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> O|Fx(USD) 2H7|H 52l & (%)

712 10.17 10.16 S2ibp)  H(bp) Hx QIXH|(bp) 52F %X 52F Z|1 SOFR Swap Spread(bp)
1y 5.4610 5.4039 +5.7 +4.3 46868 +77.4 3.8270 55103 5.4657 +0.5
2y 5.2095 5.0985 +11.1 +17.7 44258 +78.4 35531 5.2373 5.0865 -123
3y 5.0088 4.8716 +13.7 +28.8 42242 +78.5 33731 5.0346 4.8336 -17.5
5y 4.8685 4.7156 +15.3 +40.5 4.0039 +86.5 3.2011 4.8920 4.6207 -24.8
10y 4.8341 4.7060 +12.8 +50.2 3.8748 +95.9 3.2477 4.8852 45162 -31.8
30y 4.9246 4.8500 +7.5 +50.7 3.9630 +96.2 34028 50511 4.2240 -70.1

USD Term SOFR 5.40 5.40 - 4.59 5.45 545 - 4.78
EURIBOR - 3.98 - 2.13 - 4.10 - 2.69
JPY Tibor 0.07 0.07 - 0.06 0.15 0.15 - 0.14

% [USD SOFR Overnight] 5.31% (10.16) [EUR ESTR Overnight] 3.902% (10.16)
X [Fed Funds Target Rate] 5.25~5.5% (10.16) [Fed Funds Rate] 5.31% (10.16)

D AE 9l chsl KA 722 (bp)

LR ESD) il EC FE32 10.17 10.16 S=H(bp) A=
FE (Aa2/AA) '31.10 T10+25 1.750 T10+36 (S+67) T10+35 (S+66) +1.0 T10+44 (S+75)
'25. 09 T2+45 5375 T2+42 (S+49) T2+43 (S+48) A10 -
KEXIM (Aa2/AA) '28. 09 T5+75 5.125 T5+75 (S+97) T5+76 (S+97) A1.0 T5+120 (S+147)
'33.09 T10+95 5.125 T10+90 (S+120) T10+90 (S+119) - T10+145 (S+178)

> CDS Spread(5'd, bp)

UHTHAMES S HZk(bp) AHxH|(bp) 52F AH
CHSHRIZ (Aa2/AA) 38 39 -10 +82 53 -155 26 75
KEXIM (Aa2/AA) 41 42 -1.0 +63 48 7.0 35 66
Bahrain (B1/B+) 257 259 20 +50.1 257 +03 207 295
CDB* (A1/A+) 64 64 - +42 79 -15.4 58 107
KIA Corp (Baa1/BBB+) 128 128 - +23 145 -175 123 155
PT Pertamina (Baa2/BBB) 116 116 - 25 198 -81.9 107 198
POSCO Holdings (BaaT/A-) 83 83 - +109 99 -16.2 72 109

* China Development Bank

> 2% 88 % 57t

=27} 10.17 HH| A H| 35 10.17 HdH| | 35 10.17 | A ZH|
USD/KRW | 1,353.55 -0.0% +7.4% Dow 33,998 +0.0% +2.6% WTI 86.66 - +8.0%
USD/JPY 149.81 +0.2% +14.3% NIKKE 32,040 +1.2% +22.8% Brent 89.90 +0.3% +4.6%
GBP/USD 1.2183 -0.3% +0.8% FTSE 7,675 +0.6% +3.0% || Henry Hub 3.08 -1.0% -31.2%
EUR/USD 1.0577 +0.2% -1.2% STOXX 4,152 +0.1% +9.5% Corn 489.00 -0.2% -27.9%
EUR/KRW | 1,427.47 +0.1% +6.3% KOSPI 2,460 +1.0% +10.0% Gold 1,923.18 +0.2% +5.4%
JPY/KRW 9.03 +0.2% -6.0% SHCI 3,083 +0.3% -0.2% Silver 22.81 +0.9% -4.8%
USD/CNY | 73157 +0.1% +6.0% Hsl 17,773 +0.8% -10.2% Copper 357.85 -0.1% -6.1%




