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2 2a £"? & 6 9/10 1D W Nl ENEEE 9/10
KOFR (%)  (bp) 3.083 0.0 +13.5 +31.2 oj= 2y (%)  (bp) 4,588 +15.4 +24.8 +33.7
CD 91¢ (%)  (bp) 3.130 +1.0 +1.0 +20.0 0= 10vY (%)  (bp) 4,964 +12.1 +19.5 +25.2
CP oY (%) (bp) 3.240 +1.0 +2.0 +9.0 0|= 30Y (%)  (bp) 5.368 +7.6 +11.9 +10.9
501 1Y (%)  (bp) 3.323 +2.6 +55 +7.1 aj= 10Y-3M (bp) +7103.6 +93.7 +93.1 +90.1
=1 3Y (%)  (bp) 3.930 +2.0 +4.2 +15.2 oj= 10y-2y (bp) +37.6 +40.9 +42.9 +46. 1
=1 10Y (%)  (bp) 4.453 +5.2 +8.6 +21.4 oj= 30Y-10Y (bp) +40.4 +44.9 +48.0 +54.7
=11 30Y (%)  (bp) 4.661 +2.0 +2.6 +7.6 0/= 1G OAS (bp) 81.0 81.0 81.0 78.0
= 3Y-JlF (bp) +93.0 +97.0 +88.8 +102.8 o/ HY OAS (bp) 271.0 271.0 265.0 270.0
=7 10Y-3Y (bp) +52.3 +49. 1 +47.9 +46. 1 =2 10Y (%) (bp) 3.512 +5.3 +15.3 +32.1
=7 30Y-10Y (bp) +20.8 +24.0 +26.8 +34.6 A= 10Y (%)  (bp) 2916 +3.2 -55 +10.7
IRS 3Y (%) (bp) 3.980 +2.5 +9.5 +16.0 == 10Y (%) (bp) 1.698 -0.1 -0.0 -1.5
CRS 3Y (%)  (bp) 3.660 +3.0 +9.0 +25.0 IF10Y (%) (bp) 5.259 +3.8 +9.5 +28.0
IRS-=-11 3Y (bp) +5.0 +4.5 -0.3 +4.2 2l (E7h (52 9/10% 1D TwW ™
CRS-IRS 3Y (bp) -32.0 325 -31.5 -47.0 S X|I4(DXY) (pt) (%) 99.07 +0.3 +0.1 -0.7
SARH3Y  AAA (%) (bp) 4.251 +1.8 +4.6 +15.8 USD/KRW (KRW) (KRW)  1,339.2 +3.1 -20.1 -79.2
(AJ_-TE//E)” (bp) 324 323 323 31.8 EUR/USD (USD) (%) 1.16 -0.2 -0.1 +0.6
284 3Y AAA (%) (bp) 4.262 +1.8 +4.7 +17.1 USD/JPY [PY) (%) 154.42 +0.6 -0.9 -3.0
@Azye)? () 335 334 333 37.6  USD/CNH (CNH) (%) 6.71 +0.1 -0.0 -0.5
ORI 3Y AA- (%) (bp)  4.630 +16 +29  +136 [RE3 @ (52  9/10% 1D w ™
@mye)?  (p) 70.3 70.4 71.9 71.9  WTI ($/0bl) (%) 102.5 +6.7 +12.2 +24.8
SN 3Y  AA- (%) (bp) 4.595 +1.5 +3.7 +13.0 Brent ($/bbl) (%) 101.2 0.0 +6.0 +15.4
@Aayc)?  (p) 66.8 67.0 67.6 69.0  HITA  ($/MMB) (%) 2.83 +0.4 2.7 +1.4
SN 3Y A+ (%)  (bp) 4979 +1.6 +3.7 +13.2 = ($/0z2) (%) 4,317.5 -1.9 -3.6 -1.7
@mye)?  (p) 1052 105.3 106.0 1072 3 G/ %) 14,767.5 0.0 +3.0 +4.3
p 20X FAE JM > MY L MH L ASAE S
(bp) MACH|(L) =e=9/10Y 9/9Y (%) « [Z3E ] Z0M F2= HHZE 45 FHK7I7H 100221E @1 0]
71327t 258 7120 P Hl0[ 32 AT} o|=0l 2FMS
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JHME AT EXERE  o/102 e | 20s QLTI TE R me | ema

KTB_03 Q=0 112 287,615 298,385  (10,770) KTB_03 Q=0 (eh) 1,059,618 1,100,581 (40,963)
BH/NE ” 202,852 197,292 5,560 BH/ME ” 819,214 798,626 20,588
EM ” 4,359 4,712 (353) EN ” 32,334 26,751 5,583
o3 ” 28,040 23,296 4,744 o ” 159,792 155,186 4,606
=3 ” 7,282 6,983 299 23 ” 13,102 8,999 4,103
