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S2bp)  EZH(bp) HZH[(bp) 52F %A SOFR Swap Spread(bp)
1y 4.8947 5.1245 A230 A47. 4.6868 +20.8 3.8270 55103 4.8957 +0.1
2y 4.4265 4.7308 A304 A60.8 44258 +0.1 3.5531 5.2571 4.2451 -18.1
3y 4.1457 4.4256 A280 2663 4.2242 AT9 3.3731 5.0984 3.9335 212
S5y 3.9704 42197 A249 2692 4.0039 233 3.2011 4.9920 3.6982 272
10y 4.0164 4.2006 A184 ~624 3.8748 +14.2 3.2477 5.0187 3.6444 -37.2
30y 41752 4.3080 A133 A58.0 3.9630 +21.2 3.4331 5.1764 3.4940 -68.1

3M
S E(bp) SE(bp)
USD Term SOFR 5.38 5.39 A1.0 4.59 5.33 5.35 N2.0 478
EURIBOR - 393 - 213 - 3.96 - 2.69
JPY Tibor 0.08 0.08 - 0.06 0.16 0.16 - 0.14

X [USD SOFR Overnight] 5.31% (12.12) [EUR ESTR Overnight] 3.905% (12.12)
X [Fed Funds Target Rate] 5.25~5.5% (12.12) [Fed Funds Rate] 5.31% (12.12)

AR (A ESS) 27| EC FEZE 1213 12.12 S&l(bp) dx
T (Aa2/AA) '31.10 T10+25 1.750 T10+34 (S+69) T10+34 (S+70) - T10+44 (S+75)
'25. 09 T2+45 5.375 T2+44 (S+48) T2+44 (S+48) - -
KEXIM (Aa2/AA) '28. 09 T5+75 5.125 T5+67 (S+90) T5+67 (S+91) - T5+120 (S+147)
'33.09 T10+95 5.125 T10+77 (S+111) T10+77 (S+113) - T10+145 (S+178)

> CDS Spread(5'd, bp)

AR AMESE HUH|[(bp) HZHbp) GXxH|(bp) 52F %X 52F %1
CHSHRIS (Aa2/AA) 28 28 - -80 53 -255 26 55
KEXIM (Aa2/AA) 37 37 - 54 48 -11.0 35 53
Bahrain (B1/B+) 219 222 -30 -10.9 257 377 207 272
CDB* (A1/A+) 52 53 -10 -10.0 79 274 52 81
KIA Corp (Baal/BBB+) 121 121 - -83 145 -245 121 145
PT Pertamina (Baa2/BBB) 123 123 - +84 198 -74.9 107 198
POSCO Holdings (Baa1/A- 72 73 -10 -89 99 272 72 103

* China Development Bank

> Fo3 g U 57t

HYH| HH| |

USD/KRW 1,320.00 +0.5% +4.7% Dow 37,090 +1.4% +11.9% WTI 69.47 +1.3% -13.4%
UsD/JpY 142.89 -1.8% +9.0% NIKKEI 32,926 +0.3% +26.2% Brent 74.64 +1.9% -13.1%
GBP/USD 1.2618 +0.4% +4.4% FTSE 7,548 +0.1% +1.3% Henry Hub 2.34 +1.0% -47.8%
EUR/USD 1.0874 +0.7% +1.6% STOXX 4,530 -0.1% +19.4% Corn 456.75 -1.2% -32.7%
EUR/KRW 1,422.96 +0.4% +6.0% KOSPI 2,511 -1.0% +12.3% Gold 2,027.74 +2.4% +11.2%
JPY/KRW 9.14 +1.2% -4.9% SHCI 2,969 -1.2% -3.9% Silver 23.82 +4.6% -0.6%

USD/CNY 7.1708 -0.1% +3.9% HSI 16,229 -0.9% -18.0% Copper 378.60 - -0.6%




