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S(bp)  Hzh(bp) Hx AXxH|(bp) 52F XX  52F 1 SOFR Swap Spread(bp)
1y 5.3812 5.4131 A32 N9.0 4.6868 +69.4 3.8270 5.5103 5.3605 -2.1
2y 5.0731 5.1585 N85 A10.3 4.4258 +64.7 3.5531 5.2571 4.9522 -12.1
3y 4.9155 5.0151 A10.0 +5.5 4.2242 +69.1 3.3731 5.0984 4.7343 -18.1
S5y 4.8581 4.9557 N9.8 +27.5 4.0039 +85.4 3.2011 4.9920 4.5970 -26.1
10y 49137 4.9898 AT6 +50.7 3.8748 +103.9 3.2477 4.9927 4.5747 -339
30y 5.0755 5.1099 N34 +63.1 3.9630 +111.3 3.4028 5.1425 4.3651 -71.0
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10.20 10.19 S E(bp) ex 10.20 10.19 SE(bp) Ax
USD Term SOFR 5.40 5.41 A1.0 4.59 5.47 5.49 A2.0 4.78
EURIBOR 3.97 4.00 A3.0 2.13 4.11 413 A2.0 2.69
JPY Tibor 0.07 0.07 - 0.06 0.15 0.15 - 0.14
3 [USD SOFR Overnight] 5.3% (10.19) [EUR ESTR Overnight] 3.905% (10.19)
X [Fed Funds Target Rate] 5.25~5.5% (10.19) [Fed Funds Rate] 5.31% (10.19)
> R UG A 7S E (bp)
LA ESE) 7| UHA FEIE 10.20 10.19 S=H(bp) Hx
FE (Aa2/AA) '31.10 T10+25 1.750 T10+36 (S+69) T10+36 (S+67) - T10+44 (S+75)
'25.09 T2+45 5.375 T2+42 (S+49) T2+42 (S+49) - -
KEXIM (Aa2/AA) '28.09 T5+75 5.125 T5+74 (S+97) T5+73 (S+96) +1.0 T5+120 (S+147)
'33.09 T10+95 5.125 T10+90 (S+122) T10+90 (S+120) - T10+145 (S+178)

> CDS Spread(5'd, bp)

gt MESS 2 Zk(bp) Ax GixH|(bp) 52F %X 52F %1
CHSHRIS (Aa2/AA) 42 4 +1.0 +105 53 -115 26 75
KEXIM (Aa2/AA) 43 43 - +7.1 48 50 35 66
Bahrain (B1/B+) 267 263 +4.0 +54.2 257 +103 207 284
CDB* (A1/A+) 65 64 +10 -03 79 144 58 107
KIA Corp (Baal/BBB+) 130 129 +1.0 27 145 -155 123 155
PT Pertamina (Baa2/BBB) 116 116 - 25 198 -81.9 107 198
POSCO Holdings (Baa1/A- 82 81 +1.0 +4.4 99 172 72 109

* China Development Bank
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=27} 10.20 | e 5= 10.20 | A &H| 35 10.20 | o H|
USD/KRW | 1,352.50 -0.4% +7.3% Dow 33,127 -0.9% -0.1% WTI 88.75 -0.7% +10.6%
usD/IpPY 149.86 +0.0% +143% NIKKEI 31,259 -0.5% +19.8% Brent 92.16 -0.2% +7.3%
GBP/USD 1.2164 +0.2% +0.7% FTSE 7,402 -1.3% -0.7% Henry Hub 2.90 -2.0% -352%
EUR/USD 1.0594 +0.1% -1.0% STOXX 4,025 -1.6% +6.1% Corn 495.50 -1.9% -27.0%
EUR/KRW | 1,428.57 -0.2% +6.4% KOSPI 2,375 -1.7% +6.2% Gold 1,981.40 +0.4% +8.6%
JPY/KRW 9.01 -0.5% -6.2% SHCI 2,983 -0.7% -3.4% Silver 23.37 +1.4% -2.4%
USD/CNY 7.3151 +0.1% +6.0% HsI 17,172 -0.7% -132% Copper 356.30 -1.1% -6.5%




