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Az s’ & Ew  8/21Y 1D W Yl GENEEES 8/21¢
KOFR %) (bp) 2.726 -1.1 -2.0 +4.7  O]Z2Y %)  (bp) 4.238 +4.6 +6.3 -2.8
CD 91y %)  (bp) 2.950 +1.0 +1.0 +4.0 0= 10Y %)  (bp) 4.734 +2.7 +4.0 +10.5
CP91Y %)  (bp) 3.160 0.0 +1.0 +1.0  O/F 10Y-3M (bp) +92.8 +971.0 +89.8 +81.1
S0ty %)  (bp) 3.274 +1.5 +1.2 2.7 OFiov-2y (bp) +49.6 +57.5 +57.9 +36.3
213y %)  (bp) 3.854 +4.3 +5.8 -1.3  O/FIGOAS (bp) 81.0 82.0 80.0 78.0
=21 10Y %)  (bp) 4.376 +5.3 +6.3 +4.8  O/F HY OAS (bp) 270.0 275.0 267.0 269.0
21 30Y %)  (bp) 4.703 +2.8 +3.4 +13.9 =92y (%)  (bp) 2.856 -0.3 +4.5 +4.6
21 3Y-JlFE p) +1104  +106.1  +104.6 +111.7 =Y 10Y %)  (bp) 3.276 +0.0 +5.1 +8.6
27 10Y-3Y (bp) +52.2 +57.2 +57.7 +46. 1 =9/ 10Y-2Y (bp) +47.9 +47.6 +47.4 +37.9
217 30Y-10Y  (bp) +32.7 +35.2 +35.6 +23.6  L=10Y %)  (bp) 2.875 +2.2 -0.6 +14.6
IRS 3Y %)  (bp) 3.880 +2.5 +3.0 3.0  EZ10Y (%)  (bp) 1.709 +0.4 +0.7 -4.6
CRS 3Y %) (op) 3.540 +2.5 +9.5 +105  ZF10Y (%) (bp) 5.041 +5.5 +5.3 +8.7
IRS-Z1 3Y (bp) +2.6 +4.4 +5.4 +4.3 B (E7D (5= 8/21¢Y 1D W ™M
CRS-IRS 3Y (bp) -34.0 -34.0 -40.5 475  ZYHXEDXY) (Y (%) 98.84 -0.0 -0.8 2.3
ZARH3Y  AAA (%) (bp) 4.176 +3.4 +6.6 -5.1  USD/KRW (KRW) (KRW)  1,386.5 -6.1 -31.8 -86.9
@mys)? (o) 32.1 32.0 31.5 367  EUR/USD (USD) (%) 1.17 -0.0 +0.9 +2.4
S 3Y AAA (%) (bp) 4.180 +3.3 +6.6 -45  USD/JPY UPY) (%) 158.94 -0.1 -0.2 -2.6
Aae)?  (p) 325 325 31.9 359  USD/CNH (CNH) (%) 6.72 -0.1 -0.3 -0.7
OIMA 3Y AA- (%) (bp) 4.572 +3.3 +6.1 49 B Eh S 8/21Y 1D W M
@mys)?  (bp) 71.7 71.7 71.6 755  WTI ($/bbl) (%) 87.1 -0.9 +5.7 +2.5
SIARH3Y  AA- (%) (bp) 4.535 +3.2 +5.8 -3.5  Brent ($/bbl) (%) 94.4 +0.7 +6.6 +3.7
@zye)? () 68.0 68.1 682 704  HATA  ($/MMBtu) (%) 2.77 +1.5 +1.5 -3.2
SIARH3Y A+ (%) (bp) 4.922 +3.1 +5.9 22 2 ($/0z) (%)  4,603.5 +1.9 +5.2 +12.9
@mys)?  (bp) 106.7 106.9 106.8 107.8 3 ($/0 %) 14,2155 +1.3 +0.4 +2.4
» Ix 28 JM > YU I A Y SAE ST
(bp) HUCRH|(L) =e=8/21Y 8/202 (%) . [KH;H | =20 2l MY 0= I QM2 =209 &7| FAME K
B0 45, ZVIRCH Y| 227} O 20 4TS JHZEHD
70 7 r 49 3192 3.854%, 1041 4.376%2 012!
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sz 23 exwory [ R ) #e +2 ek [ D
= S (Hof®) 19,649 8,576 11,073 1,475 =M S (Ao 277,587 191,208 86,379 1,475
Eax| ” 7,192 6,467 725 474 Ex| % 79,220 60,862 18,357 474
= ” 22,765 16,590 6,175 695 28 ” 232,831 193,121 39,711 695

23tz ” 19,160 11,540 7,620 438 x| " 176,410 144,142 32,268 438
FHEXY ” 720 1,590 (870) 100 FHERY ” 19,066 15,160 3,906 100
7[EF2 83 ” 2,885 3,460 (575) 157 7|EFZ- 8t % 37,355 33,819 3,536 157

SIAHY ” 3,487 2,834 653 459 BIALRY ” 95,638 90,876 4,762 459

UHHREZE) ” 1,489 1,342 147 274 UHHEHE) ” 55,966 59,174 (3,209) 274
a9 ” 1,998 1,492 506 185 a9 ” 39,672 31,702 7,971 185
* I S =M, KXY, SAHEH * I S FAM, XY, SAHEH

SRR A4 (BH) SRR 2045 (@2HE)
A (GEE) 38,040 53,668 159,628 5,150 A (Mofg) 247,779 64,069 142,576 14,142
o3 ” 18,533 21,587 56,243 3,820 o ” 106,851 22,247 50,605 1,483
=28/713 ” 16,003 8,582 9,967 (3,815  E#/7|1Z % 36,076 8,056 36,532 4,555
EA/AIR ” 13,481 14,083 74,270 (476)  EAM/AIR ” 21,687 22,791 52,143 2,152
/53 ” (234) 2,488 3,325 (44)  BE/EZ ” 2,035 (478)  (4,835) (118)
Q=2 ” (18,982) 400 202 1 2=l ” 68,806 1,505 402 2
7|Et ” 9,239 6,528 15,622 5,663 7|Et " 12,323 9,947 7,729 6,067

