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

712 13 12.29 S2ibp)  H(bp) Hx QIXH|(bp) 52F %X 52F Z|1 SOFR Swap Spread(bp)
1y 4.8022 4.7622 +4.0 A217 47622 +4.0 3.8270 55103 4.8317 +2.9
2y 4.3305 4.2499 +8.1 2305 4.2499 +8.1 35531 5.2571 4.1609 -17.0
3y 4.0843 4.0088 +7.5 A308 4.0088 +7.5 33731 5.0984 3.8383 246
5y 3.9029 3.8471 +5.6 A304 3.8471 +5.6 3.2011 4.9920 3.5982 -305
10y 3.9162 3.8791 +3.7 A337 3.8791 +3.7 3.2477 5.0187 3.5232 -393
30y 4.0725 4.0282 +4.4 336 40282 +4.4 3.4866 5.1764 3.3785 -69.4

S2(bp)
USD Term SOFR 5.33 533 - 533 5.17 5.16 +1.0 5.16
EURIBOR - 3.91 - 3.91 - 3.86 - 3.86
JPY Tibor - 0.08 - 0.08 - 0.16 - 0.16

X [USD SOFR Overnight] 5.4% (12.29) [EUR ESTR Overnight] 3.906% (12.29)
X [Fed Funds Target Rate] 5.25~5.5% (12.29) [Fed Funds Rate] 5.31% (12.29)

D AE 9l chsl KA 722 (bp)

LR ESD) il EC FE32 13 12.29 S=H(bp) A=
Y (Aa2/AA) '31.10 T10+25 1.750 T10+33 (S+73) T10+33 (S+71) - T10+44 (S+75)
'25. 09 T2+45 5375 T2+47 (S+46) T2+45 (S+47) +2.0 -
KEXIM (Aa2/AA) '28. 09 T5+75 5.125 T5+65 (S5+92) T5+66 (S+90) A1.0 T5+120 (S+147)
'33.09 T10+95 5.125 T10+76 (S+115) T10+75 (S+111) +1.0 T10+145 (S+178)

> CDS Spread(5'd, bp)

LR LESE . HUH|(bp) HZH(bp) AHxH|(bp) 52F AH
CHSHRIZ (Aa2/AA) 28 27 +1.0 0.2 27 +07 26 52
KEXIM (Aa2/AA) 36 36 - -19 36 -0.1 35 53
Bahrain (B1/B+) 210 205 +5.0 97 205 +47 204 272
CDB* (A1/A+) 50 50 - 32 50 03 50 81
KIA Corp (Baa1/BBB+) 117 118 -1.0 -49 118 -05 17 145
PT Pertamina (Baa2/BBB) 124 125 -1.0 +28 125 06 107 197
POSCO Holdings (BaaT/A-) 71 71 - 32 71 +0.1 70 100

* China Development Bank

HYH| . HYH| . HYH|
USD/KRW 1,305.05 +1.1% +1.1% Dow 37,430 -0.7% -0.7% WTI 72.70 +1.5% +1.5%
USD/JPY 143.29 +1.6% +1.6% NIKKEI 7 - - Brent 78.37 +1.7% +1.7%
GBP/USD 1.2665 -0.5% -0.5% FTSE 7,682 -0.7% -0.7% Henry Hub 2.67 +6.1% +6.1%
EUR/USD 1.0922 -1.1% -1.1% STOXX 4,448 -1.6% -1.6% Corn 465.25 -1.3% -1.3%
EUR/KRW 1,431.73 +0.2% +0.2% KOSPI 2,607 - -1.8% Gold 2,041.49 -1.0% -1.0%
JPY/KRW 9.14 -0.5% -0.5% SHCI 2,967 -0.3% -0.3% Silver 22.99 -3.4% -3.4%
USD/CNY 7.1494 +0.7% +0.7% HsI 16,646 -2.4% -2.4% Copper 386.15 -0.7% -0.7%




