S ooEEA

QOIE} & Daily

VEES
Credit Analyst

hyunsoo.yi@yuantakorea.com
2026.9. 4 (8)

2 2a £"? & 6 9/3Y 1D W il EMNEDES
KOFR %) (bp) 2.980 7.2 -0.8 +194 022y %)  (bp) 4.340 -3.1 +10.6 +9.7
CD 91y (%) (bp) 3.120 0.0 0.0 +19.0 D2 10Y %)  (bp) 4.769 -1.1 +9.2 +8.9
CcPo1Y (%) (bp) 3.220 0.0 +1.0 +7.0  0O]=230Y %)  (bp) 5.249 -1.0 +5.4 +1.5
E0H1Y %) (op) 3.268 2.3 +1.8 +1.7  O/Z10Y-3M  (bp) +93.1 +91.1 +90. 1 +90.0
21 3Y %) (op) 3.888 -4.2 +13.3 +14.6  O/F 10Y-2Y (bp) +42.9 +40.9 +44.3 +43.7
21 10Y %) (op) 4.367 -5.1 +12.9 +10.3  O/F30v-10Y  (bp) +48.0 +47.9 +51.8 +55.4
21 30Y %) (op) 4.635 22 +12.5 +9.8  O/FIG0AS (bp) 81.0 81.0 79.0 78.0
27 3y-J|FE (bp) +88.8 +93.0 +755 +99.2 0= HY OAS (bp) 266.0 2660  263.0 278.0
27 10Y-3Y (bp) +47.9 +48.8 +48.3 +52.2  EL10Y %)  (bp) 3.359 -3.1 +9.1 +18.5
F730Y-10Y () +26.8 +23.9 +27.2 +27.3  L=10Y %)  (bp) 2.971 -4.7 +7.6 +14.3
IRS 3Y %) (op) 3.885 5.5 +13.0 +7.7  E2Z10Y (%)  (op) 1.699 -0.7 -1.8 2.6
CRS 3Y %) (bp) 3.570 -45 +8.5 +125  &F10Y %)  (bp) 5.165 -4.9 +8.3 +22.7
IRS-F1 3Y (bp) -0.3 +1.0 0.0 +6.6 [y @7 (== 9/3Y 1D W 1M
CRS-IRS 3Y (bp) -31.5 -32.5 -27.0 -36.3  Z2X|2(DXY) (et (%) 99.00 -0.6 -0.1 -1.0
TAM3Y AAA (%) (bp) 4.205 -5.3 +13.3 +12.2  USD/KRW (KRW) (KRW)  1,359.3 9.4 -21.6 -70.5
@ayc)?  (bp) 323 323 322 34.17  EUR/USD (USD) (%) 1.16 +0.3 -0.2 +1.0
S8 3Y AAA (%) (bp) 4215 5.0 +13.8 +13.4  USD/JPY UPY) (%) 155.81 -1.8 -2.2 -0.9
@ayc)?  (bp) 333 330 327 339  USD/CNH (CNH) (%) 6.72 +0.0 -0.0 -0.6
OIMAH 3Y AA- (%) (bp) 4.601 -5.3 +13.0 +12.1 4= BE7h (52) 9/3¢ 1D W ™
Aze)?  (p) 71.9 71.9 72.1 73.8  WTI ($/bbl) (%) 91.3 +0.3 +9.3 +13.6
SIAH 3Y  AA- (%) (bp) 4.558 5.4 +12.5 +115  Brent ($/bbl) (%) 95.6 0.0 +6.6 +14.2
@Azye)? () 67.6 67.7 68.3 701 HANA  ($/MMBt) (%) 2.91 -1.5 +0.2 +4.7
SN 3Y A+ (%) (bp) 4.942 5.5 +12.5 +125 2 ($/o2) (%)  4,477.2 +2.0 -2.6 +10.4
@Amys)?  (bp) 106.0 106.2 106.7 1075  Fg ($/0 %) 14,2155 0.0 -0.5 +2.5
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IHE 5 SR 9/3¢ O 0 =0 FME 5 FXXE (0FE) o< 0 =0

