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INDEX : KISS S HAH X+ & ESGXI== =01

Y7t Ext KEY POINT
E7he A1 02)3215-1437 o MZCHH| ZDAYX|Z OHf X[ =X 408 STt
o TFCOHH| DA X|5= +AE 57t
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM C g, o9l
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE -0.18 0.72 2.06 3.28 6.95 9.42 1.80
Duration 5.93 5.86 5.75 572 5.45 5.54 1.75
YTM 2.84 3.00 3.12 3.23 3.55 2.24 7.45

= 1KY FE$AUE -0.42 0.82 2.67 4.04 849 8.11 1.86
Duration 9.95 9.91 9.53 9.41 9.00 8.97 2.05
YTM 2.71 2.82 2.97 3.07 3.33 2.29 6.86

=l FE$AUE 0.03 0.36 1.03 2.06 4.04 9.75 1.34
Duration 1.30 1.22 1.26 1.28 1.25 1.04 0.96
YTM 2.64 2.76 2.92 3.18 3.35 1.54 6.80

IPNN| FE$AUE 0.06 0.67 1.57 2.69 6.16 10.90 2.01
Duration 2.57 2.56 2.51 2.60 2.56 3.04 1.35
YTM 3.15 332 344 3.54 4.01 2.48 8.43

KOBI30 FE$AUE 0.06 0.49 1.24 2.26 452 9.43 1.49
Duration 1.83 1.81 1.81 1.81 1.81 1.80 1.87
YTM 2.70 2.85 3.00 3.18 3.43 1.88 6.86

KOBI120 FE$AE 0.05 0.41 1.04 1.96 4.01 10.05 1.32
Duration 0.96 0.95 0.96 0.96 0.95 0.93 1.1
YTM 2.88 3.09 3.21 3.35 3.60 1.76 7.09
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=2 MHX|+= Falo]d 0| =3, MHX| YTM F0|

12 6.0%
10 5.0%
8 W 4.0%

6 W 0%

4 2.0%
2 1.0%
0 0.0%
2022-01-24 2023-01-24 2024-01-24 2025-01-24 2022-01-24 2023-01-24 2024-01-24 2025-01-24
— EER AR S 2% sokxy — AR 2o ok
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
At KISKHEE 7 At&E: KISKHHE 7t
H2. KISS A X5 ME{/27|H Duration
T= 374~ 1~2id 2~34 3~5i S50 4 HA|
=&Y 0.61 143 234 3.74 14.16 9.35
NS 0.59 1.47 2.41 3.81 7.53 2.80
E =% 0.60 1.45 233 3.73 11.69 453
S5 H 0.66 1.41 2.22 0.00 0.00 1.29
S xY 0.59 1.41 2.34 3.82 7.63 1.30
7|EtES X 0.62 1.44 234 3.58 5.24 1.78
SIMNMNBERES) 0.59 1.35 2.30 3.59 9.55 2.77
SIMHESZET) 0.00 1.10 0.00 0.00 0.00 1.10
ABS 0.54 143 232 3.77 0.00 143
A 0.60 142 233 3.71 13.71 5.87




#3. KISS XA X5 HE{/27|E YTM

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
= Xi 2.665 2.609 2.625 2.705 2.786 2734
N 2.860 2.780 2.796 2.861 3.062 2.847
S 2915 2.816 2.816 2.878 2.962 2.882
S5 A 2.677 2.655 2.651 0.000 0.000 2.662
2A XK 2.923 2.801 2.761 2.891 3.137 2.859
7|Eta-& X 3.280 3.163 3.115 3.128 3.488 3.180
A (S EZEET) 3.244 3.136 3.101 3.086 3.281 3.159
A (B2 EE) 0.000 3.814 0.000 0.000 0.000 3.814
ABS 3.112 2.959 2.949 2.951 0.000 3.015
A 2.930 2.844 2.839 2.836 2.824 2.851
Xt KISKHHE 7}
H4. KISS A X| = ME|/2U7|E H|F (2Hl: %)
72 374 ~1d 1~2'd 2~34 3~54 50| 4 A
= Xi 3.73 5.32 4.08 6.67 29.25 49.04
N 0.19 0.28 0.26 0.40 0.10 1.22
SxY 2.18 2.76 2.31 2.46 3.36 13.07
sot5H 142 1.93 0.71 0.00 0.00 4,07
28Ky 5.85 4.60 1.50 0.73 0.03 12.71
7|Eta-8 X 2.18 2.98 2.15 1.12 0.10 8.53
A (S ZEET) 1.77 3.04 2.20 1.53 1.18 9.72
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.62 0.62 0.23 0.15 0.00 1.63
A 17.93 21.54 13.44 13.06 34.03 100.00
XbE: KISKHAE 7}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 17 22 21 35 54 149
N 191 257 257 505 40 1,250
Sy 526 567 549 505 688 2,835
S5 H 9 6 2 0 0 17
28Ky 589 435 149 85 7 1,265
7|Eta-8 XY 1,369 1,666 1,054 611 69 4,769
FNYBEREET) 408 666 429 332 376 2,211
AR (B2 ET) 0 1 0 0 0 1
ABS 438 353 123 45 0 959
A 3,547 3,973 2,584 2,118 1,234 13,456

X2 KISKHEE 7}
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H6. ESGXHX| = 7|7HE £X ¢ E/Fell0|¥/YTM (FHSUAE, YTMEH : %)
I8 1w 1™ ETY 6M 1Y 3y Inception
KIS LX40E 0.050 0.630 1.450 2.470 5.470 10.050 0.283
ESG Duration 2.170 2.170 2.200 2.240 2.240 2.760 3.110
=35
SH YTM 2.978 3.178 3.294 3.393 3.806 2.344 2488
Sustinvest |+XAE 0.050 0.640 1.460 2.480 5.480 10.170 0.237
ESG Duration 2.200 2.200 2.210 2.250 2.260 2.800 3.380
YTM 2.957 3.163 3.287 3.384 3.800 2.336 2.066
Whos Lol 0.010 0.660 1.560 2.670 5.860 10.280 0.165
Good Duration 2.720 2.710 2.710 2.720 2.740 3.200 3.070
ESG YTM 2.988 3.200 3309 3412 3813 2.299 2.253
oh= LX40E 0.050 0.630 1.430 2.450 5.390 10.290 0.199
ESG Duration 2.030 2.060 2.060 2.040 2.080 2.760 2.820
i YTM 2.986 3.197 3311 3.421 3.824 2.321 2.391
ESG LRzolg 0.020 0.640 1.470 2.490 5470 10.240 0.152
SHMA  |puration 2.360 2.350 2.360 2.410 2.370 2.790 3.690
YTM 2912 3.128 3.241 3.339 3.766 2.319 1.996
HWX|4=  |EXLoE 0.020 0.660 1.550 2.650 5.790 10.330 0.278
Duration 2.640 2.640 2.620 2.620 2.640 3.120 3.100
YTM 2.992 3.205 3.319 3.420 3.818 2.306 2.410
Xt&E: KISKFAHE 7t
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]

3.5 6.0%
3 —\"\A\WW 5.0%
2.5 W—-\_: 1.0%
2
3.0%
1.5
1 2.0%
0.5 1.0%
0 0.0%
2022-01-24 2023-01-24 2024-01-24 2025-01-24 2022-01-24 2023-01-24 2024-01-24 2025-01-24
KIS ESGS & SUSTINVEST ESG s K|S ESG S 2} SUSTINVEST ESG
WHOS GOOD ESG StaEsG AT A WHOS GOOD ESG StREsG AT A
ESGE XK ClimpES ESG2XH Y —H3X$
XtE: KISKHEEIE K& KISAHHE It
F) SHRESGUT A HIAE7|Y 23|d FIH21d otit7))
#7. KIS ESG 58 ME{/27|'2 Duration
= 370 ~1d 1~24 2~34 3~54d 5E0]4 HH|
S=x 0.58 142 2.29 3.61 10.23 2.95
2y 0.58 1.39 2.37 3.25 8.16 1.16
7|Et=8x 0.58 1.40 232 3.69 5.22 2.07
IMHSERES) 0.60 1.35 2.29 3.55 7.61 2.40
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.54 1.44 2.33 3.80 0.00 1.53
TH| 0.58 1.38 230 3.59 8.63 218
REE: KISKHAHE 7F
#8. KIS ESG S X| = ME{/UI|EH YTM (21: %)
= 374 ~1d 1~24 2~34 3~54d 5E0]4 HH|
S=Xy 2.902 2.784 2.780 2.837 2.979 2.841
2%y 2913 2.792 2.734 2.786 3.087 2.846
7|Et=8X 3.150 3.003 2.990 3.076 3.340 3.053
NS 2RET) 3.212 3.060 3.074 3.079 3.230 3.109
SIMHESZET) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.088 2.905 2.924 2.939 0.000 2.977
TH| 3.026 2.920 2.952 2.976 3.130 2.976

X2 KISKHEE It



H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH2l: %)

=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 4.45 5.88 471 5.79 2.60 2344
28Ky 9.76 8.91 1.77 0.46 0.09 20.99
7|Eta-& X 1.35 1.92 1.64 1.59 0.11 6.60
A (S ZEET) 7.01 12.97 9.62 7.26 3.66 40.52
IA(S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.98 3.17 1.34 0.96 0.00 8.45
A 25.55 32.85 19.08 16.06 6.46 100.00
Rt KISKHAHE 7F
H10. KIS ESG S K|+ ME{/UI|H F=5 (2kel: 7H)
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 114 164 143 182 97 700
23Ky 146 122 26 7 1 302
7|Et= & X 114 150 105 108 486
SIMHBSEREDS) 237 407 271 229 178 1,322
AN (B RES) 0 0 0 0 0
ABS 92 99 54 35 280
A 703 942 599 561 285 3,090

Xt KISKHHEIF
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Q KISKFAHE 7}

1. U 23X =2|HES (TH: %)
= 1/3 1/10 1/17 1/24 ML H|(BP)
Eot 14 2.64 2.637 2.625 2.655 3.0
E0ot 24 2.62 261 26 2.62 2.0
=7 34 247 257 2.587 2.56 2.7
=7 5.4 2.635 2.685 2.69 2.7 1.0
=1 104 2.765 2.84 2.815 2.862 47
SAHRHAAA 3 2782 2.838 2.823 2.806 1.7
SAHRHAAA 54 2919 2.949 2.929 2.942 13
SAHHAAA 10 2.985 3.045 3.02 3.06 40
RHE : KISKHAHE 7}
123, 21X SPREAD 0| (549l : bp) 124, E4XJAAA SPREADZO| (549l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 40.0
20,00 A e -
20.0 -+
0.00
-20.00 - - - 0.0 -
3 ™ 3 3 ™ O " 3 ™ ™
W& v&» v@w v > S R W u@% o > S
& R & Y '»6{0 & & S Y &
X2 : KISKHAHE 7} RHE : KISKHAHE 7}
H2 FU 3 AZHEHE (E+2I: bp)
THE 1/3 1/10 1/17 1/24 HMECHH|
=21 3 .10 SPREAD 29.5 27.0 22.8 30.2 7.4
=11 3 5 SPREAD 16.5 11.5 10.3 14.0 37
=21 5 10 SPREAD 13.0 15.5 12.5 16.2 37
= 11_E4XAAA 3YR SPREAD 31.2 26.8 236 24.6 1.0
=1 EX{AAA 5YR SPREAD 284 264 23.9 24.2 0.3
=10 ELX{AAA 10YR SPREAD 22.0 20.5 20.5 19.8 -0.7

