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KR Market

KR Bond(%,bp) YT™M 1D 1w M
CD91D 3.620 0.0 1.0 9.0
oty 3.333 13 -11.2| -29.0
Eory 3.340 -35 -18.0 | -41.0
ki 3.253 -3.9 -21.2| -439
EniNYg 3.229 -5.1 -19.1| -465
2110Y 3.265 -4.0 -155| -39.0
21207 3.265 -5.0 -11.5| -320
SBAAA- 3Y 4.257 -1.8 -16.1| -375
BIAK] AA- 3Y 4.007 -3.7 -15.6 | -36.2
SIAHH BBB+ 3Y 7.987 -3.7 -182 | -39.7
KTBF 3Y 104.99 14 53 145
LKTBF 10Y 114.68 38 154 388
KOSPI 2416.96 12 16 -16
KOSDAQ 813.43 14 4.1 3.1
/e 1307.7 -0.3 0.3 1.0
271009 986.87 -0.5 2.0 2.4
IRS(%) 1D(bp) CRS(%) 1D(bp) Spread(bp) 1D(bp)
1y 3.558 175| 1y | -0515| 51.50 |IRS-E1 225 0.45
2y 3.338| -075| 2Y | -0.265| 2650 |IRS-52 -0.2 2.75
3y 3208 | -275| 3Y | -0.215| 2150 |IRS-Z3 -4.6 1.15
5Y 3.093| -300| 5Y | -0.100| 10.00 |IRS-Z5 | -137 2.10
10v 3.025| -325| 10Y 0.278 | -27.75 |IRS-210| -24.0 0.75
US Bond Market
US Bond(%,bp) YT™M 1D 1w M
usT2Y 3.9346 -23.18 555 -69.52
UST5Y 352 -23.15 -3.6| -51.45
usT10Y 3.4444 -16.5 -2.16| -37.71
UST30Y 3.6546 -7.92 0.73| -21.65
KR Credit Market
KR Credit(%,bp) YT™M 1D 1w M 3M 1y
E2KH AAA 1Y 3.618 2.0 57| -17.8| -824| 1722
E4H AAA 3Y 3.585 -3.6| -185| -387| -86.4 90.5
E&%| AAA BY 3.611 -50| -16.9| -404| -80.7 738
23 AAA 1Y 3.616 16 -72| -194| -800| 1621
LK AAA 3Y 3.743 -36| -202| -426| -737| 1095
23X AAA BY 3.899 -51| -19.4 | -487| -62.7| 1004
28K AA 1Y 3.828 35 -25| -18.0| -1695| 1624
S8 AA 3Y 3.992 -1.8| -151| -380 | -164.4 87.6
28X AA BY 4.410 -53| -203| -49.3| -1285| 118.1
S8 AA- 1Y 4.031 35 -3.0| -215|-1835| 1736
28K AA- 3Y 4.257 -18| -16.1| -375| -1744| 100.6
S84 AA- 5Y 4.627 -53| -20.8| -49.8| -1325| 127.2
281 A+ 1Y 4.937 10| -120| -635| -1495| 236.1
8™ A+ 3Y 5.183 -43| -233| -685| -1324| 166.3
281 A+ 5Y 5.471 -53| -208| -59.8| -936| 166.7
S8MA 1Y 5.649 10| -120| -535| -1025| 2856
28K A 3Y 5.993 -43| -233| -590| -854| 2114
S8x A BY 6.186 -53| -208| -553| -62.8 196
2B A- 1Y 6.286 10| -120| -54.0| -1040| 2841
ZEM A- 3Y 6.628 -43| -238| -595| -87.9| 208.1
28K A- BY 6.838 -53| -208| -553| -643| 1925
SIARKH AAA 1Y 3.687 17 -30| -15.0| -1286| 157.3
BIARH AAA 3Y 3.781 -36| -158| -36.6| -117.0 835
S|ARKH AAA 5Y 3.995 -5.1| -19.1| -470| -935 95
BIARE AA+ 1Y 3.784 16 29| -149| -1272 163
SIARKH AA+ 3Y 3.902 -3.7| -156| -36.3| -1145 90.5
BIARH AA+ BY 4.135 51| -18.7| -467| -90.7| 103.4
SIARKH AA 1Y 3.821 16 -29| -149| -1270| 1636
SIAIH AA 3Y 3.939 -36| -155| -36.3| -114.6 90.6
S|ARKH AA BY 4.199 -5.1| -187| -46.7| -90.3| 1043
S AA- TY 3.861 17 -2.8| -142| -1271| 1653
SIARKH AA- 3Y 4.007 -37| -156| -36.2| -114.2 939
BIARK] AA- BY 4.301 51| -18.7| -463| -89.6| 1045
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AR 8X|F155-2 BIALY 2028-03-22(%) | 3.924| 4.046 1,700 AAA
st=2x21373 Eax| 2025-03-22(€) | 3.970| 3.647 1,600 AAA
SHRAEQIZS303A1-0|H-1.| 284 2024-09-22(%) | 3.590| 3.699 1,000 AAA
MStE2167-2 2ex 2028-03-22(%) | 4.028| 4.282 900 AA+
A2 E703-1 28K 2025-03-21(3) | 4.253| 4.249 800 AA-
12 M21374 2% 2026-03-22(%) 4.000| 3.621 700 AAA
HIIE867-2 28K 2025-03-21(3) | 4.220 - 700 AA
HhHME465 =84 2025-03-21(8) | 4.256| 4.249 500 AA-
+H2IHOIE703-2 28 2025-03-21(3) | 4.253| 4.249 500 AA-
SETAAK O BIAKY 2024-03-13(%) | 6.700 - 460
THE UE 20/ HE (KA F, %, )

