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> O|=xH(USD) 2t7|H =2l & (%)

7|2t 1.10 1.9 S (bp) 2 ZHbp) Hx HEH|(bp) 52F ZA 52F %|11  SOFR Swap Spread(bp)

1y 4.6940 4.6620 +3.2 +18 4.6868 +0.7 0.3813 4.8040 4.8531 +15.9
2y 4.2472 4.2077 +4.0 N9.7 4.4258 A17.9 0.8622 4.7990 4.2613 +1.4
3y 3.9848 3.9535 +3.1 A116 4.2242 A239 1.1579 4.7242 3.8245 -16.0
5y 3.7306 3.6737 +5.7 N38 4.0039 A27.3 1.4629 4.5043 3.4625 -26.8
10y 3.6188 3.5321 +8.7 +4.0 3.8748 A25.6 1.6662 4.3354 3.2804 -338
30y 3.7539 3.6599 +9.4 +19.5 3.9630 A20.9 2.0270 44214 3.0152 -73.9

X Libor Swap spread : (2Y) 27.83(-1.63), (3Y) 11.15(-0.02), (5Y) 1.02(-0.06), (10Y) -5.81(-0.08), (30Y) -45.67(0.12)

> F2 S 7IES2(%)

£8 3M 6M
s 1.10 1.9 £2H(bp) Ax 1.10 1.9 S (bp) Ax
59

USD Term SOFR 4.63 4.64 A10 4 4.80 4.83 A3.0 478
USD Libor 4.81 4.78 +3.0 477 5.14 5.14 - 5.14
EURIBOR - 2.27 - 213 - 2.81 - 2.69
JPY Libor - - - -0.03 - - - 0.07

% [USD SOFR Overnight] 4.31% (1.9) [EUR ESTR Overnight] 1.9% (1.9)
X [Fed Funds Target Rate] 4.25~4.5% (1.9) [Fed Funds Rate] 4.32% (1.9)

422 (bp)

o
2
HE (Aa2/AA) '31.10 T10+25 1.750 T10+42 (S+74) T10+42 (S+73) - T10+18 (S+37)
'25. 01 T3+25 1.250 T3+57 (S+54) T3+58 (S+56) A1.0 T3+25 (5+28)
KEXIM (Aa2/AA) '27. 01 T5+30 1.625 T5+98 (S+110) T5+99 (S+111) A1.0 T5+30 (S+45)
'32. 01 T10+50 2.125 T10+114 (S+145) T10+113 (S+144) +1.0 T10+50 (S+69)
> CDS Spread(5'd, bp)
LA SF) 1.10 1.9 HMUH|(bp) EZHbp) Ax @XxH|(bp) 52F AX 52F A1
CHSHRIS (Aa2/AA) 48 48 - 4.1 53 -5.5 21 75
KEXIM (Aa2/AA) 48 49 -1.0 +1.5 48 -0.0 37 68
Bahrain (B1/B+) 241 233 +8.0 -11.2 257 -15.7 233 419
CDB* (A1/A+) 73 75 2.0 -6.6 79 -6.4 53 107
KIA Corp (Baal/BBB+) 136 136 - -89 145 -9.5 106 155
PT Pertamina (Baa2/BBB) 195 195 - +6.9 198 2.9 76 198
POSCO Holdings (Baa1/A-) 94 93 +1.0 9.8 99 -5.2 56 109
* China Development Bank
> Fa2= a8 U 57t
37t 1.10 HYy| e 5 1.10 HUH| Y| 5 1.10 HUH| A H|
w/U$ 1,243.80 +0.0% -13% Dow 33,704 +0.6% +1.7% WTI 75.12 +0.7% -6.4%
¥/U$ 132.26 +0.3% +0.9% NIKKEI 26,176 . +0.3% Brent 79.65 - -7.3%
Us$/£ 1.2154 -0.2% +0.6% FTSE 7,694 -0.4% +33% || Henry Hub 3.64 -6.9% -18.7%
us/€ 1.0733 +0.0% +0.3% STOXX 4,057 -0.3% +7.0% Corn 655.00 +0.3% -3.5%
wW/E 1,333.29 +0.3% -0.7% KOSPI 2,351 +0.0% +5.1% Gold 1,877.03 +0.3% +2.9%
WY 9.40 -0.3% -22% SHCI 3,170 -0.2% +2.6% Silver 23.60 -0.2% -1.5%
CNY/U$ 6.7795 +0.1% -1.7% HSI 21,331 -0.3% +7.8% Copper 407.75 +1.3% +7.0%