( BYX/MELE) HU/ZA S8  HY/AM S5 HY/LM S= (BEEN/GIIHE ) HMYU/ZA S8 HY/AAN S5  HY/AA S=
oAU ES] 258 A= 2FH M- 2FF AA- StataEM SHY  AA- SHY AA-
2EZRF 3258 M- 2EH AA- oA OZ 2EY M- BEE AA-
TATOIHAMY 358 M- 2EY A 3FH AA- SHSIERH0LX|A SHY  AA- 2HY  AA-

LS 358 A+ 3HY A+ 255 A+ SKXIQMEZ 2EY AA- BEE M- BEE AA-
SHF&B 3 A+ 38 A+ HOIMMZ A 2EH AA- obgd  AA- S2EY AA-
A AT 35y A+ 3HY A+ 255 A+ TATO|HN HEY A+ HEY A+ HEY A+
SZOf| A SHH A+ 3HY A+ 3HY A+ SKHEZ SIYHE A+ SIYHE A+ SIHHE A+
yskats 2 255 35 FOO|AE| 2HY A+ obEE A+ HEY A+
HDZAM7|A 35N 3y 33y T2|otME 2 25y 2
HEE3Y B 255 A- S o 25y LRk LRsES]
StoteM 35y A- 288 A- FEUHO|H BHY  A- 25y A-
stxiz B 38y A- 255 A- ABERLAAIES 25y A- HEY A=
S 3% BBB+ 3TY BBB+  FAFYEM =xx  BBB  SXX BBB
Shxl 3%% BBB+ 3%Y BBB+ 2¥Y BBB+
* A BY S8 7IE 270AL Ol A WY E= SHHE HAl / S& & EU 1471 * A BY S8 7IE 270A1 Ol BHA HY E= SHIZE HMAl / S5 & Z0i 1471
HH2HY S|ARRH A2 Si2t

= HUESE R 2 Ha+AE(%) DIEQE(%) 2t (bp) AR

CIH| S ARIARYARRE2 2026-08-21 2028-10-05 4.300 288
SK316-1 AA+ 2025-08-28 2028-08-28 4.302 4319 -1.7 50
0o ZH69-2 AA 2024-01-17 2027-01-15 3.580 3.550 3.0 50
Ol A#|0|510]HA225-1 AA+ 2024-04-08 2027-04-08 3.789 3.726 6.3 50
SIEAA| | A2CB(AE 2026-08-21 2056-08-21 1.166 42
SR EFLT40-1 AAA 2017-11-10 2027-11-10 4.000 3.977 23 40
SK312-2 AA+ 2024-08-29 2027-08-27 3.909 3.922 -1.3 40
AYZH22-1 AA+ 2025-01-21 2028-01-21 4123 4.103 2.0 40
KBZ#43-3 AA+ 2024-01-31 2027-01-29 3.607 3.569 3.8 40
LGOI X[ &R M4-1 AA 2025-02-14 2027-02-14 3.805 3.695 11.0 30
JB28XIF18-2 AA+ 2024-03-18 2027-03-18 3.774 3.738 36 30
SK311-1 AA+ 2024-05-30 2027-05-28 3.929 3.912 1.7 30
Atz HEHoITaA
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0|= =& 10Y - 3M o= =2xj 10Y - 2Y 0]= S|ARXH IG&HY OAS
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S I2xj 10Y - 2Y =9 =zl 10Y A= =3l 10Y

(bp) (%) (%) (%)
P spread() =g oy soqy S 2 10v > a2 24 107
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=3 23 10Y S 2 10Y g2 X|=(DXY)
% %
) == 2% 10v ) =3 28 107 Y 2| x| 4(DXY)
20 - 52 - 15 -
19 - 50 - 10 4
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15 42 95 1
14 . . . 40 . . . 90
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USD/KRW EUR/USD USD/JPY
¢ o2 o
& USD/KRW (&) EUR/USD ® USD/JPY
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| 160 -
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100 140 4
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USD/CNH WTI HHER
o| O}
(gleh USD/CNH ($/bbl) Wi 713 ($/bbl) saes 712
74 - 120 - 120 -
72 1 100 - 100
70
80 - 80 -
68 -
o6 60 - 60 -
6.4 T T T 40 T T T 40 T T T
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HMAHTIA = T2
(S/MMBL) Hozta (¢/o2) 2 712 /0 220 713
8 - 6,000 - 16,000 -
o | 5000 14,000 -
12,000 -
4 - 4,000 -
10,000 -
2 3,000 8000 -
0 . . . 2,000 . . . 6,000 . . .
25.01 25,07 26.01 26,07 25.01 25,07 26.01 26,07 25.01 25,07 26,01 26,07
A2 ABOIEUA / F: 47| HEE F2UHR 7I1F \ OOLEID
2% QOtELS A
+ 0| Xt=20f| AIHE LHEE2 2019| o742 HakotA YrFstn UM Efelo| Hekst 22{0[Lt ZHY 310| AMERSS &0l8t. (RHYXL: 013H4)
M= S REE Hﬁéxw U] 3X}01|7'|| AP HIZ 8t AFAO| SiELICE
2 NEE BAXL BXIE Hed xR ’5.“}3% 0] OtL|2f, EXIXtQ] EXHHEI| F1It El= HENSS SR & 1 XNEYULCL 2 NEs FFEAEMATL AHEE T
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