2= A2] 52
%4 2023-0080-0063 23-05-25 3.390 950 0.2 {21103125-5209(22-9) 52-09-10; 3.260 -68 295
2103500-2403(14-2) 24-03-10; 3.284: 100 1.0 |7|42%(41)2212012A-15 24-12-15; 3.595 -50 17
£°2t04120-2410-02 24-10-02; 3.400 60 15 [=2103250-5303(23-2) 53-03-10; 3.299 -44 300
£0t03570-2603-03 26-03-03; 3410 50 3.0 |=2103125-2506(22-4) 25-06-10; 3.306 -30 22
£r222410/0200-1027-1 24-10-27; 3.607 40 1.6 | E2r02780-2404-02 24-04-02} 3.333 -30 1.0

2103500-2403(14-2) 24-03-10{ 3.280
NHF 1822 UHRE3H -1 28-00-29| 3540
2102125-2403(22-3) 24-03-10{ 3.280
=102250-2506(15-2) 25-06-10{ 3.390
NHF 22 BAHRESH-1 28-09-29| 3540

£2100905-2304-02 23-04-02| 3.257
SUTBAN(2%)2022-07811M-C§ 23-06-13] 3.533
A+22241%0100-1108-2 23-11-08{ 3586
SK3HlOIZ9-2 23-04-30; 4.159
=103125-2506(22-4) 25-06-10{ 3.367

=101375-2912(19-8)

29-12-10; 3.368
=103125-5209(22-9) 52-09-10; 3.300
=103125-2709(22-8) 27-09-10; 3.330
2101875-2906(19-4) 29-06-10] 3.364
=102375-3112(21-11) 31-12-10{ 3.381
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MMF* 195,169.1 -582.9 3,027.0 -3,425.8 | 105,543.0
X 122,186.8 -73,565.2 81.4 -76,408.1 | 20,426.2
FAlg* 95,063.4 -100,688.6 893.6 -103,531.5 9,880.4
HEGolgr* 1,564,784.5 8,831.3 5,206.9 14,056.4 | 404,308.6
CDa e+ 57,396.1 1,879.6 1,662.3 6,957.7 | 24,5766
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et gXx|F155-2 AAA 2028-03-22 - 3.92 290.0
UEHAEX|YRI2-2 ol 2023-11-28 - 2.43 275.0
NHF1Z22UNS =51 -1 AAA 2028-09-29 4.122 3.54 140.0
OJLAmA|0[Xt5-1 e 2024-04-01 - 2.30 108.6
SOt AR2-1 AA+ 2029-06-20 - 3.65 100.0
NHF2 2 Z2olCHR538}H -1 AAA 2028-09-29 3.922 3.54 80.0
ClH[ORIILIR 5ERHE1 AAA 2024-07-30 - 2.50 736
LGHEXH100-3 AAO 2030-03-07 4.260 4.26 70.0
o A3H[0[510|=IA221-3 AAO 2027-02-14 3.907 3.90 60.0
Y22 =21 8Kk -1 AA 2023-06-20 - 4.60 60.0
AQIEX|MKI2-1 AA- 2024-02-21 - 4.24 60.0
CfSIO| AR -1 fere=s 2023-07-24 - 4.34 60.0
KA ATALIQ1-1 firo=s 2023-07-31 - 4.30 60.0
SHIZBRUR(M)12 AA- PN ESNIES] 4.401 4.44 54.8
Mot gxIF127-1 AAA 2024-05-24 3.756 3.79 50.0
LB EXIF155-1 AAA 2026-03-22 - 3.75 50.0
HOIAHEAE318-2(5) AA+ 2026-02-09 3.909 3.92 40.0
SERERM270 AA- 2023-04-21 3.729 3.82 40.0




