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

YIS SxE KEY POINT
B7h2 X+ 02)3215-1437 o MZCH| ZDrYX|2= A ECHX|2 =X 405 2t
o TFLOiH| QAKX X[~ =5 =& Tt
l. KISSEHAX| 0]
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM (FHEYUE, o9 %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR |FEHAE -0.15 0.72 0.81 3.43 773 11.13 1.83
Duration 6.04 5.96 5.93 5.75 542 5.48 1.75
YTM 2.76 2.85 2.88 3.14 3.56 2.37 7.45

= 1KY FE$AUE -0.32 1.06 0.62 448 10.20 10.99 1.91
Duration 10.01 9.95 9.82 9.42 8.91 8.76 2.05
YTM 2.62 2.72 2.67 2.95 3.36 2.41 6.86

=l FE$AUE 0.04 0.28 0.77 1.80 4.02 9.94 1.35
Duration 1.24 1.26 1.24 1.22 1.21 1.08 0.96
YTM 2.64 2.70 274 3.00 3.41 1.62 6.80

IPNN| FE$AUE 0.02 0.45 1.06 2.60 6.08 11.81 2.03
Duration 2.62 2.59 2.60 2.57 2.59 3.04 1.35
YTM 3.08 3.15 3.24 3.45 3.96 2.67 843

KOBI30 FE$AUE 0.03 0.31 0.77 1.97 446 9.77 1.50
Duration 1.80 1.85 1.85 1.85 1.86 1.84 1.87
YTM 2.69 2.75 277 3.04 3.45 2.02 6.86

KOBI120 FE$AE 0.05 0.26 0.84 1.84 3.94 10.25 1.33
Duration 0.92 0.98 0.99 1.00 0.99 0.98 1.1
YTM 2.82 2.88 3.04 3.27 3.62 1.83 7.09
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ALZ : KISKHAE 7L

32, MAX| 5 70| 30|

12
. '\-HM
8

6 W

183, MAX| YTM 50|

6.0%

5.0%

4.0%

3.0%

4 2.0%
2 1.0%
0 0.0%
2022-03-07 2023-03-07 2024-03-07 2025-03-07 2022-03-07 2023-03-07 2024-03-07 2025-03-07
— 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 0.53 1.34 2.25 3.66 14.33 9.51
NS 0.64 1.48 244 3.82 7.62 2.83
EKY 0.62 1.47 2.35 3.76 11.84 4.59
S5 H 0.62 1.49 239 0.00 0.00 1.23
S xY 0.61 1.38 2.29 3.78 7.56 1.29
7|EtES X 0.63 143 2.33 3.56 5.15 1.77
SIMNMNBERES) 0.68 1.50 2.49 378 9.80 2.78
SIMHESZET) 0.00 0.99 0.00 0.00 0.00 0.99
ABS 0.56 1.38 233 3.83 0.00 148
A 0.60 142 2.34 3.70 13.90 6.05




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2.606 2.620 2.636 2.683 2.657 2.651
N 2.792 2.768 2.808 2.843 2.991 2.824
S 2.847 2.799 2.801 2.837 2.847 2.827
SoHEH 2.632 2.645 2.657 0.000 0.000 2.641
2A XK 2.839 2.802 2.756 2.849 3.038 2.817
7|Eta-& X 3.154 3.125 3.069 3.075 3.383 3.115
A (S EZEET) 3.103 3.102 3.058 3.054 3.191 3.096
A (B2 EE) 0.000 3.716 0.000 0.000 0.000 3.716
ABS 2.969 2916 2913 2.893 0.000 2932
A 2.848 2.829 2.828 2.803 2.696 2782
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 3.70 5.25 424 6.66 30.27 50.12
N 017 0.27 0.28 0.38 0.10 1.20
S=x 2.12 276 2.25 2.44 3.31 12.89
SoHEH 1.62 218 0.36 0.00 0.00 416
2y 5.45 419 1.41 0.67 0.03 11.75
7|Et=8x 2.17 2.83 2.13 1.07 0.10 8.30
SIMHBSEEEDS) 2.24 3.05 2.24 144 1.11 10.08
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.51 0.61 0.23 0.14 0.00 1.49
A 17.98 21.14 13.13 12.81 34.93 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= XY 18 23 21 35 56 153
N 189 259 257 506 39 1,250
Sy 493 583 541 518 683 2,818
SoHEH 9 6 1 0 0 16
23Ky 559 406 148 78 7 1,198
7|Et=8X 1,377 1,613 1,045 605 70 4,710
A (B EZEET) 500 680 422 334 370 2,306
AR (B2 ET) 0 1 0 0 0 1
ABS 435 344 117 44 0 940
A 3,580 3,915 2,552 2,120 1,225 13,392

X2 KISKHEE 7}



Il. KIS ESGX|HX|5 30|

H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM

@ «isrsrzo

CFESAUE, YIMES : %)

T& 1w ™M 3M 6M 1Y 3Y Inception
KIS LX40E 0.020 0.400 0.980 2.370 5.390 10.770 0.290
ESG Duration 2.210 2.170 2.200 2.250 2.260 2.800 3.110
=35
SE YTM 2.925 2.992 3.100 3.330 3.776 2.515 2.488
Sustinvest |FEZ0lE 0.000 0.400 0.960 2.410 5.420 10.960 0.157
ESG Duration 2.400 2.360 2.370 2.430 2.410 2.780 3.690
YTM 2.861 2.935 3.049 3.275 3.724 2.480 1.996
Whos Lol -0.010 0.430 0.980 2.590 5810 11.150 0.285
Good Duration 2.680 2.640 2.670 2.640 2.630 3.100 3.100
ESG YTM 2934 3.003 3.116 3370 3792 2.446 2410
KH&: KISKFAHE 7}
4. ESGMA 59 X5 0|
115
110
105
100
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85
2022-03-07 2022-09-07 2023-03-07 2023-09-07 2024-03-07 2024-09-07 2025-03-07
——KISESGE &} ESGEA A ——H[DX|
35, ESGHMAX| = Falo|d 0] Jd%6. ESGHAX|3 YTM 0]
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0.5 1.0%
0 0.0%
2022-03-07 2023-03-07 2024-03-07 2025-03-07 2022-03-07 2023-03-07 2024-03-07 2025-03-07
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 0.58 141 2.29 3.63 10.38 2.93
2%y 0.59 1.35 2.28 3.19 8.12 1.13
7|Eta-& X 0.61 1.41 230 3.68 5.16 2.07
A (S ZEET) 0.70 1.51 249 3.76 7.83 243
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.54 1.38 2.34 3.85 0.00 1.59
A 0.62 1.43 2.39 3.69 8.84 2.20
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 2.830 2.769 2.765 2.799 2.873 2.799
23Ky 2.832 2.794 2734 2.764 2.999 2.808
7|Eta-8 X 3.028 2.970 2.958 3.022 3.247 2.998
AN (S EZRES) 3.063 3.029 3.027 3.049 3.149 3.049
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.955 2.869 2.893 2.882 0.000 2.901
A 2.931 2.905 2918 2.937 3.036 2.928
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
SxY 475 5.62 492 5.61 2.56 23.46
28Ky 9.78 7.63 1.81 0.42 0.09 19.74
7|Et=8x 144 1.79 1.57 1.60 0.11 6.51
BN BEEET) 9.51 13.03 9.68 6.73 3.47 4242
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.38 3.16 1.41 0.92 0.00 7.87
A 27.86 31.24 19.40 15.28 6.23 100.00
XFE: KISKHAE T
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54 5E0]4 HH
S=Xy 116 165 144 182 94 701
23Ky 137 107 27 6 1 278
7|Et=8X 114 140 104 109 476
N BEREET) 303 408 260 224 175 1,370
AR (B2 ET) 0 0 0 0 0
ABS 83 98 56 35 272
A 753 918 591 556 279 3,097

X2 KISKHEE It
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H, =10 102 6.2bp

FC|

3
=l

4.0bp

- L0-€0-520¢

- L0-¢0-S¢0¢

- £0-T0-520¢
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Q KISKFAHE 7}

(E+91: %)

= 2/14 2/21 2/28 3/7 HECd|(BP)
Eot 14 2.585 2.615 2.625 2.62 -0.5
SOt 2 2.662 2.657 2.625 2.63 0.5
=7 34 2.6 2.615 2.56 2.565 0.5
=7 5.4 2.71 273 2.635 2.675 40
=1 104 2.845 2.852 27 2.762 6.2
SAHRHAAA 3 2.854 2.851 2.791 2.806 15
SAHRHAAA 54 2.927 293 2.832 2.869 37
SAHKHAAA 10 3.038 3.045 2.893 2.955 6.2
RHE : KISKHAHE 7}
1213, 21X SPREAD 0| (542l : bp) 24, E4X§AAA SPREADZEO| (549l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 40.0
20.00 ge--eeemeememmeeeeeeee e e e Y-
0.00
-20.00 - / 0.0 T - - -
A A A A A A QA QA QA
“&9 VQQP & & V&Q VQ@ V@’Q V,@Q %&9
S & WQ'»“ S '»6{0 & & S & &
X2 : KISKHAHE 7} RHE : KISKHAHE 7}
H2 FU 3 AZHEHE (E+2I: bp)
THE 2/14 2/21 2/28 3/7 FESE]
=1 3 10 SPREAD 23.5 23.7 14.0 19.7 5.7
=1 3 5 SPREAD 10.0 11.5 7.5 11.0 35
=1 5 10 SPREAD 13.5 12.2 6.5 8.7 2.2
=0 EX{AAA 3YR SPREAD 24.4 23.6 23.1 24.1 1.0
=1 EX{AAA 5YR SPREAD 21.7 20.0 19.7 19.4 -0.3
=10 ELX{AAA 10YR SPREAD 19.3 19.3 19.3 19.3 0.0

Rt : KISKHAME 7}



“ KISAHLHE 7t

85, X &, EFMAAA =4 E ZM HFCHH| FEHS= (541 : %, bp)

3M 6M  9M 1y 15y 2y 25 3Y 4Y 5Y 10Y 20y 30Y
RtE : KISKHAME 7}

F) X E 29

i
ofm

Ot 3M~2Y, =10 2.5Y~30Y RZto| =S

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
o A % o A ™ N Q > N 9 Q
'4":» \',V’L o“"g 0""\’ 0""\’ 0"9/ 0""% Q’VQ 0""\’ 0"9' 0"9’ &,o
Na & N N N N N N N N N4 N4
) S ) ) ) ) ) ) ) ) ) )
K2 KISKFAE 7L
I 33X s

K|z A2 210 25-1 1 9,000 9, =10 25-2 5% 8,000 0| Etats | QUCt.

10



Q KISKH&HE 2}

[=] oo .
AxAd = HNESE a7 L LhEaE Lhalson
2025-03-04 E23FA930 AAA 104 oy 2.851 1,000
2025-03-04 St SR £h25-7(Ah - 54 21E -3.0bp 2.775 500
2025-03-06 E23A931 AAA 54 2IH -1.0bp 2.863 900
2025-03-06 Z23A932 AAA 304 2IH +0.9bp 2.698 800
2025-03-06 FEISESAR203(Ah AAA 254 21E +1.6bp 2.780 800
ALZ : KISAHAE 7L
. 13 g8
ANHFE FEAIYE T 24-128 SHCE F&2 0|80 7X 2,908 FSE|RUCE O[0fM =10
24-12 GA[ 7X 2,339 R&EEH 1 FZE O|R/ALCt
J87. FUH X ESE {E (Ehel: o4 8)
80000
70000 —
60000 —
50000 —
40000 —
30000 —
20000 —
10000 . —
0 _ T T T - T T T T 1
£ECt =244 =124-12 =236 =241 =247 =245 =1124-13
ALZ : KISKHAE 7}
188 FI A THEE 7S (E9l: 218l)
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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HetM 2 DR

7Eta 8t 22 4 TetE| AL 7EtgsMe FAl ZME =EE2l= EM7E LIEHREE 13 F#2H0]
A 0.8bp, 3 U 5 F7H0] QG 1.0bp B AZY EES HACE X|HF CHH| SAM7F E0EE 25E

LIEFRICE OJO{M 10 #2t2 EgfM| 2 Dt RUCt

221, 2% 3y YTM 30| (EH8l - %) 22, o{FxH 3y YTM 30| (2H51: %)
§ | —— DM —— B —— 2WMara — FH 8 e . S
7
6 - 6 -
;| |
49 4 %
) W M
2 4 2
1
0 T T 0 T T T 1
2023-03-07 2023-09-07 2024-03-07 2023-03-07 2023-09-07 2024-03-07 2024-09-07 2025-03-07
At&E: KISKHAHE 7t XHE: KISKFAHE7F
133, 2l = 0CHH| SPREADZEO| (B9l : bp) 4. o{Hx| 3 DCHH| SPREADFO|  (EH9I: bp)

