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2 2a £"? & 6 9/7¥ 1D W Yl GENERES
KOFR %) (op) 2.956 +0.8 -10.8 +223 022y %)  (op) 4.368 0.0 +2.4 +16.2
CcD 91Y %) (bp) 3.120 0.0 0.0 +19.0 02 10Y %)  (op) 4.784 0.0 +3.2 +13.3
CPO1Y %) (bp) 3.220 0.0 0.0 +7.0  O]=230Y %)  (op) 5.245 0.0 +0.1 +4.0
E0H1Y %) (op) 3.284 +0.6 +0.6 +3.9  O/FZ10Y-3M  (bp) +93.2 +93.2 +92.5 +85.0
213y %) (op) 3.900 +1.6 +6.2 +15.4  O/=Z 10v-2Y (bp) +41.6 +41.6 +40.8 +44.5
2110Y %) (op) 4.385 +2.5 +7.2 +17.7  O/Z30Y-10Y  (bp) +46. 1 +46. 1 +49 2 +55.4
=211 .30Y %)  (bp) 4.631 -0.5 +10.4 +10.9  O/Z /G 0AS (bp) 81.0 81.0 80.0 78.0
20 3Y-J)E (o) +90.0 +88.4 +83.8 +99.6  OjZHY OAS (bp) 2680 2680 2630 2700
21 10Y-3Y (bp) +48.5 +476  +475 +46.2 =LA 10Y ©) (bp) 3.400 +4.6 +6.1 +25.1
27 30Y-10Y  (bp) +24.6  +276  +21.4 +371.4  Y=10Y (%) (bp) 2.933 +2.6 -1.5 +13.1
IRS 3Y %) (op) 3.908 +33 +4.3 +113 =2 10Y ©) (bp) 1.696 -0.4 -1.3 22
CRS 3Y %) (bp) 3.600 +35 +4.5 +180  BF10Y ©%)  (op) 5.190 +3.0 +112 +19.6
IRS-Z1 3Y (bp) +0.8 -0.9 +2.7 +4.9 By BE7 (52) 9/7¢ 1D W Y
CRS-IRS 3Y (bp) -30.8 -37.0 -37.0 -37.5 E2{X|5=(DXY) Pt (%) 98.92 -0.2 -0.5 -0.7
A 3Y  AAA (%) (bp) 4220 +1.2 +57 +14.7  USD/KRW KRW) (KRW)  1,340.5 9.9 -28.1 -75.6
@Aaye)¥ () 32.3 32.3 323 326  EUR/USD (USD) (%) 1.16 +0.1 +0.0 +0.6
S8z 3Y AAA (%) (bp) 4.231 +1.1 +6.1 +16.2  USD/JPY UPY) (%)  154.37 1.2 34 2.2
@Aaye)¥ () 334 335 330 322  USD/CNH (CNH) (%) 6.71 +0.0 -0.1 -0.5
4%z 3Y AA- (%) (bp) 4.609 +0.9 +4.8 +13.7 B &7 (52 9/7Y 1D W 1™
@mye)?  (p) 71.2 71.5 72.1 725 WTI ($/bbl) (%) 915 0.0 +6.7 +17.0
SIAEH3Y  AA- (%) (bp) 4.570 +1.2 +5.1 +12.9  Brent ($/bbl) (%) 97.0 +0.7 +7.2 +16.1
@Aaye)¥ () 67.3 67.3 67.9 694  HAUNA  ($/MMBtu) (%) 2.98 0.0 +1.4 +11.8
SN 3Y A+ (%) (bp) 4.955 +1.2 +5.1 +134 2 ($/02) (%)  4,405.7 -0.6 -0.9 +15
@mye)?  (p) 105.8 105.8 106.4 1074  3g $/0) (%) 14,4155 0.0 +0.9 +2.4
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IHE 5 SR 9/7% O 0 =0 FME 5 FXXE (0FE) o< 0 =0

