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2 2 s @& s 921y 1D w VIS 321 S @& = 9/21Y 1D w ™
KOFR (%)  (bp) 3.065 +3.2 +0.2 +33.8 0= 2y (%)  (bp) 4.751 +0.3 +8.9 +51.3
CD 91« (%)  (bp) 3.200 0.0 +4.0 +25.0 0= 10vY (%)  (bp) 4,953 -4.4 -3.7 +21.9
CP oY (%)  (bp) 3.300 +4.0 +4.0 +14.0 0|= 30Y (%)  (bp) 5.286 -4.1 -6.1 +1.2
S0t1Y (%)  (bp) 3.443 +1.3 +7.6 +16.9 oj= 10Y-3m (bp) +86.9 +91.7 +95.2 +92.8
=1 3Y (%)  (bp) 4.056 +2.1 +3.1 +20.2 o= 10y-2y (bp) +20.2 +24.9 +32.8 +49.6
=1 10Y (%)  (bp) 4.457 -0.9 -7.9 +8.1 o= 30y-10Y (bp) +33.3 +33.0 +35.7 +54.0
=1 30Y (%)  (bp) 4,597 +2.4 -10.1 -10.6 0/= 1G OAS (bp) 77.0 77.0 80.0 81.0
20 3Y-JF (bp) +705.6 +703.5 +7102.5 +7170.4 o/ HY OAS (bp) 268.0 268.0 271.0 270.0
=7 10Y-3Y (bp) +40. 1 +43.7 +57.7 +52.2 =2 10Y (%) (bp) 3.464 -6.6 -6.9 +18.8
=7 30Y-10Y (bp) +74.0 +10.7 +16.2 +32.7 A= 10Y (%)  (bp) 2.989 0.0 -0.3 +11.5
IRS 3Y (%) (bp) 4.100 +2.8 +2.7 +22.0 == 10Y (%) (bp) 1.696 +0.1 -0.8 -1.2
CRS 3Y (%) (bp) 3.705 +3.5 -6.0 +16.5 SF10Y (%) (bp) 5.293 +1.7 -5.2 +25.3
IRS-=-11 3Y (bp) +4.4 +3.7 +4.7 +2.6 &l (B7h (5= 9/21d 1D TwW ™
CRS-IRS 3Y (bp) -39.5 -40.3 -30.8 -34.0 S X|I4(DXY) (pt) (%) 100.42 +0.2 +0.9 +1.6
SARH3Y  AAA (%) (bp) 4.385 +2.6 +3.6 +20.9 USD/KRW (KRW) (KRW)  1,381.0 -2.3 +33.7 -55
@ayc)?  (bp) 333 332 328 321 EUR/USD (USD) (%) 1.15 -0.2 -0.7 -1.8
284 3y AAA (%) (bp) 4.401 +2.7 +4.1 +22.1 USD/JPY WPY) (%) 157.35 +0.3 +1.9 -1.0
@ayc)?  (bp) 34.9 34.7 339 325  USD/CNH (CNH) (%) 6.69 -0.0 0.2 -0.4
4T 3Y AA- (%) (bp) 4.765 +2.8 +4.6 +19.3 REES B7h (=) 9/21¢ 1D W ™
Aze)?  (p) 71.3 71.0 69.8 71.7  WTI ($/bbl) (%) 95.8 -4.5 -5.5 +10.0
SIARRH Y AA- (%) (bp) 4714 +2.3 +2.8 +17.9 Brent ($/bbl) (%) 103.9 0.0 -1.7 +10.0
@Azye)? () 66.2 66.4 66.5 680  HAUNA  ($/MMBtY) (%) 2.84 2.6 -2.1 +2.3
SIARRH 3Y A+ (%) (bp) 5.101 +2.4 +3.1 +17.9 = ($/0z2) (%) 4,342.9 -0.6 +1.0 -5.7
Aze)?  (p) 104.9 105.0 104.9 106.7 32 ($/1 (%) 14,5215 0.0 +3.7 +2.2
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IHE 5 SR 9/21¢d O 0 =0 FME 5 FXXE (0FE) O~ 0 =0

