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712 5.2 5.1 S&i(bp) 52% SOFR Spread
SO T E TV I TT" B EY X A7 Swap (bp)
1y 5.1579 5.1830 A25 A3 +124 +396 45134 5.5103 5.1906 +33
2y 4.8727 4.9602 788 316 +184 +62.3 36526 5.2571 4.8116 6.1
3y 47171 4.8061 789 N4T2 +21.3 +70.8 33731 5.0984 45781 -139
5y 45701 4.6480 A78 27619 +22.9 +723 32011 49920 4.3400 230
10y 45811 4.6283 A4T A60.8 +232 +70.2 32926 50187 4.2096 -372
30y 4.7284 4.7493 2.1 461 +233 +70.0 3.6603 5.1764 3.9690 759
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5.2 5.1 S3pp)  @x 5.2 5.1 Sapp)  @x
USD Term SOFR 5.34 533 +10 533 5.33 533 - 5.15
EURIBOR - - - 3.91 2 - - 3.86
JPY Tibor 0.27 0.26 +10 - 0.27 027 - 0.16
% [USD SOFR Overnight] 5.32% [EUR ESTR Overnight] 3.889%
X [Fed Funds Target Rate] 5.25~5.5% [Fed Funds Rate] 5.31%
> g oo A T2l (bp)
wax (U1853) 2| wgy  TEES 52 5.1 S2(bp) ES
HE (Aa2/AA) 31.10 T10+25 1.750 T10+29 (S+61) T10+28 (S+60) +10 T10+44 (S+75)
27.01 T3+53 4625 T3+38 (5+43) T3+38 (S+43) - T3+53 (5+78)
KEXIM (Aa2/AA) 29, 01 T5+63 4500 T5+42 (S+59) T5+42 (S+60) - T5+63 (5+89)
34,01 T10+73 4625 T10+69 (S+103) T10+68 (S+103) +10 T10+73 (5+107)

S2H(CDS: bp, 22l: %)

Y| e X H|
CHSHI= (Aa2/AA) 36 38 -1.6 22 +9.4 27 26 46
iD_S KEXIM (Aa2/AA) 35 36 -0.4 +4.4 07 36 29 47
o

E_ﬂ; 3 (A1/A+) 67 70 28 -49 +6.5 60 53 20
A= (AT/A+) 24 23 +04 +48 -1.0 25 15 32
USD/KRW 1,375.63 1,387.08 -0.8% +1.7% +5.8% 1,30057 | 1,257.26 |  1,400.13
USD/JPY 153.64 154.57 -0.6% +1.4% +82% 141.99 13375 160.17
" EUR/USD 1.0725 1.0712 +0.1% -04% -2.0% 1.0942 1.0448 1.1276
o EUR/KRW 1,476.54 1,478.41 -0.1% +1.7% +2.9% 143496 |  1,367.31 1,485.78
JPY/KRW 8.91 8.92 -0.2% -0.2% -33% 9.21 851 9.95
USD/CNY 7% % - - - 7.1432 6.9053 7.3503
S&P 5,064 5,018 +0.9% 2.7% +6.8% 4,743 4,048 5,265
- NASDAQ 15,841 15,606 +1.5% -2.5% +7.3% 14,766 11,925 16,539
i NIKKEI 38,236 38,274 -0.1% -4.0% +14.9% 33,288 28,932 41,088
KOSPI 2,684 5% - -2.5% +0.5% 2,670 2,274 2,779
Wl 78.95 79.00 -0.1% 7.3% +12.2% 70.38 63.64 95.03

XY
Gold 2,303.83 2,319.56 -07% +1.0% +11.9% 205896 | 181051 | 243152