AP RY 3v- KTB 3Y 3 M-KTB 3Y 7| E}F2 8 X AA+- KTB3Y
3l o
- O

70 1 2Bk AAA- KTB 3Y 4 KH AA+- KTB 3Y 250 W 7|Et2 8 HAA- - KTB 3Y
60 - 7|Et3 X HA+ - KTB 3Y

200 -
50 |
40 150
30 1 100 |
20

50
10
0 : : : : 0 : : : :
2023-03-07 2023-09-07 2024-03-07 2024-09-07 2025-03-07 2023-03-07 2023-09-07 2024-03-07 2024-09-07 2025-03-07
KHE: KISKFAE I} XtE: KISKHAHEZL
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H1. 2Wxj g 0CjH] AzgE Y HEER (42l bp)
S8 25 AT E(03/07) T [ (02/28) [ (02/04)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 194 | 161 | 176 | 459 | 10 | 10 | -02 | 00 | 14 | -05 | -12 | 00
=0 194 | 154 | 178 | 485 | 10 | 10 | -02 | 00 | 14 | -05 | -1.2 | -00
AAA 224 | 286 | 259 | 557 | 00 | 10 | -02 | 00 | 09 | -05 | -40 | 00
AA+ 285 | 370 | 393 | 638 | 00 | 10 | -02 | 00 | 09 | -1.0 | -35 | -10

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =2F A% E(03/07) HZrlH| (02/28) ™ CiH|(02/04)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
M3 309 | 417 | 398 | 1356 10 | 14 | 02 | 00 | -30 | -39 | -30 | 00
=0 320 | 477 | 612 | 1542 10 | 20 | 00 | 00 | -25 | -3.1 | -29 | 00
AAA 386 | 554 | 707 | 1739 10 | 10 | 10 | 00 | -24 | -44 | 33 | 00
AA+ 1045 | 1429 | 184.7 | 2432 | -08 | -10 | -1.0 | 00 | -47 | -69 | -40 | 00
AAA 180.5 | 222.1 | 2472 | 287.1| -08 | -1.0 | 05 | 00 | -47 | -64 | -40 | 00
AA+ 2345|2919 | 31413519 | -08 | -1.0 | -05 | 00 | -52 | -64 | -3.7 | -0.0

S LAHML2 1 1,500 o FZ T F OfH| 9,900 Z4AFUCH SALO| ZHABIHM 2K &
AT 2 dLME KSUCEH Lol HAS0| ZME LIEHH 7H20|, St=ig2do| AL=E Lozt o
C 87bpE LEILHH ZAME OE UL, O[0{M R2[2&o| L= SQIx] Al AU 84bp2 HA |0 X[
0l 0101 ZMIE O[OfZ{Ct. oHH, O|&X] SOM = M2l o| X YAHZ0| ZME LIEHHL St=+F
Yo 2ETY| O|FEA 7} QL 42bpE LIEILHD ZAME 2RL, Sh=itP 2l 22| O|&7X] HA| &
Cl 1.9bp2 2 ZAHE 20|0f DRt

7IEtE A U2 1= 13009222 H 3 OfiH| 630042 HAUCE 7|Eta8k FA| UL d2

— o
oz FAS gaMeLt F M= XSULE A- S22 7SI E Sl 3E 0|5 o| A7t X[ AT
=
=

i
m
b4
al
lé
2

SH FOIl AA- O|AMO| FHI|E Q! FFE K| SIA| Ll ZENZ K|
Ch A S5 ABIATIE 34 &1 ofe} w0l oI 5.0bp2| ZAIE LIEFEACE F71X 22 39 A7
o P OIS W= HCL AHOE AA+ SIS FHERY GA| 1bp OJ4H0] e LM 2 OFZRACY,

a5, F7H 28K walZo| (S : %) d8e. F7H o Tx| 20| (EH21: %)
gooo , ESFX| mAFX| mAAA T AA+ 7,000 - m7tE e m I m] e

6,000 -

6,000 - 5,000 |

4,000

4,000 -
3,000 -

2,000 | 2,000 -

2 u
0 T T T 0 T T T

2025-03-03  2025-03-04  2025-03-05  2025-03-06  2025-03-07 2025-03-03  2025-03-04  2025-03-05  2025-03-06  2025-03-07

Xt KISKHAHE 7F AtZ: KISKHAHE 7L
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Han =]
= o

.3 A o

s= 5598 Wi Fe| | YHAZYE L 271 LR
AAA SR EUS 825037101 H-2 2.680 oIy -4bp 2025-03-04 | 2027-03-04 1,900
AAA A225410]0106-0306-1 2.800 OIE +1bp | 2025-03-06 | 2026-09-06 1,200
AAA L2[2829-03-22l01-2-06 2.760 0lE -8bp | 2025-03-06 | 2026-03-06 1,500
AAA Ah=25410]0200-0307-2 2.750 oIE -2bp 2025-03-07 | 2027-03-07 2,700
AAA AE22541%0100-0307-1 2.730 0lE 9bp | 2025-03-07 | 2026-03-07 2,800
AAA St =3 82503Lt-0[H-1.5 2.790 0lE 1bp | 2025-03-07 | 2026-09-07 1,400

XFE: KISKHAHE7E
H4. FH o[ L sig (2Hl: %, 24el)

s= 5598 Wi Fe| | YHAZYE L 271 LR
A- 712700 E211-1 4297 DIE -25bp | 2025-03-04 | 2026-06-04 100
A- 7|27 m E211-2 4333 DIE -20bp | 2025-03-04 | 2026-09-04 200
A- 7|27 m E211-3 4.806 Ol -45bp | 2025-03-04 | 2028-03-03 400
AA+ AEFtE2744 2,974 0l" 1bp | 2025-03-06 | 2029-03-06 200
AA+ Ad7tE2745 3.021 0l" 1bp | 2025-03-06 | 2030-03-06 200
AA+ MBEFHE2252-1 2.927 0l" 2bp | 2025-03-06 | 2028-03-03 200
AA+ MBEFHE2252-2 2.927 0l" 2bp | 2025-03-06 | 2028-03-06 500
AA+ MBHFHE2252-3 2,974 0lH 1bp | 2025-03-06 | 2029-03-06 200
AA+ MBHFHE2252-4 3.021 0l" 1bp | 2025-03-06 | 2030-03-06 100
AA- JB L2} §532-2 2.997 0lH 4bp | 2025-03-06 | 2027-08-06 500
AA- JB L2} §532-3 2.997 0lH 4bp | 2025-03-06 | 2027-09-03 800
AA- JB RE|7H T E532-4 3.005 0lH 4bp | 2025-03-06 | 2027-10-06 400
AA- JB L2} T §532-5 3.049 0lE 4bp | 2025-03-06 | 2028-03-06 1,000
AA- Aot I E508-1 2914 0l" Sbp | 2025-03-06 | 2027-08-06 500
AA- AlBt7H I Eh508-2 2.970 OlH Sbp | 2025-03-06 | 2028-03-03 800
AA- AlBt7h I Eh508-3 2.831 Ol -19bp | 2025-03-06 | 2028-03-06 500
AA- Alst7H I Eh508-4 3.018 0l" Sbp | 2025-03-06 | 2028-09-06 600
AA+ 7|OH| = 21 7H=425-1 2.950 2E -2bp 2025-03-07 | 2028-01-07 500
AA+ A O|H|= CIF7t=425-2 2.961 0l" -2bp | 2025-03-07 | 2028-03-07 1,000
AA+ S CH7H | £r2045-1 2.956 0l" 3bp | 2025-03-07 | 2028-03-06 100
AA+ S CH7H | EH2045-2 2.956 0l" 3bp | 2025-03-07 | 2028-03-07 200
AA+ S CH7H | EH2045-3 3.066 0l" -2bp | 2025-03-07 | 2030-03-06 100
AA+ HCH7H | EH2045-4 3.066 0l" -2bp | 2025-03-07 | 2030-03-06 700
AA- {70 & 545-1 2.947 21y -3bp 2025-03-07 | 2027-03-05 500
AA- S CH7{ 0 H545-2 3.026 0l" 3bp | 2025-03-07 | 2028-03-07 1,000

AbE: KISKHAHE ZF
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QIAHH : SEH A9 J|UDISE AL HISHH 01

B7}chebxt KEY POINT
HEX| Y AT 02) 3215-1471 o TESI= T A Ll S
o A G AZYE =

I. ZIA A HSE

YA ZIE 2lAMK 3E 27| AAAS S =4 OfH| AR AZE= H FEL 2bp SHEFSE 39.9bpE LHEL

M, AAOS =2 ™ FELC}0.5bp 5H2t3t 54.4bp, AOSE2 T FEL} 2bp o128t 116.7bpE 7| SS}RALL.

[l
>
L
BI
£Q
A
=]
ORI
o
ot
=
=t
i
ofm
o
_?1_
aop
[P
1L
ro
£
3Q
N
Mo
2
ra
N
it
|0
Hu
=1
ofm
=
0
=2
!
oot
mjo
=]
11k
N
|0

&1, ZAH F2l30| (59l : o 9)
6.5 600
A IL
4.5 400 AAOL IR E
AAAA T E
3.5 300 AO
2.5 200 AAO
— AAA
1.5 - - 100 27314
0.5 ‘ ‘ 0
2022-03-07 2023-03-07 2024-03-07 2025-03-07
XIE : KISKHAE 7}
H1. Y A=Y E Y HEE (5+: bp)
S =F AT E(03/07) M CH|(02/28) HECid](02/14)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 277 | 399 | 375 | 583 | -18 | -20 | -08 | -17 | -18 | 20 | -11 | -17
AA+ 327 | 516 | 451 | 893 | -15 | -05 | 1.2 | =17 | -15 | -12 | -30 | -22
AAO 346 | 544 | 513 | 1232 | -15 | -05 | 1.2 | =17 | -15 | -07 | -30 | -22
AA- 379 | 583 | 614 | 1598 | -15 | -05 | 1.2 | -17 | -15 | -07 | -30 | -22
A+ 594 | 906 | 1298 | 2175 | -25 | -20 | -17 | -17 | -25 | -35 | -35 | -17
A0 758 | 116.7 | 1746 | 2635 | -25 | -20 | 1.7 | -17 | -30 | -35 | -35 | -17
A- 1029 | 161.2 | 2346|3148 | -25 | -20 | 1.7 | -17 | -27 | -35 | -35 | -17

AtZ : KISKHAHE 7}
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2
N
ap
12
rlo

12 6,180 A= LIEIUCE ©™ = CHH| C}
LAY S LIEIHHAM ZE SZOA LAlO| O|FFLCE AAOSZE2 AAHO|AREE 3HZ,

42 242} 20bp, -10bp, -45bpE ABH Ol G| YMS OHECE SHH AFO= B Cfy| 2 2

1S

H2. DAY (SH2l: %, bp
HE8ET 5549 LR HUO|g | LAz | Laohy)
AAO o 2 O] MR E13-1 2025-03-04 3.004 4TI -20bp 3
AAO o AHO|ANEET3-2 2025-03-04 3.161 JHEH2IE -10bp 5
AAO oAAHO|ANRET3-3 2025-03-04 3.386 JHHRIE -45bp 10
AA- CHAIZ #25-1 2025-03-04 3.161 JHE2E -13bp 2
AA- CH Al E#25-2 2025-03-04 3.281 JHEIE -13bp 3
AA- 2 ALG-1 2025-03-04 2.991 JHE2E -19bp 3
AA- A ALe-2 2025-03-04 3.139 JHE2E -20bp 5
AAO S-0il63-1 2025-03-05 293 JHE2IE -3bp 3
AAO S-0il63-2 2025-03-05 2,972 HEBHE -2bp 5
AAO S-0il63-3 2025-03-05 3 JHERIE 7
AAO S-0il63-4 2025-03-05 3.129 JHE2IE -12bp 10
AA- RO E4H15-1 2025-03-06 3.524 | JHETIE +12bp 2
AA- RO 24H15-2 2025-03-06 3.553 Haeg 3
AAA ot &MY T49-1 2025-03-07 2.86 =1 +16bp 2
AAA St a 'Y T49-2 2025-03-07 2.894 =1 +30bp 3
AAA ot s AL 7T49-3 2025-03-07 2.994 =1 +29bp 5
AA+ SK314-1 2025-03-07 3.057 JHHBIE -1bp 3
AA+ SK314-2 2025-03-07 3.121 7HE I8 -1bp 5
AA- 7| O] M M 78-1 2025-03-07 3.156 JHETE -12bp 3
AA- O M M| 78-2 2025-03-07 3.33 7HE2IE -20bp 5
AA- 7125H12 2025-03-07 3.165 7HE2IE -10bp 3
AA- & CH2|0t86-1 2025-03-07 3.07 JHE2IE -5bp 2
AA- 2L 2| 0F86-2 2025-03-07 3.082 ZHE2IE -11bp 3
AA- 210 2| 0F86-3 2025-03-07 3.235 ZHE2IE -11bp 5
A+ SlO|EZXIZ134-1 2025-03-07 3.1 JHE2IE -20bp 3
A+ SlO|EZXIZ134-2 2025-03-07 3.378 7HE 2IE -46bp 5
A+ otat2| X1 2025-03-07 3.466 =28 +25bp 1
BBB+ LSHESAT2 2025-03-07 4706 s= 28 -54bp 15
BBBO FAUFEE10-1 2025-03-07 4675 HERE +25bp 2
BBBO FAFAA10-2 2025-03-07 5.068 7HE T E -20bp 3

