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KOFR (%)  (bp) 2.738 -0.2 +1.2 +5.6 0= 2y (%)  (bp) 4234 +2.1 +4.2 93
CD 91« (%)  (bp) 3.120 +15.0 +18.0 +20.0 0= 10Y (%)  (bp) 4.677 +3.0 -3.0 +2.7
CPO1Y (%)  (bp) 3.210 +4.0 +5.0 +6.0 0)= 30Y (%)  (bp) 5.195 +2.6 -55 +5.6
501 1Y (%)  (bp) 3.250 -2.6 -0.9 -5.7 oj= 10Y-3m (bp) +90. 1 +86.5 +91.0 +752
=1 3Y (%)  (bp) 3.755 -6.1 -5.6 -11.0 o= 10y-2y (bp) +44.3 +43.4 +57.5 +32.3
=1 10Y (%)  (bp) 4.238 -5.0 -8.5 -95 o= 30y-10Y (bp) +571.8 +52.2 +54.3 +48.9
=1 30Y (%)  (bp) 4.510 -85 -16.5 -5.7 o/= 1G OAS (bp) 80.0 80.0 82.0 81.0
20 3Y-JF (bp) +75.5 +706.6 +706. 7 +771.5 o/ HY OAS (bp) 267.0 267.0 2750 281.0
=7 10Y-3Y (bp) +48.3 +47.2 +571.2 +46.8 =2 10Y (%) (bp) 3.268 +1.5 -0.8 +10.9
=7 30Y-10Y (bp) +27.2 +30.7 +352 +23.4 A& 10Y (%) (bp) 2.895 +0.7 +4.2 +12.4
IRS 3Y (%) (bp) 3.755 -5.5 -10.0 -17.5 == 10Y (%) (bp) 1.717 +0.6 +1.2 -2.5
CRS 3Y (%) (bp) 3.485 -2.5 -3.0 -1.5 SF10Y (%) (bp) 5.081 +6.1 +9.6 +7.3
IRS-=11 3Y (bp) 0.0 -0.6 +4.4 +6.5 &l (E7h (52 8/27¢ 1D 1w ™
CRS-IRS 3Y (bp) -27.0 -30.0 -34.0 430  2X|2(DXY) (et (%) 99.13 -0.0 +0.3 2.4
SARH3Y  AAA (%) (bp) 4.072 -6.7 -7.0 -14.1 USD/KRW (KRW) (KRW)  1,380.9 -39 -11.7 -87.6
Aaye)?  p) 322 322 32.0 346  EUR/USD (USD) (%) 1.17 +0.0 -0.2 +2.5
284 3y AAA (%) (bp) 4.077 -6.6 -7.0 -13.8 USD/JPY WPY) (%) 159.37 +0.0 +0.2 -2.7
(Aazc)? (bp) 32.7 32.6 325 34.8 USD/CNH (CNH) (%) 6.72 -0.0 -0.1 -0.7
OFR 3Y AA- (%) (bp) 4.471 -6.4 -6.8 -14.6 A= E7h (E3) 8/27¢ 1D 1w ™
Aze)?  (p) 72.1 71.8 71.7 75.0  WTI ($/bbl) (%) 83.5 +1.6 -4.9 +1.1
SIARRH Y AA- (%) (bp) 4.433 -6.5 -7.0 -13.7 Brent ($/0b) (%) 89.7 +2.1 -4.4 +1.5
@Azye)? () 68.3 68.1 68.1 703 HANA  ($/MMBt) (%) 2.91 +2.3 +6.4 +5.1
SIARRH 3Y A+ (%) (bp) 4817 -6.7 -7.4 -12.6 = ($/02) (%) 4,597.5 +0.1 +1.7 +12.7
(Aazc)? (bp) 106.7 106.7 106.9 107.6 T2 ($/Y) (%) 14,253.0 0.0 +1.5 +3.8
> 2k 405 ZM > MY Y A Y QIBAIE S8
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2Y 3Y 5Y 10y 20Y 30Y 1.58% 2 HiEY 83.63H2= O
F1: = F2| S2 FAMY, I s MY / F2: 31 Fels 2BSSAUE / F3: AVHEIFAMNE R 10 £ E | At ARl A
ZF4:1DIW-IMS 22| S8-4E0| Z4Q 7|21 S8, AT C XEO| ZQ L4 AH 45 a o o
“1/4- vAY w(&l'E|'3a



