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21 e =Y? @&h 5= 10/13Y 1D W Y ENERER S 10/13
KOFR (%)  (bp) 3.049 +2.5 +7.9 -2.6 0= 2y (%)  (bp) 4.796 +0.5 -0.4 +16.8
CD 91« (%) (bp) 3.240 0.0 0.0 +10.0 0= 10vY (%)  (bp) 5211 -3.1 -7.3 +24.3
CP oY (%) (bp) 3.600 +3.0 +18.0 +34.0 0|= 30Y (%)  (bp) 5.559 -3.9 -10.2 +20.4
501 1Y (%)  (bp) 3.537 -2.1 -3.7 +17.8 oj= 10Y-3m (bp) +105.0 +108.0 +71715.1 +95.6
=1 3Y (%)  (bp) 3.857 -6.4 -7.6 -15.7 o= 10y-2y (bp) +47.5 +45.1 +48.4 +34.0
=1 10Y (%)  (bp) 4.229 -7.7 -14.0 -31.1 o= 30y-10Y (bp) +34.8 +35.6 +37.7 +38.7
=1 30Y (%)  (bp) 4.323 -6.5 -18.7 -39.1 0/= 1G OAS (bp) 83.0 83.0 83.0 80.0
= 3Y-JlF (bp) +85.7 +92.1 +93.3 +7071.4 o/ HY OAS (bp) 371.0 371.0 303.0 265.0
=7 10Y-3Y (bp) +37.2 +38.5 +43.6 +52.6 =2 10Y (%)  (bp) 3.476 -1.2 -2.1 -4.4
=7 30Y-10Y (bp) +9.4 +8.2 +714. 1 +17.4 A& 10Y (%) (bp) 3.003 -1.3 -10.5 +1.8
IRS 3Y (%)  (bp) 3.880 -7.5 -10.0 -20.5 == 10Y (%) (bp) 1.674 -0.9 -2.4 -3.3
CRS 3Y (%) (bp) 3.540 -6.0 9.0 -21.5 IF10Y (%) (bp) 5.298 -3.2 111 -8.0
RS- 3Y (bp) +2.3 +3.4 +4.7 YA =< " &7 =) 10/13Y 1D 1W ™
CRS-IRS 3Y (bp) -34.0 -355 -35.0 -33.0 S X|I4(DXY) (pt) (%) 102.20 -0.4 +0.3 +3.1
SARH3Y  AAA (%) (bp) 4.204 -6.0 -7.4 -14.2 USD/KRW (KRW) (KRW)  1,345.1 +10.0 +1.5 -0.8
Azys)?  (bp) 352 346 345 326  EUR/USD (USD) (%) 1.12 +0.4 -0.5 -3.4
284 3Y AAA (%) (bp) 4.230 -6.0 -7.3 -12.5 USD/JPY WPY) (%) 158.36 -0.2 +0.2 +3.1
@Aayc)?  (p) 378 372 370 335  USD/CNH (CNH) (%) 6.69 -0.0 -0.1 0.2
OTZH 3Y AA- (%) (bp) 4.587 -6.3 7.4 -131 PRER &7 2 10/13Y 1D W ™
Aze)?  (p) 735 732 72.8 69.8  WTI ($/bbl) (%) 94.1 +0.4 +5.3 -5.9
SN 3Y  AA- (%) (bp) 4527 -6.1 -7.5 -15.8 Brent ($/bbl) (%) 106.7 0.0 +6.0 +2.0
@Aayc)?  (p) 67.5 67.0 66.9 66.5  HRTA  ($/MMB) (%) 3.28 +3.7 +54  +16.0
SN 3Y A+ (%)  (bp) 4912 -6.3 -7.6 -15.7 = ($/0z2) (%) 4,161.5 -0.2 -0.1 -4.3
Aze)?  (p) 106.0 105.7 105.5 1049  Fe ($/1 (%) 14,6185 0.0 +1.4 +2.7
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2z 2z sxxe 1002 B IEE =husaz sxumw  (ozem W | 2w
KTB_03 o|=zol (%) 122,457 108,145 14,312 KTB_03 Q=el (&[Eh) 637,626 573,555 64,071
BH/NE ” 67,663 80,406  (12,743) BH/ME ” 336,222 374,565  (38,343)
BN ” 3,372 7,914 (4,542) BN ” 17,728 29,770 (12,042)
o3 ” 24,516 19,248 5,268 o ” 90,160 99,004 (8,844)
