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> O|=x{(UsD) 2H7|H =2 & (%)

7|2t 11.7 11.6 Setbp)  HZHbp) S E S&H|(bp) 52F %X 52F A3 SOFR Swap Spread(bp)
53

1y 5.3168 5.3284 A2 A105 4.6868 +63.0 3.8270 5.5103 5.2634 -5.

2y 49176 4.9345 AT A16.4 4.4258 +49.2 3.5531 5.2571 4.7596 -15.8
3y 4.6873 4.7247 A37 A20.0 4.2242 +46.3 3.3731 5.0984 4.4705 -21.7
S5y 4.5365 4.5876 AS5.1 AN22.0 4.0039 +533 3.2011 4.9920 4.2541 -28.2
10y 4.5665 4.6431 ATT AN234 3.8748 +69.2 3.2477 5.0187 4.1970 -36.9
30y 4.7253 4.8085 A83 AN24.2 3.9630 +76.2 3.4028 5.1764 4.0181 -70.7

> F8 838 WIISE(%)

=3 3M 6M
11.7 11.6 S (bp) fx 1.7 11.6 S=l(bp) fx
USD Term SOFR 5.37 537 - 4.59 5.39 5.40 A10 4.78
EURIBOR - 3.96 - 2.13 - 4.07 - 2.69
JPY Tibor 0.07 0.07 - 0.06 0.15 0.15 - 0.14
3 [USD SOFR Overnight] 5.32% (11.6) [EUR ESTR Overnight] 3.9% (11.6)
X [Fed Funds Target Rate] 5.25~5.5% (11.6) [Fed Funds Rate] 5.31% (11.6)
> HE Y A T2 (bp)
LA ESE) 7| UHA FE=T 1.7 11.6 S=H(bp) Hx
FE (Aa2/AA) '31.10 T10+25 1.750 T10+37 (S+73) T10+37 (S+73) - T10+44 (S+75)
'25.09 T2+45 5.375 T2+43 (S+49) T2+43 (S+48) - -
KEXIM (Aa2/AA) '28.09 T5+75 5.125 T5+73 (S+97) T5+73 (S+96) - T5+120 (S+147)
'33.09 T10+95 5.125 T10+91 (S+125) T10+91 (S+124) - T10+145 (S+178)

> CDS Spread(5'd, bp)

AR AMESE . d HUH|[(bp) HZHbp) E GXxH|(bp) 52F %X 52F %1
CHSHRIS (Aa2/AA) 36 36 - 24 53 -175 26 63
KEXIM (Aa2/AA) 43 43 - +0.7 48 50 35 59
Bahrain (B1/B+) 237 237 - +3.0 257 -19.7 207 272
CDB* (A1/A+) 62 63 -10 27 79 174 58 9%
KIA Corp (Baal/BBB+) 129 131 20 +4.5 145 -16.5 123 152
PT Pertamina (Baa2/BBB) 115 115 - -0.9 198 -82.9 107 198
POSCO Holdings (Baa1/A- 79 80 -10 -44 99 -20.2 72 105

* China Development Bank

=7t 1.7 HUH| G2 H| 5 1.7 HYH| A x| 35 11.7 Hely| HxH|
USD/KRW 1,308.00 +0.8% +3.8% Dow 34,153 +0.2% +3.0% WTI 77.37 -4.3% -3.6%
UsD/JpY 150.37 +0.2% +14.7% NIKKEI 32,272 -13% +23.7% Brent 81.41 -4.4% -5.2%
GBP/USD 1.2300 -0.4% +1.8% FTSE 7410 -0.1% -0.6% Henry Hub 3.14 -3.8% -29.8%
EUR/USD 1.0700 -0.2% -0.0% STOXX 4,153 -0.1% +9.5% Corn 468.50 -1.8% -31.0%
EUR/KRW 1,401.60 +0.5% +4.4% KOSPI 2,444 -2.3% +9.3% Gold 1,969.45 -04% +8.0%
JPY/KRW 8.68 +0.3% -9.7% SHCI 3,057 -0.0% -1.0% Silver 22.64 -1.7% -5.5%
USD/CNY 7.2800 +0.1% +5.5% HSI 17,670 -1.6% -10.7% Copper 367.90 -1.1% -3.5%




