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2z s"? @& 6w  11/12¢ 1D 1w MBS 22 =Y @& s 11/12¢ 1D 1w ™
KOFR %) (op) 3.047 -0.2 +0.2 -0.2  Oj22y (%)  (op) 4.892 +15.0 +42.8 +10.1
CD91Y %) (op) 3.370 0.0 +3.0 +13.0 D2 10Y (%)  (op) 5.132 +13.9 +295 -11.0
CcPo1Y (%) (bp) 3.830 0.0 0.0 +26.0 02 30Y (%)  (op) 5.458 +10.3 +20.1 -14.0
E0H1Y ®%)  (bp) 3.537 +0.8 +6.2 2.1 OF10Y-3M () +89.6 +76.7 +74.6  +108.0
21 3Y %) (op) 3.729 0.0 +6.0 -19.2  O/F 10v-2y (bp) +24.0 +25.1 +37.3 +45.1
21 10Y %) (op) 3.937 -1.3 +5.0 -36.9  O/F30v-10Y  (bp) +32.6 +36.2 +42.0 +35.6
=7 30Y %) (op) 4.015 0.0 +1.7 373  O/FIGOAS (bp) 90.0 90.0 93.0 83.0
20 3Y-J|FE (bp) +72.9 +72.9 +66.9 +92.1 O/ HYOAS (bp) 3300 3300 3480  311.0
27 10Y-3Y (o) +20.8 +22.1 +21.8 +385  EL10Y %)  (bp) 3.358 +2.5 +9.3 -13.0
F730Y-10Y () +7.8 +6.5 +11.7 +82 Y= 10Y (%)  (op) 2.793 +0.1 +3.2 -22.3
IRS 3Y %) (bp) 3.710 +0.5 +6.3 245  EZ10Y %)  (bp) 1.608 -0.2 0.0 -7.5
CRS 3Y (%) (bp) 3.355 +1.5 +4.0 245  &F10Y (%)  (op) 5.044 -0.9 +2.4 -28.6
IRS-F1 3Y (bp) -1.9 24 2.2 +34 EHEN @7 (5= 11/12¢ 1D W ™M
CRS-IRS 3Y (bp) -35.5 -36.5 -33.3 355 =YXEOXY) (Y %) 103.18 +0.3 +1.6 +0.6
TAM3Y AAA (%) (bp) 4.085 -0.3 +6.3 -17.9  USD/KRW (KRW) (KRW)  1,330.7 -2.9 -11.4 -4.4
@ayc)?  (bp) 354 361 362 346  EUR/USD (USD) (%) 17.11 -0.3 -1.5 -0.9
S8 3Y AAA (%) (bp) 4.099 -0.1 +5.6 -19.1  USD/JPY UPY) (%)  159.87 +0.0 +1.4 +0.8
@zZz5)? () 368 373 383 372 USD/CNH (CNH) (%) 6.67 +0.0 +0.1 0.3
OIFA 3Y AA- (%) (bp) 4.437 -0.4 +4.1 213 PER @7h &)  11/12¢ 1D 1w ™
Aze)?  (p) 70.6 71.4 736 732 WTI ($/bbl) (%) 88.7 +2.6 2.0 -5.3
SIARH3Y  AA- (%) (bp) 4.400 -0.1 +5.9 -18.8  Brent ($/bbl) (%) 9238 0.0 -5.6 -13.0
@Azye)? () 66.9 67.4 68.1 670  HYNA  ($/MMBtu) (%) 3.36 +4.6 +14.1 +6.2
SARH3Y A+ (%) (bp) 4.787 -0.1 +6.0 -188 2 ($/02) (%)  3,876.9 2.8 -5.2 -7.1
Aze)?  (p) 105.6 106.1 106.7 105.7 32 ($/v %) 13,817.0 0.0 -0.2 -5.5
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2z ez sxxg /22 I =uusaz sumw (iEem W | 2w
KTB_03 Q=0 112 79,982 78,336 1,646 KTB_03 Q=0 (128 798,562 755,995 42,567
BH/NE ” 45,526 45,130 396 BH/ME ” 495,564 541,989  (46,425)
EM ” 2,757 4,950 (2,193) BN ” 35,142 39,179 (4,037)
o3 ” 11,586 11,763 (177) o ” 127,211 121,092 6,119