F) FES S&2 Lt 3|ARY, ELS H 2|
KPE: KISKFLE Y, OS2 M -
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H3. Z|ALXY 27| (EH9l: %, 9, 28
HESE 89 LR EHO|E 27 Aol | wreiiol
A+ SKO{Z11-2 2023-03-03 4656 2 450 7,950
A+ X|of A0 HA21-2 2020-03-04 1.983 5 1300 4,000
A+ SKO#Zl6 2022-03-03 3.164 3 1500 7,950
A+ SFLtOj Q00| 182-3 2022-09-06 5.396 2 300 11,380
A- Of INCC72-2 2020-03-03 1.941 5 1300 4,400
A0 SITH 2 Hl44-1 2023-09-07 4.804 1 230 450
AO SOIAA =T 2106-1 2023-03-08 4754 2 200 1,200
AO St 20k4-2 2022-03-02 3.852 3 600 2,600
AA+ AMEH19-1 2023-03-08 4477 2 1000 25,700
AA+ GSZEA142-1 2023-03-02 4073 2 800 14,100
AA- 2 AH4-1 2020-03-03 1.556 5 800 5,800
AA- ZHZ4H3-1 2023-03-08 4.753 2 500 5,250
AA- SK7tA36-2 2020-03-06 1.562 2 1400 12,700
AAO S ELO|O{HE| 2 =284-2 2020-03-05 1.475 2 1500 6,100
AAO SHLES #9-1 2023-03-09 4682 2 700 9,730
AAO SKOi| 4 X|50-1 2023-03-07 4315 2 600 23,200
AAA St M E2H26-2 2015-03-05 2427 2 900 47,000
BBB+ $+21104-2 2023-03-07 5.779 2 300 4,230
F) 2EZ T2 Uk SIAK, ELS M2
XtE: KISKHAE 7L Of EHE M
H4, Kt S|AR] e A 2 (H9]: %, bp, 4, )
MESE =l LR Wi Az =/ HEHO| 27 weey
A CiAlof = QK otO| 2025-03-10 HETE -25bp 2 500
A CHAloj| OO} O 2025-03-10 JHETIE -25bp 3 300
A- S%7| Y 2025-03-10 0.051 2 600
A =T PN 2025-03-11 7HETIE -10bp 15 200
A (@E=x= PAEC Y| 2025-03-11 JHETE -8bp 2 400
A+ StLEOf| H OO 2025-03-12 JHETIE +30bp 15 300
A+ StLFO| H OO 2025-03-12 JHE0IE +30bp 2 600
A+ StLEOf| MO0 2025-03-12 JHE0IE +30bp 3 600
A+ SHLHOJ ZQH OO 2025-03-12 S=oIE +£30bp 2 500
A+ SHLHOJ ZQH OO 2025-03-12 S=IE +£30bp 3 500
A HD# ol Z a3 of 2025-03-13 JHETIE +30bp 3 400
A HD# ol Z a3 of 2025-03-13 JHETIE +30bp 5 200
A- AUz ETZ 2025-03-13 S20IE +30bp 2 200
A- I ETZ 2025-03-13 S20IE +30bp 3 200
AA SHLS 2025-03-14 JHETIE +30bp 2 800
AA StLEH 2025-03-14 N0 +30bp 3 1200
AA- IHFROf| A X M H| A 2025-03-14 S22 +30bp 3 1000
AA- IR Of| L X| A H| A 2025-03-14 =03 +30bp 5 500
FRES

XIE: KISK

i
[
A

—

by

o

& gt S| ALY, ELS M 2
f,
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&2 3|AY Lol 0] (291 : 9 &)
180,000

160,000

140,000

120,000

100,000 2022
80,000 = 2023

w2024

60,000 - m 2025
40,000 -+
20,000 -+

18 28 38 48 58 ¥ 78 s o9 108 1n1g 128

KtE : KISKHAME 7}

3. SIAH LT 0| (291 : 2 &)
3100000
2900000

2700000

2500000

2300000

2100000

1900000

1700000
2023-03-07 2023-07-07 2023-11-07 2024-03-07 2024-07-07 2024-11-07 2025-03-07

RHE : KISKHAME 7}

. FSAIE

o
ook

35 SA) SEAIZS HE Cfu] SHASH A7t 0| RO{HCH S2Y SETS AM 52 HFE Oy

9.68%P ZtABt 20.86%E AtA|ZH D

>
>
on
el
rlo
=
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w
>
X
v
o[
N
e
(e))]
o
(Oa]
N
NS
mju
>t
A
bals
n
>
on
el
rlo

3.81%P &2t 10.66%S AX|RUCH THE 27| & RS2 13 012 240 ME 6.42%P T2t 32.71%, 1
H3HE L 7.26%P ZtATt 52.81%, 3H~5EHE2 153%p 73t 8.6%2 AX|Ho D 51 O|A R0 =

0.69%P ZtAst 588% & XAX|ULC}.
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(Tl o 3)

TE 2025-02-13 2025-02-20 2025-02-27 2025-03-06
AAA 10,733 10,600 18,778 8,966
AA 42,910 52,369 32,817 28,594
A 10,446 10,451 8,904 4,584
BBB 612 717 946 808
JUNK 71 48 56 37
Total 64,773 74,184 61,501 42,988
AtE : KISKHHE 7}
He. 2| MM THEE 7S (291 o &)
£ 2025-02-13 2025-02-20 2025-02-27 2025-03-06
~1y 27,318 27,296 16,166 14,060
1y~3y 30,831 41,484 36,945 22,703
3y~5y 5,156 3,628 4,351 3,699
Sy~ 1,468 1,776 4,038 2,527
Total 64,773 74,184 61,501 42,988
A& : KISKHHE7F
184 2| MM SEE /S TH9] : %) O35, 3|AHY ZHET|E 25 (E9l : %)

AtZ: KISKHAHE ¢

dEe6. Al & 0|

AtZ: KISKHHE L

= A

40
ofm

2F
=]

80000

70000

60000

50000

40000

30000

20000

10000

T T T T

T T T T T

T T

O T T T
2024-03-06

2024-05-09

T

T

T T T T

2024-07-18

T

2024-10-10

2024-12-19

T T T T

2025-03-06

AtZ : KISKHAHE It

20



|

OUTLOOK

ERE

OUTLOOK

)
1l

oll

7l

7t KISKHHE 7}

o= EE

=

t

X

21



WAl

k

ABS/MBS :

KEY POINT

e MBS, ABS sl M2

02) 3215-1435

b

KO

At

10l

02) 3215-1454

78l

(9 &, 712t : 2024-01-01 ~ 2025-03-07)

|

350000

I PF Loan

7| E}

- 250000

REER

- 200000

Ch= i

- 150000

2 A 20 Z 1 A cpo

- 100000

Synthetic CDO

!

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

16,000

14,000

12,000

10,000

8,000

6,000

4,000

2,000

0

7t

B

H0
<

b

At2: KISKE

1 %, 712t : 2025-03)

&2l

(249l : %, 712t : 2023-07~2025-03)

ojn
<

=
10

gt

RE2: KISKHAE

7t

B

50
d

b

At2: KISKE

: A9 %, 7|2t : 2025-03-03~2025-03-07)

(et
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AtE : DARTHASAIA|AH
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H2. %2 MBS 23 9l M| X} 2l Hlmpe CEECERA
oty MBS 2025-3(2025-02-25) MBS 2025-2(2025-02-14) MBS 2025-1(2025-01-21)
. gz | gelFE| | AT E | g | gEgs | AXZyE | g | gegs | Az s
14 351 2.821 +18 640 2.853 +18 697 2.817 +19
2 300 2.867 +18 800 2.878 +18 800 2.846 +16
3 200 2.874 +25 700 2.858 +22 700 2.820 +19
514 1,100 2.901 +16 900 2.954 +23 900 2.962 +23
74 - - - 700 3.112 +24 800 3.182 +26
104 - - - 600 3.266 +41 600 3.242 +41
2044 - - - 600 3.238 +48 600 3.180 +45
304 - - - 100 2.838 +15 200 3.184 +50
Z) whZEM EA| - O|OfZboh A
A2 s RFUIEBA
34 MBS 2H7|'E LYTHY 0| (sl o &
80,000 180,000
70,000 160,000
60,000 140,000
50,000 \ 120,000 2022 L3l
/ 100,000  mwm 2023 HiSH
40,000 s
\ 80,000 2024 L%
30,000 025 2l
60,000 =
_’F_KI-OH(OE)
o I\T /™
20,000 40,000
10,000 - 20,000
0 - 0
1y 2Y 3y 5Y 10y 15y  20Y  30Y

AL ; KISKHAME 7}

25 MBS 27|

el AT E 0]

3.5

3

2.5

2

15

1

0.5

0

1y
m2y

m 3y
m5Y
m7yY
m1oy
15Y
20Y

MBS2024-24

T

MBS2025-1

T

MBS2025-2

MBS2025-3

AtZ : KISKHAHE 7}
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ABS FEAIEOIM= 7| =Xt PF Loang 7|HF2 = oF XHZ 0] 1,569.829 &, 7|EF R 651.62% 2=

Od2e6. Y7 ABS 7| XXM H QEH|E 0| (B9l & 2)
100% 6
90%
5
80%
== P-CBO
70%
4 I PF Loan
60%
mm Synthetic CDO
50% 3
| S RO A R
40%
2 e EE
30% _
Y/ eoi =1 cpo
20%
1 7|Et
10%
—RE=d
0% 0
AL : KISKHAME 7}
B3 MBS HE
spCcH HAH HAS | HE 7| XXt HEY
W9 eis - - - - -
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d181. 91€=E 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sue
A= E(co-28A) 2| A R A0 HAYE —MMF — T4
cpP cD 220,000
E=L PN TV
4.5 0.15 200,000
180,000
4.0 01
35 160,000
0.05 140,000
3.0
120,000
2.5 0
100,000
80,000
1.5
01 60,000
1.0 40,000
0.5 -0.15 9 12 2024 3
0.0 -0.2
7|2t 2024-03-07~H M 712t : 2024-03-07~2025-02-27
XtE : KISKHEEIL Az 3852
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Xt& : KISKHHE 7}, Bloomberg X2 : KISAHAHETE, Bloomberg
J33. Y2 =AU E F0| (E491: %, 717k 24.03.08~25.03.07) a2, S22 $USE F0] (E+91: %, 717+ 24.03.08~25.03.07)
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1. FUH 33 32HS

=2t E 2025-03-06 2025-02-28 2025-02-07 M Oiy| HE oiy|
US TREASURY 2Y 4.03 4.03 423 -0.20 -19.80
US TREASURY 5Y 411 4.04 429 6.70 -17.70
US TREASURY 10Y 432 423 445 8.60 -13.10
US TREASURY 30Y 4.60 451 466 9.10 -5.40
DEUTSCHLAND REP 2Y 2.25 2.04 2.06 21.80 19.40
DEUTSCHLAND REP 5Y 2.49 2.17 2.17 32.20 32.10
DEUTSCHLAND REP 10Y 2.79 2.41 2.38 38.00 41.40
DEUTSCHLAND REP 30Y 3.08 2.70 2.61 37.90 46.50
JAPAN GOVT 2Y 0.85 0.81 0.80 4.40 5.00
JAPAN GOVT 5Y 1.12 1.01 0.99 11.80 13.60
JAPAN GOVT 10Y 1.52 1.37 1.30 14.40 21.40
JAPAN GOVT 30Y 2.50 2.36 2.29 13.90 20.30
CHINA GOVT 2Y 141 145 1.23 -3.50 18.00
CHINA GOVT 5Y 1.57 1.62 1.37 -4.80 19.40
CHINA GOVT 10Y 1.76 177 1.60 -1.40 16.20
CHINA GOVT 30Y 1.91 1.92 1.82 -0.30 9.20

K& @ KISAHHE I, Bloomberg
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(2+9l:bp,717+:25.02.28~25.03.06)

12 eZ/fE1278E 24 sd 74 104 15 204

X2 : KISAHEE I Bloomberg

811 HY A

J&10. KPE HZ8K #HE HE

(E+9l:bp,712+:25.02.28~25.03.06)

DR(bp)
15

10

5

N

-10

19 6/l H1270 e 2 54

74 104 15 204

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 25.03.03~25.03.07)

