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Izt A o & S (bp) h SOFR Spread
MY HFH MW x| £ 23 Swap (bp)
1y 4.8700 4.8596 +1.0 +1.0 +21.5 +10.8 3.8270 5.5103 4.9100 +4.0
2y 4.4738 4.4799 A0.6 A38.6 +330 +224 3.5531 5.2571 4.3365 -137
3y 4.2623 4.2679 A0.6 A59.7 +33.5 +25.4 3.3731 5.0984 4.0739 -18.8
5y 4.1367 4.1367 - AT23 +30.7 +29.0 3.2011 4.9920 3.8783 -25.8
10y 4.1793 4.1754 +04 A68.0 +24.0 +30.0 3.2477 5.0187 3.8160 -36.3
30y 4.3798 4.3722 +0.8 A48.0 +20.5 +35.2 3.5188 5.1764 3.6527 -72.7
> FR E3hE ©|22(%)
" 3M 6M
=3t
2.12 2.9 S 2 (bp) Hx 2.12 29 S2(bp) Ax
USD Term SOFR 5.31 5.31 - 533 5.19 5.19 - 5.15
EURIBOR - 3.89 - 3.91 - 3.90 - 3.86
JPY Tibor - 0.10 - - - 0.16 - 0.16
3 [USD SOFR Overnight] 5.31% [EUR ESTR Overnight] 3.91%
X [Fed Funds Target Rate] 5.25~5.5% [Fed Funds Rate] 5.31%
> R AU T XA 72l (bp)
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g (ME8SE) 27 2A %) 2.12 2.9 S2l(bp) A=
0,
HE (Aa2/AA) '31.10 T10+25 1.750 T10+32 (S+67) T10+30 (S+66) +2.0 T10+44 (S+75)
'27. 01 T3+53 4.625 T3+48 (S+62) T3+46 (S+62) +2.0 T3+53 (S+78)
KEXIM (Aa2/AA) '29. 01 T5+63 4.500 T5+55 (S+78) T5+54 (S+77) +1.0 T5+63 (S+89)
'34. 01 T10+73 4.625 T10+73 (S+107) T10+72 (S+107) +1.0 T10+73 (S+107)

S2H(CDS: bp, 22l: %)

HYH| HEH| G XH|
CHSHI= (Aa2/AA) 32 32 -0.2 +35 +4.9 27 26 47
iD_S KEXIM (Aa2/AA) 34 34 - 12 -18 36 34 53
o

E_ﬂ; B3 (A1/A+) 64 64 +0.4 +16 +38 60 53 90
LE (A1/A+) 22 22 - -14 2.7 25 15 32
USD/KRW 1,331.43 1,333.14 -0.1% +1.3% +2.4% 1,30057 | 125726 | 1,363.67
usp/JPY 149.35 149.29 +0.0% +3.1% +5.2% 141.99 129.64 151.91
e EUR/USD 1.0772 1.0784 -0.1% -1.6% -1.6% 1.0942 1.0448 1.1276
o EUR/KRW 1,437.66 1,435.82 +0.1% -0.2% +0.2% 143496 | 135988 | 148372
JPY/KRW 8.90 8.92 -0.2% -1.8% -3.3% 9.21 8.51 10.09
USD/CNY 7% 7.1936 - - - 7.1432 6.8090 7.3503
S&p 5,022 5,027 -0.1% +5.0% +5.9% 4,743 3,809 5,048
<5 NASDAQ 15,943 15,991 -0.3% +6.5% +8.0% 14,766 10,983 16,080
i NIKKEI % 36,897 - - - 33,288 26,633 37,287
KOSPI 5% 7% - - - 2,670 2,274 2,676
WTI 76.92 76.84 +0.1% +5.8% +9.3% 70.38 63.64 95.03

XY
Gold 2,020.05 2,024.26 -0.2% -14% -1.9% 205896 | 180492 | 213539