Rt : KISKHAME 7}
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“ KISAHLHE 7t

85 X &, EFIMAAA A E ZH HFCOHH| S2|HSE (541 : %, bp)
3.1
3
- 2.9
- 2.8
- 2.7
2.6
2.5
2.4
-8 2.3
3M 6M 9M 1Y 1.5Y 2Y 2.5Y 3Y 4Y 5Y 10Y 20Y 30Y
RtE : KISKHAME 7}
F) X E £ 5O 3M~2Y, T 25Y~30Y L2 £UE
J12l6. BEI(Breakeven Inflation Rate) & (542l : %, bp)
U BE —— 31245 ——=7}24-6
5 400
4.5 350
4
- 300
3.5
3 - 250
2.5 - 200
2 - 150
1.5
- 100
1
0.5 - 50
0 -0
5 N ® o q ) © o o A o S A ™
~,°ﬁ' '\T"Q '\Z"'Q '{?"\’ '»"':L '»"':» 'x',VQ 'x',V\’ 0;1, 0,» 0""0 N 0"'\/ N
o o o o¥ o¥ o o a¥ a¥ o % o o o
o o o © o o o o D o o o o o

IR : KISKFAE 7}

Kb SSHAIA S =20 24-12 2% 50009, =510 24-7 2% 2,000, =10 24-11 5,000 0| &
Sharsh | AL}
H =2 O AN
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Q KISKH&HE 2}

Eg EI-ZIS ?TID_AI'*H B oo (Il:_l"?‘ 7“, %)
UEYd 89 HESE 27| ZALEg | HEIZ HEZY
2025-01-21 AI7|FH Z Al ZAR25-01-91 AAA 34 21 -2.6bp 2.891 1,500
2025-01-21 AI|FH A ZAR5-01-92 AAA 544 2IE -3.2bp 3.013 1,800
2025-01-21 S2M(EY$])2025-10]3Y-C AAA 34 2E -3.2bp 2.830 1,100
2025-01-21 | FEHZFSAIMBS 2025-1(1-1)(Ah AAA 14 =1 +19.0bp 2.817 697
2025-01-21 | FEHZFSAIMBS 2025-1(1-2)(Ah) AAA 24 =1 +16.0bp 2.846 800
At : KISKHAHE 7}
n. =3 Sz
X3 QEAES 210 2442 SHOE RE2 0|8 8% 864499 REEIQUCE 0[0(N =
24-7 GA| 8= 823 R&&/H 1 F[E O|/ALE
J87. FUH X ESE {E (Ehel: o4 8)
100000
80000
60000
40000
20000
o mm n | | |
st iﬂm- =1124-12 %LB6 %LMl =1124-7 =|1124-5 =1124-13
X2 : KISKHEE I
a8 Ft SAX| THEE | E (SH21: 248
50000
40000
30000
20000
10000
O T T T 1
~1y 1Y~3Y 3y~5Y 5Y~10Y 10Y~20Y 20Y~

ALZ : KISAHAHE 7L
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HIehex} KEY POINT
O|ME tHz| 02) 3215-1432 o 2TMAY AR U NIt L E O A1| PNES
o JIEfEEM AT & ZM =

UM UAHAY 2 LA S E XEUCH AUHES SHULE XEHQ A4ME LIEFWRAD, 1 5o
T2 ZESME LIEFRICH 28 13 F710] 2B 1.0bp SCHE X|&3UCH 28510 3 X 53 #742
BEYME BEen, 108 #7+o| HR 1.0bp S50 ORARHCH

7|EtE & HHAIY 2 YAHHS S7I}YCL 7|IEta&MM = XHF0)| ¢ #2HE SHeE ATy E =
2ME RISZUCH 1H £240] A 2.5bp, 3 F17H2 1.0bp ZARMCE O|0{A 5 8l 10E 742 2THA|
£ LIELH D] Op2Uct
=1, 28l 3y YTM 30| (22l : %) a2, of ™k 3Y YTM 0| (E21: %)

X 28x

g | FLH —— HBH —— LUK BB g - e s SR E
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; JJM/‘_\N M

2 2 ]

1
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2023-01-24 2023-07-24 2024-01-24 2024-07-24 2023-01-24 2023-07-24 2024-01-24 2024-07-24 2025-01-24
Rt&: KISKHLHE It RE&E: KISKHHE 7t
J23. 238K 3 ncHH] SPREADFO| (£l : bp) 4. 6f ™K I CHH| SPREADFEO| (K%l bp)

AbZ Y 3y- KTB 3Y —— S5 M-KTB3Y 7|EFZ 8 X AA+- KTB3Y
709 Bk AAA- KTB 3V S8 KHAA+- KTB 3Y 300 1 7|EF2 8 AHAA- - KTB 3Y
28 -

60 - 250 7Bt S8 A+ - KTB 3Y
50 -

200 -
40 -

150 -
30 -
2 | 100 -
10 - 50 -
0 - ; ‘ ‘ ‘ 0 - ‘ ‘ ‘ ‘
2023-01-24 2023-07-24 2024-01-24 2024-07-24 2025-01-24 2023-01-24 2023-07-24 2024-01-24 2024-07-24 2025-01-24

XtE: KISKHAHE 7F

13

AtE: KISKHAHE ¢



H1. 28| 3 ACHH| AZYE U HSE (EH2I: bp)
=F AT E(01/24) HFcHb|(01/17) HELHd|(12/24)

1Y 3Y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y

169 | 166 | 188 | 459 1.0 0.0 0.0 -10 | -163 | -74 | -24 | -39

of| r=| r2 | oln
opjop| ) oh

169 | 166 | 188 | 495 1.0 0.0 0.0 -10 | 163 | -74 | -24 | -39

AAA 207 | 291 | 299 | 557 | 1.0 0.0 00 | -10 | -158| -76 | -24 | -39

AA+ 268 | 380 | 428 | 648 | 1.0 0.0 00 | -10 | -158| -80 | -24 | -39

B2 OqH™X| 3 CHH| AZPE S HEE (Z21: bp)
=2F AT E(01/24) HMFCHH|(01/17) HEchb|(12/24)

1Y 3Y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y

359 | 466 | 430 | 1353 | -15 | -1.0 | -00 00 | -193 | -119 | -20 | -40

of¥ | rx| r2| ojn
op| o) M) oh

365 | 518 | 64.1 | 1539 | -20 | -2.0 0.0 00 | -20.8 | -13.0 | -1.2 | -40

AAA 440 | 618 | 740 | 1739| -20 | -20 | 00 | 00 | -21.8 | -140 | -12 | -40
AA+ 1117 | 1513 | 1884 | 243.2 | -2.5 -1.0 0.0 0.0 -19.3 | -125 -1.0 -4.0
AAA 187.7 | 2300 | 2509 | 287.1 | -25 | -1.0 | 00 | 00 | -193 | -125| -10 | -40
AA+ 2422 | 299.8 | 317.8 | 3519 | -25 -2.0 0.0 0.0 -19.3 | -12.5 -1.2 -3.8
I ZHAE ST
SR LHM2 4% 5800 & RCZ ™ F CHH| 9,200 BItAULCE 2l LA ZIHHE XH
o, AUE X Fo ZME LIEtHCE 5| 230l &olxf LM F0| ZME EQ 7t24|, o
SEU2HO| ALZE SRAXHIE AL 93bpE HAHEH ZME FEZJULL O|0{M SA7|HEHO| A=
SHOIX) AA| QI 7.7bpol ZoH HHZ O|O{ZICH SHH, O|EX SOMEZ 2o O|EX| LHHO| ZME
HACH SA7|H28o| 2 a7 E L2 0| A 2.8bpS LIEILH ZME O|O{ZfCt L& O|EX} LHE
=2 2MQt &M E LIEILN =X M2 opZeict
|EI 28X LHH2 2% 90009 _CE M = OfH| 1& 3,100 S7IRUCE 7|EtE8 & X0

0[0f A+ S5 Olotel AN ZME If—'.‘-ﬂﬁf A+ SE° WIHTEel 37| O| A7} 21 60bp=
YA ZME T}, OO A H2ZMHAMETOH A M| A0 214 BHY| O|BA HA| 2 56bp &

ME LIELHECE ot A+ S22 ROFNTE R A0 SE2| STl E AA| Yl ZME 0|07t OrH
Cf.
Jgs5. F7F 28] gzl (91 : %) d3e6. FZF oMzl w30 (H21: %)
0000 , MESX mLSKH mAAA CAA+ 14,000 - m7LE Wl mIf IO
12,000 -
15,000 - 10,000
8,000 -
10,000 -
6,000 -
5,000 | 4,000 -
2,000 -
0 o J
2025-01-20 2025-01-21 2025-01-22 2025-01-23 2025-01-24 2025-01-20 2025-01-21 2025-01-22 2025-01-23 2025-01-24

Kb KISKFAHE 7}

REE: KISKFAHE 7}
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B3, FZH 2 2y g
S8 5549 2lZY | AT E EC 7Y
AAA 7|28 (4125010]2.5A-20 2.740 9IE -3pp | 2025-01-20 | 2027-07-20
AAA 7|28 (L2501 1A-20 2.730 2IE Shp | 2025-01-20 | 2026-01-20
AAA B AL232025-010[1A-20 2.830 E 2bp | 2025-01-20 | 2026-01-20
AAA 7|28 (2h250121A-21 2.720 2IE -8bp 2025-01-21 | 2026-01-21
AAA A225410]0106-0121-1 2.760 UE 1bp | 2025-01-21 | 2026-07-21
AAA A F S (2%)25-10]12-21 2.860 2E +2bp | 2025-01-21 | 2026-01-21
AAA Aot2e429-01-0]-1-B 2.830 2H +1bp | 2025-01-21 | 2026-01-21
AAA St == AF82501AEQ1-304 | 2730 2IE 9bp | 2025-01-21 | 2025-11-21
AAA 7|2 (4h25010]1.5A-22 2.760 2E 0bp | 2025-01-22 | 2026-07-22
AAA 7|28 (L2501 1A-22 2.730 2E -7bp | 2025-01-22 | 2026-01-22
AAA A+225410]0200-0122-1 2.730 2E 1bp | 2025-01-22 | 2027-01-22
AAA FAF &M (2H)25-10[12-22 2.870 2E +3bp | 2025-01-22 | 2026-01-22
AAA 7| 2% (4)25010]2A-23 2.760 oy 2025-01-23 | 2027-01-23
AAA At22541010300-0123-2 2.750 oy 2025-01-23 | 2028-01-23
AAA A2254E0100-0123-1 2.760 2IE 6bp | 2025-01-23 | 2026-01-23
AAA FAMZEMHEERH)25-1(0)12-23 | 2.880 QIE +2bp | 2025-01-23 | 2026-01-23
AAA 2A282025-01211M-24 2.800 218 -8bp 2025-01-24 | 2025-12-24
AAA A225410]0106-0124-1 2.790 oy 2025-01-24 | 2026-07-24
AAA Ast23429-01-0[-10M-A 2.850 21 -2bp 2025-01-24 | 2025-11-24