sz 23 exwory [ R ) #e +2 ek [ D
= S (Hot2) 24995 12,387 12,608 1,476 =2/ S Aoie) 282,932 195,018 87,914 1,476
Eax| ” 8,743 7,951 792 474 Ex| % 80,771 62,346 18,425 474
= ” 29,147 21,127 8,021 697 28 ” 239,214 197,658 41,556 697
23tz ” 22,900 15,190 7,710 438 x| " 180,150 147,792 32,358 438
FHEXY ” 1,270 1,870 (600) 100 FHERY ” 19,616 15,440 4,176 100
7[EF2 83 ” 4,977 4,067 911 158 7|EFZ- 8t % 39,447 34,426 5,022 158
SIAHY ” 4,335 4311 23 459 BIALRY ” 96,486 92,354 4,132 459
UHHREZE) ” 1,889 1,753 137 274 UHHEHE) ” 56,366 59,585 (3,219) 274
a9 ” 2,445 2,559 (113) 184 a9 ” 40,120 32,769 7,352 184
* 2R S 2R, XU, E0SH * 2R S 2R, XL, S0LSH
SRR 2015 BT SXIRIE 205 (@2
A (GEE) 31,587 67,996 198,258 7,134 | (Mofg) 247,779 64,069 142,576 14,142
o3 ” 17,750 28,839 66,269 5,200 o ” 106,851 22,247 50,605 1,483
g238/712 ” 9,712 8,942 10,730 (5867)  E¥/7IZ " 36,076 8,056 36,532 4,555
EA/AIR ” 11,480 17,787 94,084 (252)  EAM/AIR ” 21,687 22,791 52,143 2,152
5H/33 ” 330 3,085 5,404 418 ZH/E2 % 2,035 (478)  (4,835) (118)
Q=2 ” (21,548) 400 403 2 2=l ” 68,806 1,505 402 2
7|Et " 13,863 8,943 21,370 7,633 7|Et % 12,323 9,947 7,729 6,067
(SHH/MBHE)  HYZA 52 HY/PAN 52 HYLA 52 (RHN/SIEHE)  HY/ZA 52 HY/ZA 52 HYLA 52
oAU ES] 25 M- 2EY M- 3EY AA- StataEM SHY  AA- 2HY  AA-
2EZRF 3258 M- 2EH AA- oA OZ 2EY M- BEE AA-
TATOIHAMY 2EY M- 3EHY M- 3HH AA- SHSIERH0LX|A 2HEY  AA- SHY AA-
LS 358 A+ 3HY A+ 255 A+ SKXIQMEZ 2EY AA- BEE M- BEE AA-
S2IF&B 3HY A+ Y A+ AOIMMZ 2tA SEHY O AA- EE M- BEEY AA-
Ao AHM 3HH A+ 3HY A+ 35y A+ IATOHM 2HY A+ 2HY A+ HEY A+
SYo| 2o Y A+ Y A+ 35y A+ SKAMEE SIEHE A+ SIEHE A+ SIEHE A+
yskats 2 255 35 FOO|AE| 2HY A+ obEE A+ HEY A+
HDZAM7|A 35N 25y 33y T2|otME 2 25y 2
HEE3Y B 255 A- S o 25y LRk LRsES]
StoteM 2N A- Y A- FEUHO|H HEH A= 25y A-
sz B 38y A- 35y A- ABERLAAIES HEY A= HEY A=
NUNEEEESN AYUE  A- ASYHE  A- FAFAM 2X¥™ BBB  HMX BBB
= 3¥H BBB+ 3TX 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
) NS HiE! eh| FILOB(%)  UBAAS(%)  UBOHIGp) AR
CIHAEARO|'SHI&RH 2025-11-26 2029-05-25 4.470 110
AR UHB0-1 AAA 2026-07-27 2028-07-27 4.166 4.245 -7.8 70
LG3t5t54-3(X]) AA 2021-02-19 2028-02-19 4.054 4.155 -10.0 60
20|70/ Z265 2026-08-27 2027-02-26 4.620 60
FHIEFHIMRIZ-1 AAA 2026-03-26 2029-04-24 3.284 3.238 4.6 40
LGOI X|&RM4-2 AA 2025-02-14 2028-02-14 4.162 4192 -3.0 40
SKX|MEZ{25 2026-08-27 2029-08-27 5.459 33
SHSBXIF48-2 AAA 2024-12-13 2029-12-13 4208 4.269 -6.0 30
A EALO|'H20RH 2026-03-30 2031-02-12 5.215 30
CIHAEAOIGHTRH 2026-06-02 2031-02-12 5.074 30
ROHAEE66-2 AA 2022-02-17 2027-02-17 3.672 3.666 0.6 30
KB2&XIZ60-1 AAA 2026-04-23 2028-04-23 4.035 4.089 -5.3 30
|-E a%ﬂa}znh)\

-2/4-

v‘v SQEISH



ZQ 2718 2| 1042 22| (MY, %)

g= 5.02 1
° =9 397 FHLtCE 3.71
L]
o LA 411
©
% = 1.72 ol
. o|=f2|0t 4.07 _5%. o ° EZ290 0|2 4.68
A2l 3.69 52 4.24
L]
+ LHnr.1 0 HAIR 9.17
QI 6.89 ——
°
QI lH|AJOt 7.01 1
HEE 14.58
L]
S 5.08
=1 3Y - 7|13 =11 10Y - 3Y =31 30Y - 10Y
(bp) (%) (bp) (%) (bp) (%)
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A2 ABOIEUA / F: 47| HEE F2UHR 7I1F N OOtE}LT
2% QOEIE 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 x"-‘?-—'rE-XW U] 3Xf01|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

SiC1T Betsie X2 KO CTef0l BEOI A, o) SEEXWHA| I HEKOI BNHE LR AL GALTL l2H, E N Hah Exixel Sx A aRe
HHOZ SAfX} Kjlo| e Molsi0] O1ZODOL Stol, SAHS 2 K=o Lk oizfstor skl Ariol X9l 20l tsfof ofuet M2l XIX| &Lict. £8!, 2 Xt At
SRR HBEls A2 DAt S0 90| £ XZE SHOR 2R Ha I8 HEsts #9ls Mo IX|=lof AALICE
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