KTB_10 Q=9I ” 208,810 219,568  (10,758) KTB_10 2=l ” 581,544 585,652 (4,108)
BH/ME ” 49,712 41,413 8,299 ZH/ME ” 231,575 231,892 317)
=P ” 2,619 2,543 76 B ” 15,820 14,925 895
o3 ” 8,258 6,850 1,408 o ” 44,029 41,958 2,071
=23 ” 11,734 11,645 89 =3 ” 15,922 15,855 67
HoAENL)  o/10Y s+q | =28 HOIAUAIL) (O8EH) sa3 | 28
FA| (Moje) 24,503 3,260 16,084 3,258 Q|74 Fx| (Mgl 74,040 29,252 74,792 4,641
2=l ” 12,312 0 0 0 Q=9I ” 7,197 196 501 (0)
5H/E3 ” 82 300 902 145 BH/E3 ” 100 2,299 2,287 513
EAM/AIR ” 718 53 7,002 1,240 EA/AR ” 9,191 (67) 34,281 55
o ” 4,701 400 2,711 239 o ” 32,662 17,604 25,100 596
g3/712 ” 12,604 0 500 95 &3)/7|12 ” 7,507 2,195 2,385 463
7|Et ” (5,914) 2,507 4,969 1,538 7|Et ” 17,384 7,025 10,238 3,015
SN S Fa/ZA s SN S Fa/ZA Kis
( BYX/MELE) HU/ZAN S8 HY/AM S5 HY/LM S= (BEEN/GIIHEE ) HMYU/ZA S8 HY/AAN S5  HY/AA S=
dojAUHES 2N AA- ZFX OAA- 3HE M- StetEEM 2HY AA- 2EE AA-
HREAZRF 3N AA- 3FH AA- SHSHEEI0LX| A 2HY  AA- 2HY  AA-
TAIQIELIAL 2N AA- ZFH AA- 3EHE M- SKX|QMEZ SEHY O AA- BEH A BEY AA-
LS 358 A+ 3N A+ 255 A+ AOIMMZ 2tA 2HY AA- EE AA- EEHE AA-
S2IF&B 2EHN A+ Y A+ A0 2HY A+ 2EHY A+ 2EY A+
A AT 3HH A+ 3N A+ 255 A+ SKMEZ SIHE A+ SIHHE A+ SIHE A+
YooY 35Y A+ 35Y A+ 35y A+ SO AE] 2HY A+ oY A+ BHY A+
ostes 358 A 358 A 255 A T2JoM2 25y LRk 25y
HDZIM7 A 35N 35 3N SCHAH 0| 2HN 2y 2y
HEE3Y 3HY  A- 38y A- fano|my SHY A- 2HY A-
StoteM 38y A- 35y A- AIBERARAES 2YY A- 2YY A-
sz 388 A- 38y A 28y A SMREY =%x  BBB XX BBB
SKOO|0|E| A =2 K| NEHE  A- NSHE  A-
S 3% BBB+ 3TN BBB+
* M S S2 7IE 270AL Ol SEN MY E= SYHE MAl / 52 = E/U 1474 * A BY S8 7IE 270A1 O BHA HY E= SHIZE HMAl / S5 & Z0H 1471
HH2HY S|ARRH Az Si2t
e NS HiE! eh| WE4oE(%)  UBSAS(%)  UHOHI(bp) (LR
SHRMRELUT81-2 AAA 2026-09-10 2029-09-10 4.362 170
FELEHRIFSSH AA+ 2025-10-01 2026-10-01 3.707 3.445 26.2 120
KBZ8X|359 AAA 2026-03-26 2029-03-26 4.286 4.294 -0.8 100
M RUTB1-1 AAA 2026-09-10 2028-09-08 4153 90
CHA EARO|'F20RH 2026-03-30 2031-02-12 5.227 60
M EUTB1-3(= AAA 2026-09-10 2031-09-10 4.496 50
SIEA|A47-2 AA- 2024-09-12 2027-09-12 4.088 4.043 45 50
StLIER16-2 AA 2026-09-10 2029-09-10 4.489 49
WEYHHANSKEZH 7 AA 2026-09-01 2056-09-01 5.342 5.396 -5.3 32
CIHAEAOIGHTRH 2026-06-02 2031-02-12 5.062 30
SHSEXIF62-1 AAA 2025-08-13 2027-08-13 3.930 3.880 5.0 30
Xl A0HAX[16-2 AA 2024-01-31 2029-01-31 4.332 4.301 3.1 30
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=1 3Y - 7|&EZ =11 10Y - 3Y =1 30Y - 10Y
(bp) (%) (bp) (%) (bp) (%)