RE&E: KISKHAHE 7}

B4 F2H -] LA sig
sa 3593 ez | ddAmy e L 7Y
AA+ ABtFLE2249-1 3.076 E 3bp | 2025-01-20 | 2029-01-19
AA+ A7} E2249-2 3.139 2E 2bp | 2025-01-20 | 2030-01-16
AA+ Aotz E2249-3 3.139 E 2bp | 2025-01-20 | 2030-01-17
AA+ ABtFtE2249-4 3.139 2IE 2bp | 2025-01-20 | 2030-01-18
AAO L 2|7t=258-1 2952 21 -4bp 2025-01-20 | 2027-01-20
AAO L2|7t=258-2 3.047 2 -4bp 2025-01-20 | 2027-07-20
AAO L 2|7t=258-3 3.047 21 -4bp 2025-01-20 | 2027-07-21
AAQ 2|7}=258-4 3.092 UE 4bp | 2025-01-20 | 2028-01-20
AA- A2 74| E759-1 3.094 21 -4bp 2025-01-20 | 2027-07-20
AA- L2711 E759-2 3.141 UE 4bp | 2025-01-20 | 2028-01-20
AA- Ofo|H|#| 0| 7H | & 322-1 3.077 2 -4bp 2025-01-20 | 2027-07-20
AA- Oto|H|#A 0| 7H 1| & 322-2 3.126 QE 4bp | 2025-01-20 | 2028-03-20
AA- Ofo|H|#| 0| 7H | & 322-3 3.143 2 -4bp 2025-01-20 | 2028-07-20
AA- ShLH7H I 2 448-1 2.969 2 -4bp 2025-01-20 | 2027-01-20
AA- ShLt7H I 448-2 3.030 2IE 4bp | 2025-01-20 | 2027-04-19
AA- StLE7H I B 448-3 3.030 2 -4bp 2025-01-20 | 2027-04-20
AA- SHLEFH I B 448-4 3.070 21 -4bp 2025-01-20 | 2027-06-18
AA- SHLIFH I Eh448-5 3.091 QIE 4bp | 2025-01-20 | 2027-07-20
AA- SHLEFH I B 448-6 3.127 21 -4bp 2025-01-20 | 2027-12-20
AA- SHLZH I Eha48-7 3.135 2IE 4bp | 2025-01-20 | 2028-01-19
AA- SHLEFH I B 448-8 3.135 21 -4bp 2025-01-20 | 2028-01-20
AA- SHLZH I Eh448-9 3.161 2IE 4bp | 2025-01-20 | 2028-07-20
AAO StLEFHE275-1 2932 21 -4bp 2025-01-21 | 2028-07-20
AAQ StLEFLE275-2 3.003 2IE 4bp | 2025-01-21 | 2027-07-21
AAO StLEFHE275-3 3.050 21 -4bp 2025-01-21 | 2028-01-20
AAQ SLEFE275-4 3.050 2IE 4bp | 2025-01-21 | 2028-01-21
AA+ QEAIHI| ST 2| 051 3180 |S=2H +9bp| 2025-01-22 | 2028-03-22
AA- 2H7t=556-1 3.285 2IE 5hp | 2025-01-22 | 2028-01-19
AA- 2 H7tE556-2 3.285 W 5bp | 2025-01-22 | 2028-01-20
AA- 2H7t=556-3 3.285 2IE 5hp | 2025-01-22 | 2028-01-21
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A+ ROI7H I 4741 3.940 oy 2025-01-22 | 2027-07-22 200
A+ ROI7H I E474-2 4022 oy 2025-01-22 | 2028-01-20 300
A+ R OI70 T E474-3 4022 oy 2025-01-22 | 2028-01-21 500
A+ RO E474-4 4527 2E 22bp | 2025-01-22 | 2032-01-22 100
A0 St=74 o & 540-1 4284 DIE 20bp | 2025-01-22 | 2026-07-22 300
A0 sh=7| I E540-2 4338 OIW -20bp | 2025-01-22 | 2026-10-22 100
A0 sh=71 I E540-3 4393 DIE 20bp | 2025-01-22 | 2027-01-22 400
AA+ A47+E2735 3.077 2E 2bp 2025-01-23 | 2029-11-23 400
AA+ AMIE2736 3.082 2HE 2bp 2025-01-23 | 2029-12-21 600
AA+ S 7HE925-1 3.020 2IHE -3pbp 2025-01-23 | 2028-01-23 400
AA+ 7} 2925-2 3.170 2E -Shp 2025-01-23 | 2030-06-20 800
AA+ SI7HE925-3 3.189 IH 5hp 2025-01-23 | 2030-07-23 300
AAQ 2 2|7tE259-1 2933 21 -4bp 2025-01-23 | 2027-01-22 100
AAO L2|7}E259-2 2.965 2H 4bp 2025-01-23 | 2027-07-23 900
AAO L2|7kE259-3 3.023 2E 4bp 2025-01-23 | 2028-01-24 1,500
AA- JB 22|74 I E530-1 3.070 2H 7bp 2025-01-23 | 2027-06-23 500
AA- JB 22|74m|E530-2 3.133 2HE -Shp 2025-01-23 | 2027-11-22 300
AA- JB 22|74 I §530-3 3.133 IH _5hp 2025-01-23 | 2027-11-23 500
AA- JB 2|74 T &530-4 3.152 2HE -Shp 2025-01-23 | 2028-01-21 300
AA- A2 71 2 760-1 2.949 21 -5bp 2025-01-23 | 2027-01-22 700
AA- L2274 I] & 760-2 3.005 2HE -Shp 2025-01-23 | 2027-07-23 600
AA- A2 74T E760-3 3.066 21 -5bp 2025-01-23 | 2028-01-20 200
AA- A274 I E760-4 3.066 2HE -Shp 2025-01-23 | 2028-01-21 300
AA- QMOf| O K| &= - 7H I 2 241-1 3.043 21 -5bp 2025-01-23 | 2027-07-23 300
AA- ol O] K| s -7 | E241-2 3.080 2IE -Sbp 2025-01-23 | 2027-11-23 800
AA- Ao o X s -7 | E241-3 3.080 21 -5bp 2025-01-23 | 2027-11-24 100
AA- ol ol x| s -7 | Ef241-4 3.099 2HE -Shp 2025-01-23 | 2028-01-21 800
A0 Of 7271 I & 240-1 4579 E 20bp | 2025-01-23 | 2026-12-23 400
A0 Off 7274 | & 240-2 4.600 TE -20bp | 2025-01-23 | 2027-01-22 100
A- AN I Er376-1 4714 IE 40bp | 2025-01-23 | 2026-01-23 200
A- Q7| | Et376-2 4682 DIE -40bp | 2025-01-23 | 2026-07-23 200
A- AW I EF376-3 4810 DIE -40bp | 2025-01-23 | 2027-01-22 100
A- A7 T EH376-4 4810 DIE -40bp | 2025-01-23 | 2027-01-22 300
A- AW I EF376-5 4967 OIE -60bp | 2025-01-23 | 2028-01-21 200
AA- SO 7 & 541 3.094 2HE -5hp 2025-01-24 | 2028-01-24 600
A+ Bl X< mto| th a4 3.246 D -56bp | 2025-01-24 | 2027-01-22 800

Y2 78 HE Faots 252 XS F =8 dUES Y22 2 Ede=z

AlEfet 2l A2 67HE oM 9iEE S

[0

2 oI 10bp 210 ZUACH F o2 U2 o

Mot ZME H=otE 2R A2 2d 0[5t2] F17te S22 25| UM E 20| g RUCH

rlo



37 28K 8 F0| (EH9): of8l)
120,000 | ®wOIT™N FE 2 FSE
100,000 -
80,000 -
60,000 - I .
40,000 -
20,000 -
0 - A © A
x © A\ Q Q) ) () S ) Q ) g & Q " v o)
AR AN RS LIV LN VRGPV R P GV MgVl
ARSI GGG SR P G NG NG S S NG G NS S Y N
NN A A A A A R A A A A A R A R A R Y,
[0 e A S g L S A O e S g e S O O
B5 M85 HE
LA AL HEY HAH OUTLOOK HAZ OUTLOOK HE
el els

Atz o= &8t KISAHEE 7t
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QIAKH : JHE D10 HEUUE 1%t AxQil

7 EreR} KEY POINT
222l 02) 3215-1438 o THU|FZIOl AT E Z40 gL Y| UM FF
o XOAHDOIZ MM AS2E XSES2E 53 o

SAMY A E S
SHAL 7| & AR 3E OF7| AAA S22 =10 OfjH| 32X AZE= MFELH 22bp 24T 454bpE Lt
1, AAOS 52 TFELt 3.0bp SF2HS 58.1bp, A0 552 MFet 5Lt 123.7bpE 7|FStRUCtE T

M =2l SHEO ASH MM F2| = SHEYLE 0k 27t =20 10 YE O|= ot=2A0| 23 ZH|

o o0 LEME At E2| SAXE WE 7o HEME I 52 =& S0 W2 dEXHe2 FJoot=s 2

Of ARUACL 3H 0|5t S[AMKH = ZotA RE=D A= HHSEHES S22 @ 52|17t FEHXH H

o>

HE AE|ZY ORAUCEH
a7, A S2|50| (59l : o 9)
6.5 600
5.5 500 _
AOAIHY E
45 400 AAOA IR E
AMAAIR E
3.5 300
——A0
2.5 200 ——AAD
— AAA
1.5 - - 100 2734
0.5 ‘ ‘ 0
2022-01-24 2023-01-24 2024-01-24 2025-01-24
XHE : KISKHAE 7}
H1. Y A=Y E Y HEE (E+21: bp)
s= =F AT E(01/24) HMZFchH[(01/17) HMEChH|(12/27)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 328 | 454 | 391 | 600 | -25 | -22 | -08 | -02 | -11.8 | -74 | -50 | -6.1
AA+ 362 | 558 | 496 | 920 | -35 | -30 | -08 | -02 | -138| -63 | -45 | -38
AAO 381 | 581 | 558 | 1259 | -35 | -30 | -08 | -02 | -138| -63 | -45 | -38
AA- 414 | 620 | 659 | 1625| -35 | -30 | -08 | -02 | -138 | -68 | -45 | -38
A+ 629 | 976 | 1338|2192 | -30 | -10 | -08 | -02 | -103| -1.0 | -25 | -43
A0 793 | 1237|1786 | 2652 | -25 | 00 | -05 | -02 | -98 | -05 | -22 | -43
A- 106.1 | 168.2 | 2386 | 3165 | -25 | 00 | -05 | -02 | -98 | -05 | -22 | -43

