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FOMCECL}I BOJO| A|MES.. A+ 2 AH-BE |

S(bp)  Hzh(bp) Hx AXxH|(bp) 52F XX  52F 1 SOFR Swap Spread(bp)
1y 5.4177 5.3882 +2.9 A3 4.6868 +73.1 3.8270 5.5103 5.3690 -4.9
2y 5.0540 5.0021 +5.2 +1.0 4.4258 +62.8 3.5531 5.2571 4.9329 -12.1
3y 4.8940 4.8334 +6.1 +9.5 4.2242 +67.0 3.3731 5.0984 4.6903 -204
S5y 4.8235 4.7614 +6.2 +21.5 4.0039 +82.0 3.2011 4.9920 4.5406 -28.3
10y 4.8942 4.8346 +6.0 +32.3 3.8748 +101.9 3.2477 5.0187 4.5360 -35.8
30y 5.0485 5.0144 +3.4 +34.9 3.9630 +108.6 3.4028 5.1764 4.3265 -72.2

> F8 838 WIISE(%)

=3 3M 6M
10.30 10.27 S E(bp) ex 10.30 10.27 SE(bp) Ax
USD Term SOFR 5.38 538 - 4.59 5.43 5.44 A10 478
EURIBOR - 3.95 - 2.13 - 4.10 - 2.69
JPY Tibor 0.07 0.07 - 0.06 0.15 0.15 - 0.14
3 [USD SOFR Overnight] 5.31% (10.27) [EUR ESTR Overnight] 3.903% (10.27)
X [Fed Funds Target Rate] 5.25~5.5% (10.27) [Fed Funds Rate] 5.31% (10.27)
> HE Y A T2 (bp)
LA ESE) 7| UHA FEIE 10.30 10.27 S=H(bp) Hx
FE (Aa2/AA) '31.10 T10+25 1.750 T10+37 (S+72) T10+37 (S+71) - T10+44 (S+75)
'25.09 T2+45 5.375 T2+44 (S+49) T2+43 (S+51) +1.0 -
KEXIM (Aa2/AA) '28.09 T5+75 5.125 T5+74 (S+99) T5+74 (S+99) - T5+120 (S+147)
'33.09 T10+95 5.125 T10+91 (S+124) T10+91 (S+123) - T10+145 (S+178)

> CDS Spread(5'd, bp)

gt MESS 2 Zk(bp) Ax GixH|(bp) 52F %X 52F %1
CHSHRIS (Aa2/AA) 43 43 - +74 53 -105 26 75
KEXIM (Aa2/AA) 43 43 - +40 48 50 35 65
Bahrain (B1/B+) 259 262 30 +319 257 +23 207 272
CDB* (A1/A+) 65 66 -1.0 +12 79 144 58 102
KIA Corp (Baal/BBB+) 133 132 +1.0 +96 145 -125 123 154
PT Pertamina (Baa2/BBB) 113 114 -10 -49 198 -84.9 107 198
POSCO Holdings (Baa1/A- 84 83 +1.0 +56 99 -15.2 72 109

* China Development Bank
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=27} 10.30 | e 5= 10.30 | A &H| 35 10.30 | o H|
USD/KRW | 1,350.90 -0.4% +7.2% Dow 32,929 +1.6% -0.7% WTI 82.31 -3.8% +2.6%
usD/IpPY 149.10 -0.4% +13.7% NIKKEI 30,697 -1.0% +17.6% Brent 87.45 -3.3% +1.8%
GBP/USD 1.2170 +0.4% +0.7% FTSE 7.327 +0.5% -1.7% Henry Hub 3.35 +5.9% -25.1%
EUR/USD 1.0615 +0.5% -0.8% STOXX 4,028 +0.3% +6.2% Corn 478.25 -0.5% -29.5%
EUR/KRW | 1,428.99 -0.1% +6.4% KOSPI 2,311 +0.3% +3.3% Gold 1,996.10 -0.5% +9.4%
JPY/KRW 9.03 -0.3% -6.0% SHCI 3,022 +0.1% -2.2% Silver 23.34 +0.9% -2.6%
USD/CNY 73110 -0.1% +6.0% HsI 17,406 +0.0% -12.0% Copper 365.85 +0.3% -4.0%




