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9 FomMce| D23t XIH..F4 | HE 1 MAH ==

> O|F%{(USD) 2718 +2AE (%)

7|zt 9.20 9.19 S 2 (bp) 2 ZHbp) Ax GxH|(bp) 52F %X 523 %1 SOFR Swap Spread(bp)
1y 5.4714 5.4390 +32 +95 46868 +785 3.7879 54824 5.5073 +36
2y 5.1758 5.0901 +86 +175 44258 +75.0 3.5531 51758 5.0813 -95
3y 4.8608 4.7780 +83 +145 42242 +637 3.3731 4.8608 47193 -142
5y 4.5832 45115 +7.2 +117 4.0039 +579 3.2011 45832 4.3642 2219
10y 4.4070 4.3586 +48 +6.9 3.8748 +532 3.2477 44070 4.1170 -29.0
30y 4.4448 4.4241 +2.1 ~0.2 3.9630 +482 34028 44712 3.7695 -67.5
> =2 S3Hd tIF2[(%)
£3} 3M 6M
< 9.20 CRE) S (bp) Ax 9.20 CRE] S (bp) HE
USD Term SOFR 5.40 540 - 459 5.47 547 - 478
EURIBOR = 393 - 2.13 - 407 - 2.69
JPY Tibor 0.07 0.07 - 0.06 0.15 0.15 - 0.14
X [USD SOFR Overnight] 5.31% (9.19) [EUR ESTR Overnight] 3.651% (9.19)
X [Fed Funds Target Rate] 5.25~5.5% (9.19) [Fed Funds Rate] 5.31% (9.19)
> FE O g A 7HZ 2 (bp)
LA L EED) 27 Al FEZe 9.20 9.19 S (bp) Hx
HE (Aa2/AA) '31.10 T10+25 1.750 T10+34 (S+59) T10+34 (S+60) - T10+44 (S+75)
'25. 09 T2+45 5375 T2+41 (S+48) T2+41 (S+49) - T2+85 (S+101)
KEXIM (Aa2/AA) '28. 09 T5+75 5.125 T5+76 (S+95) T5+76 (S+95) - T5+120 (S+147)
'33. 09 T10+95 5.125 T10+91 (S+117) T10+91 (S+118) - T10+145 (5+178)
> CDS Spread(5'd, bp)
LA ESE 9.20 9.19 HUH[(bp) HZHbp) ES AXH|(bp) 52F %X 52F 3
CHeHalI= (Aa2/AA) 31 30 +1.0 -39 53 -225 26 75
KEXIM (Aa2/AA) 36 35 +1.0 27 48 -120 35 68
Bahrain (B1/B+) 213 207 +6.0 -19.2 257 -43.7 207 334
CDB* (A1/A+) 65 60 +5.0 +24 79 -144 58 107
KIA Corp (Baa1/BBB+) 133 126 +7.0 +6.9 145 -12.5 123 155
PT Pertamina (Baa2/BBB) 119 119 - +1.6 198 -789 107 198
POSCO Holdings (Baal/A-) 78 72 +6.0 +33 99 212 72 109

* China Development Bank
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USD/KRW 1,330.15 +0.1% +5.5% Dow 34,441 -0.2% +3.9% WTI 90.28 -1.0% +12.5%
UsD/JPY 148.34 +0.3% +13.1% NIKKEI 33,024 -0.7% +26.6% Brent 93158 -0.9% +8.9%
GBP/USD 1.2344 -04% +2.2% FTSE 7,732 +0.9% +3.8% Henry Hub 2.73 -4.0% -38.9%
EUR/USD 1.0661 -0.2% -0.4% STOXX 4,276 +0.8% +12.7% Corn 482.25 +1.3% -28.9%
EUR/KRW 1,420.95 +0.3% +5.8% KOSPI 2,560 +0.0% +14.5% Gold 1,930.30 -0.1% +5.8%
JPY/KRW 8.99 -0.0% -6.5% SHCI 3,109 -0.5% +0.6% Silver 23.24 +0.2% -3.0%
USD/CNY 7.2863 -0.2% +5.6% HSI 17,886 -0.6% -9.6% Copper 374.65 +0.9% -1.7%




