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THE EXPORT-IMPORT BANK OF KOREA

> O|=x{(UsSD) 27| =2 & (%)

2 42 n S2l(bp) 52%F SOFR Spread
| | | A xH| Ep | i Swap (bp)
1y 5.0336 5.0559 N2.2 +4.5 +94 +27.1 4.2554 5.5103 5.0598 +2.6
2y 4.6888 4.7053 AT A29.9 +15.8 +43.9 3.6420 5.2571 4.6020 -8.7
3y 4.5037 4.5092 A0.5 A48.5 +18.0 +49.5 3.3731 5.0984 4.3405 -16.3
Sy 4.3411 4.3198 +2.1 ABAT +18.4 +49.4 3.2011 4.9920 4.0992 -24.2
10y 4.3491 4.3092 +4.0 A63.9 +16.9 +47.0 3.2477 5.0187 3.9741 -37.5
30y 4.4953 4.4484 +4.7 A49.3 +16.8 +46.7 3.5245 5.1764 3.7510 -74.4
> F2 S3HE TWIIF2(%)
£3} M 6M
4.2 4.1 S 2 (bp) Hx 4.2 4.1 &2t (bp) Ax
USD Term SOFR 5.31 5.30 +1.0 533 5.25 5.23 +2.0 5.15
EURIBOR - - = 391 = - - 3.86
JPY Tibor 0.26 0.26 - - 0.25 0.25 - 0.16
3 [USD SOFR Overnight] 5.35% [EUR ESTR Overnight] 3.899%
X [Fed Funds Target Rate] 5.25~5.5% [Fed Funds Rate] 5.31%
D> EE U Y XA THEFE (bp)
wax (1853 ) wgy  TEES a2 a1 S2(bp) ES
HE (Aa2/AA) 31.10 T10+25 1.750 T10+29 (5+63) T10+28 (5+62) +1.0 T10+44 (S+75)
'27. 01 T3+53 4.625 T3+41 (S+49) T3+43 (S+51) A2.0 T3+53 (S+78)
KEXIM (Aa2/AA) '29. 01 T5+63 4.500 T5+47 (S+67) T5+47 (S+66) - T5+63 (S+89)
'34. 01 T10+73 4.625 T10+69 (S+104) T10+70 (S+103) A1.0 T10+73 (S+107)

S2H(CDS: bp, 22l: %)

Y| | o & H|
CHHEI= (Aa2/AA) 38 38 - +59 +116 27 26 47
iD_S KEXIM (Aa2/AA) 31 30 +03 -06 -5.1 36 29 53
o

E_ﬂ; B3 (A1/A+) 72 72 - +67 +114 60 53 90
LE (A1/A+) 19 19 -03 -16 58 25 15 32
USD/KRW 1,352.07 1,349.19 +0.2% +1.3% +4.0% 1,300.57 | 1,257.26 |  1,363.67
usp/JPY 151.56 151.65 -0.1% +1.0% +6.7% 141.99 130.64 151.97
e EUR/USD 1.0770 1.0743 +0.3% -0.6% -1.6% 1.0942 1.0448 1.1276
o EUR/KRW 1,452.15 1,454.55 -0.2% +0.6% +1.2% 143496 | 1,367.31 1,483.72
JPY/KRW 8.92 8.93 -0.1% +0.5% -3.2% 9.21 8.51 10.09
USD/CNY 7.2326 7.2308 +0.0% +0.5% +1.3% 7.1432 6.8319 7.3503
S&P 5,206 5,244 -0.7% +1.3% +9.8% 4,743 4,048 5,265
~, NASDAQ 16,241 16,397 -1.0% -0.2% +10.0% 14,766 11,799 16,539
i NIKKEI 39,839 39,803 +0.1% -0.2% +19.7% 33,288 27,428 41,088
KOSPI 2,753 2,748 +0.2% - +3.1% 2,670 2,274 2,779
WTI 85.15 83.71 +17% +6.5% +21.0% 70.38 63.64 95.03

XY
Gold 2,280.67 2,251.44 +1.3% +9.5% +10.8% 2,058.96 | 1,810.51 2,288.40




