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S2(b 52F
N2 o 0 & S (bp) h SOFR Spread
| HZFH| ey A H| E= b | S} Swap (bp)
1y 4.9544 4.9250 +2.9 N34 +9.5 +19.2 3.8270 5.5103 4.9930 +3.9
2y 4.5360 4.4735 +6.3 A45.2 +5.6 +28.6 3.5531 5.2571 4.4260 -11.0
3y 4.3018 4.2472 +5.5 168.6 +34 +29.3 3.3731 5.0984 4.1165 -18.5
5y 4.0884 4.0466 +4.2 290.0 A48 +24.1 3.2011 4.9920 3.8526 -23.6
10y 4.0982 4.0749 +2.3 ~89.0 NT.7 +21.9 3.2477 5.0187 3.7276 -37.1
30y 4.2610 4.2526 +0.8 AT27 A1 +23.3 3.5188 5.1764 3.5230 -73.8
> F2 S THIIF2(%)
" 3M 6M
S3t
3.1 EX:] SEf(bp) AHx 3.1 3.8 S2(bp) AHx
USD Term SOFR 5.31 5.32 A10 533 5.21 5.23 A20 5.15
EURIBOR - 3.94 = 391 - 3.90 - 3.86
JPY Tibor 0.16 0.14 +2.0 - 0.16 0.15 +1.0 0.16
3 [USD SOFR Overnight] 5.31% [EUR ESTR Overnight] 3.907%
X [Fed Funds Target Rate] 5.25~5.5% [Fed Funds Rate] 5.31%
> g o2 A JHSE(bp)
FEZ
LI (MBED) 27 LA %) 3.1 3.8 S2(bp) A=
0,
JE (Aa2/AA) '31.10 T10+25 1.750 T10+31 (S+65) T10+31 (S+65) - T10+44 (S+75)
'27. 01 T3+53 4.625 T3+50 (S+60) T3+49 (S+59) +1.0 T3+53 (S+78)
KEXIM (Aa2/AA) '29. 01 T5+63 4.500 T5+51 (S+70) T5+51 (S+70) - T5+63 (S+89)
'34. 01 T10+73 4.625 T10+71 (S+105) T10+71 (S+105) - T10+73 (S+107)

S2H(CDS: bp, 22l: %)

Y| | o & H|
CHHEI= (Aa2/AA) 34 33 +0.1 +17 +6.8 27 26 47
iD_S KEXIM (Aa2/AA) 30 29 +0.2 -45 -6.3 36 29 53
o

E_ﬂ; B3 (A1/A+) 66 66 +0.1 +2.1 +55 60 53 90
LE (A1/A+) 19 19 +0.1 27 -54 25 15 32
USD/KRW 1,310.12 1,319.55 -0.7% -1.7% +0.7% 1,300.57 | 1,257.26 |  1,363.67
usp/JPY 146.95 147.06 -0.1% -1.6% +3.5% 141.99 129.64 151.91
e EUR/USD 1.0926 1.0939 -0.1% +13% -0.1% 1.0942 1.0448 1.1276
o EUR/KRW 1,434.44 1,445.53 -0.8% -0.1% -0.0% 143496 | 1,367.31 1,483.72
JPY/KRW 8.92 8.96 -0.4% +0.0% -3.1% 9.21 8.51 10.09
USD/CNY 7.1816 7.1873 -0.1% -0.2% +0.5% 7.1432 6.8169 7.3503
S&P 5118 5,124 -0.1% +1.8% +7.9% 4,743 3,809 5,189
~, NASDAQ 16,019 16,085 -0.4% +0.2% +8.5% 14,766 10,983 16,450
i NIKKEI 38,821 39,689 -2.2% +5.2% +16.6% 33,288 26,633 40,472
KOSPI 2,660 2,680 -0.8% - -0.4% 2,670 2,274 2,695
WTI 77.93 78.01 -0.1% +1.4% +10.7% 70.38 63.64 95.03

XY
Gold 2,182.75 2,178.95 +0.2% +7.8% +6.0% 2,058.96 | 1,810.51 2,195.15




