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> O|=xj(UsD) T7|E +=AE(%)

S (bp) 525
7|2t 3.22 3.21 S0P T SOFR Spread
HyH  ®F mMEH x| £ 23 Swap (bp)
1y 4.9592 4.9935 N34 A9.8 A1.8 +19.7 4.0471 5.5103 4.9852 +2.6
2y 4.5891 4.6363 NAT A46.9 NTT +33.9 3.5531 5.2571 4.4796 -11.0
3y 4.3515 4.4136 162 A70.6 ~9.0 +34.3 3.3731 5.0984 4.2007 -15.1
Sy 4.1822 4.2530 AT N87.6 A12.2 +33.5 3.2011 4.9920 3.9515 -23.1
10y 4.1981 4.2669 269 186.0 A121 +31.9 3.2477 5.0187 3.8365 -36.2
30y 4.3779 4.4347 NS5.7 A68.0 A10.0 +35.0 3.5245 5.1764 3.6479 -73.0
> F2 S THIIF2(%)
N M 6M
=3t
3.22 3.21 SEf(bp) AHx 3.22 3.21 SEf(bp) AHx
USD Term SOFR 5.31 5.32 A1.0 533 5.23 5.25 N2.0 5.15
EURIBOR 3.90 393 A3.0 391 3.87 3.90 A3.0 3.86
JPY Tibor 0.25 0.25 - - 0.24 0.22 +2.0 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%
> R AU T XA 72l (bp)
ursy = FEZ
LR (MEBS) 2k7] LA 0 3.22 3.21 S2(bp) A=
0,
JE (Aa2/AA) '31.10 T10+25 1.750 T10+29 (S+62) T10+29 (S+63) - T10+44 (S+75)
'27. 01 T3+53 4.625 T3+44 (S+50) T3+44 (S+51) - T3+53 (S+78)
KEXIM (Aa2/AA) '29. 01 T5+63 4.500 T5+48 (S+66) T5+48 (S+67) - T5+63 (S+89)
'34. 01 T10+73 4.625 T10+69 (S+102) T10+69 (S+103) - T10+73 (S+107)

S2H(CDS: bp, 22l: %)

Y| | o & H|
CHHEI= (Aa2/AA) 36 35 +0.8 +3.8 +9.4 27 26 47
iD_S KEXIM (Aa2/AA) 30 31 -022 -36 -55 36 29 53
o

a_ﬂ; B3 (A1/A+) 69 68 +13 +4.4 +84 60 53 90
LE (A1/A+) 20 20 -0.1 -15 5.2 25 15 32
USD/KRW 1,338.45 1,322.43 +1.2% +0.3% +2.9% 1,300.57 | 1,257.26 |  1,363.67
usp/JPY 151.41 151.62 -0.1% +0.7% +6.6% 141.99 130.41 151.91
e EUR/USD 1.0808 1.0860 -0.5% -0.1% -1.2% 1.0942 1.0448 1.1276
o EUR/KRW 1,450.35 1,447.55 +0.2% +0.5% +1.1% 143496 | 1,367.31 1,483.72
JPY/KRW 8.88 8.81 +0.8% +0.1% -3.6% 9.21 8.51 10.09
USD/CNY 7.2292 7.1995 +0.4% +0.5% +1.2% 7.1432 6.8319 7.3503
S&P 5,234 5,242 -0.1% +5.1% +10.4% 4,743 3,909 5,261
~, NASDAQ 16,429 16,402 +0.2% +5.4% +11.3% 14,766 11,635 16,539
i NIKKEI 40,888 40,816 +0.2% +6.9% +22.8% 33,288 27,257 41,088
KOSPI 2,749 2,755 -0.2% +3.6% +3.0% 2,670 2,274 2,763
WTI 80.63 81.07 -0.5% +3.5% +14.6% 70.38 63.64 95.03

XY
Gold 2,165.44 2,181.33 -0.7% +6.9% +5.2% 2,058.96 | 1,810.51 2,220.89