HEHY NH ME| 22 SFEY NH ME 22
3.90% 5.88%
6.49% 9
1.18% 4.71%
3.53%
4.71%
11.69%
1.30% -y
22.35%
25.97%
1.18%
2.60% 2.60% 4.71%
M Utilities B Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical
M Financial B Communications M Financial = Communications
Government(Municipal) Government Government(Municipal) Government
[ Basic Materials Industrial [ Basic Materials Industrial
[ Consumer, Cyclical Energy 1 Consumer, Cyclical Energy
Technology Technology
Xt& : KISAHHE I, Bloomberg
H2 M3 CjH] W kA ME 2 (91 %, 712k 25.02.24~25.03.07)
ME =25 HE ¢
Financial 27.06% 27.27% -0.21%
Consumer, Cyclical 1.18% 6.49% -5.32%
Consumer, Non-cyclical 15.29% 6.49% 8.80%
Energy 4.71% 3.90% 0.81%
Government 22.35% 25.97% -3.62%
Basic Materials 471% 1.30% 3.41%
Communications 4.71% 2.60% 2.11%
Diversified 0.00% 0.00% 0.00%
Industrial 3.53% 11.69% -8.16%
Technology 5.88% 0.00% 5.88%
Utilities 9.41% 11.69% -2.28%
Government(Municipal) 1.18% 2.60% -1.42%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZHdH (712} 25.03.03~25.03.07)
=20 HrSHA|E £3} ek 7| Coupon|Benchmark| 2812 (USD)
SHNHAN Float 03/02/26 AUSTRALIAN | AUD 2025-02-28 2026-03-02 | 4.566% | BBSW3M 31.03MM
KDB Float 02/27/26 EURO MTN usD 2025-03-06 2026-02-27 | 4.653% | SOFRRATE 50.00MM
SHNHAN 4.4 04/07/25 EURO-DOLLAR | USD 2025-03-06 2025-04-07 | 4.4% 10.00MM
KDB Float 07/07/25 US DOMESTIC | USD 2025-03-06 2025-07-07 | 4.48% | SOFRRATE |  100.00MM
KOREAT 1.217 03/05/27 SAMURAI Jpy 2025-03-07 2027-03-05 | 1.217% 156.52MM
KOREAT 1.367 03/07/28 SAMURAI Jpy 2025-03-07 2028-03-07 | 1.367% 45.01MM
KDB 13.31 03/04/27 EURO MTN BRL 2025-03-07 2027-03-04 | 13.31% 49.89MM
HANFGI Float 03/10/26 EURO MTN usD 2025-03-10 2026-03-10 | 4.954% | SOFRRATE 30.00MM
CITNAT 0 09/10/25 EURO-DOLLAR | USD 2025-03-10 2025-09-10 - 50.00MM
CITNAT 0 06/11/25 EURO-DOLLAR | USD 2025-03-11 2025-06-11 - 20.00MM
CITNAT 0 03/13/26 EURO-DOLLAR | USD 2025-03-12 2026-03-13 - 20.00MM
CITNAT Float 03/13/26 EURO MTN EUR 2025-03-12 2026-03-13 | 3.04% | ESTRON 48.53MM
KORGAS 0.7725 03/13/30 EURO MTN CHF 2025-03-13 2030-03-13 | 0.773% 112.38MM
Xt&E : KISKHAHE ZF Bloomberg
H4. 7t 0|2 AN X E (TH2l: %, 717t 25.03.03~25.03.07)
Date Name Survey Actual Prior
2025-02-28 Helas 0.40% 0.90% 0.40%
2025-02-28 PCE E7H|$= MoM 0.30% 0.30% 0.30%
2025-02-28 PCE E7HX|= YoY 2.50% 2.50% 2.60%
2025-02-28 =& PCE 27HK|$= MoM 0.30% 0.30% 0.20%
2025-02-28 =& PCE 27HK|== YoY 2.60% 2.60% 2.80%
2025-02-28 H4ERY Mg T -$116.6b -$153.3b -$122.1b
2025-03-04 ISM | = x| 50.5 50.3 50.9
2025-03-04 ISM 18 -- 47.6 50.3
2025-03-05 S&p 22 0|5 MH|AY PMmI -- 51 497
2025-03-05 s&p =249 0|= 5 PM - 51.6 50.4
2025-03-06 ISM AMH|A X|4= 53 53.5 52.8
2025-03-06 ISM MH|A 1.8 - 53.9 52.3
2025-03-06 FoX -$91.3b -$131.4b -$98.4b
2025-03-06 HsPRE cadity 1.2% 1.50% 1.2%
2025-03-06 Rl - SH| X 3.00% 2.20% 3.00%
XtE : KISXHAHEZE Bloomberg
HS5. WF 0|7 4N X|=2 (E+91: %, 71Z}: 25.03.10~25.03.14)
Date Name Survey Actual Prior
2025-03-07 20E 20 &= =3 -- -- 100k
2025-03-07 HsdREE1&8Ats HE 160k - 143k
2025-03-07 DIZHRE D 8Kt HE 146k - 111k
2025-03-07 HzYddzds 2k -- 3k
2025-03-07 HUE 4.00% -- 4.00%
2025-03-07 AZtE EBa = (T EoHl) 0.30% - 0.50%
2025-03-07 A B AF (T EH|) 0.041 - 0.041
2025-03-07 o FUZEA X EH 34.2 - 34.1
2025-03-07 dHgs #tg 0.626 -- 0.626
2025-03-07 HeE -- -- 0.075
2025-03-11 NY Fed 1-Yr Inflation Expectations -- -- 0.03
2025-03-12 CPI (H&CHH() 0.003 -- 0.005
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2025-03-12 CPI (M ACHH]) 2.9% -- 3.0%
2025-03-13 PPl Z[Z482 MoM 0.2% - 0.4%
2025-03-13 PPl £&E%+8 YoY -- -- 3.50%
2025-03-13 M A H1ds - - 221k
2025-03-13 HYEHAS =T AER -- -- 1897k
XtE : KISKHHE 7L Bloomberg
H6. Tt 5Y AN X|® (5+91: %, 7|Z}: 25.03.03~25.03.07)
Date Name Survey Actual Prior
2025-02-28 F=YUETHK| 5= TEH| 0.70% 1.10% 0.40%
2025-02-28 FYUETHK| 5= T | 2.70% 3.10% 2.00%
2025-02-28 20fEoy () 0.50% 0.20% -1.60%
2025-02-28 20 THo NSA | 1.70% 3.50% 1.10%
2025-02-28 MYt HE (THRH) 14.0k 5.0k 11.0k
2025-02-28 Mg 78 SA 6.20% 6.20% 6.20%
2025-02-28 CPI (M CHH() 0.40% 0.40% -0.20%
2025-02-28 CPI (M ACHH]) 2.30% 2.30% 2.30%
2025-02-28 CPI EU B¢ M| 0.50% 0.60% -0.20%
2025-02-28 CPI EU B¢ MdH| 2.70% 2.80% 2.80%
2025-03-03 HCOB =< M=% PMI -- 46.5 46.1
2025-03-05 HCOB S MH|AY PMI -- 51.1 52.2
2025-03-05 HCOB = 5% PMI - 50.4 51
2025-03-06 HCOB =Y MY PMI - 412 425
XtZ : KISKHHE 7L Bloomberg
H7. UWF 5 4H X|=® (E49l: %, 712k 25.03.10~25.03.14)
Date Name Survey Actual Prior
2025-03-07 SEF dEy| -2.50% -- 6.90%
2025-03-07 S WDA M| 2.60% -- -6.30%
2025-03-10 A M A SA MoM 1.50% - -2.40%
2025-03-10 A M A WDA YoY -2.80% - -3.10%
2025-03-10 B YK SA -- -- 20.7b
2025-03-10 +Z SA MoM -- -- 2.90%
2025-03-10 22| SA MoM -- - 2.10%
03/11-03/16 EOiE7HK] 4= & -- -- 0.90%
03/11-03/16 ZOS7HR| = T EH| -- -- 0.90%
XtE : KISXHAHEZE Bloomberg
B8 Ft 33 AN X E (H2l: %, 717t 25.03.03~25.03.07)
Date Name Survey Actual Prior
2025-03-01 M= PMI 49.9 50.2 491
2025-03-01 HIXZEY P™mI 50.5 50.4 50.2
2025-03-01 Z3t PmI -- 51.1 50.1
2025-03-03 Aol &= PMI HZE Y 50.5 50.8 50.1
2025-03-05 Xo[Al = PMI BE -- 51.5 51.1
2025-03-05 Xto| Al &= PMI MH[AY - 51.4 51

X2 : KISKHHEZL Bloomberg
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H9. UWF 3= ZH X= (H2l: %, 712t 25.03.10~25.03.14)
Date Name Survey Actual Prior
2025-03-07 Q| Q of $3229.00b -- $3209.04b

2025-03-07 %‘%‘#XI YTD $147.50b -- --
2025-03-07 Z YTD YoY 5.90% -- --
2025-03-07 —ﬂ“—‘é! YTD YoY 1.00% - -
2025-03-07 & YTD YoY CNY - - -
2025-03-07 ¢ YTD YoY CNY - - -
2025-03-07 EYX| YTD CNY - - -
2025-03-09 PPl H HH] -2.10% - -2.30%
2025-03-09 CPI (™ L H]) -0.40% - 0.50%
03/09-03/15 AT @I0tst & CNY YTD 6452.5b -- 5130.0b
03/09-03/15 SXHEH CNY YTD 9806.7b - 7060.0b
03/09-03/15 3533 M1 Yoy 1.20% - 0.40%
03/09-03/15 Est53 M2 HiEH| 7.00% - 7.00%
03/09-03/15 E315332 MO YoY -- -- 17.20%
03/11-03/18 FDI @XLHH| YoY CNY - - -13.40%

XtE : KISXHAHEZE Bloomberg
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20254 38 A= KOSPIX|+= 2563.48= O

I}t KEY POINT
S04 g 02) 3215-2902 e K|t = CHH| KOSPI X|£= A%, S&P500 SfEL.
o FZHELS Ul A= ZhA GllZol M [HH| Za
o ELS &%t 2= B} o=t 5= Hd X2E &5,
Il FA Alg
=3 ObX|2F Hef Q! 07Y, KOSPIX|== ™ F CHH| 30.7p #&StA 1, T2 X5 & HSCElE T
5.9% &5, SPXe K|t 3 OhX|2F AHef Y CHH| 3.63% SHEfSHRACE
H1. MF CHH| FL X5 30| (EH9l: ZQIE)
Xl X F NEES HEE
KOSPI200 334.27 33842 A415
NIKKEI225 37,155.50 36,887.17 v268.33
HSCEI 8,417.43 8,914.03 A496.60
EUROSTOXX50 5,463.54 5,520.47 A5693
S&P500 5,954.50 5,738.52 v215.98
25 U RINSHAY 2T ALY 7IF Atse 12 T NG
281 A2 1HEZ T8 XE F0l CLEND
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
40000 7 r 360 9200 1 r 6400
39500 - L 355 9000 1 b 6200
39000 1 8800 1
r 350 + 6000
8600 -
38500 -
r 345 8400 | I 5800
38000 -
r 340 8200 1 5600
37500 A
b 335 8000 1 b 5400
37000 -
7800 A
r 330 r 5200
36500 - 2600 |
36000 1 r 325 7400 - r 5000
35500 T T T 320 7200 T T T 4800
2025-02-10 2025-02-17 2025-02-24 2025-03-03 2025-02-10 2025-02-17 2025-02-24 2025-03-03
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@ «isHmIt
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (ShSl: 7H)
T2 N O]t HEE
TUHE=Y 73 35 -38
TLX| =¥ 39 26 -13
B 40 32 -8
Sl X| = 124 96 -28
T 12 4 -8
sfeleetd 15 5 -10
A 303 198 -105
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HER
FHESH 3,906 1,266 -2,640
TLX|+=¥ 1,107 937 -170
B 660 320 -340
s 2| K| == 3,772 2,709 -1,063
TU=ed 322 36 -286
sfel=etd 20 35 -55
A 9,857 5,303 -4,554
X2 : KISKHAHE 7
H5. FZHELS BYNY : 7| ZxHE(F S + 49 107h) (E9l: 7H)
=2 HESIN R 7| XXpAE 2 HES N e
1 KOSPI200 SPX SX5E 41
2 KOSPI200 - - 25
3 ISE=EubN; - - 18
4 NIKKEI225 SPX SXSE 15
5 NVIDIA Corporation TESLA INC - 12
6 TESLA INC - - 12
7 SPX - - 11
8 HSCEI NIKKEI225 SXSE 5
9 KOSPI200 NIKKEI225 SX5E
10 BNPITMXA BPMMMT6W NIKKEI225
X2 : KISKHAHE 7
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A%l3. USD IRS =2| 0| (E+21: %)
Xfo| ——3/7/2025 2/28/2025
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XtZ : Refinitiv, Bloomberg

H1. USD IRS Data (H9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-03-07 3.977 3.7745 3.7299 3.742
2025-02-28 4.0841 3.8748 3.7962 3.7606
FU3Y -0.1071 -0.1003 -0.0663 -0.0186
2024-12-31 41632 40674 4.0372 4.008
i -0.1862 -0.2929 -0.3073 -0.266

ALZ : KISKHAE 7L

214, KRW IRS (£H2l: %, BP)
Xpo| ——3/7/2025 2/28/2025

3.50% 0.06%
2.50% -

0.02%
2.00%

0.00%
1.50%

-0.02%
1.00%
0.00% -0.06%

3M 6M SM 1y 2y 3Y 4y 5Y 6Y 7Y 8y 9y 10y 15Y 20y 30Y

Xt&E : Refinitiv, Bloomberg
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(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2025-03-07 2.6275 2.555 2.54 2.57
2025-02-28 2.655 2.5675 2.5375 2.5375

FUBZ -0.0275 -0.0125 0.0025 0.0325
2024-12-31 2.8625 2.7275 2.705 2.72

HZChb| -0.235 -0.1725 -0.165 -0.15

ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
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Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (Et2I: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2025-03-07 2.1 2.045 2.055 2.085
2025-02-28 2.165 2.06 2.075 2.11

