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> D= (UsD) 718 +AE(%)
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| HZFH| ey A H| E= b | E ) Swap (bp)
1y 5.0155 5.0242 209 +7.9 +24.2 +25.3 3.8270 5.5103 5.1029 +8.7
2y 4.6933 4.7182 A2.5 N24.4 +344 +44.3 3.5531 5.2571 4.5938 -9.9
3y 4.4856 4.4882 A03 A45.1 +339 +47.7 3.3731 5.0984 4.3056 -18.0
Sy 43114 4.3122 A0.1 A62.6 +27.5 +46.4 3.2011 4.9920 4.0515 -26.0
10y 4.3032 4.2795 +2.4 A63.4 +16.6 +42.4 3.2477 5.0187 3.9188 -384
30y 4.4269 4.3942 +33 A51.0 +5.8 +39.9 3.5188 5.1764 3.6984 -72.9
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2.27 2.26 SEf(bp) AHx 2.27 2.26 S2(bp) AHx
USD Term SOFR 5.34 5.34 - 533 5.29 5.28 +1.0 5.15
EURIBOR - 3.95 - 3.91 - 3.90 - 3.86
JPY Tibor 0.10 0.10 - - 0.16 0.16 - 0.16
3 [USD SOFR Overnight] 5.31% [EUR ESTR Overnight] 3.904%
X [Fed Funds Target Rate] 5.25~5.5% [Fed Funds Rate] 5.31%
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ARt (MBS F) 2t e A| 0 227 2.26 S (bp) Hx
0,
HE (Aa2/AA) '31.10 T10+25 1.750 T10+31 (S+66) T10+31 (S+65) - T10+44 (S+75)
'27. 01 T3+53 4.625 T3+49 (S+63) T3+49 (S+62) - T3+53 (S+78)
KEXIM (Aa2/AA) '29. 01 T5+63 4.500 T5+49 (S+73) T5+50 (S+73) A1.0 T5+63 (S+89)
'34. 01 T10+73 4.625 T10+71 (S+107) T10+73 (S+107) A2.0 T10+73 (S+107)

S2H(CDS: bp, 22l: %)

Y| | o & H|
CHHEI= (Aa2/AA) 32 32 +0.4 +2.1 +5.4 27 26 47
iD_S KEXIM (Aa2/AA) 33 33 - 14 3.1 36 33 53
o

E_ﬂ; 33 (A1/A+) 65 64 +0.8 -0.1 +4.7 60 53 90
LE (A1/A+) 20 21 -0.1 -0.9 -43 25 15 32
USD/KRW 1,331.14 1,331.10 +0.0% -0.4% +2.4% 1,300.57 | 1,257.26 |  1,363.67
usp/JPY 150.51 150.70 -0.1% +1.6% +6.0% 141.99 129.64 151.91
e EUR/USD 1.0844 1.0851 -0.1% -0.1% -0.9% 1.0942 1.0448 1.1276
o EUR/KRW 1,445.01 1,440.38 +0.3% -0.2% +0.7% 143496 | 1,367.31 1,483.72
JPY/KRW 8.85 8.84 +0.1% -1.9% -3.9% 9.21 8.51 10.09
USD/CNY 7.1979 7.1975 +0.0% +0.3% +0.8% 7.1432 6.8169 7.3503
S&P 5,078 5,070 +0.2% +3.8% +7.1% 4,743 3,809 5111
~, NASDAQ 16,035 15,976 +0.4% +3.8% +8.6% 14,766 10,983 16,134
i NIKKEI 39,240 39,234 +0.0% +9.8% +17.9% 33,288 26,633 39,426
KOSPI 2,625 2,647 -0.8% +5.9% -1.7% 2,670 2,274 2,695
WTI 78.87 77.58 +17% +1.1% +12.1% 70.38 63.64 95.03

XY
Gold 2,030.48 2,031.24 -0.0% +0.6% -1.4% 205896 | 1,809.50 | 2,135.39




