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> O|=x(USD) U7|H +2UE (%)
S2H(b 52F
N2 122 o S = (bp) - SOFR Spread
HYH  EFH HyEH Axw 2|7 £l Swap (bp)
1y 4.8559 4.8401 +16 +20.1 +4.6 +9.4 3.8270 5.5103 4.8504 -0.6
2y 4.3911 4.3845 +0.7 N26.4 +6.8 +14.1 3.5531 5.2571 4.2260 -16.5
3y 4.1461 4.1601 A4 A50.9 +11.0 +13.7 3.3731 5.0984 3.9533 -19.3
5y 4.0278 4.0507 A23 A62.8 +15.6 +18.1 3.2011 4.9920 3.7688 -25.9
10y 4.1052 4.1226 A7 A55.0 +21.0 +22.6 3.2477 5.0187 3.7413 -36.4
30y 4.3195 4.3285 A0.9 A336 +27.0 +29.1 3.4957 5.1764 3.6221 -69.7
> F8 5318 thr|a2l(%)
3M 6M
3t
1.22 1.19 SEt(bp) S 1.22 1.19 S2(bp) i S
USD Term SOFR 5.32 5.32 - 533 5.18 5.16 +2.0 5.15
EURIBOR - 3.96 - 391 - 391 - 3.86
JPY Tibor 0.08 0.08 - - 0.16 0.16 - 0.16
% [USD SOFR Overnight] 5.31% [EUR ESTR Overnight] 3.904%
X [Fed Funds Target Rate] 5.25~5.5% [Fed Funds Rate] 5.31%
> HE U ™ A 7HESEl(bp)
uray = FEZ
LHxL (ABES) ot7| WA %) 1.22 1.19 S (bp) A=
0,
HE (Aa2/AA) '31.10 T10+25 1.750 T10+33 (S+69) T10+34 (S+72) A1.0 T10+44 (S+75)
'27. 01 T3+53 4.625 T3+49 (S+65) T3+47 (S+64) +2.0 T3+53 (S+78)
KEXIM (Aa2/AA) '29. 01 T5+63 4.500 T5+56 (S+79) T5+57 (S+81) A1.0 T5+63 (S+89)
'34. 01 T10+73 4.625 T10+73 (S+107) T10+72 (S+107) +1.0 T10+73 (S+107)

> FR XE Y

S2H(CDS: bp, 12I: %)

| | HH|
CHstal= (Aa2/AA) 30 29 +0.3 +24 +30 27 26 47
€bs KEXIM (Aa2/AA) 34 35 -06 19 17 36 34 53
A IL
£ =2 (A1/A+) 67 65 +1.8 +5.8 +6.3 60 50 90
U= (AT/A+) 22 22 -0.2 -32 32 25 15 32
USD/KRW 1,338.71 1,338.77 -0.0% +2.8% +2.9% 1,30057 | 121630 | 1,363.67
USD/JPY 148.10 148.12 -0.0% +4.0% +43% 141.99 128.09 151.91
EUR/USD 1.0883 1.0898 -0.1% -1.2% -0.5% 1.0942 1.0448 1.1276
shg
EUR/KRW 1,458.79 1,455.49 +0.2% +1.9% +1.7% 143496 | 133329 148372
JPY/KRW 9.04 9.00 +0.4% -0.9% -1.8% 9.21 8.51 10.09
USD/CNY 7.1909 7.1934 -0.0% +0.8% +0.7% 7.1432 6.7066 7.3503
S&p 4,850 4,840 +0.2% +2.0% +2.3% 4,743 3,809 4,868
NASDAQ 15,360 15,311 +0.3% +2.4% +4.0% 14,766 10,886 15,439
=7t
NIKKEI 36,547 35,963 +1.6% +10.2% +9.8% 33,288 26,633 36,572
KOSPI 2,464 2,473 -0.3% -5.2% -7.7% 2,670 2,274 2,676
WTI 75.19 73.41 +2.4% +2.2% +6.8% 70.38 63.64 95.03
AR
Gold 2,021.70 2,029.49 -0.4% -15% -1.8% 205896 | 1,80492 | 213539