FUs -0.065 -0.015 -0.02 -0.025
2024-12-31 2.315 2.185 2.19 2.23

| -0.215 -0.14 -0.135 -0.145
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Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-03-07 2.605 2.667 2.565 2.675
2025-02-28 2.61 2.65 2.56 2.635
F034 -0.005 0.017 0.005 0.04
2024-12-31 2.71 2.767 2.597 2.765
HEChb| -0.105 -0.1 -0.032 -0.09
ALZ : KISKHAE 7L
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J&13. KRW/USD Swap Point 30|
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H5 FoE3 g Y F2 (EHSl: 7H)
5 2025-03-07 | 2025-02-28 Xto] =2 2025-03-07 | 2025-02-28 Xto|
KRW/USD 1446.8 1446.8 -16.6 USD/CHF 0.881 0.9 -0.018
EUR/USD 1.082 1.082 0.044 USD/SGD 1.332 1.349 -0.017
GBP/USD 1.289 1.289 0.031 USD/IDR 16331 16585 -254
USD/JPY 147.54 147.54 -2.475 USD/PHP 57.167 57.975 -0.807
USD/HKD 7.772 7.772 -0.006 USD/TWD 32.849 32.949 -0.1
USD/CNY 7.245 7.245 -0.041 USD/SEK 10.145 10.783 -0.638
USD/CAD 1431 1431 -0.013 USD/PLN 3.859 4.011 -0.153
AUD/USD 0.63 0.63 0.009 USD/DKK 6.892 7.181 -0.289
NZD/USD 0.571 0.571 0.011 USD/ZAR 18.166 18.476 -0.31
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A2 = Aol - 600 - - - - 600
A2 Ci Alof| =R otO] - - - - 500 - 500
A2 2y - 50 - - - - 50
A2 I e - - - - 600 - 600
A2 HSEHHETHATY - 900 120 - - - 1,020
A2 o270l M|~ - - - - 200 - 200
A2 HMIERO|Of - - 300 - - - 300
A2 oz - - 350 - - - 350
A2- MM AZHA - - - - 100 - 100
A2- 7| 20 = Hoto] - - 50 150 1,300 - 1,500
A2- & mo|y - - - 100 - - 100
A2- R VR - 100 150 - - - 250
A2- HAAHO|ZEHE - - - - 100 - 100
A2- HO|ZEXEH - - 50 400 100 - 550
A2- oJ MNCC - - 100 - - - 100
A2- [dNde - - - - 600 - 600
A3+ k=akel =l - - 750 90 - - 840
A3+ HeE3Y - - - - 300 - 300
A3+ HL D&l - - - - 240 - 240
A3+ X|oAAZE - - 50 50 - - 100
A3+ CHSHEX|AEE - - - - 110 - 110
A3 AyolsH - - - - 20 - 20
A3 O 7 ek A - - 50 - 55 - 105
A3 YU AH] - - - - 130 - 130
A3 ZHEZZSY - - - - 130 - 130
A3 S8 - - - 100 - - 100
A3 W == - - - - 170 - 170
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Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
B FAHA - - - - 50 - 50
Ut A 6,000 28,400 22,170 30,597 31,485 600 | 119,252
) EEE=S
B FIE/HT)E cP 2Ho1E 23 LY
cHel: o 9l)
s 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364% | 3652 O] A A
Al HAChH oS - 500 400 400 - - 1,300
Al A OlH|=FtE - - 500 - - - 500
Al XojH| 2|7l & - 1,000 - - - - 1,000
Al HChFH o - 300 - 500 - - 800
Al HMFLE - - - - 1,000 - 1,000
A1 ROZtE - 200 100 - - - 300
A1 ShiFtE - 500 - - - - 500
Al SHLEFLE - 1,000 - - - - 1,000
Al Alsh7m] g - - - 500 - - 500
A2+ StLEOf| ZQHO}O| - - 100 900 900 - 1,900
A2 O F=271mE - - 200 - 100 - 300
A3+ SHNIE - - - - 140 - 140
A3- 3z ciztel - - 50 - 280 - 330
FIE/7MEl A - 3,500 1,350 2,300 2,420 - 9,570
B ABCP 27|28 2 i
chel: o)
s 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al 7 0| 5 A EHE M| 20%t - - - - 2,450 - 2,450
Al X|oto|H| &g - 337 - - - - 337
Al of| O| | C| H| of| O] R ek K} - - - - 1,553 - 1,553
Al FAERAM | YAt - - - 250 649 - 899
Al FUHEH 18K} - - - - 2,400 - 2,400
Al X Etol| L X| | Lkt - - 972 - - - 972
Al Q0| I LR YK} - - 200 - - - 200
Al O 9l A A & Kt - - - - 2,450 - 2,450
Al Ooff A CH| K| Xt - - - - 431 - 431
Al O AQE|7HAEH LKL - - - - 357 - 357
Al oAEEMIA - - - 160 - - 160
Al X|oto|H| A - 219 - - - - 219
A1 Alstx| ool H| 2k - - 294 - - - 294
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Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al ojacafzolol A - 300 - - - 300
Al H L5 A1k - - - 3,000 - 3,000
Al 2| X| | o] E B Z X O] X} - 150 - - - 150
Al SFASHLER| 2XE - - 500 - - 500
Al X|otolH| &= 140 - - - - 140
Al XtO| A X R & A} - - 2,400 6 - 2,406
Al 0i| O X| O] M| Y At - 300 - - - 300
Al 2 A|2|otmt AN AFkt - - 328 - - 328
Al H|2 =7 M LAt - - - 1,324 - 1,324
Al X|oto|H| AL - 220 - - - 220
A1 o2 =2t0| E0f| L X| - - 500 - - 500
Al 7| 2 O| M| O| M| =X} - 300 - - - 300
Al StO| 2 A A| Xt 286 - - - - 286
Al = 0O 2K A At - - - 1,850 - 1,850
Al 7| 0[H| 12 0| E2 K| Ykt - - 500 - - 500
Al e R B Y ESTOIpNS - - - 1 - 1
Al X|ofolH| A E 75 - - - - 75
Al A of| A K| O K| A L A} - - 500 - - 500
Al 22| A E|0f | 0]kt - - - 2 - 2
Al QA of| A 0f O K| | L A} - - - 892 - 892
Al C| 00| X| = 2 'HA| X} - 300 - - - 300
Al C| | A X O]kt - - - 2,300 - 2,300
Al S 2[H O M| &kt - 300 - - - 300
Al KEXLSELER] 2K - - 113 - - 113
Al 2[R TH LRt - 300 - - - 300
A1 Chet@ 2| Rl Akt - - 300 - - 300
Al QU 2| A K| E KL - - 114 - - 114
Al SHLtOO| 32 M| AFk - - 110 - - 110
A1 SEeadtrE - - 600 - - 600
Al 2|X| 7 ol Eo AH|0| - 500 - - - 500
Al o o1 A E 2H o YKt - 400 - - - 400
Al 2| X|H 0| EX| o & - 672 - - - 672
Al O AE}O| 7 0f] O X| A - - 1,000 - - 1,000
Al E|ofl o] & EH 2t - - 170 170 - 340
Al G AEARO| SH| A S X} - - - 2,000 - 2,000
Al 70| C|H| O] Of| A K| ®| § Kt - - 1,050 - - 1,050
Al 2T LKt 12 - - - - 12
Al H ol =R1xt - - - 2,800 - 2,800
A1 AT0|AE - - - 702 - 702
Al 22|30 0f =H| 0|kt - - 400 - - 400
A1 ool ~ E 2 C|of A K| O]kt 3,000 - - - - 3,000

56



Q) «isrsr|

chRl: o)
ez 7199 1~10¥ 11~29¥¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] A
Al LHAEF YKt - - - 2,400 2,400
Al O AZ 2N ETHA 700 - - - 700
Al 2| 2 C|of| AR LK} - - 500 - 500
Al 22| 01 O X| | | AR} - 900 - - 900
Al SHI| O M &l Xt - 247 - - 247
Al E 9l LR & AR - - - 2,450 2,450
Al SRV - - 2,550 5 2,555
Al HeRULa|OtEM MX - 50 - - 50
Al O H A E AFO| & M| ALK} - - - 2,000 2,000
Al #| 0] of| A~ A | Xj| O] X} - - 205 - 205
Al A ES=RIVIFSoNs - - 300 - 300
Al X|oto|H|eto|C] - - 700 - 700
Al QUOl| O K| & 21 - 314 - - 314
Al X ol = X274t - - 2,400 3 2,403
Al SHET AN S K} - - - 2,450 2,450
Al 2| XA OIEMH - - 618 - 618
Al HEO|ERH - - 370 - 370
Al 22| 0] O] X| W H| 2kt - 500 - - 500
Al sto|Z-Ea 2w okt - - - 200 200
Al oI 25 & LAt - - - 2,450 2,450
Al A K| K| &K} - - 243 - 243
Al = 0D 2R LA - - - 2,450 2,450
Al CiIH A EARO| Y K| @ Xt - - - 2,100 2,100
Al AT A E Xt - - - 2,450 2,450
Al 2| X|H 0| EXtA - 140 - - 140
Al X|oto|H| B8 552 - - - 552
Al 2| 2 QI LK} 798 - - - 798
Al 2Isi= 5| 9K} - - - 2,450 2,450
Al Hl 2 EAZL0| XA X} - - - 1 1
Al 7| O A K| ALK - - - 1,362 1,362
Al =0 AR A K - - - 2,450 2,450
Al = 01T 25| 0| Kt - - - 1,050 1,050
Al E2ELH A - - 2,400 5 2,405
Al Oto|H| 7| 0| A C| = 2} & K| O| K} - 1,000 - - 1,000
Al QEX| 0| ZH X - - - 1,967 1,967
Al SHLHOJ O K| QI H E S A K| MK} - - 1,000 - 1,000
Al U2 LI 250 - - - 250
Al C| | Ooff A K| ALK - - - 34 34
Al X|of A LA 2k - 500 - - 500
Al 2| X| 7| 0| E.0f| O] X| K| O] X} - 500 - - 500
Al oto|of| AR x| o] xt - 98 - - 98
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Q) «isrsr|

chRl: o)
s= 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al Of| O X| Of| 2 M| & K} - - - 800 - - 800
Al Q0| =H| A} - - - - 0 - 0
Al Qlofojxjof a7 ol2 A - - 1,000 - - - 1,000
Al 7| 0| £|H| O] Of A K| K| AR X} - - 1,210 - - - 1,210
Al S 2EFA ekt - - - - 2,450 - 2,450
Al C| | A K| Ak - - - - 2,450 - 2,450
Al StLpr Z 2K LAt - - 200 - - - 200
Al O LA Al 2 X} - - - - 2,450 - 2,450
Al FEENO| AKX TS 2 - - 1,000 - - - 1,000
Al Ao o X| off 2 K| LKt - - - 602 - - 602
Al C| | of| A H| & XF - - - - 43 - 43
Al of|o|#| 0| & F| 0| Xt - - 180 - - - 180
Al SHLIEHE X LAt - - 375 - - - 375
Al 22|70l AF 0|t - - - 1,000 - - 1,000
Al 2|X| A 0| EOf & - - 14 - - - 14
Al H|O| | E{ | O| C|H| X L X} - - 300 - - - 300
Al 2|0 2 E| X LA - - 175 - - - 175
Al S2[0l| A7 O] 2| Xt - - - 400 - - 400
Al ofl o| x| 0| & F x| o] X} - - 300 - - - 300
Al otfAEZO|Y - - - 325 - - 325
Al L2[0|of AX|H| LA - - - 400 - - 400
Al =0 B AKX A At - - - 1,750 654 - 2,404
Al SHALE 4K} - - - - 2,450 - 2,450
A1 SHLIAELZ EH| Y%} - 300 - - - - 300
Al 22| 0f] o] X| 2 K| O]kt - - 200 - - - 200
Al 0i| O X of A C| & A} - - 300 - - - 300
Al 2| X| | 0] E Y - 2 - - - - 2
Al 2| XA 0| EAlHEE - - 3 - - - 3
Al SH|SHLER| UKt - - 500 - - - 500
Al 20to|E| g4t - - 142 - - - 142
Al Ol Z ROl A K| & K} 100 - - - - - 100
Al |2 A Aft - - - 216 - - 216
A1 X|otolH| #H - - 5 - - - 5
Al O AEFO|{ 0| - - - 300 - - 300
Al 7| AZSH Xt - - - 277 - - 277
Al Ofl O] K| 4| C| &| &kt - - - 407 1,813 - 2,220
Al H| 2 EAFLO| XA AFAL - - - _ 1 _ 1
Al | @ AEFH| & X} - - - 500 - - 500
Al 2 2|0 o X| m| | Lkt - - - 140 - - 140
A1 O AEtO[H 2 - - 500 - - - 500
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(THel: o
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al TR YK} - - - 417 - - 417
Al HE YA O Xt - 45 - - 45
Al T MO 2K YAt - - - 2,450 2,450
Al EZAU|0| AN 4%t - - - 400 400
Al 2| 5| E X’ Xt - - 180 - 180
Al Q| =2 AH 0| X} - - 300 - 300
Al X| OO[H| Al A} - - 247 - 247
Al SHLEZ 2| H| O H| 2t - 100 - - 100
Al H| A E C| K| H| & At - 188 - - 188
Al Of| O| X| M| & F- K| O] X} - 1,000 - - 1,000
Al 7| 0| m}O| ELH| 4 X} - - 200 - 200
Al O AEfO| A A C| - - 1,500 - 1,500
Al 7O H| S 21 M| LK} - 250 - - 250
Al QA|2|otmt AN Ykt - - 1,859 - 1,859
Al SHLFOI| & 2 7 | L AL - - 300 - 300
Al OfAH| O] 2H| LK} - - - 936 936
Al d=sH LA - 692 - - 692
Al SHLHO| L Al At - - 350 - 350
Al 7 0| H| 2| 2.0f] O] X| K| 2 Xt - 300 - - 300
Al S OALZEH 9%} - - 2,400 5 2,405
Al = OIALZR| 12K} - - 2,400 3 2,403
Al ot2cg®R - - 938 - 938
A1 #ZUMO|MNSKREHE - 1,000 - - 1,000
Al 0| C|H| 2 2ICH & I x| Lkt - 200 - - 200
Al FAERAX| O R LA - - - 4 4
Al SOAZR 15K - - - 2,450 2,450
Al S OIALREH 7K - - 2,400 5 2,405
Al OlAERNHR - 43 - - 43
Al 2K A0 EYLTY 31 - - - 31
Al A | =2t U | Of X} - 800 - - 800
Al g - - - 200 200
Al 2|X|AO|EEAME 250 - - - 250
Al H| 2 EAZLO| M| M E X} - - - 1,915 1,915
Al 2| X|H 0| E AL 300 - - - 300
Al CIOf| 2 Of Of Al A K| L A} 244 - - - 244
Al # o[H| A 0| Z M| L Xt - 500 - - 500
Al FemoHoto| - - - - 100
A2+ HIR E G H ALK - - 59 - 59
A2+ SHO| = QIS H | LK} 100 - - - 100
A2+ HI2 S S H MA - - 392 - 392
A2+ I PNPAPSTPNPS] - - 157 - 157
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Thel: A )
s= 71938 1~10% 11~29%¢ | 30~89% | 90~179Y | 180~364% | 365 0|4 A
A2 ey ES-—E4 - - - 530 - - 530
A2 EEH ALK - - - 275 - - 275
A2 A ZZAMOof| o X| K| O]kt - - - - 290 - 290
A2 F oo LA X| K| O] X - - - - 100 - 100
A2 H| 70| = 2 M| & X} - - - 298 - - 298
A2 10|74 0] Of H M A 44Kt - - - - 200 - 200
A2 | #|o|oto]oj A7}0| ER|O|CkA] O] A} - - 300 - - - 300
A2 A of| A SR AR - - - - 1,010 - 1,010
A2 | #|0|oto|0f A7}0| ER|O|ChA| LA} - - 600 - - - 600
A2 FAELSHAIS A - - - - 380 - 380
A2 SHYgHLA - - - - 769 - 769
A2 7| ~H| A 0| K| S Xt - - - - 683 - 683
A2 7| O| R & M| 7Lkt - - - 370 - - 370
A2- CIOJHAEE - - - - 1 - 1
A2- OFX| EBA M O Xt - - - - 480 - 480
A2- Ol A Of| = E 2| Q1A LA} - - - - 200 - 200
A2- Ol 2 F X & AL - - - - 230 - 230
A2- & 22| LA - - - - 170 - 170
A2- Ol Z =2t H 0|kt - - - 420 - - 420
A3 SO A0 X L Xt - - - - 40 - 40
A3 Of| 2 T H| & A} - - 50 - - - 50
A3 0| 2 2+0| & A K| L AL - - - - 275 - 275
ABCP &4 200 7,596 21,929 43,389 79,119 - | 152,232
Sl 6,200 39,996 63,849 | 132,986 | 113,024 600 | 356,654
Iv. 8H2: 28 T TXITHI| AR 2 g
B SAEXEI[ARY 2|8 Tl LY
Thel: 2 3)
s3 718d 1~10Y | 11~29%¢ | 30~89% | 90~179Y | 180~364% | 365 O| 4 Al
AT St I AL 5,000 16,400 27,600 - - - 49,000
AT S RPARERE G AL - - 900 1,100 - - 2,000
AT SR ItAZAL 10,500 34,100 3,200 - - - 47,800
AL CP A 15,500 50,500 31,700 1,100 - - 98,800
B 2| FXCHIIARY 21 2l WY
cHel: o 9)
53 718d 1~102 | 11~29Y¢ | 30~89% | 90~179Y | 180~364% | 365 O| 4 Al
A1 Rl N 115,150 - - - - - 115,150
AT HINZE - 1,000 - - - - 1,000
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Q) «isrsr|

Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al stEad 250 750 500 - - - 1,500
Al MotagS At 22,000 - - - - - 22,000
Al AU A 3,250 - - - - - 3,250
Al MM AMEZAE| - - 1,000 - - - 1,000
Al oIt E - - 800 - - - 800
Al SOtEFEH 9,000 - - - - - 9,000
Al IBKEAISH 25,500 500 - - - - 26,000
Al SKE2| & 1,800 2,000 - - - - 3,800
A1 Ll 1,200 - - - - - 1,200
Al St MR - 1,500 - - - - 1,500
Al DBE8EA 16,100 800 350 - - - 17,250
Al KB 10,000 - - - - - 10,000
Al ot 150 250 - - - - 400
A1 st=5HEE 27,700 - - - - - 27,700
Al el SN 10,000 - - - - - 10,000
Al GSE/H Y - - 3,000 - - - 3,000
Al dAffz4ay - 350 - - - - 350
Al AMAQIE LA S - 300 - - - - 300
Al ] = 200 - - - - - 200
Al Hz|=Z A 59 52 2,822 - - - 2,933
Al ofo|AZH - 350 1,900 - - - 2,250
A1 O M 100 400 1,400 - - - 1,900
Al ALKt 3 10,000 1,000 900 - - - 11,900
A1 7185H 4,100 4,000 1,900 - - - 10,000
Al ] PG =3 = 150 - 200 - - - 350
A1 N GIES - 100 - - - - 100
A1 L EIES=s ISR - - 1,250 - - - 1,250
A1 ojzfol S 3 48,000 8,100 300 - - - 56,400
Al MEEH 17,600 - - - - - 17,600
Al GSZHEA 800 - - - - - 800
Al BNKEAISH - - 400 - - - 400
Al I EIEEs - 700 - - - - 700
A2+ =2Z5H 7,450 2,600 450 - - - 10,500
A2+ LSEH - - 100 - - - 100
A2+ St [EIES - - 100 - - - 100
A2+ ACH2[HE - - 200 - - - 200
A2+ ZHsto|ntE - - 600 - - - 600
A2+ otELATHE - 150 - - - - 150
A2+ | BHatRlErtE| 2 S AHE XS AL - 400 - - - - 400
A2+ et Fals! - - 400 - - - 400
A2+ RO - - 500 - - - 500
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Q) «isrsr|

Thel: A )

s= 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
A2 styEd - - 300 - - - 300
A2 ST AN - - 100 - - - 100
A2 AOAHEZ - - 350 - - - 350
A2 oz 450 510 - - - - 960
A2- 7|20 oHoto| - - 840 - - - 840
A2- AO|ZEXEH - 72 114 20 50 - 256
A2- O|X| A ZER{AZ| = - - 950 - - - 950
A2- CHEEXEd - - - - 10 - 10
A2- Ho|lg=zde = - - 800 - 30 - 830
A2- Ol A7 Ol ZEHE - - 300 - - - 300
A2- KBAELE| = - - 300 - - - 300
A3+ MeE3Y - - 1,000 - - - 1,000
A3+ NESEES - - - - 100 - 100
A3+ k=Rokeist - - 1,183 - - - 1,183
A3 ESEN - - 500 - - - 500
A3 olzgcs - - 380 - - - 380
A3 RS2t - - 135 - 45 - 180
A3 AaolzH - 30 - - - - 30
A3 Of| = 7K m| & - - - - 50 - 50
A3 o 7he 2 - - 430 - - - 430
A3 o= RilE - - - - 25 - 25
A3 ZHEREY - - 106 - - - 106
ULt A 331,009 25,914 26,860 20 310 - | 384,113

F)EEEE
B FIE/FNTE MXITHI| ALK Th7|E e

chel: o)

= 714 1~10¥ 11~292 | 30~89Y | 90~179Y | 180~364% | 3652 O] A Al
A1 A OlH|=EIZtE 19,100 3,400 - - - - 22,500
Al o=k A= 18,100 - - - - - 18,100
Al Astrte 29,600 7,600 1,000 - - - 38,200
Al ZO7tE - 5,700 900 - - - 6,600
Al f2|7tE 4,050 4,500 - - - - 8,550
Al s = - 800 - - - - 800
Al SLH7HE 2,700 1,200 - - - - 3,900
Al Aot m| gt - - 1,000 - - - 1,000
A2+ ol 2| =74 m| & - - 900 - - - 900
A2- WY = - - 560 - - - 560
A2- 7| 271 m - - - - 40 - 40
A3+ Clu| 7] o - - 200 - - - 200
A3+ SHINIE - - - - 110 - 110
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Q) «isrsr|

chRl: o)

sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
A3- A3 Cl2tel - - 90 - 20 - 110
FrE/FH T B B A| 73,550 23,200 4,650 - 170 - 101,570

B ABHXITHZ|ARXY 2Ho|E 2 L

chel: o 9l)

sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al E-AH O FAt - - 50 - - - 50
Al M|240| AHR| O] K} - 572 - - - - 572
Al TN =X LAt - 650 - - - - 650
Al DL 2R YAt - 2,738 - - - - 2,738
Al 7|~ L HE| 2R &AL - - 182 - - - 182
Al of| A Q0| C|H| & L Xt - - 100 - - - 100
Al S}0|EH|H - 1,240 2,069 - - - 3,309
Al Ol O| X| Of| - Of| Z= &| & A} - - 22 - - - 22
Al A O| =2 XA - - 1,032 - - - 1,032
Al A of| A& AK| O] A} 200 288 - - - - 488
Al of Zoll ot x| Lkt - 140 - - - - 140
Al OO EFFASH YKt - 200 - - - - 200
Al AES TIPS ETPN - - 190 - - - 190
Al F AEHS EHR YA} - - 309 - - - 309
Al SHO| | EFH A A T K| 2 X} - 135 - - - - 135
Al EO|S 2O M LAt - - 550 - - - 550
Al Bo|7tLtz|oHA - 15 - - - - 15
Al SHEHELR SR YKt - - 60 - - - 60
Al G Of|O| X| 2 2| M| 2kt - - 252 - - - 252
Al CI2 A A S Xt - - 1,003 - - - 1,003
Al 7| 20| M| O| M| Z X} - 496 - - - - 496
Al EZDHCN2HM LAt - - 350 - - - 350
Al QA O] = H| LK} 391 - 391 - - - 782
A1 7| 20t0|H| |4 S Xt - - 1,075 - - - 1,075
Al otolclof o x| 4ol 2| 0|kt - 102 - - - - 102
Al PSR YKt 46 125 - - - - 171
A1 SUNL o AT LA} - - 350 - - - 350
Al 30|ERORE - 100 - - - - 100
Al S22|0| Ax| 0| Xt 615 1,915 - - - - 2,530
Al EEIX| A - - 100 - - - 100
A1 FEEIHY - - 265 - - - 265
Al b FIPN] - 310 - - - - 310
Al ZE 0|3 Ykt - - 183 - - - 183
Al HI7|o| et gt - - 60 - - - 60
Al WIRILRE - 195 - - - - 195
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Q) «isrsr|

Thel: A )
sa 7|48 1~10¢ | 11~29¥ | 30~89Y | 90~179% | 180~364%Y | 365% 0|4 | &7
AT 0]l 0] 2 50| EX| MR LKt - - 411 - - ] 411
Al SR ILEH Xt - 946 - - - - 946
Al 20|70 - 150 - - - - 150
Al 2 IE|ObA| Xt - 298 - - - - 298
Al 510|2j| T = CHO| B K| 44 O| K} - - 200 - - - 200
Al HI|LFFH LKL - 133 - - - - 133
A1 7|2 A M 2 AL - - 60 - - - 60
AT Olt| A £ OF ATR| QA - - 150 - - - 150
A1 SHLETLR R 2 A} 746 - - - - ] 746
A1 0| 2to| 71| Of A O At - 413 - - - § 413
Al coa&dy - - 24 - - - 24
Al 740l =2 utx| L X} - 60 - - - - 60
Al opojo&~ZF - 552 - - - - 552
A WEERTHOHSH LA} - 130 - - - - 130
Al E|Oto|of & - - 140 - - - 140
A1 7| A0S H YAt - i} 549 _ _ _ 549
Al o= SE - - 100 - - - 100
A1 A= FEH Ykt - 325 328 - - - 653
A1 FHEN A - - 120 - - - 120
A1 o RS H Lt - 151 - - - - 151
Al HFIOLCOF - 220 - - - - 220
A1 B E C R Lt - 375 - - - - 375
Al HEZCHEX} - - 206 - - - 206
A1 FAETAM A X - - 695 - - - 695
AT SV ESTEESS PN - 270 - - ] ] 270
A1 HOIG &R CIM LA 324 324 - - - - 648
Al = SHEH 0| Kt - - 300 - - - 300
AT ZalHAES - 150 - - - - 150
A1 RET2F 2N LA - - 115 - - - 115
A1 A 0f| o[ H| A IHE L A - - 93 - - - 93
A1 OFO| Of| O] K| 2 THA| & &} - 1,501 - - - - 1,501
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Al CIH 0|l EZAE| - - 172 - - 172
Al EH M EH O K} 304 - - - - 304
Al EHSHO| A E R Ab &Fk - - 488 - - 488
Al SHLHORO| AR YA} - 500 - - - 500
Al Alekx|orolH| Ol 2} - 100 - - - 100
A1 Enz203a 240 - - - - 240
Al A Ol - Xt - 70 - - - 70
Al FAERAR|CIH| Lt - - 4,225 - - 4,225
Al Qto|of = oto| 4t - 200 - - - 200
Al SHLHOf| A~ QI H| 2k - - 200 - - 200
Al Mgz - - 200 - - 200
Al 0to| E 8 AR S S X| 0|kt - - 350 - - 350
Al SIO| M| FE2lH @At - - 53 - - 53
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Q) «isrsr|

Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al LAER ALK 150 150 - - - - 300
Al Clof i E| X 2K} - 447 - - - - 447
Al AlSHOLO| 2 A K| X} - 104 - - - - 104
Al E2f elof of x| LAt 100 - - - - - 100
Al Of| O X| 8 £HH| L K} - - - 400 - - 400
Al Feojo|x&EM - - 506 - - - 506
Al MELR 2 X Xt - - 268 - - - 268
Al 00| E AR A S H| A%t - - 200 - - - 200
Al Oi| 2 H| T x| L At - - 50 - - - 50
Al AEZR LK - - - 50 - - 50
Al O AX| A ofl A% O] & St - 302 - - - - 302
Al SS0l0| & A L AL - - 208 - - - 208
Al e 100 - - - - - 100
Al Ol|0| & 2k H| M 2| &j| L X} - - 264 - - - 264
Al e Z 2 Ol M| L AL - 142 - - - - 142
Al 20[A 0|2 - - - 27 - - 27
Al TAEFE ALY A O Xt - - 200 - - - 200
Al FAEFYTER LA - - 178 - - - 178
Al | O| L0 H| 2 At - - 556 - - - 556
Al H| 71| O ] Of| A K| 44 & A} - - 4,869 - - - 4,869
Al 2IFAH LA - - - 245 - - 245
Al g HEXN LAt - - 61 - - - 61
Al Qlof| A 0t0| | &| = At 98 - 98 - - - 197
Al 7| O| FEH LAt - - 277 - - - 277
Al Fm|of 222K & Xt - - 100 - - - 100
Al 7| 2 H 0| Of A K| L AL - 55 - - - - 55
Al Off A~ A E| A AR X} - - 4 - - - 4
Al =2 I 00| M| Ykt - - - 200 - - 200
Al T LA H X} - 100 - - - - 100
Al HE I Z R AL - - 385 - - - 385
Al 2| L K| JARKE - - 15 - - - 15
Al oolY I Mz - 80 - - - - 80
Al C|oj| 20f o] OfO| X| & A} - - 15 - - - 15
Al |- 2 CHA A H LAt - - 100 - - - 100
Al CIPNEAPSIEPNY - - 60 - - - 60
Al ZH|OF AT YAt - 15 - - - - 15
Al 210 0f| 2 A M| R AL - - 468 - - - 468
Al ZE|ElOt - 8 - - - - 8
Al E|otO| 2% - 400 - - - - 400
Al HIEIH S - 200 - - - - 200
A1 MY R Lkt - - 279 - - - 279
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Q) «isrsr|

Chel: o)
S5 71938 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
A1 E|H LAt - 58 - - - - 58
A1 SHO| M| F=E X H A - - 140 - - - 140
A1 Ofl O X W C| H| & Xt - - 785 - - . 785
A1 A Off ZA| | H| 2 A} - 3 356 - - - 360
A1 FoFH LA - - 150 - - - 150
Al ORI ERE 2| E| - - 635 - . - 635
A1 Off A CIH|H| & Kt - - 310 - - - 310
A1 OB g =&t Lkt - 500 - - . - 500
A1 FAEZEHATISH X - 410 - - - - 410
Al 7| 0| X[ O of| A E| - - 134 - . - 134
Al Off 2 AH| = A} - - 150 - - - 150
A1 Q0| A 0| QtAtT| 2 - - 6 . - - 6
Al Cloj A2 S/ Lxt - - 110 - - ) 110
A1 Qga|aN et - ] 10 ] : ] 10
Al 7| &2 R AFKE - 960 - - - . 960
A1 QIE Q2K Xt - . 100 - - - 100
Al OFAE| O] 2 M| 2 A} - - 300 - - - 300
A1 O|X| E2| M S A} - 7 - - - - 7
Al HI# O] S M A L Xt - - 100 - - - 100
Al Mzl E=8 % - - 715 - - . 715
A1 EE B - - 710 - - - 710
Al QI A E 7 AbK]| Lkt - - 48 . - - 48
A1 Of| O] X] 2+O| &| O] K} 600 - - - - - 600
A1 ool M| X} - - 740 - - . 740
A2+ EloARE2 R - 81 - - - - 81
A2+ FEFAH Xt - - 82 - - _ 82
A2+ 0 MW W R ARKE ; _ 54 ] ] ) 54
A2+ ZE[AX YA - - 200 - - - 200
A2+ EER - 148 - - - - 148
A2+ 7| 2 TH S x| 2 K} - - 185 - - - 185
A2+ SEAXN LA - - 271 - - - 271
A2+ CiOp2IH Xt - - 200 - - - 200
A2+ Ol XS Xt - - 200 - - - 200
A2+ SOl & LKt - - 300 - - - 300
A2+ Hol=2H ez - - 624 - - - 624
A2+ D ARELARK]| UK} - - 84 - - - 84
A2+ CUE X AR N LRt - 150 - - - - 150
A2+ Of| O] K| M| C| M| = X} - - 778 - - - 778
A2+ EE /K 0| 2 A Lxt - 767 - - - - 767
A2+ A E X O|At - i, 1,500 _ ) j 1500
A2+ QMAIE|H| LA} - - 50 - - - 50
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Q) «isrsr|

Thel: A )
sa 7|48 1~10¢ | 11~29¥ | 30~89Y | 90~179% | 180~364%Y | 365% 0|4 | &7
A2+ Off A C B & = A} - - 252 - - - 252
A2+ Off O XI M | A 4 A - - 500 - - - 500
A2+ H] OFO] Of| A K| LA} - 81 - - - - 81
A2+ Yo ddHEF - - 314 - - - 314
A2+ FAE DN LAt - - 70 - - - 70
A2+ |2k 2 2l A H A X - - 1,355 - - - 1,355
A2+ O]t 2tte O = | 7K} - 274 - - - - 274
A2+ SHO| =l M LA} - 543 - - - - 543
A2+ Mu gLt - 130 - - - - 130
A2+ O =3 S 2 M| LA - - - 268 - - 268
A2+ H| 0+0] Of| A H| Of K} - - 120 - - - 120
A2+ Clojo|X| 2 #X| = = 275 - - - 275
A2+ LM ZEH LA - 169 - - - - 169
A2+ Ol 2R Xt - - 2,323 - - - 2,323
A2+ of| 2 K| L Kf - - 94 - - - 94
A2+ H] A O] W Of| A R R X} - = 400 - - - 400
A2+ A OIH 2R/ A 000l %| - - 65 - - - 65
A2+ 02X 2Kt - - 25 - _ - 25
A2+ AN LKL - - 130 - - - 130
A2+ It A7 of K| O] X} = 85 - - - . 85
A2+ H| 71| O W Off 2 R 4 A - - 109 - - - 109
A2+ Mool A - - 235 - - - 235
A2 2 E X 0] 0f O K| & &+ At - - 844 - - - 844
A2 Off O X| M| | & 7- X} - - 284 - - - 284
A2 SEOO|HA| 2%t - 169 207 - - - 376
A2 SRHH LA L - 43 - - - . 43
A2 ECajRIpA - - 50 . . i 50
A2 C| | & = At - - 309 - - - 309
A2 Z I Xt - - 70 - - - 70
A2 32| OpObA Ef I A K| A} - - - 100 - - 100
A2 LHERES - 225 - - - - 225
A2 Foej=zy - - 100 - - - 100
A2 T A E K| 0| 0f O X| &l AL Xt - - 669 i . . 669
A2 EUADHZB LR 0K} - - 45 - - . 45
A2 FAEFS SR AR 890 - - - - _ 890
A2 A E X 0] 0f| O] X| M| O] X} . - 687 _ . . 687
o 71|U|UrU|U1|_7;:|5A1|U|I-rA| e - - 100 - - - 100
A2 LS A LA - 440 350 - - - 790
A2 HIA O Z 2 A A &t - - 148 - . - 148
A2 mat3 el - - 650 - _ . 650
A2 7| ~H|AH O] K| L%t - - 300 - - - 300
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chRl: o)
s= 71938 1~10% 11~29%¢ | 30~89% | 90~179Y | 180~364% | 365 0|4 A
A2 Ao AH EZH LA - - 200 - - - 200
A2 Of| A | H| K| &Fkt - - 401 - - - 401
A2 oasts - - 47 - - - 47
A2 oro|2| 2 0f L4 K| M| L Xt - - - - 100 - 100
A2 7| 20| AOf A A& & K - 300 - - - - 300
A2 leeassN %t - 48 - - - _ 48
A2 A470] 410 - - ] - ] 410
A2- HI 7| O] W Of| 2| O] 444 Kt - - 403 - - - 403
A2- Of Of K| M| | H| =K} - - 303 - - - 303
A2- it A E R 2kt - - 20 37 - - 57
A2- H|O|Of| O 2 & 2| F| AR R} - - 39 - - - 39
A2- HIYERHYAE - - 180 - - - 180
A2- U AE[HIE - - 110 - - - 110
A2- ZESY O EN LA - - 1,000 - - - 1,000
A2- 7{|O| E|H|H| T K| O Xt 50 - - - - - 50
A2- Hlo|sto| 2 - - 200 - - - 200
A2- Of| 2 oHEA| L AL - - 101 - - - 101
A2- HIUBRMAUE - 38 180 - - - 218
A2- Cf Of| 2 Off & T &} - - 100 - - - 100
A2- 7{|of M Oh-d Xi| L X} - - 12 - - - 12
A2- oh =T 2K M AL - 300 - - - - 300
A2- Of G A| A K| X} - - - 300 - - 300
A2- HOIHAER - - 500 - - - 500
A2- ClHAMoIHERUIS - - 350 - - - 350
A2- Of| OJ K| M| T A| 2 K} - - 550 - - - 550
A3+ G £ C|H| X O] X} - - 250 - - - 250
A3+ = 2 LI R O] X} - - 248 - - - 248
A3+ Ol 2 2t0] 2| Ef| A L A} - - 400 - - - 400
A3+ AE|A A - - 170 - - - 170
A3+ EHOf| A K| LK} - - 291 - - - 291
A3 Of| 2 T H| & A} - - 400 - - - 400
A3 Of| & & LA LA} - - 121 - - - 121
A3 C| ] OF0] off ZX Of & | L &} - - 200 - - - 200
A3 0| 0| X| 2t0| & L Al & Xt - - 300 - - - 300
A3 7| 20 O] X| Off A H| LK} - - 300 - - - 300
A3 SO A0 L Xt - - - - 41 - 41
A3 | 7 el & E H| 2kt - - 300 - - - 300
A3 EctA | 7k7H 2| of | L AL - - 2,500 - - - 2,500
A3 0ll0| X| 2t0|F LA L At - - 200 - - - 200
A3 S JEE= - - 80 - - - 80
A3 X L E[H M X LA - - 255 - - - 255
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Thel: A )
s= 71938 1~10% 11~29%¢ | 30~89% | 90~179Y | 180~364% | 365 0|4 A
A3 M2l L ElH 2 Xt - - 207 - - - 207
A3 0| 2 2t0| & M K| L A - - - - 28 - 28
A3 0i| O X| 2 T I & AR A} - 80 - - - - 80
A3- Ol =Ml A EH| LA} - 100 - - - - 100

B TAEFEC| AR EAL - - 261 - - - 261
ABSTB &7 13,051 75,390 | 146,634 4,611 169 - | 239,856
EHA 433,110 | 175,004 | 209,844 5,731 649 - | 824,339
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[Appendix 11 = 3] & Credit Spread Hs ¢

#1. I F2=8

(SHl: %, 2025-03-07)

H2. 52| F2 =&l

Q) «israrEz

0|3l A2l 02) 3215-1454

(£t %, 2025-03-07)

T2 A TFCHH] | AXCHH|
CD 90 2.840 -0.030 -0.420
CP90¥ 2.990 -0.040 -0.410
=3 3 2.565 0.005 0.063
=3 5 2.675 0.040 0.000
=3 104 2.762 0.062 0.020
=3 204 2.682 0.042 -0.085
=1 304 2.575 0.033 -0.117
S¢ot1d 2.620 -0.005 -0.040
S0t 2 2.630 0.005 -0.012
&0t 34 2.657 0.025 0.002
A& ; KIS-NET

H3. I FX|+

(PI=¥ : 2025-03-07)

EMEE = HFCiH| | H=CHH|

o= 2y 3.935 -0.095 -0.445
Oj= 5Y 4.022 -0.023 0.067
oj= 10y 4.245 0.015 0.407
oj= 20Y 4.587 0.044 0.485
oj= 30Y 4.547 0.037 0.620
FE 2y 2.247 0.212 -0.414
= 2.522 0.357 0.065
S8 10y 2.833 0.420 0.395
S8 20y 3.067 0.397 0.619
S8 30y 3.078 0.380 0.721
A& : KIS-NET

H4. L Credit Spread

(

TH2l: %, 2025-03-07)

Fax|$ = MFOiH| | SIXCiH| U2 A HFCHH| | AXCHH|
KTB3 149.92 -1.24 2.92 E% AAA 2.806 0.010 -0.064
KTB10 119.01 -0.76 1.34 BIAY AA- 3.148 -0.005 -0.107
KOSDAQ 727.7 -16.26 41.07 7|Et= 8%l AA- 3.119 0.013 -0.184
KOSPI 2,563.48 30.7 164.54 2K AAA 2.851 0.007 -0.058
At&E : KIS-NET A& : KIS-NET
H5, ME{¥ J 31 C{H| Credit Spread HE ZM| Top3 LA} (91 : bp, 27| : 3Y)

