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THE EXPORT-IMPORT BANK OF KOREA

9% FOMC, & ZQIE FALEHZ HX|H 2=
> O|=x{(USD) T7|'E =2 E (%)
9 H7kbp) HEH|(bp) 52F %X 52F |2 SOFR Swap Spread(bp)
1y 5.4231 5.4182 +0.5 +85 4.6868 +73.6 3.7879 5.4694 5.4434 +2.0
2y 5.0538 5.0325 +2.1 +11.1 44258 +62.8 3.5531 5.1176 4.9479 -10.6
3y 4.7268 4.7211 +0.6 +8.0 42242 +50.3 3.3731 4.8040 4.5828 -14.4
S5y 4.4491 4.4633 A4 +64 4.0039 +44.5 3.2011 4.5043 4.2290 -22.0
10y 4.3026 4.3324 A3.0 +4.8 3.8748 +42.8 3.2477 43618 4.0050 -29.8
30y 4.3840 4.4172 N33 +0.9 3.9630 +42.1 3.4028 44712 3.7084 -67.6

USD Term SOFR 5.40 540 - 4.59 5.47 547 - 4.78
EURIBOR - 3.88 - 2.13 - 4.06 - 2.69
JPY Tibor - 0.07 - 0.06 - 0.15 - 0.14

% [USD SOFR Overnight] 5.31% (9.15) [EUR ESTR Overnight] 3.65% (9.15)
X [Fed Funds Target Rate] 5.25~5.5% (9.15) [Fed Funds Rate] 5.31% (9.15)

HE (Aa2/AA) '31. 10 T10+25 1.750 T10+34 (S+61) T10+35 (S+61) A1.0 T10+44 (S+75)
'26. 01 T3+85 4.875 T3+83 (S+71) T3+80 (S+71) +3.0 T3+85 (S+101)

KEXIM (Aa2/AA) '28. 01 T5+120 5.000 T5+75 (S+86) T5+75 (S+85) - T5+120 (S+147)
'33. 06 T10+90 4.627 T10+89 (S+117) T10+89 (S+115) - T10+145 (S+178)

HE8SE HMYUH|(bp) E7H(bp) @ XH[(bp) 52F XX 52F X3
CHotRI= (Aa2/AA) 30 29 +1.0 -44 53 -235 26 75
KEXIM (Aa2/AA) 35 35 - -5.1 48 -13.0 35 68
Bahrain (B1/B+) 208 209 -1.0 -22.0 257 -48.7 208 334
CDB* (A1/A+) 60 60 - -36 79 -19.4 58 107
KIA Corp (Baa1/BBB+) 126 126 - -1.0 145 -19.5 123 155
PT Pertamina (Baa2/BBB) 119 120 -1.0 +1.6 198 -78.9 107 198
POSCO Holdings (Baa1/A- 72 73 -1.0 -48 99 272 72 109

* China Development Bank
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USD/KRW | 1,324.35 -0.1% +5.1% Dow 34,624 +0.0% +4.5% WTI 91.48 +0.8% +14.0%
UsD/JPY 147.61 -0.2% +12.6% NIKKEI Ry - - Brent 94.43 +0.5% +9.9%
GBP/USD 1.2383 - +2.5% FTSE 7,653 -0.8% +2.7% Henry Hub 2.73 +3.2% -39.0%
EUR/USD 1.0692 +0.3% -0.1% STOXX 4,246 -1.1% +11.9% Corn 471.50 -1.0% -30.5%
EUR/KRW 1,413.87 +0.1% +5.3% KOSPI 2,575 -1.0% +15.1% Gold 1,933.84 +0.5% +6.0%
JPY/KRW 8.97 -0.2% -6.7% SHCI 3,126 +0.3% +1.2% Silver 23.24 +0.9% -3.0%
USD/CNY 7.2912 +0.2% +5.7% HSI 17,931 -1.4% -9.4% Copper 374.15 -0.6% -1.8%




