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> D= (USD) TH7|E 2 & (%)
7|z 1.19 1.18 Sebp)  EZhbp) Hx QIXH[(bp) 52F A|X 52F A1 SOFR Swap Spread(bp)
1y 4.6522 4.6175 +35 +4.5 4.6868 A35 0.5037 4.8040 4.8200 +16.8
2y 4.1264 4.0825 +4.4 A12.7 4.4258 A299 0.9341 4.7990 4.1273 +0.1
3y 3.7688 3.7300 +39 A25.1 4.2242 A45.5 12162 4.7242 3.6437 =125
5y 3.4828 3.4385 +4.4 A30.4 4.0039 A52.1 1.4924 4.5043 3.2534 -229
10y 3.3915 3.3698 +22 A29.1 3.8748 A48.3 1.6662 4.3354 3.0740 -31.8
30y 3.5613 3.5378 +2.4 A17.9 3.9630 A40.2 2.0307 4.4214 2.8798 -68.2

X Libor Swap spread : (2Y) 26.5(-0.26), (3Y) 14.78(-0.78), (5Y) 4.76(-0.78), (10Y) -3.65(-1.12), (30Y) -39.8(-2.73)

> Fa S2E TIIZ2l(%)

3M
S=(bp)

USD Term SOFR 4.65 464 +1.0 459 4.80 480 - 478
USD Libor 4.82 481 +1.0 477 5.08 5.11 A30 514
EURIBOR - 234 - 213 - 2.83 - 2.69
JPY Tibor 0.07 0.07 - 0.06 0.15 015 - 014

% [USD SOFR Overnight] 4.3% (1.18) [EUR ESTR Overnight] 1.902% (1.18)
X [Fed Funds Target Rate] 4.25~4.5% (1.18) [Fed Funds Rate] 4.32% (1.18)

HE (Aa2/AA) 31.10 T10+25 1.750 T10+42 (S+72) T10+43 (S+73) A1.0 T10+44 (S+75)
'26. 01 T3+85 4.875 T3+79 (S+87) T3+79 (S+87) - T3+85 (S+101)
KEXIM (Aa2/AA) '28. 01 T5+120 5.000 T5+88 (S+106) T5+86 (S+105) +2.0 T5+120 (S+147)
'33.01 T10+145 5.125 T10+100 (S+128) T10+100 (S+128) - T10+145 (S+178)
> CDS Spread(5'd, bp)
YRGB SE 1.19 1.18 HMUH|(bp) EZH(bp) Ax ¢1%H| (bp) F AKX 52F A
CH3HRIS (Aa2/AA) 42 42 - -133 53 -11.5 22 75
KEXIM (Aa2/AA) 48 48 - +1.1 48 -0.0 38 68
Bahrain (B1/B+) 232 225 +7.0 -30.2 257 -24.7 225 419
CDB* (A1/A+) 68 70 2.0 -104 79 114 55 107
KIA Corp (Baal/BBB+) 135 136 -1.0 -10.0 145 -10.5 106 155
PT Pertamina (Baa2/BBB) 191 191 - -39 198 -6.9 76 198
POSCO Holdings (Baa1/A-) 88 88 - -116 99 112 58 109

* China Development Bank

> Fa= &8 % F7t
HUH| M| |
w/U$ 1,232.45 -0.4% -2.2% Dow 33,045 -0.8% -0.3% WTI 80.33 +1.1% +0.1%
¥/U$ 128.43 -0.4% -2.1% NIKKEI 26,405 -1.4% +1.2% Brent 86.16 +1.4% +0.3%
U$/£ 1.2391 +0.3% +2.5% FTSE 7,747 -1.1% +4.0% Henry Hub 3.28 -1.1% -26.8%
us$/€ 1.0833 +0.4% +1.2% STOXX 4,094 -1.9% +7.9% Corn 677.25 -0.6% -0.2%
/€ 1,331.29 -0.4% -0.8% KOSPI 2,380 +0.5% +6.4% Gold 1,932.24 +1.5% +5.9%
W¥ 9.60 -0.0% -0.1% SHCI 3,240 +0.5% +4.9% Silver 23.85 +1.6% -0.4%
CNY/U$ 6.7755 +0.3% -1.8% HSI 21,651 -0.1% +9.5% Copper 423.15 -0.1% +11.0%