=3 ” 654 585 69 23 ” 4,461 4,786 (325)
KTB_10 Q=0 ” 50,820 47,604 3,216 KTB_10 Q=9I ” 484214 467,947 16,267
BH/ME ” 23,807 23,456 351 ZH/ME ” 210,162 222,901  (12,739)
=P ” 1,180 1,393 213) =AY ” 13,394 16,254 (2,860)
o , 5,660 8,383 (2.723) o3l ” 49,063 53,363 (4,300)
=23 416 (263) =3 10,257 5,462 4,795
TOIARUS) 11/129 HAAMRL) (1185
FA| (Mofg) (2,245 11,761 27,557 6,259 Q|74 Fx| Aotel) 2,120 54,100 167,618 19,882
2=l ” (4,749) 0 0 0 220l ” (16,938) 403 604 0
5H/E3 ” 73 400 400 (303) BH/ES ” 90 299 333 496
EAM/AIR ” 155 1,722 21218 2,082 EA/AR ” (7,039) 9,477 127,312 4,255
o ” 1,657 3,402 4,541 587 o ” (620) 19,929 18,901 1,163
28/7|2 ” (4,676) 400 400 303)  H¥/7|Z ” (16,848) 701 937 496
7|Et ” 5,294 5,836 998 4,196 7|Et ” 43,476 23,292 19,532 13,471
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- 2EE AA-
HREAZRF 3N AA- 3FH AA- SHSHEEI0LX| A 2HY  AA- 2HY  AA-
ZAAQELIAME 2N AA- ZFH AA- 3EHE M- SKX|QMEZ 2EY 0 A- BEY M- BEHY AA-
LS 3Y A+ 3N A+ 255 A+ AOIMMZ 2tA SHY AA- EHH M- EEE AA-
S2IF&B 255 A+ Y A+ A0 2HY A+ 2EHY A+ 2EY A+
Ao ATM 3HH A+ 3N A+ 255 A+ SKMEZ SIHE A+ SIHHE A+ SIHE A+
SZo|Zme 2HY A+ Y A+ Y A+ SO AE] 2HY A+ oY A+ 2HY A+
ostes 358 A 358 A 255 A SO 02 25y A BHY A 25y A
He53Y 3 A- Y A- S0l 2HY A- 2y A-
ststeM 358 A- Y A- AIBERLAAIES 25y A- 2HY A-
sz 38 A- 3 A- 3R A- SRS 2X¥™ BBB  HMX BBB
SKOIO|O|EH|ZE2X| NYHE  A- NYHE  A-
S 3%% BBB+ 3%Y BBB+
Shl 3%% BBB+ 3%Y BBB+ 2¥Y 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
H2|=Z5#2611-1 AA 2026-11-12 2029-11-12 4215 310
FAERSOIR2H UM AA+ 2026-11-12 2031-11-12 4.660 240
Z8XIF48-3 AAA 2022-06-16 2027-06-16 4.001 3.989 1.2 90
SHM274-2 AA- 2024-02-08 2027-02-05 4.022 3.849 17.3 80
RHEYSE60 AA 2024-04-04 2027-04-02 3.936 3.938 -0.1 80
AE2026F11%H21-1(AD AAA 2026-05-28 2028-05-28 4038 4.078 -39 79
C/H|OFZ 2 /&M ERN 2026-11-12 2028-11-20 4.600 70
AMEH2026H7XFS3H - 1(A) AAA 2026-04-30 2028-04-30 4028 4.068 -4.0 68
SR EHRUT78-1 AAA 2025-04-22 2027-04-22 3.916 3.946 -2.9 60
C{H|OF| AKIOIXH 2026-11-12 2027-10-12 4.600 60
SHEIMEEEI(F) AA+ 2026-11-11 2036-11-11 5.247 5.299 -5.1 56
SHLIZ8XIF75 AAA 2026-09-11 2029-09-11 4.140 4.163 22 50
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