IS SAE ST (YH) K ot2sZ0100
Q_O

(2024'& 2‘% 8% % EI) THE EXPORT-IMPORT BANK OF KOREA

S&P500, 5,000 XA OrZH. FA + X A= |

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

=al b 52x
N2 o 0 & S (bp) h SOFR Spread
| HZFH| ey A H| E= b | S} Swap (bp)
1y 4.8071 4.8075 »0.0 +10.0 N2.0 +4.5 3.8270 5.5103 4.8771 +7.0
2y 4.4287 4.4035 +2.5 N27.8 +5.4 +17.9 3.5531 5.2571 4.2926 -13.6
3y 4.2006 4.1933 +0.7 A50.6 +6.1 +19.2 3.3731 5.0984 4.0200 -18.1
5y 4.0698 4.0453 +2.4 A63.7 +8.2 +22.3 3.2011 4.9920 3.8101 -26.0
10y 41211 4.1000 +2.1 A58.6 +9.1 +24.2 3.2477 5.0187 3.7440 -37.7
30y 4.3246 4.2997 +2.5 A382 +13.1 +29.6 3.5188 5.1764 3.6011 -72.4
> F2 S THIIF2(%)
" 3M 6M
S3t
2.7 2.6 SEf(bp) AHx 2.7 2.6 S2(bp) AHx
USD Term SOFR 5.31 5.32 A10 533 5.19 5.21 A20 5.15
EURIBOR - 393 = 391 - 3.92 - 3.86
JPY Tibor 0.10 0.09 +1.0 - 0.16 0.16 - 0.16
X [USD SOFR Overnight] 5.31% [EUR ESTR Overnight] 3.908%
X [Fed Funds Target Rate] 5.25~5.5% [Fed Funds Rate] 5.31%
> g o2 A JHSE(bp)
FEZ
LA (MESE) | LA %) 2.7 2.6 S2(bp) Hx
0,
HE (Aa2/AA) '31.10 T10+25 1.750 T10+30 (S+67) T10+30 (S+66) - T10+44 (S+75)
'27. 01 T3+53 4.625 T3+46 (S+62) T3+47 (S+63) A1.0 T3+53 (S+78)
KEXIM (Aa2/AA) '29. 01 T5+63 4.500 T5+55 (S+78) T5+55 (S+78) - T5+63 (S+89)
'34. 01 T10+73 4.625 T10+72 (S+107) T10+73 (S+107) A1.0 T10+73 (S+107)

S2H(CDS: bp, 22l: %)

Y| e X H|
CHSHI= (Aa2/AA) 32 32 -0.8 +26 +4.9 27 26 47
iD_S KEXIM (Aa2/AA) 34 34 -0.1 2.1 2.1 36 34 53
o
E_ﬂ; 3 (A1/A+) 63 64 06 31 +27 60 53 20
A= (AT/A+) 22 22 +0.2 29 28 25 15 32
USD/KRW 1,327.61 1,327.34 +0.0% +0.9% +2.1% 1,30057 | 125726 | 1,363.67
USD/JPY 148.18 147.94 +02% +2.7% +4.4% 141.99 129.64 151.91
" EUR/USD 1.0772 1.0755 +0.2% -1.6% -1.6% 1.0942 1.0448 1.1276
o EUR/KRW 1,428.07 1,425.79 +0.2% -0.9% -05% 143496 | 134973 148372
JPY/KRW 8.97 8.97 -0.0% -14% -2.6% 9.21 8.51 10.09
USD/CNY 7.1950 7.1901 +0.1% +0.6% +0.7% 7.1432 6.7730 7.3503
S&P 4,995 4,954 +0.8% +4.9% +53% 4,743 3,809 5,000
- NASDAQ 15,757 15,609 +0.9% +6.1% +6.7% 14,766 10,983 15,771
i NIKKEI 36,120 36,161 -0.1% - +8.5% 33,288 26,633 36,985
KOSPI 2,610 2,576 +1.3% +1.6% -23% 2,670 2,274 2,676
Wl 73.86 73.31 +0.8% +4.4% +4.9% 70.38 63.64 95.03
XY
Gold 2,035.36 2,036.14 -0.0% +0.4% -11% 2,05896 | 1,80492 | 213539