AtZ : KISKHAHE 7}
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H2. A e (H21: %, bp, 4, AH)

HESE =9 LR HHO|E | WHADYES | LAl | o
AAO LGHE2{A118-1 2025-01-20 2.96 JHE 2" -9bp 3 3,500
AAO LGHE2A118-2 2025-01-20 3.008 W elE -7bp 5 1,900
AAO LGRE2118-3 2025-01-20 3.066 7HE2IE -15bp 7 600
AAO 0|24 0| A 5 74-1 2025-01-20 2.965 JHE2E -15bp 2 1,300
AAO Oj2Hoi| A B H74-2 2025-01-20 3.05 JHHIE -21bp 3 1,700
AAO o 20| S}0| H A 226-1 2025-01-20 2.976 JHEBIE -8bp 3 4,400
AAO o 27| 0|8}0| H A226-2 2025-01-20 3.033 JHEBIE -Sbp 5 1,900
AAO oA 0|80 H A 226-3 2025-01-20 3.085 7HE2E -10bp 7 700
A+ QY E A0t 48 2025-01-20 3.156 JHE2IE -21bp 3 600
AAA ST EXIF49-1 2025-01-21 2.864 JHEBIE -4bp 2 500
AAA SYTEXIF49-2 2025-01-21 2.961 JHHIE -4bp 3 1,500
AAA St R ™77 2025-01-21 2913 =10 +29bp 3 600
AA+ dEH22-1 2025-01-21 3.069 4TI -20bp 3 3,200
AA+ HHEH22-2 2025-01-21 3.128 JHH2IE -20bp 5 1,800
AA- S 8413941 2025-01-21 3.045 JHH2IE -15bp 3 1,400
AA- St 39-2 2025-01-21 3.153 HETE -15bp 5 600
BBB+ ohEl122-1 2025-01-21 4,077 JHH2IE +30bp 2 420
BBB+ ohEl122-2 2025-01-21 4,141 7HE2E -28bp 3 510
AAO MM A[143-1 2025-01-22 2.838 7HE2E -11bp 2 500
AAO MM A 143-2 2025-01-22 2.939 JHH2IE -10bp 3 2,400
AAO SACH A = 140-1 2025-01-22 2.954 JHHEEIE -9bp 3 3,800
AAO SO A & 140-2 2025-01-22 3.055 JHEIE -3bp 5 1,700
AAO S A & 140-3 2025-01-22 3.134 JHERIE -7bp 7 500
AA- HATZEA4-1 2025-01-22 3.065 JHEHBIE -15bp 2 500
AA- OAZEEYA4-2 2025-01-22 3.11 JHHBIE -27bp 3 500
AA- 7| O| M M = 2t24-1 2025-01-22 3.076 JHETE -11bp 3 1,900
AA- 7 O| M| M =2t 24-2 2025-01-22 3.223 JHETE -12bp 5 600
A+ Ol 2#[ 0] 21 M M R 2}5k26-1 2025-01-22 3.368 JHEEE -1bp 2 1,100
A+ Ol 2#[ 0] A M M R 3t5t26-2 2025-01-22 3.768 JHHOE +7bp 3 1,000
BBBO F4k312-1 2025-01-22 4039 JHE2IE +6bp 2 210
BBBO F4312-2 2025-01-22 4178 7HE2E -46bp 3 560
AAA BNKE & X|F48 2025-01-23 2.994 JHE0IE -4bp 3 1,500
AA- SKZt242-1 2025-01-23 2.963 7HE I8 -6bp 3 1,700
AA- SK7t242-2 2025-01-23 3.07 7HE I8 -3bp 5 700
AA- 2]0]7-1 2025-01-23 3.021 421 -16bp 3 2,300
AA- A90]7-2 2025-01-23 3.132 JHE 21 -16bp 5 700
A+ 2o AE61-1 2025-01-23 3.385 JHERIE +19bp 1.5 500
A+ 20 AE61-2 2025-01-23 35 JHHBIE +25bp 2 1,500
AAA KB= 8 X|F50-1 2025-01-24 2915 0 0 2,000
AAA KB=8X|F50-2 2025-01-24 2918 0 0 1,000
AAA M= 8XIF172-1 2025-01-24 2.874 7HEIE -4bp 0 1,000
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AAA AStEEXIF172-2 2025-01-24 2.951 7HE0IE -2bp 0 1,000
AAA ot S U E63-1 2025-01-24 2.823 =1 +16bp 0 1,400
AAA ot HEUE63-2 2025-01-24 2.848 =3 +27bp 0 1,100
AAA ot HEeE63-3 2025-01-24 2.945 =1 +25bp 0 400
AA+ LG=}&}58-1 2025-01-24 2.981 Han4g 0 3,800
AA+ LG®}&}58-2 2025-01-24 3.137 | 7HERIE +10bp 0 1,300
AA+ LG=}%}58-3 2025-01-24 3223 | JHERHE +10bp 0 900
AA- Lt2f off LA X| A H| 26-1 2025-01-24 3.103 s= ¥ -7Tbp 0 1,700
AA- Lt2 of L X| M H| 26-2 2025-01-24 3.273 s= ¥ -6bp 0 800
AA- SRS R F L Y28-1 2025-01-24 2.994 JHERIE -25bp 0 3,700
AA- SRS RF L Y28-2 2025-01-24 3.147 JHERIE -27bp 0 1,300
A+ oh&7|0[Z42 2025-01-24 3.124 JHERIE -27bp 0 1,000
AO Of| O X| C|H CHA O] Z10-1 2025-01-24 4.071 7HERIE +55bp 0 800
AO Ofl ol X| C|HCHA O] Z10-2 2025-01-24 4363 7HERIE +60bp 0 700
BBB+ Of| O X| & C| QH OFO[ Bk 149-1 2025-01-24 7 - 0 600
BBB+ Of| O X| 4 C| QH OFO[ 5k2}149-2 2025-01-24 7.2 - 0 210
F) RS Z Ut 3|AK, ELS A 2l
Rb&: KISKHAHE 7L, O EH 2
H3. B|ALXY 27| W, oAgl)
M8 5% LAY HHO|E 27| ERLRE
A+ Aoj| AT 4M23-2 2020-01-23 2.313 5 6,400
A+ ROE56-1(=) 2022-01-26 2.933 3 18,230
A+ QUS| E 1 2|0k0]5=6-2 2020-01-22 1.868 5 1,750
A+ MotE I E+2437 2022-01-24 2916 3 2,140
A- CHotet598- 2022-01-26 4025 3 19,240
AO SO 2 "42-2 2022-01-19 3.746 3 1,150
AO MH[o| =2 A|fI0]11 2022-01-20 3.044 3 1,530
AA- Stot& 2M269-2 2020-01-22 2.04 5 16,100
AA- otetE 2 M279-1(5%) 2022-01-24 2.765 3 16,100
AA- CHAF143-2 2020-01-21 2.03 5 8,400
AA- SLY32-2 2020-01-23 1.983 5 7,000
AAO MIH[O| K| 2| 28-1 2022-01-26 2.719 3 23,350
AAO LGRE22106-2 2020-01-21 1.836 3 46,400
AAO SKEZEHI =521 2022-01-25 2.576 3 13,850
AAO HACHH| = 128-2 2020-01-22 1.835 3 42,200
AAO Of2Hof A S 3 57-1 2022-01-25 2.746 3 34,800
AAO A RFAFEIE[24-3 2018-01-19 3.216 3 21,450
AAO HACHA = 123-3 2018-01-23 3.18 3 42,200
AAO LGRE2{£99-3 2015-01-20 2.864 3 46,400
AAA ot MEET61-1 2024-01-25 3.535 3 45,900
AAA SRS R UT66-1 2022-01-24 2.832 3 60,500
AAA ot M EEH51-1 2022-01-25 2762 3 45,900
ESETTES At S|AFKY, ELS Q|

Xt&E: KIS}

ey
[=)
A

= =
FE7E, O & 2R R
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Ha. KF 3| A LA 2 (5431 %, bp, 4, 248l)
Hgsa =9 g9y | @9 AzZ#c, mdolg | 9| ago
0 0 1900-01-00 0 0 0

F) REZS 32 Lt S|AMKY, ELS X<
AtE: KISKHAHE 7L DART

AE2. AR 2l 0| (9l : of )
180,000

160,000

140,000

120,000

100,000 2022
80.000 2023

’ m 2024

60,000 -+ m 2025
40,000 -

20,000 -+

12 28 38 48 58 ¥ 78 s8E 9 108 118 128

KHZ : KISKHAHE 7}
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D23 SIAH LAY 0] (291 4 &)
3100000
2900000

2700000 -
2500000
2300000
2100000
1900000

1700000
2023-01-24 2023-05-24 2023-09-24 2024-01-24 2024-05-24 2024-09-24 2025-01-24

KtE : KISKHAME 7}

a5 A RSAIES TFof vls] Z2et A7t O|RO ML HN RS2 523

N

329 Y2 M F

rio

I

CHH| 1= 1,9009 & S7tUCH S22 G

rlo

AAA S2& ™F ChH| 7.116%P Z ATt 28.139% = AFX|3H
I, AA S22 T3 CHH| 8.99%P T7t%t 61.56%S AFX|ZUCH ASE2 2.25%P ZA0H 878%S AFX|ZHCH %t

Z 07| 8 REFH2 1H 0|2 L2 ME 6.42%P AT 38.16%, 1H~3EE2 19.22%P 37t8 54.14%, 3

H~5EH =2 9.16%P 20 481%E AX[R 20 5 O] FZH0| M= 3.62%P HATt 2.88%S AHX|YLH.

