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2 2a £"? & 6 9/9¢ 1D W il EMNEDES
KOFR ©) (bp) 3.083 +9.2 +10.3 +350 022y %) (bp) 4.434 +3.8 +6.3 +22.8
CcD 91Y %) (bp) 3.120 0.0 0.0 +19.0 02 10Y %) (bp) 4.843 +52 +6.3 +19.2
CP91Y ©) (bp) 3.230 +1.0 +1.0 +8.0  OJ230Y %) (bp) 5.292 +4.4 +3.3 +8.7
E0H1Y ©) (bp) 3.297 +1.2 +0.6 +52  O/F 10Y-3M  (bp) +93.7 +91.9 +91.1 +85.0
=273y ©) (bp) 3.910 +0.9 2.0 +16.4 O/ 10Y-2Y (o) +40.9 +39.5 +40.9 +44.5
=21 10Y %)  (bp) 4.401 0.0 1.7 +19.3  GIF30Y-10Y  (bp) +44.9 +45.7 +47.9 +55.4
=7 30Y %)  (bp) 4.641 +0.6 -16 +11.9  4/F/G 0AS (o) 81.0 81.0 81.0 780
ZI 3Y-J|E (bp) +97.0 +90.1 +93.0 +99.6  O)F HY OAS (bp) 2670 2670 2660  270.0
Z7 10Y-3Y (bp) +49.1 +50.0 +48.8 +46.2 =Y 10Y ©) (bp) 3.459 +7.9 +6.9 +31.1
27 30Y-10Y  (bp) +24.0 +23.4 +23.9 +31.4 Y= 10Y ©) (bp) 2.884 -1.2 -13.4 +8.2
IRS 3Y %)  (bp) 3.955 +3.3 +15 +16.0 =2 10Y ©%)  (op) 1.699 +0.1 -0.7 2.0
CRS 3Y %)  (bp) 3.630 +2.0 +15 +210  3F10Y (%)  (bp) 5.221 +2.2 +0.8 +228
IRS-=*1 3Y (bp) +4.5 +2.2 +71.0 +4.9 2l (E7h (=) 9/9¢ 1D 1w Y
CRS-IRS 3Y (bp) -32.5 -371.3 -32.5 -37.5 =2{X|2=(DXY) Pt (%) 98.79 -0.1 -0.8 -0.8
A 3Y  AAA (%) (bp) 4.233 +1.3 25 +16.0  USD/KRW (KRW) (KRW)  1,336.1 9.5 326 -80.0
@zye)?  (p) 323 323 323 326  EUR/USD (USD) (%) 1.16 +0.1 +0.4 +0.6
S8z 3Y AAA (%) (bp) 4244 +1.2 2.1 +17.5  USD/JPY UPY) (%)  153.56 -0.3 3.2 2.7
@Aaye)¥ () 334 335 330 322  USD/CNH (CNH) (%) 6.71 -0.0 -0.2 -0.5
4%z 3Y AA- (%) (bp) 4614 +0.8 -4.0 +14.2 B E7D (=) 9/9¥ 1D 1W 1™
Aze)?  (p) 70.4 70.9 71.9 725 WTI ($/bbl) (%) 96.1 +3.2 +55 +22.9
SIAH 3Y  AA- (%) (bp) 4,580 +1.2 32 +13.9  Brent ($/bbl) (%) 101.2 +3.4 +5.8 +21.1
@Aaye)¥ () 67.0 67.1 67.7 694  HAHUNA  ($/MMBtW) (%) 2.82 -3.2 -45 +6.0
SIAEH3Y A+ (%) (bp) 4.963 +1.1 34 +142 2 ($/0z) (%)  4,400.1 +1.0 +0.3 +1.3
@mye)?  (p) 105.3 105.5 106.2 1074 3 ($/) (%) 14,7085 0.0 +3.5 +4.5
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IHE 5 SR 9/9 O 0 =0 FME 5 FXXE (0FE) o< 0 =0

