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2uy Ze Y2 &M EY)  10/14Y 1D W Y ENERER S 10/14
KOFR %) (bp) 3.066 +1.7 +9.8 +0.3  OI=22y %)  (bp) 4.802 +0.6 +32  +14.0
CD Y %) (bp) 3.250 +1.0 +1.0 +9.0 D= 10 %)  (bp) 5.188 -2.3 9.7 +19.8
CP oY %) (bp) 3.630 +30 4160  +37.0  O=230Y %) (bp) 5.525 -3.4 -149 4178
50t 1Y %) (bp) 3.540 +0.3 32 #1733 OIF10Y-3M () +982  +1050  +114.1 +95.2
213y %) (bp) 3.883 +2.6 -7.8 142 mF0v-2Y  (bp) +386  +41.5  +51.5  +32.8
27 10Y %) (bp) 4261 +3.2 -11.5 275 OF30v-10Y  (bp) +33.7 4348  +389  +357
27 30Y %) (bp) 4338 +1.5 -15.3 -36.0  O/F/G 0AS (bp) 83.0 83.0 82.0 80.0
27 3Y-J|F (bp) +883  +857 4961 +102.5  O/FHYOAS  (bp) 3160 3160 3090 2710
2T 10Y-3Y  (bp) +37.8  +372  +41.5  +#51.1  EL10Y %) (bp) 3.481 +0.5 0.8 5.2
2T 30Y-10Y  (bp) +7.7 +94  +11.5  +162  Y=210Y %) (bp) 3.002 -0.1 -11.1 +1.0
IRS 3Y %)  (bp) 3.903 +2.3 95 -17.0 &2 10Y %) (bp) 1.662 -1.1 -3.6 -4.2
CRS 3Y %)  (bp) 3.555 +15 9.0 210 3Z10Y %) (bp) 5.324 +2.6 9.0 2.2
IRS-Z1 3y (bp) +1.9 +2.3 +3.7 +4.7 B @7 =) 10/14Y 1D W ™
CRS-IRS 3Y (bp) -34.8 -34.0 -35.3 -30.8  YEX|Z(DXY) (P (%) 102.53 +0.3 +0.2 +3.1
A 3Y AAA (%) (bp) 4.236 +3.2 7.0 -11.3  USD/KRW (KRW) (KRW)  1,338.3 -6.8 2.1 9.0
@mZz5)? () 354 352 344 328  EUR/USD (USD) (%) 1.12 -0.4 0.4 3.4
S 3Y AAA (%) (bp) 4.261 +3.1 -7.0 -9.9  USD/JPY WPY) (%) 158.28 -0.0 +0.1 +2.5
@ayc)?  (bp) 379 37.8 369 339  USD/CNH (CNH) (%) 6.70 +0.0 -0.1 -0.2
OIFZH 3Y AA- (%) (bp) 4619 +3.2 6.8 -100 PER &7 =) 10/14Y 1D 1W ™
@mZz5)?  (p) 73.7 735 725 69.8  WTI ($/bbl) (%) 95.1 +1.0 +7.7 -6.2
SIMA3Y  AA- (%) (bp) 4556 +2.9 7.2 -13.0  Brent ($/bbl) (%) 106.1 +0.4 +5.8 +0.4
@zs)¥ (o) 67.4 67.5 66.6 66.5  HHUIA  ($/MMBt) (%) 3.20 -2.6 02  +104
SAI3Y A+ (%) (bp) 4942 +3.0 7.3 -128 2 $/oz) %)  4,112.6 1.2 +0.0 -4.3
@mZz5)?  (p) 106.0 106.0 105.3 1049 T2 $/0 (%) 14,578.0 0.0 +0.7 +4.1
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IYNS AT EXERE  10/142 e | 20e QL REE D D R me | ema

KTB_03 Q=0 (128 82,803 82,397 406 KTB_03 Q=0 (128 720,429 655,952 64,477
BH/NE ” 47,300 52,556 (5,256) BH/ME ” 383,522 427,121  (43,599)
EM ” 2,075 2,053 22 BN ” 19,803 31,823 (12,020)
o3 ” 18,750 14,300 4,450 o ” 108,910 113,304 (4,394)
=3 ” 142 339 (197) 23 ” 1,619 4,359 (2,740)
