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2 28 s"? &7 (5= 10/20% e 2z =" S 10/20
KOFR (%) (bp) 3.050 -0.1 -1.6 -1.5 0= 2y (%)  (bp) 4783 +0.7 -1.3 +3.5
Ch 91 (%)  (bp) 3.260 +1.0 +2.0 +6.0 0= 10Y (%)  (bp) 5.113 -2.8 -9.8 +11.6
CP oY (%)  (bp) 3.700 +1.0 +10.0 +44.0 0)= 30Y (%)  (bp) 5.422 -4.8 -13.7 +9.5
S0t1Y (%)  (bp) 3.565 +0.7 +2.8 +13.5 oj= 10Y-3M (bp) +92.2 +95.8 +7105.0 +91.7
=1 3Y (%)  (bp) 3.840 -3.7 -1.7 -19.5 o= 10y-2y (bp) +33.0 +36.5 +47.5 +24.9
=1 10Y (%)  (bp) 4.176 -29 -5.3 -29.0 oj= 30y-10Y (bp) +30.9 +32.9 +34.8 +33.0
=1 30Y (%)  (bp) 4.264 -1.2 -5.9 -30.9 o/= 1G OAS (bp) 87.0 87.0 83.0 77.0
20 3Y-JF (bp) +84.0 +87.7 +85.7 +103.5 o/ HY OAS (bp) 329.0 329.0 316.0 268.0
=7 10Y-3Y (bp) +33.6 +32.8 +37.2 +43.7 =2 10Y (%) (bp) 3.417 -6.1 -59 -11.3
T 30Y-10Y  (bp) +8.8 +7.1 94 4107  YE10Y %) (p)  2.900 -1.1 -10.3 -8.9
IRS 3Y (%) (bp) 3.830 -3.8 -5.0 -24.3 == 10Y (%)  (bp) 1.644 -2.0 -3.0 -5.1
CRS 3Y (%) (bp) 3.495 -1.0 -4.5 -17.5 IF10Y (%)  (bp) 5.262 +2.1 -3.6 -1.4
RS- 3Y (bp) -1.0 -0.9 +2.3 +3.7  EHEk &7 (=) 10/20Y 1D 1W ™
CRS-IRS 3Y (bp) -33.5 -36.3 -34.0 -40.3 S X|I4(DXY) ) (%) 101.70 -0.3 -0.5 +1.5
SARH3Y  AAA (%) (bp) 4193 -4.0 -1.1 -16.6 USD/KRW (KRW) (KRW)  1,328.1 -2.2 -17.0 -55.2
(AJ_-TE//E)” (bp) 358 356 352 332 EUR/USD (USD) (%) 1.12 +0.2 +0.3 -2.2
284 3y AAA (%) (bp) 4224 -3.7 -0.6 -15.0 USD/JPY WPY) (%) 158.20 -0.2 -0.1 +0.9
@zZz5)? () 389 384 378 347 USD/CNH CNH) (%) 6.67 -0.1 -0.3 -0.3
TR 3Y AA- (%) (bp) 4579 -3.8 -0.8 -15.8 P @&7h (52 10/20¥ 1D W Y
@mye)?  (p) 74.4 74.0 73.5 71.0  WTI ($/0bl) (%) 101.8 -1.8 +8.1 +1.5
SIARRH Y AA- (%) (bp) 4512 -4.1 -1.5 -17.9 Brent ($/0b) (%) 109.6 0.0 +3.7 +5.5
Azy)?  (bp) 67.7 67.6 67.5 664  HIUA  ($/MMBt) (%) 2.96 -3.1 -9.7 +1.8
SN 3Y A+ (%)  (bp) 4.897 -4.1 -1.5 -18.0 = ($/02) (%) 41242 -04 -0.9 -5.6
Azy)?  (bp) 1062 1061 1060 1050 T2 6/) %) 14,3390 0.0 -1.6 -1.3
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2mz 2z exxe 10202 IR =uuzaz sxme (omem W | 2o
KTB_03 Q=0 (128 86,332 82,133 4,199 KTB_03 Q=0 (leh) 1,126,657 1,036,370 90,287
BH/NE ” 54,761 58,804 (4,043) BH/ME ” 615,440 677,671  (62,231)
=Y ” 1,652 5,351 (3,699) EA ” 34,788 49,149  (14,361)
o3 ” 14,065 9,900 4,165 o ” 168,936 177,651 (8,715)