Spread(L) HES= =13y Spread(L) =13y =1 10Y Spread(L) =1 10Y =1 30Y
150 - - 45 60 - 50 40 - - 50
i | 50 - 45 - 45
100 40 20 | Y
40 40 /\/\/ - 40
50 - - 35
30 35 0 . i : 35
0 . - : 30
IJ 20 30 ,\W\/‘/ 30
20 A
50 1 r25 10 A 25 - 25
4100 - L20 o _ _ _ 20 -40 L 20
2501 2507 26.01 26,07 2501 25,07 26,01 26.07 '25.01 '25.07 '26.01 26,07
23ixH 3Y (AAA) - =11 3Y O{ Tz 3Y (AA-) - =11 3Y S|ALZH 3Y (AA-) - =11 3Y
(bp) Spread(L) 233y (%) (bp) Spread(l) 213y (%) (bp) Spread(L) 233y (%)
40 - Sx| 3y AAA - 45 100 - Of &Y 3Y AA- 50 80 - S| A 3Y AA- - 50
L | 45 - 45
20 40 80 6o |
4.0 - 40
L35 60 -
20 35 40 - - 35
30 40 -
30 - 30
10 - 20 -
r25 20 1 25 L 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 o= =2xj 10Y - 2Y oj= =& 30Y - 10Y
(bp) (%) (bp) (%) (bp) (%)
Spread(L) 0j= 3m o] 10y Spread(L) oj= 2y oj= 10y Spread(L) oj= 10v oj= 30y
150 - - 50 80 - 50 80 - 55
100 - - 45 60 - 45 60 - - 50
BRIy S
50 - L 40 40 - 40 40 - - 45
0 - ; : 35 20 - 35 20 - - 40
50 - 30 0 _ . . 30 0 : : : 35
2501 2507 26,01 '26.07 25.01 25,07 26,01 26,07 25.01 25.07 '26.01 26,07
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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 10v ) 2= I 10v
140 - - 500 40 - 40 -
- 450
120 - 35 - 30 -
- 400
100 - \ - 350 30 - 20 -
\A/ \-W 300
80 o~ 25 - 10
W - 250
60 . . . 200 20 . . . 0.0 . . .
'25.01 '25.07 '26.01 '26.07 25,01 25,07 '26.01 26,07 '25.01 '25.07 '26.01 '26.07
=3 23 10Y S 2 10Y g2 X|=(DXY)
% %
) 3 2 10 ) =3 28 107 Y 2| x| 4(DXY)
20 - 55 - 115 -
19 4 110 -
18 50
105 -
17
100 -
16 45 -
15 95
14 r r r 40 r r r 9
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/KRW EUR/USD USD/JPY
¢ EE o
& USD/KRW (&) EUR/USD ® USD/JPY
1,600 - 125 - 170 -
1,550 - 120 1
i 160
1,500 - 115
110 -
1,450 150 -
105 -
1,400 -
1.00 140 1
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 HIHER
[elle]}
GL) USD/CNH (8/bbl) —— (8/bbl) sHES A
74 - 120 - 120 -
72 1 100 100
70
80 80
68 -
66 60 - 60
6.4 r r r 40 r r r 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
HATEA 2 72
(/MMBt) "ok 742 (¥/07) 2 7 ¢/ 22 7t
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7 QotEIE R
+ O] Xt20|| AIME LIBES =2019| 2|74S HESIH| HHEstn Qlon Efelo] REEt et2{o|Lt ZHY ¢l0] MRS S QIE (KR} 0[3i%)
c HAE B XBE "ﬁ%xﬂr% |3xrou71| APH XIS SH AHAO| SiELICE
B X2E EXXte £XIE HRE 5oz ’5.“}3% Z40| OtL|2t, EXFXIS| EXHRETIO| 17} £l HEANSS SHO2 MME &1 NHFULICL 2 XF= SEEREAAL A2 ot

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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