KTB_03 9=l (e 80,076 70,867 9,209 KTB_03 Q=9I (1% 248,252 283,332 (35,080)
SH/ME ” 46,134 51,600 (5,466) S/ ME ” 173,944 156,496 17,448
EM ” 1,610 2,184 (574) = ” 14,391 10,044 4,347
o ” 11,333 14,500 (3.167) 28 ” 56,172 49,375 6,797
=23 ” 810 291 519 23 ” 3,914 785 3,129
KTB_10 Q=9I ” 42,768 42,842 (74)  KTB_10 Q=Ql ” 150,698 149,986 712
ZH/ME ” 17,320 18,529 (1,209) ZH/ME ” 63,044 64,683 (1,639)
EM ” 1,563 1,222 341 EA ” 4,417 4,475 (58)
o ” 3,691 2,286 1,405 o ” 13,494 13,121 373
23 (365) =k 1,731 1,323
ML)  9/32 saq | 28w HIARIA) (OBE) saq | 28
babl (&ofgd) (4,585) 4,206 349 XEQ| {2l K| (dorel) 38,223 8,954 15,263 2,302
2=l ” (813) 0 (302) 0 229l ” 3,419 96 499 0)
5H/E3 ” 79 650 (95) 225 BH/E3 ” (104) 949 202 405
EM/AIR ” 774 113 1,456 219 EA/AIR ” 7,216 (555) 2,482 1,044
o8 ” 1,597 2,112 1,128 (65) 2% ” 19,819 4,959 10,498 (147)
H28/7|12 ” (889) 700 97 0 H8/7|12 ” 3,161 1,095 1,194 180
7|E ” (5,335) 631 (1,934) 28 7|E ” 4,712 2,410 390 819
SHEM/MSHE) HY/LA SE HIU/LUA S  HY/LA SB (EYH/GIRIZE )  HIY/ZUAN S8 HY/ZA S8 HY/UA S8
Ao AUAER] I AA- ZFH AA- 2R AA- stala=M BHY  AA- SHE AA-
SIRAUIRF 3HY  AA- 23 AA- oA OIZ BEY  AA- BYY AA-
ZAIQIEIANE 388 AA- SHH  AA- 2HH AA- ==V [EPNES 2N AA- 2N AA-
LS 3EY A+ 38y A+ 38 Ax SKXIMEZ| SHY AA- BEY AA- BEE AA-
S2F&B 388 A+ 385 A+ AommZata 2E M- oEE M- BEEM AA-
Ao AT 3 A+ 3FH A+ Y A+ ZATIOIHN| REH A+ 2EY A+ BEY A+
S0 2T SHH A+ 3HY A+ 38 A+ SKAHE=Z SISAE A+ SIEHE A+ SIYHE A+
oyarets 355 A 255 A 388 A SOOI AE] HEY A+ OFEE A+ HEY A+
HDZHM7|A) 388 A 38 A 358 A SEAS HEH A 255 A HHH
He53Y 388 A- 38 A A oIZ 285 A 285 A 2y
et M 388 A- 388 A- FEmo| HEY A BEY A-
stz 388 A- 388 A- 388 A- AIBERpARAIES HEY A SHY  A-
SKOIO[O|EIZ ==X YEUE A~ YYUE A- Fipay =g¥x  BBB  SHY BBB
A 3% BBB+ 3%TX BBB+
* A BY S8 7IE 270AL Ol S WY E= SHEHE HAl / S& & EU 1471 * A BY S8 7IE 270A1 O BHA HY E= SHIZE HMAl / S5 & Z0H 1471

= HUESE ERgs 2 Ha+AE(%) DIEQE(%) 2t (bp) AR
JB28XIF37 AA+ 2025-09-30 2027-09-30 4.020 4.017 0.3 80,000
HEHO| I KIALRF2 2026-05-18 2030-06-21 3.377 3.478 -10.0 50,000
SILIE8EHEMAN10 AA- 2022-01-26 9999-12-31 4.058 4.089 -3.0 48,010
SHRH75-2 AA- 2024-05-07 2027-05-07 4336 4236 10.0 40,000
SREXSH25-2 AA 2023-10-17 2026-10-16 3317 3.339 2.2 40,000
FEHO|HHMURH -1 2026-04-16 2031-06-20 3.709 3.710 -0.1 40,000
D2 MBS H74-2 AA 2025-01-20 2028-01-20 4.145 4.163 -1.8 40,000
RHEYSE59 AA 2023-10-18 2026-10-16 3.352 3.283 6.9 40,000
ZEat2|AHTA2 BBB 2026-09-03 2027-09-03 5.900 30,000
S ERUNT76-1 AAA 2024-10-04 2027-10-01 3.941 3.967 2.6 30,000
SR RFA28-1 AA- 2025-01-24 2028-01-24 4.157 4.187 -3.0 30,000
SR EAEE31-2 AA 2026-02-05 2029-02-05 4.461 4510 -4.9 30,000
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