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FTUAME o|2 QEE ol FAHY A ==
> O3 (USD) T7|'E = E(%)
7|12k 11.22 11.21 S2(bp)  H(bp) Ax HAXH|(bp) 52F %X 52F z1  SOFR Swap Spread(bp)
1y 5.2531 5.2432 +1.0 A133 4.6868 +56.6 3.8270 5.5103 5.2535 +0.0
2y 4.8996 4.8723 +2.7 A14.8 44258 +47.4 3.5531 5.2571 4.7129 -187
3y 4.6189 4.5906 +2.8 A24.8 42242 +395 3.3731 5.0984 4.3961 =223
Sy 4.4310 4.3999 +3.1 N36.8 4.0039 +427 3.2011 4.9920 4.1440 -287
10y 4.4042 4.3926 +1.2 A44.6 3.8748 +52.9 3.2477 50187 4.0627 -34.2
30y 4.5371 4.5484 A1 N46.2 3.9630 +57.4 3.4028 51764 3.8713 -66.6
> 2 S8 T 32 (%)
s3 3M 6M
11.22 11.21 S E(bp) = 11.22 11.21 SE(bp) ax
USD Term SOFR 5.38 5.38 - 459 5.38 5.38 - 478
EURIBOR - 3.97 - 2.13 - 407 - 2.69
JPY Tibor 0.07 0.07 - 0.06 0.15 0.15 - 0.14
3 [USD SOFR Overnight] 5.31% (11.21) [EUR ESTR Overnight] 3.901% (11.21)
X [Fed Funds Target Rate] 5.25~5.5% (11.21) [Fed Funds Rate] 5.31% (11.21)
> B3R U I A 7S El(bp)
AKX MBS T) at7| HESHA| [z g 11.22 11.21 S2t(bp) Ax
HE (Aa2/AA) '31.10 T10+25 1.750 T10+35 (S+69) T10+37 (S+71) A2.0 T10+44 (S+75)
'25. 09 T2+45 5.375 T2+43 (S+50) T2+43 (S+52) - -
KEXIM (Aa2/AA) '28. 09 T5+75 5.125 T5+69 (S+93) T5+70 (S+94) A1.0 T5+120 (S+147)
'33. 09 T10+95 5.125 T10+83 (S+115) T10+87 (S+119) 40 T10+145 (S+178)
> CDS Spread(5'd, bp)
AR LEST) 11.22 11.21 HMUH|(bp) EZHbp) Ax HXH|(bp) 52F %X 52F 3
CHSHDI (Aa2/AA) 31 31 - =120 53 =225 26 55
KEXIM (Aa2/AA) 40 41 -1.0 -3.1 48 -8.0 35 53
Bahrain (B1/B+) 226 225 +1.0 -406 257 -307 207 272
CDB* (A1/A+) 56 57 -1.0 -9.0 79 -234 56 85
KIA Corp (Baa1/BBB+) 123 125 -20 74 145 =225 123 147
PT Pertamina (Baa2/BBB) 116 116 - +19 198 -81.9 107 198
POSCO Holdings (Baal/A- 75 75 - 74 99 -24.2 72 105
* China Development Bank
> F23 EE U F7}
=7t 11.22 HUH| HxH| 5 11.22 HYH| A x| = 11.22 | AxH|
USD/KRW | 1,300.50 +0.9% +3.2% Dow 35,273 +0.5% +6.4% WTI 77.10 -0.9% -3.9%
usD/JPY 149.54 +0.8% +14.0% NIKKEI 33,452 +0.3% +28.2% Brent 81.67 -0.9% -4.9%
GBP/USD 1.2494 -0.4% +3.4% FTSE 7.470 -0.2% +0.2% Henry Hub 2.90 +1.8% -353%
EUR/USD 1.0888 -0.2% +1.7% STOXX 4,352 +0.5% +14.7% Corn 468.75 -0.3% -30.9%
EUR/KRW | 1,416.79 +0.2% +5.5% KOSPI 2,512 +0.1% +123% Gold 1,990.17 -0.4% +9.1%
JPY/KRW 8.70 -0.3% -9.5% SHCI 3,044 -0.8% -1.5% Silver 23.63 -0.5% -1.3%
USD/CNY 7.1648 +0.3% +3.9% HSI 17,735 +0.0% -10.3% Copper 376.30 -1.3% -1.2%