KTB_03 9=l (e 231,192 241,144 (9,952) KTB_03 Q=9I (1% 772,003 802,196  (30,193)
SH/ME ” 155,232 155,057 175 S/ ME ” 616,362 601,334 15,028
B ” 4,592 2,356 2,236 == ” 27,975 22,039 5,936
o ” 23,228 17,521 5,707 o ” 131,752 131,890 (138)
=23 ” 1,011 476 535 23 ” 5,820 2,016 3,804
KTB_10 Q=9I ” 97,787 99,928 (2,141)  KTB_10 Q=9I ” 372,734 366,084 6,650
BH/NE ” 44,910 46,585 (1,675) ZH/NE ” 181,863 190,479 (8,616)
EAM ” 3,777 2,099 1,678 EA ” 13,201 12,382 819
o ” 9,027 7,879 1,148 o ” 35,771 35,108 663
=23 1,567 =k 4,188 4,210
ML)  9/92 - HIARIA) (OBE) saq | 28
FA| (&ofgd) 6,501 1,448 XEQ| {2l K| (dorel) 48,672 25,991 58,616 1,361
2=l ” 1,475 0 0 0 2=l ” (3,334) 196 501 )
BH/E3 ” (771) 0 301 (104  BH/E3 ” (758) 1,999 1,286 352
EM/AIR ” 787 307 466 @17)  EA/AR ” 8,473 (121) 27,279 (1,185)
o8 ” 4,399 686 606 305 o8 ” 27,961 17,204 22,389 357
BH#/13 ” 1,480 0 400 (89  HF/IIFZ ” (3,315) 2,195 1,885 367
7|E ” (869) (604) (324) 400 7|E} ” 19,645 4518 5,277 1,470
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- SEN AA-
SIRAUIRF 3HY  AA- 3HY  AA- SISIEEH0f| XA HEY  AA- HEY  AA-
ZATIQIEILIAMG SEH  AA- 38 AA- 255 AA- SKX|QMEZ 2EE AA- HEEY A 2EE AA-
LS 3EY A+ 38y A+ 38 Ax HommZata SHY O AA- oEE AA- BEE AA-
S2F&B 2 A+ 2 A+ A T0|OHM| SN A+ HHY A+ BN A+
A ATM 388 A+ 3EYN A+ 38 A+ SKAEZ SIYHE A+ SIZHE A+ SIYZE A+
S0 2 3EY A+ 388 A+ 38 A+ SOt AE| SEY A+ orEE A+ SEY A+
sres 38y A 388 A 388 A Falopae 2 LR Sy
HDZIM7 | 388 388 355 Sy o)z 255 LR 2y
H8E3Y 38" A- 38" A- FHo| SHY  A- BEY  A-
a5t M 38 A- Y A- N = Y A- 2N A-
ehiz 3¥8 A 3N A- 388 A- FAREE 2¥® BBB MM BBB
SKOO|O[E|Z=ZX]| MBZE  A- NEHE  A-
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 R 2 Ha+AE(%) DIEQE(%) 2t (bp) AR

SKH2|Z86-3 AAA 2023-04-12 2030-04-12 4.320 4.361 -4.0 70
0|2l AR E9 AA 2024-01-15 2027-01-15 3.744 3.663 8.1 60
SKH2|Z89-2 AAA 2024-12-11 2029-12-11 4.341 4.351 -0.9 60

FEXIF59 AAA 2026-03-26 2029-03-26 4286 4276 1.0 50
MHIOIHLHE31-1 AA 2024-01-22 2027-01-22 3.584 3.534 5.0 50
GSZEIA143-1 AA+ 2024-06-27 2027-06-27 3915 3.904 1.1 50
SKHIESA186-1 AA- 2025-04-17 2027-04-16 4.048 3.990 5.8 50
LGO|L{X|&R45-2(=) AA 2026-03-05 2029-03-05 4.445 4.444 0.1 40
SKX|RQMEZ{21-1 AA- 2024-01-29 2027-01-29 3.946 3.847 9.9 40
SKO|=H|0| 4231 AA 2025-04-30 2027-04-30 3.938 3.943 -0.5 40
SEEsUM72-2 AAA 2026-06-11 2028-06-09 4.190 4.230 -39 40
A 2H|WE|H TR -4 AAA 2026-05-13 2027-04-28 4120 4.098 22 40
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Spread(L) M= =1 3Y Spread(L) =1 3Y =1 10Y Spread(L) =1 10Y =11 30Y
150 - - 45 60 - 50 40 - - 50
i | 50 - 45 - 45
100 40 20 Y
40 40 /\/\/ - 40
50 35
30 35 0 . S . 35
0 . - . 30
IJ 20 30 ,\W\/‘/ 30
20
50 4 F25 1o 4 25 25
4100 - L20 0 . . . 20 -40 L 20
'25.01 '25.07 '26.01 '26.07 '25.01 '25.07 '26.01 '26.07 '25.01 '25.07 26,01 26,07
23ixH 3Y (AAA) - =11 3Y OfHxH 3Y (AA-) - =211 3Y S|AR 3Y (AA-) - 21 3Y
(bp) Spread(L) 21 3y 8)  (bp) Spread(L) 21 3y (%) (bp) Spread(L) 213y (%)
40 - 28Kl 3y AAA - 45 100 - Of ® x| 3y AA- 50 80 - S| ARKY 3Y AA- - 50
L | 45 - 45
30 | 40 80 o
40 - 40
35 60 -
20 35 40 - 35
30 40 -
30 30
10 - 20 -
25 20 A 25 25
0 . . . 20 0 . : : 20 0 . . . 20
'25.01 '25.07 26,01 '26.07 25,01 '25.07 '26.01 '26.07 '25.01 25,07 '26.01 '26.07
0|= =& 10Y - 3M 0= =& 10Y - 2Y Oj= =2xf 30Y - 10Y
(bp) (%) (bp) (%) (bp) (%)
Spread(L) 0j= 3m o] 10y Spread(L) oj= 2y oj= 10y Spread(L) oj= 10v oj= 30y
100 -+ - 50 80 - 50 80 - - 55
- 45 60 45 60 50
50 femmmapdi AN
\\ - 40 40 - 40 40 - 45
0 - \~ ~
F35 20 35 20 - 40
50 - 30 0 . . . 30 0 . . . 35
25,01 '25.07 '26.01 '26.07 '25.01 '25.07 26,01 '26.07 '25.01 25,07 '26.01 '26.07
s GEQIRLMA /5 47| AE= FHEA 7|&
4% 50 7<
-3/4- "‘WJEra;I_J



0|z} S|AMY IG&HY OAS =2 I35 10Y 2= IH 10Y

o 9
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