=3 ” 188 189 O] 23 ” 3,852 5,929 (2,077)
KTB_10 Q=0 ” 57,420 54,332 3,088 KTB_10 Q=9I ” 762,221 730,326 31,895
BH/ME ” 27,114 27,015 99 ZH/ME ” 300,399 322,253 (21,854)
=P ” 2,344 1,318 1,026 B ” 18,610 19,377 (767)
o3 ” 4,856 8,092 (3,236) =g ” 65,995 74,024 (8,029)
=3 (267) =3 8,567 8,337
| (Moje) 5,554 (363) 7,447 Q|72 FR| (Mgl 34306 65402 155,646 10,885
9|0l ” 8,682 (10) 0 0 Q=0 ” 23,718 689 3,590 (13)
5H/E3 ” 626 0 (296) 30 Eu/53 ” 155 1,901 1,185 95
EAM/AIR ” (5,868) (93) 5,460 (75)  EM/AR ” (12,452) 22,822 114,211 6,133
o ” 1,920 1,664 780 107 o ” 18,535 30,002 25,537 2,355
=58/7|12 ” 8,952 (10) 0 30 &3)/7|12 ” 23,517 2,591 5,070 82
7|Et ” (8,757)  (1,914) 1,504 (11 7|Et ” (19,167) 7,396 6,053 2,232
SHYN/MBAE)  HY/LN SE  HY/AN ST HY/UA 53 (RHN/SIEHE)  HY/ZA 52 HY/ZA 52 HYLA 52
dojAUHES 2EY M- 3EHY M- 3EHH AA- StetEEM 2HY AA- 2HEY  AA-
HREAZRF 3N AA- 3FH AA- SHSIE R0 X|A 2HY  AA- 2HY  AA-
ZAAQELIAME 2EY M- 3EHY M- 3HH AA- SKX|2MEZ 2HY M- BEY O A- B AA-
LS 358 A+ 3HY A+ 255 A+ AOIMMZ 2tA 2EY AA- BEE M- BEE AA-
S2IF&B 2EHN A+ 2EN A+ TATO|HN 2HY A+ HEY A+ SHH A+
A ATIM 35y A+ 3HY A+ 255 A+ SKMEZ SIEIZE A+ SISUE A+ SIEIHE A+
YooY 35Y A+ 35Y A+ 35y A+ SO AE] 2HY A+ oY A+ 2EY A+
yskats 2 25N 35 T2JoM2 25y LRk 25y
HDZIM7 A 35N 35 3N SCHAH 0| 2HN 2y 2y
HEE3Y 3HY  A- 38y A- fano|my SHY A- BEY A-
StoteM 358 A- 35y A- ABERHAHAIES 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+
* 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
e NS HiE! eh| FILOE(%)  UBAAS(%)  UBOHIGp) M)
SHZ8AH2026-3-1 AAA 2026-10-19 2027-10-19 4.124 4116 0.8 50
AOLEHA|O|HYXI4-4 2026-09-29 2028-09-22 3.151 40
7|25 H5-2 AA 2021-10-26 2026-10-26 3.235 3.522 -28.7 40
SISIA|AEIB-2 AA 2026-02-11 2029-02-09 4.368 4383 -1.5 30
=8I 8XIF51-1 AAA 2025-07-24 2027-07-23 4.155 4.097 5.8 30
MO M| UM 282 AA 2022-01-26 2027-01-26 3.755 3614 14.1 30
SHLIZ8XIF72-1 AAA 2026-04-30 2028-04-28 4.159 4132 2.7 30
OO X|C]2H0f|0]10-1 AA 2026-02-11 2029-02-09 4.394 4414 2.0 30
SHZ8AH2026-3-2 AAA 2026-10-19 2029-10-19 4.357 4.357 30
StLIO||ZZ9HOt0[188-3 A+ 2024-06-07 2027-06-07 4398 4338 6.0 30
ZAIZMA22-1(=) AA- 2024-07-24 2027-07-23 4312 4.284 2.8 30
HHHAEE3-1 AA 2025-12-12 2028-06-20 4.060 4.000 6.0 20
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