H5 3MK SEE /S (EHl: 2 8l)

T2 2025-01-02 2025-01-09 2025-01-16 2025-01-23

AAA 4,817 18,918 14,642 15,036

AA 12,144 34,967 21,833 32,894

A 1,775 5,792 4,586 4,696

BBB 478 1,199 410 756
JUNK 148 75 60 51
Total 19,362 60,949 41,532 53,432

AtZ : KISKHAHE IF
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H6. 2|AIX| THEE |8 (EHel: of 9)
T2 2025-01-02 2025-01-09 2025-01-16 2025-01-23
~1y 8,679 24,534 18,516 20,390
Ty~3y 6,049 28,450 14,503 28,930
3y~5y 682 2,683 5,806 2,571
Sy~ 3,951 5,282 2,706 1,542
Total 19,362 60,949 41,532 53,432

RtE : KISKHAME 7}

184, 3| MH SSE /S (52l : %) AR5, 3|AHY ZHEDH|E Q8 (52l : %)
A 3y~Sy
8.8% BBB 4.8%
1.4% Sy~
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0.1%
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"N REY
80000
70000
60000
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40000
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10000 VEEEREREREE g I
0 I il
2024-01-23 2024-03-28 2024-06-06 2024-08-15 2024-11-07 2025-01-16

AtZ : KISKHAHE IF

23



|

OUTLOOK

ERE

OUTLOOK

)
1l

oll

7l

1900-01-00

7t KISKHHE 7}

o= EE

=

t

N

24



@ «isrsrzo
ABS/MBS : MBS, ABS 3 A& 2t

YRt KEY POINT
e K 02) 3215-1435 e MBS2025-1, ABS 10,6452 & 23
ojst A7gl  02) 3215-1454 o SEAZ SHASE B &

b =
. 2 MY F2

O[3 ABS= Mo 2 oty EAUFRSATE 3,2009 &, HEAH 0|7+
=

o
2 Ho

=]
=
S2ATE 6,000 B, LIS RUSHES 7[ZAMC 2 Sh= E[FENLHEX} 14459 O] LA

0

o
m
3Q
n

Ct. MBS+ 20253 A HF 2301 MBS2025-10] 5,199 {1 S CHAMAIMOZ 510f 5314 & &

8. g2 7| =X E ABS RS 30| (E491:21 ©1, 712t : 2024-01-01 ~ 2025-01-24)
16,000 350000
[ PF Loan
14,000 |
300000 o0
1200 - 250000 o
10,000
- 200000 cez
8,000
- 150000 e
6,000 -
3 Y /2O E A A e
4,000 - 100000 Mo =& coo
2,000 +— - 50000 Synthetic CDO
0 w w ; y : 0 r ey Tk ol

2024-01 2024-02 2024-03 2024-04 2024-05 2024-06

XtZ: KISKHAHE ¢

J8l2, A7 WalH| = (EH91 - %, 712t : 2023-07~2025-01) 83, 18 wWelH| = (EH91 < %, 717 : 2025-01)
Synthetic

CDO o
E 0% HHH7IZ RS M, 1445
P-CBO

28%

KHE: KISKFAE 7} KbE: KISKFAE 7}
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26

H1. F7HABS Bl g (SH : A9, %, 712t : 2025-01-20~2025-01-24)
7| =X}t SPC MESH il at7| g | Zdza | M
R = LW AALQ ESIHET AAA 2025-01-23 2Y8M 3200 3.184 CALL
St =T PN E| 2 =M Qu&IX}1-1 AAA 2025-01-24 ™ 50 3.187 -
S o1 =N E| 2 EX| QU &K} -2 AAA 2025-01-24 2M 50 3.187 -
S =T P E| =M QU &xt1-3 AAA 2025-01-24 3M 50 3.187 -
S o1 =N E| 2 EX| QU &I} -4 AAA 2025-01-24 iM 50 3.195 -
S =T PN E| =M Q& xt1-5 AAA 2025-01-24 5M 50 3.194 -
S o1 o E|2ER| L EIKH-6 AAA 2025-01-24 6M 50 3.193 -
St =T PN E| 2 =M Qe &IX}1-7 AAA 2025-01-24 7™ 50 3.167 -
S e PN B E| 2R QU EIKt-8 AAA 2025-01-24 8M 50 3.142 -
St =T PN E| =M Qe EIx}1-9 AAA 2025-01-24 9M 50 3.117 -
S o1 =N E| =X QU AIXt1-10 AAA 2025-01-24 10M 100 3.085 -
= PN b E| 2 =M Qe &X}1-11 AAA 2025-01-24 11M 50 3.053 -
S e PN B E| X e EIXt1-12 AAA 2025-01-24 1Y 50 3.022 -
= PN b E|2EH QLu & x}1-13 AAA 2025-01-24 1Y1M 50 3.023 -
S e PN B E|YC X LuEXt1-14 AAA 2025-01-24 1Y2M 50 3.014 -
= PN b E|2EH QL& X}1-15 AAA 2025-01-24 1Y3M 50 3.016 -
CH |2 a3 E|ZEX LHEX1-16 AAA 2025-01-24 1Y4M 50 3.007 -
S PN b E|2EM QL& X117 AAA 2025-01-24 1Y5M 50 3.008 -
S o1 =N E|ZEX QU XIXt1-18 AAA 2025-01-24 1Y6M 50 3.000 -
= PN b E|2EH Qe &X}1-19 AAA 2025-01-24 1Y7M 50 3.005 -
S e PN B E| 2 E X L EXt1-20 AAA 2025-01-24 1Y8M 50 3.020 -
S PN B E| 2=/ Q& x}1-21 AAA 2025-01-24 1Y9M 50 3.025 -
S o1 =N E| 2 =X QU AIXt1-22 AAA 2025-01-24 1Y10M 50 3.030 -
S PN B E| 2=/ Qu&%xt1-23 AAA 2025-01-24 1Y11M 50 3.035 -
S o1 =N E| 2 EX| LU &IXt1-24 AAA 2025-01-24 2Y 50 3.040 -
S PN B E| 2=/ Qu & %x}t1-25 AAA 2025-01-24 2Y3M 70 3.047 -
S o1 =N E| 2 E X LU EXt1-26 AAA 2025-01-24 2Y6M 70 3.045 -
S PN B E| 2 =X Qe &x}1-27 AAA 2025-01-24 3Y6M 55 3.109 CALL
Esit A OUE a2 0|7tY¥ e 531 AA- 2025-01-20 4AY11M 6000 4.549 CALL
AtE | DARTE RIS AIA[ A
H2. X2 MBS 2 ol 3K} 2 HnE (H9] - 248, %)
at7)| MBS 2025-1(2025-01-21) MBS 2024-24(2024-12-13) MBS 2024-23(2024-11-26)
. daligol | wEFa | Axpe | wEgo | daligal | Amg e | ddlgol | dsige| | Amge
1 697 2.817 +19 609 2.960 +26 - - -
2 800 2.846 +16 900 2.941 +30 714 3.196 +30
3 700 2.820 +19 800 2.891 +35 - - -
5t 900 2.962 +23 1,300 2.899 +31 800 3.194 +30
74 800 3.182 +26 900 3.011 +28 - - -
104 600 3.242 +41 700 3.046 +38 500 3.290 +30
201 600 3.180 +45 500 3.080 +50 300 3.293 +37
301 200 3.184 +50 200 3.051 +55 - - -
) W7 FA| - OJO 2 CH A
X2 St FE I8 SA



34, MBS 2H7|H w3l xied 0| (EFl: o 2)
80,000 180,000
70,000 - 160,000
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EXH ()
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KtE : KISKHAME 7}
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2 m 3y
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1.5 m7yYy
w10y
1 m15Y
20Y
0.5
0 I T T 1
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KtE : KISKHAME 7}

12 ABS FEA|ZO|M= 7|Z=X}t4t Primary CBOZF 20309 &, PF LoanO| 1,915.259 @, 7| SHE T F &Y

0] 4009 &, Synthetic CDOZt 3009 &, 7|E} 7 5933.759 A= ohifgt g5 HRAC
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XtE : KISKHAHE 7}
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W TIIxA Al
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84 ME{E HASH (22l 49, 712t : 2024-01-01~) O2ls, 23wl MEE FER7 (542 74)
ZUAN mQES mO|MA m US| AL A} 100:/’
90% m 3652 O|AF
120,000 80%
70% w3652 O|Lf
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Eg;’ m 1802 O|Lf
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OHRAXHA : EEX 1SS THFH U )| | S
FotESx KEY POINT
Zorxl o178l 02) 3215-2980 o O EHIZ ESHO Yoz FM S=2440| MAAFo| St

o U220 25pp F2| A
SHRAXHH AT S

=3 0= MHEAE2 20 OFE 2B Z FLOf CI0|E oF SO ARUCH =EE EHZ (15 F A2
Joroz M2 YR HM S2adof| thet HYOo| AlZo| F& F7|= Ok AXAIZH 7]F 18 23
EHT SH MAZHMZZHM AMoAM |7+ St2H0f Chot 2t A0 F2| Astol| CHst 2f2to)

AZoMe E7|E S2I7t 626t 258 2Rk 202 F QY 0| SAMM0M E-FZ CfEH g2/ ¢
Stol CHt A5 0 AIZFECol CHel A Ql AEof Chet a2 AL ERZ 17| I OFXIHX| 2
FO0i| CHeh S2HEM 20| A A2 o HECt

0] o F7H AT AR HIR 4 O 4

O|d g YN HFAte S7HULE

22 Y22 BoI= T7| SEIE 7IE 0.25%0M 0.5%= 25bp AHULE. OfH Qg2 AlF o &0 &
R 27t WYX E =0[HAM x{A =M7t 7*9+EI =2 2/

otH 23 MAHE O MFF2 2009 e 22 10d= 27tAE= e MY ML 52 +UER H
EE[CE CME HEQXOME AY7[E82 & EAI’SOM 3K 7IE 2|7k 25bp QGHE HE2

J&h. 0|33 =4 E F0| (E421: %, 717t 24.01.25~25.01.23)
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d34. 33 =4 E F0| (EH21: %, 717t 24.01.25~25.01.23)
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1. FUH 33 32HS

=2t E 2025-01-23 2025-01-17 2024-12-24 M Oiy| HE oiy|
US TREASURY 2Y 429 424 434 5.00 -4.80
US TREASURY 5Y 443 4.40 443 2.30 -0.70
US TREASURY 10Y 4.60 461 459 -0.80 1.60
US TREASURY 30Y 482 485 478 -3.30 430
DEUTSCHLAND REP 2Y 2.24 2.23 2.06 0.60 17.90
DEUTSCHLAND REP 5Y 2.34 235 2.13 -1.10 20.80
DEUTSCHLAND REP 10Y 2.53 2.55 2.32 -1.70 20.70
DEUTSCHLAND REP 30Y 2.75 2.78 2.55 -3.00 20.10
JAPAN GOVT 2Y 0.70 0.69 0.59 1.30 10.90
JAPAN GOVT 5Y 0.88 0.87 0.74 1.70 14.60
JAPAN GOVT 10Y 1.21 1.21 1.08 0.20 12.90
JAPAN GOVT 30Y 2.27 2.30 2.27 -3.20 -0.20
CHINA GOVT 2Y 1.28 1.22 1.03 6.50 25.20
CHINA GOVT 5Y 142 141 1.39 1.20 3.80
CHINA GOVT 10Y 1.66 1.64 1.71 1.80 -5.20
CHINA GOVT 30Y 1.87 1.87 1.99 -0.30 -12.20

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(9l %, 717t 24.01.25~25.01.23)
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XtZ : KISKHHE I, Bloomberg
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(2+9l:bp,712+:25.01.17~25.01.23)
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X2 : KISAHEE I Bloomberg

@ «isrsrzo

(E+%l:bp,712+:25.01.17~25.01.23)

