7475 -0.7025 -0.53 -0.355
14.09.23 -0.002 -0.015 0.01 -0.0845 -0.211 14.09.23 -0.655 -0.715 -0.64 -0.4725 -0.375
14.09.29 0.0225 -0.008 0.017 -0.062 -0.1965 14.09.29 -0.6475 -0.695 -0.62 -0.46 -0.3475
14.09.30 0.0205 0.0015 0.018 -0.0505 -0.1615 14.09.30 -0.6475 -0.6925 -0.625 -0.4775 -0.4075
KTB KTB1y KTB2y KTB3y KTB5 KTB10 CRS-KTB 1Y 2Y 3y 5Y 10Y
14.07.02 2.535 2.571 2.58 2.786 3.089 14.07.02 -0.765 -0.851 -0.755 -0.716 -0.694
14.08.28 2.367 2.454 2.526 2.753 3.058 14.08.28 -0.672 -0.769 -0.706 -0.633 -0.553
14.09.23 2.232 2.295 2.35 2.597 2.981 14.09.23 -0.657 -0.73 -0.63 -0.557 -0.586
14.09.29 2.22 2.283 2.323 2.537 2.914 14.09.29 -0.625 -0.703 -0.603 -0.522 -0.544
14.09.30 2.207 2.251 2.297 2.498 2.854 14.09.30 -0.627 -0.691 -0.607 -0.528 -0.569
[Yield Curve] [IRS Curve] [CRS Curve]
40 - 4.0 - 40 1
=== 14.09.30 i 14.09.30 el 14.09.30
35 - —®—14.09.29 35 | —m—14.09.29 3.5 —=— 14.09.29
—=—14.08.28 = 14.08.28 —=— 14.08.28
3.0 A 3.0 A 3.0 A
2.5 - 25 - 25 -
2.0 - 2.0 - 20 -
1.5 . . . ; ; . 15 r r r r 115 - : . ; ; ,
KTBly KTB2y KTB3y KTB5 KTB10 KTB20 1y 2y 3y 5Y 10y 1y 2y 3y 5Y 10Y
[Basis Swap 1y] [¢t= CDS Premium 5y] [EF{QIEA]
3.0 - - 000 1100 - - 75 1100 - - 87.0
KRW/USD KRW/USD
- -0.10 1090 - 1090 - 86.0
CDS5y(Korea)(R) r 70 S Ol E A (R)
25 | - 020 1080 1080 r 850
L 030 1070 - F 65 1070 840
2.0 + - -0.40 1060 - L g0 1060 r 830
- 82.0
- -0.50 1050 1 1050
L 55 r 81.0
15 A - -0.60 1040 - 1040
030 - 80.0
070 1 ] - i
Basis Swap 1y %0 1030 r 79.0
10 - L -0.80 1020 - 1020 - - 78.0
s CRS 1y L 45 X
IRS 1y - -090 1010 1010 - L 77.0
05 -1.00 1000 40 1000 76.0
140521 14.0624 14.07.24 140826  14.09.30 140521 140624 140724 140826 140930 41,0521 14.06.24 14.07.24 14.08.26 14.09.30

2 2 B E ofof A7 25 AFg2FS /o HYUNDAI FUTURES CORPORATION