KTB_10 Q=9I ” 58,947 64,007 (5,060) KTB_10 2=l ” 485,268 473,588 11,680
BH/ME ” 25755 23,178 2,577 ZH/ME ” 188,098 198,291  (10,193)
=P ” 1,639 1,040 599 B ” 11,555 11,047 508
o3 ” 5,370 5,066 304 o ” 41,831 43,676 (1,845)
=23 ” 2,272 486 1,786 =3 ” 6,352 5,891 461
HAAS) 10/142 san | 2 HAIL) (10857 san | 2
x| (Moje) 7,300 7,278 16,978 1,174 Q|74 Fx| (Mgl 10,570 48216 105,970 9,784
Q=9I ” 4,648 0 0 Q0  g=el ” (1,815) 99 1,698 (18)
5H/E3 ” 532 ©) 400 249 5H/532 ” (96) 1,499 1,327 (32)
EAM/AIR ” (2,019) 2,755 9,947 (191)  EA/AMZ ” (2,517) 18855 81,761 6,096
o ” 507 2,646 3,588 12 o ” 11,644 20,322 13,527 842
g3/712 ” 5,180 100 400 79 &3)/7|12 ” (1,911) 1,698 3,026 (199)
7|Et ” (1,547) 1,777 2,643 1,044 7|Et ” 5,265 5,743 4,631 3,095
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=
Ao AUHES] 385 M- 2FH M- 2HE AA- StetEEM 2HY AA- 2HY AA-
HREAZRF 258 M- 2EH AA- SHSHEEI0LX| A 2HY  AA- 2HY  AA-
ZAAQELIAME 2N AA- ZFH AA- 3EHE M- SKX|2MEZ SHY  AA- BEY O A- BEEY AA-
LS 388 A+ 3EYN A+ 38N A+ HOIMMZ A 2HY  AA- 2EY AA- 2HY  AA-
SHF&B 3HY A+ 38 A+ LA TO0|QHM 2EY A+ 2HY A+ B2EM A+
Ao A MM 388 A+ 3EYN A+ 38N A+ SKHEE SIYHE A+ SIYHE A+ SIIHE A+
SHORTY 38y A+ 385 A+ M A+ SO0 AE| SEE A+ orgE A+ Y A+
ofsrers 388 A 388 A 285 A Fajope EESE CEES Sy
HDZIM7 | 354 ek 355 A0 Z LR LR 2y
H8E3Y 388 A- 385 A- FHo| SHY  A- BEY  A-
st 388 A 385 A- ABERARAIES 2EY  A- 2y A-
org 38 A- 33H A 388 A TRl £¥x BBB %X BBB
SKOIO|O|EHZE2X]| NEHE  A- ABHE  A-
it 3%% BBB+ 3FXM 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
HIgtRpAHE2(356-2 AA 2024-01-30 2027-01-29 3.787 3.713 7.4 60
IR 2]36-1 AA 2024-06-03 2027-06-03 4161 4139 22 60
SKEIE|7t58-1 A 2024-11-08 2026-11-06 3.800 3.679 12.1 60
A DT 12-2 A+ 2024-03-22 2027-03-22 4.038 4.004 3.4 50
SK317-1 AA+ 2025-11-28 2028-11-28 4.399 4.395 0.4 50
KBS #43-3 AA+ 2024-01-31 2027-01-29 3.715 3.671 4.4 50
SKO|=H|0|423-1 AA 2025-04-30 2027-04-30 4.107 4.106 0.1 40
HXIMAMOYA12-3 AA 2020-05-14 2027-05-14 3.993 4.064 7.1 40
SR MELUTE3-1 AAA 2024-06-17 2027-06-17 4.042 4.065 2.2 40
SR IERIFAR1-5 AAA 2026-10-14 2028-01-14 4.422 40
SN I RIARIR1-4 AAA 2026-10-14 2027-10-14 4.394 40
Ol A 0| QUMM SHAIE2 A 2023-10-19 2053-10-19 7.291 7.450 -15.8 34
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