J&10. KPE HZ8K #HE HE

DR(bp)
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1Y e/l 1270 g 2 s 74

X2 @ KISAHEIE Bloomberg

(TH2l: %, 712k 25.01.20~25.01.24)

6.45% < 11.29% 4.84%

8.06% \

4.84%

H Utilities

H Consumer, Non-cyclical

M Financial B Government
Basic Materials Consumer, Cyclical
[ Industrial Energy

= Communications Government(Municipal)

2.00% ©6:00% 2.00% 8.00%

6.00%

8.00%

12.00%

2.00%
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M Financial B Government

Basic Materials Consumer, Cyclical
[ Industrial Energy
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Xt& : KISAHHE I, Bloomberg

E2 HF | BY A ME 52

(2H2l: %, 712t 25.01.13~25.01.24)

HE] 3% e 57
Financial 26.00% 25.81% 0.19%
Consumer, Cyclical 12.00% 8.06% 3.94%
Consumer, Non-cyclical 8.00% 12.90% -4.90%
Energy 2.00% 11.29% -9.29%
Government 28.00% 22.58% 5.42%
Basic Materials 2.00% 4.84% -2.84%
Communications 6.00% 0.00% 6.00%
Diversified 0.00% 0.00% 0.00%
Industrial 6.00% 6.45% -0.45%
Technology 0.00% 0.00% 0.00%
Utilities 8.00% 4.84% 3.16%
Government(Municipal) 2.00% 0.00% 2.00%

AtE : KISKHHE 7}, Bloomberg
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H3. F7} Korean Paper L3y &

(71ZF: 25.01.20~25.01.24)

=20 HrSHA|E £3} ek 7| Coupon |Benchmark| &2 (USD)
HANFGI Float 01/23/26 EURO MTN usD 2025-01-23 2026-01-23 | 4.962% | SOFRRATE 20.00MM
KDB Float 06/23/25 US DOMESTIC | USD 2025-01-23 2025-06-23 | 4.52% | SOFRRATE 50.00MM
EIBKOR 4.565 01/24/26 EURO MTN usD 2025-01-24 2026-01-24 | 4.565% 50.00MM
WOORIB Float 01/22/26 | EURO-DOLLAR | USD 2025-01-24 2026-01-22 | 4.712% | SOFRRATE 50.00MM
WOORIB 0 07/31/25 EURO-DOLLAR | USD 2025-01-24 2025-07-31 - 40.00MM
WIRYEE 3.103 01/24/28 DOMESTIC CNY 2025-01-24 2028-01-24 |3.103% 23.33MMM
SHNHAN Float 01/28/28 AUSTRALIAN | AUD 2025-01-28 2028-01-28 | 5.18% | BBSW3M 31.39MM
KDB 4.02 04/28/25 EURO-DOLLAR | USD 2025-01-28 2025-04-28 | 4.02% 100.00MM
XtZ : KISKHHE T, Bloomberg
B4, F7t 0|7 AN X & (5+91: %, 71Z}: 25.01.20~25.01.24)
Date Name Survey Actual Prior
2025-01-17 PR 0.10% 0.10% 0.10%
2025-01-17 NAHB FEA| & X| 4= 45,0 47.0 46.0
2025-01-17 TR IS 1327k 1499k 1289k
2025-01-17 FEINZ A W EH| 3.00% 15.80% -1.80%
2025-01-17 HES7t 1460k 1483k 1493k
2025-01-17 HESIE (A ETH|) -2.20% -0.70% 5.20%
2025-01-17 ZZ YA MoM 0.30% 0.90% -0.10%
2025-01-17 HH7tsE 77.00% 77.60% 76.80%
2025-01-17 HMZ=Y (SIC) A4t 0.20% 0.60% 0.20%
2025-01-18 =7|TICEE -- $79.0b $152.3b
2025-01-18 = &TICSE -- $159.9b $203.6b
2025-01-21 Letdoor HE HIMEY g2& -- -9.1 -6
2025-01-22 MBA FERGX} MH K| - 0.10% 33.30%
2025-01-23 M x| 4= -0.10% -0.10% 0.30%
2025-01-23 M Heeg s - 223k 217k
2025-01-23 HYEHAS =GR -- 1899k 1859k
XtE : KISXHAHEZE Bloomberg
ES5. W= 0|3 FA X|® (5+91: %, 7IZ}: 25.01.27~25.01.31)
Date Name Survey Actual Prior
2025-01-24 S&P 22Y 0|= HZY PMI 49.8 -- 49.4
2025-01-25 OjA|Zitcietm 14 QlE2f o] 0.0 - 0.0
2025-01-25 OjA|ZtCHstm 5-104 Q1Zg|0|M 3.20% -- 3.30%
2025-01-25 7| EZ=EHoyo) 4.20m - 4.15m
2025-01-25 7| ESEHOfO) (M ChH]) 1.20% - 4.80%
2025-01-28 Al 3= E4Of oy 670k - 664k
2025-01-28 Al SEiofoy (H &) 6.60% -- 5.90%
2025-01-29 MBA FEHZX} AMEX| = -- - 0.10%
2025-01-29 SEFYG gz n -$105.5b - -$102.9b
2025-01-29 ZOf XD M| -- -- -0.20%
2025-01-29 0470 ™ 2T - - 0.30%
2025-01-30 FOMC 22| 23 (&8h 4.50% - 0.045
2025-01-30 FOMC 22| 23 (3teh 4.25% -- 4.25%
2025-01-30 0| AFE X|Z&EHF ota Fa| -- -- 4.40%
2025-01-30 GDP ¥7t3} QoQ 2.60% - 3.10%
2025-01-30 P RENC] 3.10% -- 3.70%
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2025-01-30 GDP E7tX|%= 2.50% -- 1.90%
2025-01-30 =¥ PCE 27H= QoQ - -- 0.0
2025-01-30 M A H1ds - - 223k
2025-01-30 HUBHAS S F YR -- -- 1899k
Xt @ KISKHHE 7L Bloomberg
He6. Tt £ 4N X& (E+9): %, 7IZ}: 25.01.20~25.01.24)
Date Name Survey Actual Prior
2025-01-20 PPI( & CHH]) -- -0.10% 0.50%
2025-01-20 PPl ™ HH| - 0.80% 0.10%
2025-01-21 ZEW A{H{|O| Of| & - 10.3 15.7
2025-01-21 ZEW AHi|o| A= -- -90.4 -93.1
XtZ : KISKHHE T, Bloomberg
27 UF 549 48 X|= (E49l: %, 7|Zt: 25.01.27~25.01.31)
Date Name Survey Actual Prior
2025-01-24 HCOB =¢ MZ=¢ PMI 427 - 425
2025-01-24 HCOB =& AMH|AY PMI 51 -- 51.2
2025-01-24 HCOB = 5% PMI 483 - 48
2025-01-27 IFO 7| g&t4 84.4 - 84.7
2025-01-27 IFO $X| =7t 85.5 -- 85.1
2025-01-27 IFO Of & 85 - 844
01/27-01/30 TYUSIHA5= T EH| - - 0.90%
01/27-01/30 F=AS7HR| 5= T dH| -- -- 0.60%
01/27-02/02 A OfEHo (M2 o) -0.20% -- -0.60%
01/27-02/02 20 o NSA H HH| - -- 2.30%
2025-01-30 GDP SA (M 7|CHH]) -0.10% - 0.10%
2025-01-30 GDP WDA M HALHH| -0.10% - -0.30%
2025-01-30 GDP NSA ™ ALCHH| -- -- 0.10%
XtE : KISXHAHEZE Bloomberg
8 F 5= dH X = (EHl: %, 712t 25.01.20~25.01.24)
Date Name Survey Actual Prior
01/17-01/18 FDI 2ZO{H] YoY CNY -- -27.10% -27.90%
2025-01-20 19 s =2t 2 3.10% 3.10% 3.10%
2025-01-20 54 ofE =2t =2 3.60% 3.60% 3.60%
2025-01-23 SWIFT CNY= A ZXH| & - 3.75% 3.89%
2025-01-24 19 &7| tiE HA2|El A 300.0b 200.0b 300.0b
2025-01-24 19 &7| tiE HH2lEl S2 2.00% 2.00% 2.00%
XtE : KISKHHE 7L Bloomberg
9. WF 5= dH X & (Sl %, 712+ 25.01.27~25.01.31)
Date Name Survey Actual Prior
2025-01-27 ST Y0 AZCHH| HEHH| - - -4.70%
2025-01-27 AL ML Yoy - - -7.30%
2025-01-27 =3t pMI - - 52.2
2025-01-27 HZ=g PMmI 50.1 - 50.1
2025-01-27 HIMZY PMI 52.1 - 52.2

XtE : KISKHAHEZF Bloomberg
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LS & d= 37t

ELS =
o ELS &%t U BV o=

[

o =7

L S FA AR

27 0bX|2 AL QI 24, KOSPIX| 4= M3 CHH| 13.25p A&3HY D, FRX|S T NIKKEI225= ML)

H| 3.85% &&, HSCEl= X|'=F 3 OpX|8F A2 Y CHH| 2.86% &S SHRULE.

H1. MF OjH F8 X5 F0|

oS e ol F HEE
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@ «isHmIt

H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 42 61 19
TLX| =¥ 27 33 6
deEs=d 37 49 12
Sl X| = 98 129 31
T 11 10 -1
sfeleetd 14 13 -1
A 229 295 66
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HEE
TUHE=Y 4,304 5,269 965
WX+ 1,919 1,229 -690
delEs=d 1,509 972 -537
s K|+ 5,739 2,690 -3,049
TU=ed 502 331 -171
sfel=etd 525 153 -372
A 14,498 10,644 -3,854
X2 : KISKHEEIE
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (H2: 7H)
=2 HESIN R HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 60
2 ARt - - 35
3 KOSPI200 - - 33
4 NIKKEI225 SPX SXSE 19
5 NVIDIA Corporation TESLA INC - 19
6 TESLA INC - - 15
7 HSCEI KOSPI200 SXSE 9
8 SPX - - 9
9 HSCEI NIKKEI225 SX5E 7
10 KOSPI200 At - 6

KHE : KISKHHE 7}
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@ «isrsrzo
SWAP : CD 91 = 37l 0.04% &=

"I XL KEY POINT

oFH izl  02)3215-1406 e X|t = CHH| CD 22| 0.04% A5
e IRS Z2| St2tA|, CRS FE| &SAl
e SWAP SPREAD &}2tHA||, SWAP BASIS &5 A

g2 CDTElE 3.03%2 H = hH| $SIIALCE IRS 52l& HHE S

I
Ot
9
H
0
X
wn
ol
L]
1o
oY

F Uz &5 FHE EACt IRS S 2|2 KTB Yield2| Xt0[Ql 2E-A2F AT E= T

=
S|
StRLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 32 SMHE 200 1 5= AL,

