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7|2 417 416 S = (bp T SOFR Spread
| HZFH| ey A H| E= b | S} Swap (bp)
1y 5.1415 5.1707 N29 249 +6.3 +37.9 45134 5.5103 5.1950 +54
2y 4.9321 4.9871 AS5.5 N25.8 +20.0 +68.2 3.6526 5.2571 4.8450 -8.7
3y 4.7633 4.8428 ~8.0 NA27 +24.5 +75.5 3.3731 5.0984 4.6155 -14.8
5y 4.6149 4.7015 A87 AS57.5 +27.3 +76.8 3.2011 4.9920 4.3669 -24.8
10y 4.5873 4.6674 A80 A60.3 +26.3 +70.8 3.2926 5.0187 4.2076 -38.0
30y 4.7002 4.7626 N6.2 A49.0 +25.2 +67.2 3.6256 5.1764 3.9382 -76.2
> FR E3hE ©|22(%)
" 3M 6M
S3t
417 4.16 S 2 (bp) AHx 417 4.16 SEf(bp) AHx
USD Term SOFR 5.33 533 - 533 5.30 5.30 - 5.15
EURIBOR - 3.90 = 391 - 384 - 3.86
JPY Tibor 0.26 0.26 - - 0.26 0.26 - 0.16
3 [USD SOFR Overnight] 5.31% [EUR ESTR Overnight] 3.911%
X [Fed Funds Target Rate] 5.25~5.5% [Fed Funds Rate] 5.31%
> R AU T XA 72l (bp)
= FES2
SR (ABSS) 2t e A| 0 4.7 4.16 S (bp) Hx
0,
JE (Aa2/AA) '31.10 T10+25 1.750 T10+29 (S+63) T10+29 (S+64) - T10+44 (S+75)
'27. 01 T3+53 4.625 T3+36 (S+43) T3+36 (S+44) - T3+53 (S+78)
KEXIM (Aa2/AA) '29. 01 T5+63 4.500 T5+43 (S+64) T5+44 (S+65) A1.0 T5+63 (S+89)
'34. 01 T10+73 4.625 T10+68 (S+104) T10+68 (S+104) - T10+73 (S+107)

S2H(CDS: bp, 22l: %)

HYH| HEH| G XH|
CHHEI= (Aa2/AA) 40 40 -03 +6.2 +13.0 27 26 47
iD_S KEXIM (Aa2/AA) 34 34 +0.2 +5.1 -19 36 29 50
o

a_ﬂ; 3 (A1/A+) 72 74 -16 +4.4 +115 60 53 90
LE (A1/A+) 20 20 +0.2 +0.8 50 25 15 32
USD/KRW 1,386.79 1,394.76 -0.6% +4.0% +6.6% 1,30057 | 1,257.26 |  1,400.13
usp/JPY 154.39 154.72 -0.2% +3.5% +8.7% 141.99 133.02 154.79
e EUR/USD 1.0673 1.0619 +0.5% -1.8% -2.5% 1.0942 1.0448 1.1276
o EUR/KRW 1,470.79 1,479.53 -0.6% +1.3% +2.5% 143496 |  1,367.31 1,485.78
JPY/KRW 8.94 8.99 -0.5% -0.2% -2.9% 9.21 8.51 10.07
USD/CNY 7.2385 7.2378 +0.0% +0.6% +1.3% 7.1432 6.8715 7.3503
S&p 5,022 5,051 -0.6% -2.5% +5.9% 4,743 4,048 5,265
<5 NASDAQ 15,683 15,865 -1.1% -2.6% +6.2% 14,766 11,799 16,539
i NIKKEI 37,962 38,471 -1.3% -45% +14.0% 33,288 28,242 41,088
KOSPI 2,584 2,610 -1.0% -3.8% -3.2% 2,670 2,274 2,779
WTI 82.69 85.36 -3.1% -0.0% +17.5% 70.38 63.64 95.03

XY
Gold 2,361.02 2,382.89 -0.9% +9.3% +14.7% 205896 |  1,810.51 2,431.52




