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> O|=x{(UsSD) 27| =2 & (%)

2 24 21 S2l(bp) 52%F SOFR Spread
| | ey &k H| E= b | i Swap (bp)
1y 4.9879 4.9393 +4.9 A3.6 +19.6 +22.6 3.8270 5.5103 5.0474 +59
2y 4.6017 4.5313 +7.0 A423 +23.8 +35.2 3.5531 5.2571 4.5141 -8.8
3y 4.3840 4.3237 +6.0 A64.0 +24.2 +37.5 3.3731 5.0984 4.2183 -16.6
Sy 4.2025 4.1571 +4.5 A822 +22.0 +35.5 3.2011 4.9920 3.9628 -24.0
10y 4.2131 4.1798 +3.3 A81.1 +19.3 +334 3.2477 5.0187 3.8365 -37.7
30y 4.3531 4.3275 +2.6 A67.1 +13.3 +32.5 3.5188 5.1764 3.6133 -74.0
> F2 S3hE T3 (%)
£3} M 6M
34 3.1 S2k(bp) Adx 34 3.1 S2Hbp) ZE
USD Term SOFR 5.32 5.33 A1.0 533 5.25 5.27 A2.0 5.15
EURIBOR - 3.94 - 391 = 3.91 - 3.86
JPY Tibor 0.13 0.12 +1.0 - 0.15 0.15 - 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%
D> EE U Y XA THEFE (bp)
wax (1853 ) wgy  TEES 34 31 S2(bp) ES
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+47 (S+56) T3+46 (S+57) +1.0 T3+53 (S+78)
KEXIM (Aa2/AA) '29. 01 T5+63 4.500 T5+51 (S+71) T5+50 (S+72) +1.0 T5+63 (S+89)
'34. 01 T10+73 4.625 T10+70 (S+105) T10+70 (S+105) - T10+73 (S+107)

S2H(CDS: bp, 22l: %)

HYH| HEH| G XH|
CHSHI= (Aa2/AA) 32 32 - -0.6 +57 27 26 47
iD_S KEXIM (Aa2/AA) 31 31 -0.4 29 -49 36 31 53
o

E_ﬂ; B3 (A1/A+) 65 65 +0.2 +1.1 +4.9 60 53 90
LE (A1/A+) 20 21 08 -16 50 25 15 32
USD/KRW 1,331.27 1,335.07 -0.3% +0.7% +2.4% 1,30057 | 125726 | 1,363.67
usp/JPY 150.53 150.12 +0.3% +1.4% +6.0% 141.99 129.64 151.91
e EUR/USD 1.0856 1.0837 +0.2% +0.6% -0.8% 1.0942 1.0448 1.1276
o EUR/KRW 1,443.31 1,443.80 -0.0% +0.4% +0.6% 143496 |  1,367.31 1,483.72
JPY/KRW 8.85 8.88 -0.3% -1.9% -3.9% 9.21 8.51 10.09
USD/CNY 7.1990 7.1968 +0.0% +0.1% +0.8% 7.1432 6.8169 7.3503
S&p 5,131 5,137 -0.1% +3.5% +82% 4,743 3,809 5,150
<5 NASDAQ 16,208 16,275 -0.4% +3.7% +9.8% 14,766 10,983 16,302
i NIKKEI 40,109 39,911 +0.5% +10.9% +20.5% 33,288 26,633 40,315
KOSPI 2,674 7% - +2.3% +0.2% 2,670 2,274 2,695
WTI 78.74 79.97 -1.5% +8.9% +11.9% 70.38 63.64 95.03

XY
Gold 2,114.48 2,082.92 +1.5% +3.7% +2.7% 205896 | 1,80950 | 213539




