IAH I RAE S8 (UH)

(2022H 2 3 2 Q)

2y 1.155 1166 INE 0770 |80 =M+AE :3E2 07bp |, 5821.0bp |, 10821.2bp | ~
-0 2x47tA, 12 ADP 27t 80| FAEZ|EX S WS) O &4XIE I stestH AS
3y 1.371 1.378 A0.7 1019 |o ADP 0| I8E A LE
- 13 DZtn 80| M CHH| 30BN MY ZAstH, AAER|EX E(WS)2| ofl&X|2l 208tH 7t
of A £ 0jXl& &= 7|5
>y 1609 1.619 410 1356 | NujA 222 70MHE, MEY 222 20HE 240 Q0|AE S0 AH|A 22 18
of 2A Y= oA
10y 1.777 1.789 A12 1.630
o M |7t wTl H{E S u$ss.26(H Y CHH| 0.07% 1)
- OPECO| 34t RX| HHo|= 275, M Xl 32 A& X|FsHE 220 '14.108 0|F 74
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X Swap spread : (2Y) 15.98(0.94), (3Y) 14.62(0.34), (5Y) 7.13(0.28), (10Y) 6.4(0.2), (30Y) -17.56(0.45)

> F8 28 J7IESE(%)

6M
S2(bp)
USD Term SOFR 0.21 0.21 - 0.09 0.43 0.44 A10 0.19
USD Libor 0.31 0.30 +1.0 0.22 0.52 0.53 A10 0.34
EURIBOR - -0.55 - -0.57 - -0.50 - -0.54
JPY Libor -0.02 -0.02 - -0.03 0.03 0.03 - -0.02
% [USD SOFR Overnight] 0.05% (2.1) [EUR ESTR Overnight] -0.578% (2.1)
X Fed Fund Target Rate : 0.00~0.25%
> CDS Spread(5'd, bp)
UM ESS 2.2 2.1 U H|(bp) ES @1 % H|(bp) AXH ANy
HE (Aa2/AA) 25 25 - 21 +4.0 21 25
X X2 5HL M8 5y CDS : &|A '21.098 17.455 / %] '17.092 75.82 (SC X0 X| '08.10¥ 692)
> FaI s U FIt
=27} 2.2 HdH| S X H| (%) == 2.2 HYH| & H| (%) Alzta ok
w/U$ 1,203.98 Al3 +1.2% Dow 35,629 +224.1 ~2.0%
=A| - 304 K== J|HEO AMXM SR M 7HO
¥/U$ 114.46 203 A0.5% NIKKEI 27,534 +455.1 ~44% |7 ° | : 3EH Rl 7IS el &5 2224 M7H0f
= Y0 4AH2 Y AL 4S(Dow 0.63% 1, S&P
0, 0,
U$/£ 1.3577 +0.0 +0.3% FTSE 7,583 +47.2 +24% 1199491, LASH0.50% 1)
Us$/€ 1.1305 +0.0 10.6% STOXX 4,222 N2.4 N20% | -F2o =4 2ty gl 2| oA Z 19 7t
w/€ 1,356.57 +2.2 +0.8% KOSPI 7% - - Y 2EES U2 7ISF AF Mot S MY
0, S XF - -
WY 10.52 +0.0 +1.7% SHCI 3 o B8 .0 D 0| NSXE 27 U 229 5
CNY/U$ 6.3682 : ; HS S35 N ; A23H(ECB, BOE 5)°| DHItA ATt FHXIH 4
A= ShEf
> F2 O[HIE aH
- A AYsY HEU3), Hes YR 2084t = HE(2.4), MBA TEIEXAL AEX|4(2.9), CPI (2.10)




