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HXxH[(bp) 52F AN SOFR Swap Spread(bp)
1y 5.4801 5.4889 A0.9 +12.3 4.6868 +79.3 3.7879 5.5026 5.4776 -0.3
2y 5.1502 5.1041 +4.6 +27.2 44258 +72.4 3.5531 5.1973 5.0602 -9.0
3y 4.9525 4.8800 +7.2 +37.5 42242 +72.8 3.3731 49525 4.7767 -17.6
S5y 4.7993 4.7083 +9.1 +50.4 4.0039 +79.5 3.2011 4.8046 4.5620 -23.7
10y 4.7955 4.6785 +11.7 +61.7 3.8748 +92.1 3.2477 4.8060 4.4888 -30.7
30y 4.9230 4.7882 +13.5 +62.9 3.9630 +96.0 3.4028 49374 4.2267 -69.6

3M 6M
S 2 (bp) S 2 (bp)
USD Term SOFR 5.41 5.39 +2.0 4.59 5.49 5.45 +4.0 478
EURIBOR - 3.95 - 213 - 414 - 2.69
JPY Tibor 0.07 0.07 - 0.06 0.15 0.15 - 0.14

% [USD SOFR Overnight] 5.32% (10.2) [EUR ESTR Overnight] 3.899% (10.2)
X [Fed Funds Target Rate] 5.25~5.5% (10.2) [Fed Funds Rate] 5.31% (10.2)

HE (Aa2/AA) '31. 10 T10+25 1.750 T10+35 (S+65) T10+34 (S+62) +1.0 T10+44 (S+75)
'25. 09 T2+45 5.375 T3+41 (S+45) T3+42 (S+46) A1.0 -
KEXIM (Aa2/AA) '28. 09 T5+75 5.125 T5+75 (S+95) T5+75 (S+95) - T5+120 (S+147)
'33. 09 T10+95 5.125 T10+90 (S+119) T10+90 (S+118) - T10+145 (S+178)
> CDS Spread(5'd, bp)
AN ESE) 10.3 10.2 HMYUH|(bp) E7Hbp) AHx HXH[(bp) 52F %X 52F 1
CHst2l= (Aa2/AA) 36 34 +2.0 +4.7 53 -17.5 26 75
KEXIM (Aa2/AA) 39 39 . +3.0 48 -9.0 35 66
Bahrain (B1/B+) 227 223 +4.0 +14.1 257 -29.7 207 312
CDB* (A1/A+) 64 63 +1.0 +2.9 79 -15.4 58 107
KIA Corp (Baal/BBB+) 123 127 -4.0 -39 145 -225 123 155
PT Pertamina (Baa2/BBB) 118 118 - +1.8 198 -79.9 107 198
POSCO Holdings (Baa1/A- 78 79 -1.0 +3.0 99 -21.2 72 109

* China Development Bank

USD/KRW =X - - Dow 33,002 -1.3% -0.4% WTI 89.23 +0.5% +11.2%
USD/JPY 149.02 -0.6% +13.7% NIKKEI 31,238 -1.6% +19.7% Brent 90.92 +0.2% +5.8%
GBP/USD 1.2077 -0.1% -0.0% FTSE 7,470 -0.5% +0.2% Henry Hub 2.95 +3.8% -34.1%
EUR/USD 1.0467 -0.1% -2.2% STOXX 4,096 -1.0% +8.0% Corn 487.50 -0.3% -28.2%
EUR/KRW 1,425.81 -0.2% +6.2% KOSPI 5% - - Gold 1,823.02 -0.3% -0.1%
JPY/KRW 9.14 +1.1% -4.9% SHCI Lok - - Silver 21.17 +0.6% -11.6%
USD/CNY 7 - - HSI 17,331 - -12.4% Copper 362.10 -0.6% -5.0%




