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7|12k 1.25 1.24 S2hbp)  EZh(bp) Hx HxH|(bp) 52F z[X] 52F A1 SOFR Swap Spread(bp)
1y 4.6293 4.6528 N24 +03 4.6868 A58 0.5215 4.8040 4.8090 +18.0
2y 4.1250 4.2103 AB85 A196 4.4258 A30.1 0.9837 4.7990 4.1618 +37
3y 3.8297 3.8578 A28 A25.7 4.2242 A39.5 1.2325 4.7242 3.7060 -12.4
5y 3.5453 3.5749 A3.0 A312 4.0039 A459 15174 4.5043 3.3173 -22.8
10y 3.4416 3.4527 A1 A30.6 3.8748 A433 1.6662 4.3354 3.1345 -30.7
30y 3.5937 3.6043 A1 A23.0 3.9630 A36.9 2.0595 4.4214 2.9243 -66.9

X Libor Swap spread : (2Y) 29.5(5.12), (3Y) 14.62(0.51), (5Y) 4.72(0.7), (10Y) -2.78(0.87), (30Y) -38.76(1.23)

> Fa S2E TIIZ2l(%)

USD Term SOFR 4.67 4.67 - 4.59 4.82 4.82 - 478
USD Libor 4.81 4.82 A1.0 477 5.11 5.11 - 5.14
EURIBOR - 2.50 - 213 = 2.92 - 2.69
JPY Tibor 0.07 0.07 - 0.06 0.15 0.15 - 0.14

% [USD SOFR Overnight] 4.3% (1.24) [EUR ESTR Overnight] 1.904% (1.24)
X [Fed Funds Target Rate] 4.25~4.5% (1.24) [Fed Funds Rate] 4.32% (1.24)
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Y& (Aa2/AA) '31.10 T10+25 1.750 T10+41 (S+71) T10+41 (S+72) - T10+44 (S+75)
'26. 01 T3+85 4.875 T3+79 (S+87) T3+77 (S+86) +2.0 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+101 (S+128) T10+100 (S+128) +1.0 T10+145 (S+178)

> CDS Spread(5'd, bp)

YRGB SE 1.25 1.24 HUH|(bp) EZH(bp) AHx ¥xH|(bp) 52F AX 52F A1
CH3HRIS (Aa2/AA) 41 41 - -12.1 53 -125 22 75
KEXIM (Aa2/AA) 47 47 - -0.8 48 -1.0 38 68
Bahrain (B1/B+) 237 230 +7.0 -207 257 -19.7 225 419
CDB* (A1/A+) 68 68 - -11.0 79 114 56 107
KIA Corp (Baal/BBB+) 133 133 - -121 145 -12.5 107 155
PT Pertamina (Baa2/BBB) 182 182 - -15.9 198 -15.9 76 198
POSCO Holdings (Baa1/A-) 87 87 - 117 99 -12.2 59 109

* China Development Bank
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w/U$ 1,231.65 +0.1% -2.3% Dow 33,744 +0.0% +1.8% WTI 80.15 +0.0% -0.1%

¥/U$ 129.59 -0.4% -1.2% NIKKEI 27,395 +0.4% +5.0% Brent 86.17 +0.0% +0.3%

U$/£ 1.2403 +0.6% +2.6% FTSE 7,745 -0.2% +3.9% Henry Hub 3.07 -5.9% -31.5%

us$/€ 1.0916 +0.3% +2.0% STOXX 4,148 -0.1% +9.3% Corn 674.75 -0.3% -0.6%

W/€ 1,344.56 +0.4% +0.1% KOSPI 2,429 - +8.6% Gold 1,946.11 +0.5% +6.7%

W/¥ 9.51 +0.4% -1.0% SHCI 23 - - Silver 23.91 +1.0% -0.2%
CNY/U$ 7 - - HSI 7 - - Copper 424.45 -0.1% +11.4%




