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> O|=XY(USD) BH71'E 5215 (%)

712 12.27 12.26 S2ibp)  H(bp) Hx QIXH|(bp) 52F %X 52F Z|1 SOFR Swap Spread(bp)
1y 4.7727 4.7962 A23 A473 46868 +8.6 3.8270 55103 4.7629 -1.0
2y 4.2416 4.3520 A11.0 £64.6 44258 A184 3.5531 5.2571 4.0750 -167
3y 3.9825 4.0641 282 7619 42242 A242 33731 5.0984 3.7441 -238
S5y 3.7954 3.8875 292 A615 40039 7209 3.2011 4.9920 3.4950 -30.0
10y 3.7944 3.8967 2102 7592 3.8748 280 3.2477 5.0187 3.4137 -38.1
30y 3.9534 4.0451 ~9.2 A584 3.9630 A10 3.4866 5.1764 3.2630 -69.0

> F8 38 tIISE(%)

USD Term SOFR 5435 535 - 4.59 5.18 5.18 - 4.78
EURIBOR - - - 2.13 - - - 2.69
JPY Tibor 0.08 0.08 - 0.06 0.16 0.16 - 0.14

% [USD SOFR Overnight] 5.35% (12.26) [EUR ESTR Overnight] 3.899% (12.26)
X [Fed Funds Target Rate] 5.25~5.5% (12.26) [Fed Funds Rate] 5.31% (12.26)

LA FE=2
HE (Aa2/AA) '31.10 T10+25 1.750 T10+34 (S+71) T10+35 (S+72) A1.0 T10+44 (S+75)
'25. 09 T2+45 5.375 T2+44 (S+47) T2+44 (S+47) - -
KEXIM (Aa2/AA) '28. 09 T5+75 5.125 T5+66 (S+91) T5+65 (S+90) +1.0 T5+120 (S+147)
'33.09 T10+95 5.125 T10+76 (S+112) T10+77 (S+113) A1.0 T10+145 (S+178)

> CDS Spread(5'd, bp)

LYIHMESE HYUH|(bp) EZH(bp) H=H|(bp) 52F AA
CHEHRI= (Aa2/AA) 27 27 - -2.6 53 -26.5 26 54
KEXIM (Aa2/AA) 36 36 - -24 48 -12.0 35 53
Bahrain (B1/B+) 206 205 +1.0 -19.9 257 -50.7 205 272
CDB* (A1/A+) 51 52 -1.0 -4.2 79 -284 51 81
KIA Corp (Baa1/BBB+) 119 119 - -45 145 -26.5 118 145
PT Pertamina (Baa2/BBB) 125 123 +2.0 +74 198 -729 107 198
POSCO Holdings (Baa1/A-) 72 74 -2.0 -3.8 99 -27.2 70 100

* China Development Bank

> 2% 88 % 57t

=27} 12.27 HH| A H| 35 12.27 HdH| | 35 12.27 | A ZH|
USD/KRW | 1,294.20 -0.0% +2.7% Dow 37,657 +0.3% +13.6% WTI 74.11 -1.9% 77%
USD/JPY 141.83 -0.4% +8.2% NIKKE 33,681 +1.1% +29.1% Brent 79.34 -2.1% -7.6%
GBP/USD 1.2798 +0.6% +5.9% FTSE 7,725 - +3.7% || Henry Hub 2.62 +2.7% -41.5%
EUR/USD 1.1105 +0.6% +37% STOXX 4,528 - +19.4% Corn 476.50 -0.8% -29.8%
EUR/KRW | 1,430.02 +0.1% +6.5% KOSPI 2,614 +0.4% +16.9% Gold 2,077.49 +0.5% +13.9%
JPY/KRW 9.13 +0.3% -5.0% SHCI 2,915 +0.5% -5.7% Silver 24.27 +0.2% +1.3%
USD/CNY |  7.1427 -0.0% +3.5% Hsl 16,625 - -16.0% Copper 394.35 +1.2% +3.5%