=3 ” 330 1,600 (1,270) 23 ” 1,477 4,020 (2,543)
KTB_10 Q=0 ” 76,972 73,976 2,996 KTB_10 Q=9I ” 426,321 409,581 16,740
BH/ME ” 32,544 36,206 (3,662) ZH/ME ” 162,343 175,113 (12,770)
=P ” 1,406 1,999 (593) £ ” 9,916 10,007 91)
o ” 8939 6173 2766 o ” 36461 38610 (2149)
=2 1,867 (1,110) =3 4,080 5,405 (1,325)
HAAL)  10/132 HOIARMS) (1084
x| (Moje) (1,779) 3,738 15,215 3,785 Q|74 Fx| (Mgl 2,974 38336 91,016 8,750
Q=0 ” 5,869 0 1,494 0 220l ” (6,463) 99 1,698 3
5H/E3 ” (50) 297 (307) 204 58/E3 ” (942) 1,497 351 (141)
EAM/AIR ” (2,607) 3,327 12,241 2,818 EA/AR ” 497) 14,701 73,214 6,286
= ” (1,082) 712 1,682 4 o ” 11,137 17,675 9,939 830
g3/712 ” 6,133 300 1,763 64 &3)/7|12 ” (7,091) 1,598 2,625 278)
7|Et ” (10,043) (899)  (1,659) 694 7|Et ” 6,831 2,766 3,188 2,050
SHYN/MBAE)  HY/LN SE  HY/AN ST HY/UA 53 (RHN/SIEHE)  HY/ZA 52 HY/ZA 52 HYLA 52
dojAUHES 2N AA- ZFX OAA- 3HE M- StetEEM 2HY AA- 2HY AA-
A=YEeF Y AA- 3FE AA- SHELE SO LR A 2HY AA- SHY AA-
ZAAQELIAME 2N AA- ZFH AA- 3EHE M- SKX|QMEZ 2EY 0 A- BEY M- BEHY AA-
LS 3EY A+ 38y A+ 38y A+ HolMMZ A SEY O OAA- BEN AA- EEN AA-
S2IF&B Y A+ Y A+ ILATO[MM 2HH A+ BEY A+ SHY A+
AOj|ATA 3EY Ar 38y A+ 38y A+ SKAEZ SIHEE A+ GIEEE A+ GIEAE A+
SYo R 388 A+ 388 A+ 385 A+ SOOI AE| SEY A+ orgE A+ 2EY A+
s 335 385 35 T2|otHIE B RSt 2
HDZIM7 | 354 ek 355 Sy o)z LR LR 2y
H8E3Y 388 A- 38" A- FHo| SHY  A- BEY  A-
st 388 A 385 A- ABERARAIES 2EY  A- BEY A-
sz 388 A- 38y A 28y A SMREY 2¥xY  BBB XX  BBB
SKOO|O|H|Z=2X| JE¥HE A- SYHEE 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
02| =5#2610-1 AA 2026-10-13 2028-04-13 4.331 190
LetEEXIF164-1 AAA 2024-03-25 2027-03-25 3.863 3.836 2.7 140
SRAEXFERIF42-2 AA- 2026-10-13 2029-10-12 4618 59
SR EXZ8XIF42-1 AA- 2026-10-13 2028-10-13 4,523 58
HD®ICH14-2 AA- 2024-10-25 2027-10-25 4218 4222 -0.4 50
KBZ8XIx65 AAA 2026-09-14 2029-09-14 4332 4.340 -0.7 40
CIEZH|UXI3 2026-09-29 2029-12-21 3.485 40
S Y531 AAA 2025-06-23 2027-06-23 4,033 4.093 -6.0 30
SR ERUT40-1 AAA 2017-11-10 2027-11-10 4.126 4152 -2.6 30
S EEU™72-1 AAA 2026-06-11 2027-06-11 4.016 4.072 -5.6 30
SK317-1 AA+ 2025-11-28 2028-11-28 4.421 4.441 -2.0 30
AHO||0| X EX69-2 AA+ 2024-02-06 2027-02-05 3.783 3.712 7.1 30
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