KTB_03 9=l (e 116,945 101,930 15,015 KTB_03 Q=9I (1% 443,713 468,510  (24,797)
SH/ME ” 112,694 115,814 (3,120) S/ ME ” 347,256 331,382 15,874
EM ” 3,944 3,075 869 =] ” 20,890 16,513 4,377
o ” 18,400 31,300  (12,900) 28 ” 88,539 91,418 (2,879)
=23 ” 100 179 (79) 23 ” 4,475 1,394 3,081
KTB_10 Q=9I ” 38,590 35,955 2,635 KTB_10 Q=9I ” 231,133 223,718 7,415
BH/NE ” 20,073 22,167 (2,094) ZH/ME ” 103,344 108,974 (5,630)
A ” 1,329 1,839 (510) ] ” 7,159 8,008 (849)
o ” 4,778 4,902 (124) o ” 20,347 21,193 (846)
23 ” 182 (243) =k 2,509 2,808 (299)
HOAAUL)  9/72 saq | 28w HIARIA) (OBE) saq | 28
babl (&ofgd) 5,760 4,912 14,397 EQ| 2 HA| (dorel) 43,147 20,804 46,167 2,115
Q=9I ” 780 0 0 0 eIl ” (609) 196 501 )
5H/E3 ” 249 300 (705) 60 BH/E3 ” (77) 1,499 587 337
EM/AIR ” 1,435 (94) 9,136 (610)  EAl/ALZ ” 9,771 (588) 22,991 232
o ” 462 3,590 4,289 103 o8 ” 19,858 13,717 16,589 (20)
H28/7|12 ” 1,099 300 (607) 60 H&/7|12 ” 617) 1,695 1,185 337
7|E ” 1,734 816 2,285 354 7|Et ” 14,822 4,286 4314 1,230
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 2YY 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+ BHY A+
SF0 R0 388 A+ 3EY A+ 38 A+ SKAEZ SIHHE A+ GIEE A+ SIRIAE A+
oyarets 355 A 255 A 388 A SOOI AE] HEY A+ OFEE A+ HEY A+
HDZE7 A 388 A 388 A 38y A SR EN 2YY A CRSESHE HY
HE53Y 2HY  A- 38y A- A o2 2HY A BEY A B
oot M 388 A- 385 A- SEH0| 2385 A- 2388 A-
SHElZ 388 A- 38y A- 388 A- AIBERFARAES 238 A- 288 A-
SKOO|O[E|Z=ZX]| MIHE  A- MEHE  A- SAREY =5 BBB XX 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
SKYIESA186-2 AA- 2025-04-17 2028-04-17 4326 4354 2.7 50
LGHA}107-1 AA 2026-05-28 2028-05-28 4188 4.168 2.0 40
Ol AH|0|2|=5-1 AA- 2024-10-04 2026-10-02 3.374 3.494 -12.0 30
LGOIL{X|&R45-1(=) AA 2026-03-05 2028-03-05 4.225 4223 0.2 30
Oi|O| x| ATt E16-1 AA- 2025-02-24 2028-02-24 4.189 4.181 0.8 30
SKQIHZ|A14-1 A+ 2025-02-17 2027-02-17 3.810 3.805 0.5 30
SHLIZ8X|F72-2 AAA 2026-04-30 2029-04-30 4.291 4282 0.9 30
SR ERUM37-1 AAA 2017-03-29 2027-03-29 3.710 3.750 -39 30
SH=E4E X781 AAA 2024-03-25 2029-03-25 4.273 4.258 1.5 30
BCHA|Z128-3 AA 2020-01-22 2027-01-22 3.667 3.591 76 30
FrHIERHIMRIZ-1 AAA 2026-03-26 2029-04-24 3.280 3.318 -3.8 20
B 51433-2 AA+ 2026-05-08 2029-05-08 4.110 4272 -16.2 20
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0|= =& 10Y - 3M 0= =& 10Y - 2Y Oj= =2xf 30Y - 10Y
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100 -+ - 50 80 - 50 80 - - 55
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0|z} S|AMY IG&HY OAS =2 I35 10Y 2= IH 10Y

o 9
(bp) ———1G OAS(L) HY OAS(R) (bp) (%) =2 2K 10y ) 2= I 10v
140 - - 500 35 - 40 -
- 450
120 30 |
400 30 -
100 - \ - 350 20 -
W \’W'\ 30 25
80 - ~ 10 -
W - 250
60 . . . 200 20 . . . 0.0 . . .
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= = 10Y SF 3 10Y 2 X|5=(DXY)
% %
) == 2% 10v %) =3 28 107 Y 2| x| 4(DXY)
20 - 55 - 115 -
19 4 110 -
18 50 -
105
17
100
16 45 -
15 95 -
14 . . . 40 . . . %0 -
2501 '25.07 26.01 26.07 2501 '25.07 26.01 26,07 '25.01 25,07 26.01 26.07
USD/KRW EUR/USD USD/JPY
2 EE o
& USD/KRW (&) EUR/USD ® USD/JPY
1,600 - 125 - 170 -
1,550 - 120 |
_ 160 -
1,500 - 115
110 4
1,450 - 150 -
1.05 -
1,400 -
1.00 - 140 |
1,350 - 095 -
1,300 . . . 0.90 . . . 130 . . .
25.01 '25.07 26,01 '26.07 '25.01 25,07 '26.01 '26.07 '25.01 '25.07 26,01 '26.07
USD/CNH WTI HHER
[elle]}
CED USD/CNH (8/bbl) Wi 713 (8/bbi) saES I
74 - 120 - 120~
72 1 100 100
70 -
80 - 80 -
68 -
66 | 60 - 60 -
64 . . . 40 . . . 40 . . .
25.01 '25.07 26,01 26,07 25.01 '25.07 26.01 26,07 '25.01 '25.07 '26.01 26,07
HoA 2 72|
(/MMBt) "ok 742 (¥/07) 2 7 ¢/ 22 7t
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+ O] X120 AITHE WHEEL =019| oS HetokA| st UM ErQlo] 25t et2{0|Lt 7Y ¢lo| RHMEIAS S SQIE! (RHIXE: 0[3H=r)
M= S REE ""—‘?——'?-XW U] 31}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

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

-4/4-



