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S2hbp)  EZh(bp) Hx HxH|(bp) 52F z[X] 52F A1 SOFR Swap Spread(bp)
1y 4.6528 4.6829 A3.0 +2.7 4.6868 N34 0.5215 4.8040 4.8435 +19.1
2y 4.2103 4.2274 A7 A1 4.4258 A216 0.9341 4.7990 4.1903 -2.0
3y 3.8578 3.8943 A36 A22.9 4.2242 A36.6 1.2162 4.7242 BY7258 -133
5y 3.5749 3.6200 A45 A282 4.0039 A429 1.4924 4.5043 3.3370 -23.8
10y 3.4527 3.5098 A57 A29.5 3.8748 N42.2 1.6662 4.3354 21833 -31.7
30y 3.6043 3.6805 AT6 A219 3.9630 A359 2.0307 4.4214 2.9228 -68.2

X Libor Swap spread : (2Y) 24.38(-0.28), (3Y) 14.11(0.68), (5Y) 4.02(-0.1), (10Y) -3.65(0.26), (30Y) -39.99(0.76)
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SZ(bp) SZ(bp)

USD Term SOFR 4.67 466 +1.0 459 4.82 481 +1.0 478
USD Libor 4.82 482 - 477 5.11 5.10 +1.0 5.14
EURIBOR - 245 - 213 - 2.92 - 2.69
JPY Tibor 0.07 0.07 - 0.06 0.15 0.15 - 0.14

% [USD SOFR Overnight] 4.3% (1.23) [EUR ESTR Overnight] 1.902% (1.23)
X [Fed Funds Target Rate] 4.25~4.5% (1.23) [Fed Funds Rate] 4.32% (1.23)
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Y& (Aa2/AA) '31.10 T10+25 1.750 T10+41 (S+72) T10+41 (S+71) - T10+44 (S+75)
'26. 01 T3+85 4.875 T3+77 (S+86) T3+79 (S+87) A2.0 T3+85 (S+101)
KEXIM (Aa2/AA) '28. 01 T5+120 5.000 T5+88 (S+107) T5+88 (S+107) - T5+120 (S+147)
'33.01 T10+145 5.125 T10+100 (S+128) T10+101 (S+128) A1.0 T10+145 (S+178)

> CDS Spread(5'd, bp)

AN ESE . . HUH|(bp) HZH(bp) AXH|(bp) 52F zX 52F A1
CHEHEl= (Aa2/AA) 41 41 - -12.6 53 -125 22 75
KEXIM (Aa2/AA) 47 48 -1.0 0.7 48 -1.0 38 68
Bahrain (B1/B+) 230 230 - -20.8 257 -26.7 225 419
CDB* (A1/A+) 68 68 - -1 79 114 56 107
KIA Corp (Baa1/BBB+) 133 133 - -12.0 145 -12.5 107 155
PT Pertamina (Baa2/BBB) 182 182 - -15.9 198 -15.9 76 198
POSCO Holdings (Baa1/A-) 87 87 - -12.6 99 -12.2 58 109

* China Development Bank
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w/U$ % - - Dow 33,734 +0.3% +1.8% WTI 80.13 -1.8% -0.2%

¥/U$ 130.17 -0.4% -0.7% NIKKEI 27,299 +1.5% +4.6% Brent 86.13 -2.3% +0.3%

U$/£ 1.2334 -0.4% +2.1% FTSE 7,757 -0.4% +4.1% Henry Hub 3.26 -5.5% -27.2%

us$/€ 1.0887 +0.1% +1.7% STOXX 4,153 +0.1% +9.5% Corn 677.00 +1.6% -0.2%

W/€ 1,338.90 +0.0% -0.3% KOSPI - - - Gold 1,937.36 +0.3% +6.2%

W/¥ 9.47 +0.6% -1.4% SHCI 23 - - Silver 23.68 +0.9% -1.2%
CNY/U$ 7 - - HSI 7 - - Copper 424.85 -0.2% +11.5%




