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2 28 s"? @& 5= 9/30Y 1D W Y EMEEES =71 (53 9/30Y
KOFR (%) (bp) 3.077 0.0 -0.8 +8.7 0= 2y (%)  (bp) 4.891 +1.2 -0.8 +54.3
Ch 91 (%)  (bp) 3.220 0.0 +1.0 +9.0 0= 10Y (%)  (bp) 5.288 +5.1 +17.2 +56.7
CPO1Y (%)  (bp) 3.390 +1.0 +3.0 +17.0 0)= 30Y (%)  (bp) 5.631 +6.3 +23.0 +42 .3
S0t1Y (%)  (bp) 3.539 +1.1 +10.7 +26.9 oj= 10Y-3M (bp) +1716.5 +107.3 +98.3 +88.9
=1 3Y (%)  (bp) 4.011 -6.5 +0.5 +22.3 o= 10y-2y (bp) +39.7 +35.8 +21.7 +37.3
=1 10Y (%)  (bp) 4.407 -6.9 +1.5 +12.3 oj= 30y-10Y (bp) +34.3 +33.7 +28.5 +48.7
=11 30Y (%)  (bp) 4.526 -7.7 -3.7 +0.2 o/= 1G OAS (bp) 84.0 84.0 77.0 79.0
20 3Y-JF (bp) +707.7 +107.6  +100.6 +78.8 o=z HY OAS (bp) 308.0 308.0 2730 260.0
=7 10Y-3Y (bp) +39.6 +40.0 +38.6 +49.6 =2 10Y (%) (bp) 3.600 -3.2 +3.8 +30.5
=7 30Y-10Y (bp) +71.9 +12.7 +17.7 +24.0 A& 10Y (%)  (bp) 3.066 -2.4 +7.7 +13.8
IRS 3Y (%) (bp) 4.058 -5.5 +2.0 +24.0 == 10Y (%) (bp) 1.698 +1.7 +0.5 -1.7
CRS 3Y (%) (bp) 3.740 -7.0 0.0 +22.0 SF10Y (%) (bp) 5.354 -3.0 +9.3 +26.4
IRS-=11 3Y (bp) +4.7 +3.7 +3.7 +3.0 k) (B7h (5= 9/30 1D TwW ™
CRS-IRS 3Y (bp) -371.8 -30.3 -29.7 -29.8 S X|I4(DXY) (pt) (%) 101.47 +0.1 +0.3 +1.8
SARH3Y  AAA (%) (bp) 4.357 -55 +2.3 +23.9 USD/KRW (KRW) (KRW)  1,352.8 -3.9 -5.6 -19.7
(AJ_-TE//_E)” (bp) 342 34.0 339 323 EUR/USD USD) (%) 1.13 -0.1 -0.5 -2.2
284 3y AAA (%) (bp) 4378 -5.6 +2.5 +25.5 USD/JPY WPY) (%) 157.42 +0.1 -0.6 -1.7
@Azye)? () 363 362 358 328  USD/CNH (CNH) (%) 6.71 +0.0 -0.0 -0.3
OIMAH 3Y AA- (%) (bp) 4.740 -5.5 +2.3 +22.4 RS &7 (52 9/30Y 1D W ™M
@Amys)?  (bp) 72.5 72.3 722 72.1  WTI ($/bbl) (%) 90.4 +1.2 -1.9 +8.4
SIARRH Y AA- (%) (bp) 4.682 -5.6 +2.2 +20.6 Brent ($/0b) (%) 103.5 +0.9 +0.4 +15.9
@Azye)? () 66.7 66.6 66.5 681  HUNHA  ($/MMBtu) (%) 3.03 +0.5 +0.1 +4.8
SIARRH 3Y A+ (%) (bp) 5.069 -5.6 +2.2 +20.8 = ($/02) (%) 4,157.2 -0.6 -3.0 -6.7
Aze)?  (p) 105.4 105.3 105.2 106.6  F2 ($/1 (%) 14,4385 0.0 -1.2 +1.0
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IHE 5 SR 9/30¢ O 0 =0 FME 5 FXXE (0FE) O~ 0 =0

KTB_03 9=l () 95,067 91,013 4,054 KTB_03 Q=9I (125 3,021,286 3,071,945  (50,659)
SH/ME ” 50,084 48,835 1,249 S/ ME ” 1,981,288 1,968,921 12,367
= ” 5,847 5,451 396 == ” 126,551 109,968 16,583
o ” 19,373 23,242 (3,869) 28 ” 394,338 387,627 6,711
=23 ” 154 262 (108) 23 ” 34,351 25,902 8,449
KTB_10 Q=29| ” 72,041 74,137 (2,096)  KTB_10 Q=9I ” 1,759,374 1,774,433  (15,059)