KTB_03 o|=zol (%) 97,299 94,532 2,767 KTB_03 Q=el (o 2,554,418 2,599,395  (44,977)
BH/NE ” 54,715 56,556 (1,841) BH/ME ” 1,720,195 1,703,649 16,546
BN " 4,311 5,123 (812) BN ” 99,052 91,740 7,312
o ” 14,758 15,603 (845) 2 ” 306,725 300,308 6,417
=3 ” 542 378 164 23 ” 32,241 24,821 7,420
KTB_10 Q=9I ” 47,183 41,910 5,273 KTB_10 Q=9I ” 1,444,169 1,450,869 (6,700)
BH/ME ” 21,347 25,665 (4,318) ZH/ME ” 527,257 529,432 (2,175)
EAM ” 2,955 2,120 835 B ” 52,304 46,953 5,351
o3 ” 4,471 4,985 (514) o ” 84,940 83,563 1,377
=2 1,232 (959) =3 65,228 67,107 (1,879)
AR 921 - N oS oEex) sax | 284
x| (o) 3916 17,833 Q|72 FR| (Aotg) 116,335 55,327 183,485 15,682
2=l ” (656) 0 0 0 Q|=20l ” 13,627 489 300 (0)
5H/E3 ” 1,058 0 (703) 251 BH/EZ ” 3,690 2,893 5,427 3,269
EAM/AIR ” 714 (204) 4,986 22 /AR ” 3,746 3,245 81,083 3,864
o ” 236 402 8,104 5 o ” 47,108 29,281 60,544 2,315
g3/712 ” 368 0 381 45 H8/712 ” 17,282 3,382 6,811 3,565
7|Et ” 2,196 (201) 5,065 502 7|Et ” 30,882 16,037 29,319 2,669

SYM/NSHE)  HYZUA S8 YA S8 HY/HA S8 (RHN/SIEHE)  HY/ZA 52 HY/ZA 52 HYLA 52
oAU ES] 2EY M- 3EHY M- 3EHH AA- StetEEM 2HY AA- 2HEY  AA-
2T RF 3N AA- 3FH AA- SHSHEEI0LX| A 2HY  AA- 2HY  AA-
TATOIHAMY 2EY M- 3EHY M- 3HH AA- SKX|QMIEZ SEHY O AA- BEH A BEY AA-
LS 358 A+ 3HY A+ 255 A+ AOIMMZ 2tA 2HY AA- EE AA- EEHE AA-
S2IF&B 3HY A+ Y A+ ILATO[MM 2HY A+ 2EHY A+ 2EY A+
A AT 35y A+ 3HY A+ 255 A+ SKMEZ SIEIZE A+ SISUE A+ SIEIHE A+
YooY 35Y A+ 35Y A+ 35y A+ SOOI AE| 2HY A+ OFHE A+ BHY A+
yskats 358 A 385 A 255 A Ta|opME 25y LRk 25y
HDZAM7|A 35N 35 3N SCHAH 0| 2 25y 2
HE53Y 3HY  A- 38y A- fano|my 2HY  A- BEY A-

StoteM 358 A- 35y A- ABERHAHAIES BHY  A- BEY  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+
* 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
HH2HY S|ARRH Az Si2t

) NS HiE! eh| FILOE(%)  UBAAS(%)  UBOHIGp) M)
0| ELtOI0 M| &k R - 2026-03-31 2031-06-20 4.374 4.401 2.6 80
H2| 23 8XIF19-2 AA 2025-05-27 2027-05-27 4200 4175 25 70
IR3R0f| L K| MH| A 7-2 AA- 2025-03-14 2030-03-14 4.909 4.899 1.0 60
CIHAEAFO| S HIERIE-1 2025-11-19 2028-12-20 3.973 40
C{0f| O] X| 20| K| =X -1 2026-09-18 2027-09-18 6.000 40
MBI EZUR(M)20(UB-FT-68)  AA- 2026-09-14 9999-12-31 4.797 4.789 0.8 30
7|20 ZLOH00|6-2 A 2024-10-24 2026-10-23 3.702 3.633 6.9 30
JBE8XIF42-2 AA+ 2026-06-05 2027-12-03 4300 4.252 48 30
02| =2 8XIF20-1 AA 2025-08-04 2027-08-04 4.297 4.254 43 30
B 51321 AA+ 2025-04-30 2027-04-30 4.022 3.965 5.7 30
HEa8X|F184-3 AAA 2026-02-26 2031-02-26 4.432 4.509 7.7 30
ASIE8XIF165-1 AAA 2024-04-29 2027-04-29 3.981 3.908 73 30
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