2. F=8 22| 30| (EHI: %)

—USDTB3Y ==——USDIRS3Y ——KRW CRS 3Y KRW IRS 3Y KTB 3Y
6.00%
5.00%
4.00%
3.00% %
2.00%
1.00%

0.00%

a32. 82 58| FUH HE (H21: %)

mKTB m KRW IRS m KRW CRS USD IRS USD TB
0.04%

0.03%

0.03%

0.02% 0.01%

0.01%
0.00%

0.00%

-0.01%

-0.02%

-0.03% - -0.03%

Xt : KISKHAME 7}
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

X}Oo| ——1/24/2025 1/17/2025
4.35% 0.008%
4.30% SO 0.006%
4.25% 0.004%
4.20% 0.002%
0,
4.15% 0.000%
- -0.002%
4.10% :
-0.004%
0,
4.05% -0.006%
4.00% -0.008%
3.95% -0.010%
3.90% -0.012%
3.85% -0.014%
3M 6M 9M 1Y 2Y 3y 4Y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-01-24 4.1789 4.0979 4.0899 4.102
2025-01-17 41872 4.1002 4.0885 4.0972
U5 -0.0083 -0.0023 0.0014 0.0048
2024-12-31 4.1632 4.0674 40372 4.008
HEChb| 0.0157 0.0305 0.0527 0.094
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
K}O| —=———1/24/2025 1/17/2025
3.50% 0.05%
3.00% — 0.04%
\,,,
2.50% \ 0.03%
2.00% 0.02%
1.50% 0.01%
1.00% 0.00%
0.50% -0.01%
0.00% -0.02%
3M 6M 9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3Y 5Y
2025-01-24 2.6825 2.6025 2.595 2.64
2025-01-17 2.6975 2.6075 2.6 2.6425

FU57 -0.015 -0.005 -0.005 -0.0025
2024-12-31 2.8625 2.7275 2.705 2.72

HZChb| -0.18 -0.125 -0.11 -0.08

ALZ : KISAHAE 7L

aEl5. KRW CRS (EH2l: %)

K}O| —=——1/24/2025 1/17/2025
3.00% 0.05%
2.50% S 0.04%
2.00% o — 0.03%
1.50% 0.02%
1.00% 0.01%
0.50% 0.00%
0.00% -0.01%
3M 6M O9M 1Y 2Y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30y

Xt& : Refinitiv, Bloomberg

H#3. KRW CRS Data (£H2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2025-01-24 2.225 2.135 2.15 217
2025-01-17 2.21 2.1 2.12 2.16

034 0.015 0.035 0.03 0.01
2024-12-31 2315 2.185 2.19 2.23

| -0.09 -0.05 -0.04 -0.06

ALZ : KISKHAE 7}

44



dZl6. KTB (THl: %, BP)
X}Oo| ——1/24/2025 1/17/2025
3.00% 0.08%
2.90% /\ 006%
2.80%
0.04%
2.70%
0.02%
2.60% \/
0.00%
2.50%
2.40% -0.02%
2.30% -0.04%
3M 6M 9M 1Y 2y 3Y 4y 5Y 6y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-01-24 2.655 2.645 2.56 2.7
2025-01-17 2.625 2.65 2.587 2.69
F034 0.03 -0.005 -0.027 0.01
2024-12-31 2.71 2.767 2.597 2.765
HEChb| -0.055 -0.122 -0.037 -0.065
ALZ : KISKHAE 7L
A%l7. IRS e AZY E 30| (242l : %) 128, IRS HEH| AZYE FZHHS (U9 : %)

—— KRW IRS 5Y-3Y

0.10%
0.05%
0.00%
-0.05%
-0.10%
-0.15%

-0.20%
2023-07

2024-01

2024-07

KRW IRS 10Y-5Y

0.003%
0.002%
0.001%
0.000%
-0.001%
-0.002%
-0.003%
-0.004%
-0.005%

2025-01 -0.006%

m KRW IRS 5Y-3Y

- 0.003%

KRW IRS 10Y-5Y

L -0.005%

AtZE : KISKHAHE L

AtZ : KISKHAHE L
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qlo, A2 HIOAlA 0| (&1 : %

SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00%

-0.20%
-0.40%
-0.60%

-0.80% \VA'A‘F‘" NJ(

-1.00%

-1.20% : : :
2023-07 2024-01 2024-07 2025-01

XtZ : Refinitiv, Bloomberg

311, KTB/IRS 30| (T2l - %)

SWAP SPREAD(1Y) ——SWAP SPREAD(3Y)
0.40%

0.30% -
0.20%
0.10% -
0.00% -

-0.10% |

-0.20% ! ! !
2023-07 2024-01 2024-07 2025-01

Xt& : Refinitiv, Bloomberg

1. FXA| & 58

/2] 222 X F OiH] 1458.301M S 1431322 278, -188.64BP2H S
O] 22 ChH| ZME 291, Asts ZA

£ UEIRICE 7|Ef =2 S5t & R22 8%
Z:

1210. ZZH|O[A| X F7HHE (5491 : %)

H SWAP BASIS(1Y) SWAP BASIS(3Y)
0.036%
0.035% |
0.034% |
0.033%
0.032% |
0.031%
0.030% |-
0.029% |-
0.028% |
0.027%

0.035%

0.030%

Xt2Z : Refinitiv, Bloomberg

%12, KTB/IRS F7t HE (THl - %)

M SWAP BASIS(1Y) SWAP BASIS(3Y)

0.030% 0.022%
0.020% |-

0.010%
0.000%

-0.010% -
-0.020% -
-0.030% -

-0.040% -

-0.050% - -0.045%

Xt& : Refinitiv, Bloomberg

8% ZMH 252 EQCh J/E AFEREE 18 J|FE -283-{ S LIEILD| 28 512t FY S LiH|
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J&13. KRW/USD Swap Point 30|
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AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e M L CHH| X}O| MZ=Ofd| XpO| ——1/24/2025 ——1/17/2025 ——12/31/2024
1500 0
1450 -10
1400 -20
1350 -30
1300 -40
1250 -50
1200 -60
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2025-01-24 | 2025-01-17 Xto] =2 2025-01-24 | 2025-01-17 Xto|
KRW/USD 14313 14313 27 USD/CHF 0.905 0.912 -0.008
EUR/USD 1.047 1.047 0.018 USD/SGD 1.347 1.368 -0.02
GBP/USD 1.241 1.241 0.02 USD/IDR 16157.5 16375 -2175
USD/JPY 155.385 155.385 -0.29 USD/PHP 58.41 58.635 -0.225
USD/HKD 7.785 7.785 -0.002 USD/TWD 32.631 32.926 -0.295
USD/CNY 7.246 7.246 -0.082 USD/SEK 10.939 11.174 -0.235
USD/CAD 1433 1433 -0.008 USD/PLN 4.025 4.145 -0.121
AUD/USD 0.633 0.633 0.012 USD/DKK 7.128 7.252 -0.124
NZD/USD 0.572 0.572 0.013 USD/ZAR 18.367 18.808 -0.441

M2 MEASESH (15A] 40& 22 7|F)
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[Appendix 1] = S¢dl 2 Credit Spread Hs o

0|5t

@ «sx

73l 02) 3215-1454

AFIH 7

1. 7l FoaL (42 %, 2025-01-24) H2. 812 F2 22| (491 %, 2025-01-24)
U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 3.030 0.040 -0.230 o= 2y 4256 0.015 -0.124
CcP90Y 3.200 -0.030 -0.200 oj= 5Y 4.420 0.016 0.465
=3 34 2.560 -0.027 0.058 o= 10Y 4.622 0.011 0.785
=3 54 2.700 0.010 0.025 oj= 20Y 4919 -0.006 0.817
=31 104 2.862 0.047 0.120 oj= 30Y 4.856 0.002 0.928
=1 204 2.800 0.073 0.033 S8 2y 2.245 0.015 -0.416
=31 304 2.742 0.065 0.050 28 5y 2.350 0.004 -0.107
Set14d 2.655 0.030 -0.005 a8 10y 2.550 0.003 0.112
S¢t2d 2.620 0.020 -0.022 a8 20y 2.781 -0.003 0.333
S0t 3d 2.655 0.010 0.000 a8 30y 2778 -0.006 0.421
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (IEY : 2025-01-24) H4. 3L Credit Spread (SH2I: %, 2025-01-24)
Fax i TFCHY| | AXCHH| =2 g TFCHH| | AXCHH|
KTB3 145.64 -2.18 -1.36 E% AAA 2.806 0.010 -0.059
KTB10 118.06 0.24 039 A AA- 3.180 -0.030 -0.070
KOSDAQ 72874 4.05 42.11 7|Et=-8XH AA- 3.178 -0.015 -0.120
KOSPI 2,536.8 13.25 137.86 2K AAA 2.851 0.000 -0.053
A& : KIS-NET A& : KIS-NET
H5. ME{'H 310 CfH| Credit Spread HE ZM Top3 L&At (91 : bp, T7] : 3Y)
e ZM Top 3
- LA s HE
BI|FE A SA AAA 0.5
SHEEA|SA AAO 0.5
HE T A S A} AAO 0.5
St EX|FEES AL AAA 0.5
HE A S A AAO 0.5
WHEZASAL AAO 05
St Aot AAA 0.5
DT A RE|SA AAO 05
SEELY AAA 0.5
ESMLSA AA+ 0.7
ot A A CHX| S T AAA 1.0
BEINLSA AA+ 1.0
SHE M DAL AAA 1.0
St AL AAA 1.0
St X| kS A AAA 1.0
SHBIAEAS AA+ 1.0
e NN AA+ 1.0
2 Z QB AAA 1.0
oY TS A AAA 1.0
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2025-01-31 | BFEA|SALEX|22-1-2-7t 2022-01-31 3y 489 AA+

