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THE EXPORT-IMPORT BANK OF KOREA

FOMC 2|ALE-llH|C|o} & Cf7|.. F4]. 22 | XjH ¢
> O|=x{(USD) 2718 +=AE (%)
7|12 2.20 2.16 S=bp) 52F SOFR Spread
| HFH| | oA xH| |5 S} Swap (bp)
1y 4.9370 49511 A4 263 +97 +175 3.8270 55103 5.0190 +82
2y 46121 4.6416 A30 A388 +228 +36.2 35531 52571 4.4863 -126
3y 4.3900 4.4154 A25 A61.0 +23.0 +38.1 3.3731 5.0984 42192 171
5y 4.2525 42738 A21 AT48 +202 +40.5 32011 49920 4.0018 -25.1
10y 4.2753 4.2792 A04 AT25 +153 +396 3.2477 50187 3.9146 -36.1
30y 4.4482 4.4356 +13 A552 +12.0 +42.0 35188 51764 3.7252 723
> 2 BhE ©7|32(%)
£3} M 6M
2.20 2.16 S2t(bp) ES 2.20 2.16 S2(bp) ES
USD Term SOFR 5.33 531 +2.0 533 5.27 523 +4.0 515
EURIBOR - 3.93 - 391 - 3.90 - 3.86
JPY Tibor 0.10 0.10 - - 0.16 0.16 - 0.16
% [USD SOFR Overnight] 5.3% [EUR ESTR Overnight] 3.91%
X [Fed Funds Target Rate] 5.25~5.5% [Fed Funds Rate] 5.31%
> g o2 A JHSE(bp)
wax (1853 ) wgy  TEES 2.20 216 S2(bp) ES
HE (Aa2/AA) '31.10 T10+25 1.750 T10+30 (S+65) T10+30 (S+63) - T10+44 (S+75)
'27. 01 T3+53 4625 T3+47 (S+60) T3+47 (S+59) - T3+53 (S+78)
KEXIM (Aa2/AA) '29. 01 T5+63 4500 T5+50 (S+73) T5+51 (S+73) A10 T5+63 (5+89)
'34. 01 T10+73 4625 T10+73 (S+107) T10+73 (S+106) - T10+73 (5+107)

S2H(CDS: bp, 22l: %)

Y| | o & H|
CHHEI= (Aa2/AA) 32 32 -0.1 +27 +5.4 27 26 47
iD_S KEXIM (Aa2/AA) 34 34 -0.2 -08 -19 36 34 53
o

E_ﬂ; 33 (A1/A+) 65 64 +0.6 -0.3 +4.2 60 53 90
LE (A1/A+) 21 21 - -0.7 37 25 15 32
USD/KRW 1,337.47 1,335.51 +0.1% -0.1% +2.8% 1,300.57 | 1,257.26 |  1,363.67
USD/JPY 150.01 150.21 -0.1% +1.3% +5.6% 141.99 129.64 151.91
e EUR/USD 1.0808 1.0777 +0.3% -0.8% -1.2% 1.0942 1.0448 1.1276
o EUR/KRW 1,440.50 1,435.07 +0.4% -1.0% +0.4% 143496 | 1,367.31 1,483.72
JPY/KRW 8.90 8.87 +0.3% -1.2% -3.4% 9.21 8.51 10.09
USD/CNY 7.1925 % - -0.0% +0.7% 7.1432 6.8169 7.3503
S&P 4,976 5,006 -0.6% +2.8% +4.9% 4,743 3,809 5,048
~, NASDAQ 15,631 15,776 -0.9% +2.1% +5.9% 14,766 10,983 16,080
i NIKKEI 38,364 38,487 -0.3% +6.7% +152% 33,288 26,633 38,865
KOSPI 2,658 2,649 +0.3% +7.5% -0.4% 2,670 2,274 2,683
WTI 78.18 79.19 -13% +6.5% +11.1% 70.38 63.64 95.03

XY
Gold 2,024.41 2,013.59 +0.5% -0.3% -1.7% 205896 | 180492 | 213539