BH/NE ” 39,529 36,086 3,443 ZH/ME ” 690,576 680,698 9,878
EAl ” 1,594 2,747 (1,153) ] ” 61,717 58,054 3,663
o . 7,249 7.975 (726) o ” 112,927 113,224 (297)
23 23 68,104 70,095 (1,991)
HOIHAS)  9/30% saq | 28w HIARIA) (OBE) saq | 28
HH| (M) 27,130 2,479 6,514 4,061 Q|2 HMA| () 115,701 74,090 240,763 33,116
2=l ” 18,245 0 0 0 229l ” (1,064) 488 200 0
5H/E3 ” (110) 0 1,917 62 BH/E3 ” 3,504 3,116 10,641 5,161
EM/AIR ” 3,744 1,408 9,730 1,444 EA/AIR ” 12,257 10,684 115,574 4,791
o3 ” 9,660 91 (2,613) 777 o8 ” 51,510 38,964 76,600 4,560
H28/7|12 ” 18,203 0 1,914 159 H3/7|12 ” 2,509 3,603 10,837 5,259
7|Et ” (22,612) 980 (4,435) 1,619 7|Et ” 46,985 17,235 26,911 13,345
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 388 AA- 2HY  AA- SISIEEH0f| XA 2BYY AA- BYY AA-
ZAIQIEIANE SEH  AA- 3YY  AA- 38 AA- SKX|QMEZ 2N AA- 2EM AA- 2N AA-
LS 3EY A+ 3EY A+ 38 Ax HommZata SHY O AA- oEE AA- BEE AA-
SHFB 2 A+ Y A+ A F0|0HA SN A+ BEY A+ BYY A+
A ATM 388 A+ 3EYN A+ 38 A+ SKHEE SIYHE A+ SIYHE A+ SIIHE A+
S0 2 3EY A+ 388 A+ 3EY A+ SOt AE| SEY A+ oFEE A+ HEY A+
s 388 A 388 A 388 A ] B RSt 2
HDZHM7|A) 388 388 388 Sy o)z 255 2y 2y
853 38" A- 38" A- Fano|m HEY A BEY  A-
ot 3 A- 38 A- N = Y A- BYY  A-
org 38 A- 33H A 388 A TRl £¥x BBB %X BBB
SKOO|O[E|Z=ZX]| MEIHE  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 ERgs 2 Ha+AE(%) DIEQE(%) 2t (bp) AR

EE|O{HIERH -1 AAA 2026-09-30 2027-09-30 4.824 150
KBS ®43-3 AA+ 2024-01-31 2027-01-29 3.760 3.771 1.1 120
ME2026H17XH21-1(AD AAA 2026-09-30 2028-09-30 4.478 90
AME2026H15%H21-2(A1) AAA 2026-09-30 2029-09-30 4516 80
ME2026H15XH21-1(%) AAA 2026-09-30 2029-09-30 4516 64
SR EFLT66-2 AAA 2022-01-24 2027-01-24 3.718 3.680 3.8 60
H2|XZH2506-2 AA 2025-06-12 2028-06-12 4,530 4.560 -2.9 60
G A EARO| JAIHARS 2026-09-30 2033-09-30 5.050 54
FHOUXIH252 2025-09-05 2028-08-18 5.070 5.116 -4.6 40
0CI89-1 A+ 2025-04-07 2027-04-07 4.297 4246 5.1 40
SKIEZA14-1 A+ 2025-02-17 2027-02-17 3.990 3.985 0.5 40
S UT49-2 AAA 2025-03-07 2028-03-07 4393 4.403 -1.0 40
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40 - Sx| 3y AAA - 50 100 - Of &Y 3Y AA- 50 80 - S| A 3Y AA- - 50
a5 | 45 - 45
30 80 60 -
40 40 - 40
60 -
20 35 35 40 - 35
40
30 30 30
10 - 20 -
L2520 1 25 L 25
0 . . . 20 0 . . . 20 0 . . . 20
'25.01 '25.07 26,01 26,07 2501 '25.07 '26.01 '26.07 '25.01 25,07 '26.01 '26.07
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