s 2025-01-31 | ZFEA|ZAMRR|22-1-1-L} 2022-01-31 3y 1404 AAT
2025-01-31 | BFEA|SALEX|22-1-1-7t 2022-01-31 3y 3,559 AA+
2025-01-31 | B5S/HLYSALE H(S4H) 2022-1 2022-01-31 3y 36 AA+
2025-01-31 | AEWYSAHE &) (FLH22-01 2022-01-31 3y 44 AA+
2025-01-31 | EX|FE4X] 2 (&X]2)22-01 2022-01-31 3y 22,955 AAA
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2025-01-31 |EX|FE4XH R (EX]3)20-01 2020-01-31 5Y 10,875 AAA
2025-01-31 |EX|FEXHH(EX[)22-01 2022-01-31 3y 93,053 AAA
2025-01-31 | Z7|FHEASALEA22-01L} 2022-01-31 3Y 180 AAA
2025-01-31  |B7|FHEA|SAEA22-017} 2022-01-31 3y 2,863 AAA
2025-01-31  |Q1X EA|ZALE AN 2)22-01 2022-01-31 3y 888 AA+
= 2| 2025-01-27 |&QtDC025-0127-0910 2024-10-28 2m 30d 800,000
2025-01-26 | OFO| A =H42-010|48A-26 2021-01-26 4y 50,000 AAA
2025-01-26  |At=244120011-0226-2 2024-02-26 11m 190,000 AAA
2025-01-26 | 4t22441E0100-0126-1 2024-01-26 1Y 400,000 AAA
2025-01-26 | 7| ¥2#(41)23100]1.25A-26 2023-10-26 1Y 3m 130,000 AAA
2025-01-27 |38 3 (28)23-70[18-27 2023-07-27 1Y 6m 90,000 AAA
23K 2025-01-28  |= 012244020/ Y(01)11M-28 2024-02-28 11m 180,000 AAA
2025-01-28 | 7| 2% (EhH24058245A-28 2024-05-28 8m 150,000 AAA
2025-01-28 | 4lsh2327-07-0[-1.5-A 2023-07-28 1Y 6m 200,000 AAA
2025-01-29 |7|2H(4)240121A-29 2024-01-29 1Y 200,000 AAA
2025-01-29 | =212344020| 2 2(01)11M-29 2024-02-29 11m -2d 110,000 AAA
2025-01-31  |4=F1501510A 2015-01-31 10Y 82 AAA
2025-01-26 |7|S7Hm|Et168-1 2024-01-26 1Y 23,500 A-
2025-01-27 | RO|7Hm| E452-1 2024-01-30 11m 28d 10,000 A+
2025-01-27 | ZOI7HI|E442-2 2023-01-27 2y 100,000 A+
2025-01-27 |&d7t=2616 2023-08-30 1Y 4m 28d 30,000 AA+
2025-01-27  |HIMZL=158 2022-07-28 2Y 5m 30d 50,000 AA+
2025-01-27 | 4H274m|Eh655-3 2020-11-27 4Y 2m 50,000 AA-
2025-01-27 | Alst7im|Eh433-3 2021-01-27 4y 80,000 AA-
2025-01-27 |<2|7t=183-3 2020-10-29 4Y 2m 29d 50,000 AAO
2025-01-27 | A|O|H| = 2I7FE343-4(Ah) 2021-11-30 3Y 1m 27d 20,000 AA+
2025-01-27 | A|O|H|=EIFtE363-2 2022-07-28 2Y 5m 30d 60,000 AA+
2025-01-27  |BNKZHI|E270-4 2021-12-29 3Y 29d 10,000 AA-
2025-01-27  |C|H|ZHIm|E107 2023-01-27 2Y 10,000 BBB+
2025-01-27 |JB 2|7 T Et472-2 2023-04-27 1Y 9m 20,000 AA-
- 2025-01-27 |JB L2|7HL|E472-1 2023-04-27 1Y 9m 10,000 AA-
A 2025-01-27 |74 E332-2 2023-01-27 2Y 30,000 A-
2025-01-27 |74 E321 2022-07-28 2Y 5m 30d 30,000 A-
2025-01-27  |OFO|H|A|O|7HI| Et209-3 2020-01-30 4Y 11m 28d 20,000 AA-
2025-01-27 |st=71m| 2478 2022-01-27 3y 50,000 A0
2025-01-27 |et=71m|Er496-2 2023-01-30 1Y 11m 28d 20,000 AO
2025-01-27 |et=7H o Eh462-3 2021-07-29 3Y 5m 29d 10,000 A0
2025-01-27  |StLt7H I Er400-1 2023-08-29 1Y 4m 29d 50,000 AA-
2025-01-31  |Of 7274 | £r204-1 2024-01-31 1Y 10,000 A0
2025-01-31  |ClH|ZHo]|EH112 2023-07-31 1Y 6m 5,000 BBB+
2025-01-31  [StLIFHOEMSX2S5H 298 2020-01-29 5y 2d 150,000
2025-01-31 |OfO| A7 m Et93-2 2023-02-01 1Y 11m 30d 10,000 A+
2025-01-31 |74 =349 2023-07-31 1Y 6m 10,000 A-
2025-01-31  |BNKZHI|EH197-2 2020-01-31 5Y 30,000 AA-
2025-01-31  |Sh=rRHat7H I Er25 2024-01-31 1Y 4,000 BBB+
2025-01-31 |7 0|7 | &455 2023-08-10 1Y 5m 21d 3,000 BBBO
2025-01-26 | AIO|MM = 2tA2-1 2022-01-26 3y 110,000 AA-
2025-01-26  |LSELECTRIC184-1 2022-01-26 3y 60,000 AA-
2025-01-26 |LGRE2{2103-3 2018-01-26 7v 60,000 AAO
2025-01-26  |O|=7dH112 2024-01-26 1Y 7,000
2025-01-26  |LGRE2{2110-1 2022-01-26 3y 190,000 AAO
2025-01-27 |SKO|BEME177-1 2023-07-28 1Y 5m 30d 68,000 A-
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2025-01-27  |KT196-1 2022-01-27 3y 270,000 AAA
2025-01-27 |Oj2Hof B @51-2 2020-01-28 4Y 11m 30d 100,000 AAO
2025-01-27 | O|O|X| C| i CHA O] Z4-1 2022-01-27 3Y 208,000 A0
2025-01-27 |=A3lst9-2 2023-01-27 2Y 50,000 BBB+
2025-01-27 | RO#E58-1 2023-01-30 1Y 11m 28d 50,000 A+
2025-01-27 | HofA™M26-1 2022-01-28 2Y 11m 30d 90,000 A+
2025-01-27 |ZAAQIE30-1 2022-01-27 3y 160,000 AA-
2025-01-27 | A M|71138-1 2023-01-27 2Y 70,000 AAO
2025-01-27 |LG=}&t56-1 2023-01-27 2y 150,000 AA+
S| 2025-01-27 |=HRE69-1 2023-01-27 2Y 140,000 AA-
2025-01-27 |CH4H45-1 2022-01-28 2Y 11m 30d 70,000 AA-
2025-01-27 |SIO|ETIZEEA172 2022-01-27 3y 50,000 A0
2025-01-27  |LXQIE{LiA{ E122-1 2022-01-28 2Y 11m 30d 110,000 AA-
2025-01-27 |2 0]5-1 2022-01-27 3y 230,000 AA-
2025-01-29  |KT188-2 2015-01-29 10Y 240,000 AAA
2025-01-30 | MY QIH|AEHER2CB 2023-01-30 2Y 50
2025-01-30  |SK7t240-1 2023-01-30 2Y 40,000 AA-
2025-01-30 |21ZN 2024-01-30 1Y 38,000 BB+
2025-01-30  [StLtE #4-3 2020-01-30 5Y 190,000 AAO
2025-01-30  |StLIOjZQHO}0]184-3 2023-01-30 2y 70,000 A+
2025-01-30 |3t%}227-2 2020-01-30 5Y 70,000 A+
2025-01-30  |SKO|‘=tj|0]M9-2 2020-01-30 5Y 36,637 AAO
2025-01-31  [O| 2R ASA16-1 2024-01-31 1Y 20,000 BBBO
2025-01-31 |SKO|2EZE180-1 2024-02-01 11m 30d 53,000 A-
2025-01-31 |MIIQEZE[E12 2024-01-31 1Y 7,000
2025-01-31  |AJHIEHA63-1 2023-08-02 1Y 5m 29d 17,000 BBB+
2025-01-26  |HtHF2|QtATHO|8X}1-7 2024-09-26 4m 20,000 AAA
2025-01-26  |E|EEM M AKER1-13 2023-12-26 1Y 1m 15,000 AAA
2025-01-26  |HiHI2[2FAFHO[8X}H-6 2024-09-26 4m 20,000 AAA
2025-01-26 |FE{2-8SAIMBS2018-2(1-5) 2018-01-26 7Y 150,000 AAA
2025-01-27 |HAEIIO|EX|65%FR1-21 2022-11-30 2Y 1m 27d 10,000 AAA
2025-01-27 |HAEIIO|EX|74%t81-9 2024-04-30 8m 27d 10,000 AAA
2025-01-27 |HAEIIO|EX|68XFR1-21 2023-04-28 1Y 8m 30d 10,000 AAA
2025-01-27 |C{SHO|AERN O] 4 LK} 2021-08-10 3Y 5m 17d 60
2025-01-27  |HiH2|FAFH0|6K}H-31 2023-04-27 1Y 9m 10,000 AAA
2025-01-27 |HAEILIO|EX|634H-27 2022-06-30 2Y 6m 27d 5,000 AAA
2025-01-27  |HiH2|FAFHO[7KH-26 2023-10-27 1Y 3m 10,000 AAA
2025-01-27  |HFHZ| 2t AFFO[7X}F1-25 2023-10-27 1Y 3m 10,000 AAA
2025-01-27 |ROIFHO EH & XtR1-21 2023-09-27 1Y 4m 3,800 AAA
2025-01-27 |HAEDIO|EX|69%+21-19 2023-06-30 1Y 6m 27d 5,000 AAA
2025-01-27 |SILIFLEQ EX| L XH1-4 2024-09-27 4m 2,800 AAA
2025-01-27 |HAEIO|EX|76XH21-5 2024-08-30 4m 28d 10,000 AAA
ABS 2025-01-27 |HAEIIO|EX|75%tK1-7 2024-06-28 6m 30d 10,000 AAA
2025-01-28 |E|EERMZNSAH-21 2023-04-28 1Y 9m 5,000 AAA
2025-01-28 | AH|AE|IMEX}H-3 2024-05-14 8m 14d 5,000 AAA
2025-01-28  |E|ZEXZAAFAH-23 2023-02-28 1Y 11m -3d 10,000 AAA
2025-01-29 |E|ZEXMEMEAH-26 2022-07-29 2Y 6m 5,000 AAA
2025-01-30 |E|EEXMSHSKIF1-27 2021-07-30 3Y 6m 100 AAA
2025-01-30 |E|HEMZHEAM-19 2023-06-30 1Y 7m -1d 10,000 AAA
2025-01-30 |E[EEMEMAR1-25 2022-09-30 2Y 4m -1d 8,000 AAA
2025-01-30 | A7HI| S| O X}F1-2 2024-10-30 3m 3,700 AAA
2025-01-31 |E[ZEXMZAEAXH-20 2023-05-31 1Y 8m 5,000 AAA
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2025-01-31 |E|2EXMFAXR1-17 2023-08-31 1Y 5m 5,000 AAA
2025-01-31 |E|2EMEMALKH-26 2022-03-31 2Y 10m 5,000 AAA
2025-01-31 |E|ZEHM T4 atXt1-24 2023-01-31 2y 5,000 AAA
2025-01-31 |E|EEXMZHX}-22 2023-03-31 1Y 10m 15,000 AAA
2025-01-31 |E|[ZEMZHTXIF1-18 2023-07-31 1Y 6m 10,000 AAA
2025-01-31 |HAEDIO|2X|70%21-17 2023-08-31 1Y 5m 10,000 AAA
2025-01-31 |HAEDIO|EX|H|77XH-3 2024-10-31 3m 10,000 AAA

AtZ : KISAHAHE G
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