Qs ZM Top 3
. ZALE s HE
FFEIGAEAS AA+ 0.7
AHZHSESA AAA 1.0
T AP S AL AA+ 1.0
CHE Al S A AA+ 1.0
T RSSA AA+ 1.0
sH5YY AAA 1.0
St ItA S AL AAA 1.0
St M H S A AAA 1.0
SMEESE AAA 1.0
QAAHZA|SAL AA+ 1.0
St FEiFESA AAA 1.0
AKX T YT S S AAA 1.0
Stz 2 SAL AAA 1.0
DA B S A AAO 1.0
ot ool met e AL K| /IS AL AAA 1.0
24 OES AL AAA 1.0
DHEZA|SAL AAO 1.0
MEWSSAt AAA 1.0
ot=doi S ST AAA 1.0
ok Stm e SA AAA 1.0
QHALE Al S A} AAO 1.0
AN ESA AA+ 1.0
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: bp, T7] : 3Y)

3

o
B

1.0
1.0
1.0
1.0
1.0
1.0
1.0
1.0
1.0
1.0
1.0
1.0
1.0
1.0
1.0

rio
ulo

AAA
AAOQ
AAOQ
AAA
AAA
AAA
AAA
AAO
AA+

o|alelalalala|alalala|alala|ala|a|a|g | NN NN N o TS 0 0
<< < |e|<|o|+ << (< +|<|<|+|+ (< (<< oo+ ++]+ +ol8l+l2l2
=3p-3-30-3-3030 103 1b-IR 1IR3 b3 Ib IR I R R IR A A AR RS R
I |
ERLE]
- el
i < m._Ao << =& 1|
Ho Ho g ul |3 T |7 | = ) -
R 70 5 |Fo ENCRENERER E- =Ry =
o ay Yy = 5w =T T S
a1 ar 3 Rl ol K| |3 | x_w,hW____A_. = =
< 3 20 |1 E\5 2|5 |1 3w lar ok b
i i Z) | SREEF 2 =
ral ral < T |o & o S
ol oo
< |O |1
n =<l
= o |

kM| Top 3

YU AL

| S A

=

SR AIZH R R 2

DA S AL
=

e ER

3

—

.
o

Ho
100
Ho

1ol

FLEXY

2| A

17|-

Ik
o

H6. ME{'H 311 CfH| Credit Spread 'HE M| Top3

AHE : KISKFAH

b |

AAA
AAA
AAA
AAA
AAO
AAA
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i H od al =
[Appendix 2] SMUAHHAE X A2S3 s
S| X 02) 3215-1435
H1, SAYAILLY
EEICE =9 i oY ZI7|1HAIY A&
KR310503G534 | e =745 (A)15030|(AZ)30B-10 2015-03-10 2045-03-10 2025-03-10 Mo
KR6422491E76 C|H]of2f LA & ZAt4 2024-07-16 2025-08-14 2025-03-11 Moy
KR6422501E74 Cld]of2f LtA & T At4 2024-07-16 2025-08-14 2025-03-11 Moy
KR6476447E28 AOIZHH I ' 4R 1-7 2024-02-16 2027-08-16 2025-03-16 Moy
H2 3AL ME53 HE s (712} : 2025-02-28~2025-03-07)
E:l-ﬁzu_ o '6|'_|-IL_|u. 'cl'i_|'7 v |
S|Ate A == saHALY o NICE 14
o | ol | & oty sS=2 ot S5 oty
E LA Lo & 2025-03-06 | BOND | BB+ D D |2025-03-06
T o] 2025-03-06 | BOND | BB- D D |2025-03-06
H3. 3A fRME8S3 HE s (712 : 2025-02-28~2025-03-07)
E:l-ﬁzlLHGI o§
£ oty Z8 == TS #a™ | NICE | 371"
T W7ty =5 oF | ®mot | am | =3 ] C =
Mt C fZ| 2025-02-27 BOND BBO BBO BBO
#HE HAHA ] 2025-03-06 BOND BB+ D D D
#HE & Atk 2025-03-06 BOND BB- D D D
Mt ZO Aoz 2025-03-06 882 AAO | AAO AAO
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[Appendix 31 ABCP, ABSTB J|=

SPC 7| EXpLHE S MILHH 2 KIS-NetS S5i

Ste = AsH

MM E 2] 02) 3215-1457

(712F: 2025-03-03~2025-03-07, £+ : A2)

— gy 1]

SPCH ; 2 EIY; 27| Y ;;-:. 7| EXpAL X}
OFC|OFn S K| LAt Al | B34 2 THE | 2025-06-05 200 HAERAZE
ShA) Of | At A1 | BEEA B OE | 2025-06-09 218 Shitmb 3 K| LK}
= 22| 0 MK o]kt Al | B34 BA OF | 2025-04-07 20 Rh2 74
OlHf| A E A K| Lk} A1 | ESA 2 E | 2025-04-04 200 | B4tEto|ZA|E|mo|ZEO|
AW =2 2| K| O] K} A1 | SHOREASRA | 2025-03-07 100 Hye5H

1 0f| O] x| O| K} A1 =3 (CLO) | 2025-03-10 100 | ZO|HEROSIO|IZZE A
Of| Az 2 M E 0f O] X| 4| A1 CHEXH 2 (CLO) | 2025-06-09 300 AchA o)z
EUAE LA O K} A1 =3 (CLO) | 2025-06-07 80 0j| A 2+0| O Ef 4 & O] X}
T2 ERA|LER| Ok} A1 3| AFKH(CBO) 2025-06-05 544 |  PT OKI Pulp & Paper Mills
74| O] Off 2 Off A K| 2 X} Al | AEILE 2025-06-03 717 S At
Of[ O XI M| T &[4 A KF Al | AE7IE 2025-06-05 938 ool E
ofojeto|E A2+ | St 2025-06-05 55 21
SUSH X} Al | BS54 2025-05-07 40 zEZA
E|OFO| M2 Al &I X} Al | BSA 2025-04-04 100 M257 oo = =0
UEEE Al | EEA 2025-06-05 S0 | LI BHINS ;lO%laWHHE*uloﬂi
O E| SN YAt Al | B34 2025-06-05 300 HAERSE
A O A K| LKt Al | B2SU 2025-04-05 153 SHEtA
ety S e A M oAt A1 =X 2026-03-03 1,270 ESECIEUUIE PN
@tO| 7| O] | & Bl X O| X} AT CHE=X 2025-04-04 71 Hj| £ &l 0] EHFO| H AR 2| O}
SHLIOFO| K| | Of K}t A1 =X 2025-06-02 200 oto| o120
Ol A E| O SFLIR| A} A1 WE=IN 2025-06-02 500 Ol O] X|C|HCH 2 LM
mRSo Eavs RPN, AT &K 2025-06-02 150 H 22
= AELO| 0|7 O] K| L X} A2 | CHEX 2025-06-09 857 St
ol OO H| A} Al CH&xX 2025-06-03 101 goeAzotzEd A
Az m] A1 7|Et 2025-05-07 500 Zo#H oz
7|2 S M Lt A2+ | EEAF 2 2025-06-06 2,240 Of2f = A
E2|YE|S=H O X} Al | B4 2 2025-06-05 50 LY TR
I s SH Rt Al | B34 E 2025-04-07 16 2| QA2
MO 2 H LA Al | B4 2 2025-06-05 300 oA oo = E0]
SOIFOIZRARAK | A1 | £EA B 2025-03-28 1g | T EESCIOISEH SRS
S SUERLEIX112)
= E2|0| M LAt Al | B4 2 THE | 2025-04-07 370 NS
Ofo|H| L = X| O]k} Al | 234 23 iE | 2025-06-05 200 HAERSE
Oto|H| 2l & A L &} Al | BSA 2 THE | 2025-06-04 160 2| e
AEtEERHEA Al | B4 B> OE | 2025-06-05 278 HAERASE
87 0| A2 | B34 BA O1F | 2025-05-28 410 | Ho|A 0|0 ZSH|oZEQ|
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spC <2 W ZE:?: ZIEXHE ALE
od O
Ol 2=t M| LAt Al | B 2025-04-07 500 EQEE}OlD-lﬁOEEEQE-',E-Xl-E}
sy
2| K| A O| EAlEtz Al B 2025-04-01 2 ﬂﬂizzxgﬁuéi%?ma;g
7| 20| M| O] M| & At A1 | 2toj 2025-03-07 100 H45H
UM Z 22| K| A A A1 | ZHof 2025-03-07 100 HeEH
AN LA A1 o= 2025-04-07 500 Q| ZHA| Lkt
Of| O] X| 20| K| O] K} A1 o= 2025-03-14 600 bl Ol ATHRE
7{|0[H| O] = A M| &t Xt A1 o= 2025-06-05 500 Y [GEEEST T ES
O[H|X| 0f A2} 0| A3 | OiE 2025-06-05 400 ojHEdE
QO|AO|ZEZ2[QHM YA | A1 o= 2025-04-04 100 | AHOIHEREZEEZ|QH LA
7| AZ B A O M ALK} AT NES 2025-04-09 237 =g3tst
7| 20f| 2 0f| Z | O] M 2kt A1 N 2025-04-09 490 | O &A 0| A M}(SIO|EE|E)
SR QA Al | EE 2025-06-05 905 EH“Pc"andE%EXE@ A2
MEIM01=
O 2 & ZHA} A1 2025-04-04 2,728 SKOILHX]|
Of| AC|H|H| A} Al | AE7IE 2025-09-04 479 530 O 2AH 0| A
HEE2| N o|Xxt Al | BB 2025-04-04 550 ClH|5ted
HolAol2s A2+ | 2Bt 2025-06-05 28 Ao ALHATHE
H| A E T X[ H|H| 2 X} Al | B34 2025-06-09 254 e g
QLO|#| 0| F M| LAt A1 | EEA arE 2025-06-05 100 H| | 5 4 2= A K}
Zatyora A3+ | RS A 2025-03-28 355 COE{A
#|0| & =7 X 0] 0f| O| K] A2+ | EEAF 2 2025-06-05 200 EPNIEPNY
EtO[ A B S| L AL Al | B4 2 2025-06-05 124 = 2}0| 3| 2| E| X|
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[Appendix 4] =2t THAH D[ E

O| A2 02) 3215-1432

1. FLHMASRE Wo|adsd (ShSl: wakel)
T3 SxH Sotxy 2% 7|ELS-E*H 3| ALY ABS A
27,147,662 1,990,000 1,190,000 4,070,000 1,431,000 1,300,000 687,700 37,816,362
X2 : KISKHHE 7
B2 F2H 23X W1 (chel : wgkel)
TE 27 5% R 23| ek H8sE
2025-03-09 | QIFX|&*H37-11 2015-03-09 10Y 44,750
2025-03-10 | =1%§ 0| X}03390-2503 2007-04-17 17Y 10m 21d 673,235
214 2025-03-10 | =1103375-2503(F1123-3) 2023-03-10 2Y 10,856,005
2025-03-10 | = 0X§ & =03390-2503(20-1) 2023-11-08 1Y 4m 2d 215,472
2025-03-10 | =201500-2503(=120-1) 2020-03-10 5Y 15,331,000
2025-03-13 | R4 AAIXH#2019-6 2019-03-13 6Y 27,200
2025-03-09 | =3 (ZY2])2020-30[5Y-B 2020-03-09 5Y 230,000 AAA
2025-03-10 |$+=7 241369 2023-03-10 2y 230,000 AAA
2025-03-10 |e+=7 21153 2022-03-10 3y 170,000 AAA
2025-03-11 |EX|ZFE4RH414 2022-03-11 3y 200,000 AAA
2025-03-12 |EX|ZFEIX]Z23 2010-03-12 15Y 200,000 AAA
E 21y 2025-03-13 M| 27|35 LA EMH2024-1(Ah 2024-03-13 1Y 260,000 AAA
2025-03-13  |e+= 721371 2023-03-13 2Y 140,000 AAA
2025-03-13 | =3 (EY2])2015-030[10Y-D 2015-03-13 10Y 300,000 AAA
2025-03-14 |S2HX7| LTS H761(Ah 2022-03-14 3y 170,000 AAA
2025-03-14 | QHAPZ=A|ZAR2023-2(AH 2023-03-14 2Y 40,000 AAO
2025-03-15 |et=7tAZAM438 2023-03-15 2Y 50,000 AAA
Sob 2025-03-09 | &2t03410-2503-01 2024-03-09 1Y 690,000
2025-03-11 | E2tDC025-0311-0910 2024-12-10 3m 1d 500,000
2025-03-09 |et=EAFE2407H-801-243 2024-07-09 8m 300,000 AAA
2025-03-10 |7|g28 =2 (4)15030|(415)30B-10  2015-03-10 10Y 330,000 AAO
2025-03-10 | 4l5H2328-05-2-10M-A 2024-05-10 10m 200,000 AAA
2025-03-11 | AF2244120009-0611-2 2024-06-11 9m 140,000 AAA
2025-03-11 | 4l3h23428-03-0]-1-B 2024-03-11 1Y 300,000 AAA
2025-03-11 | A32244120100-0311-1 2024-03-11 1Y 110,000 AAA
2025-03-11 | F4H232024-030[1A-11 2024-03-11 1Y 150,000 AAA
2025-03-11 | = 212244030/ F 2(03)1-11 2024-03-11 1Y 200,000 AAA
2025-03-11 | 4+20841517-0311-1 2008-03-11 17Y 10,000
cmiy 2025-03-11 | 22|228-03-0|E01-Z-11 2024-03-11 1Y 350,000 AAA
2025-03-12  |4F223410]0103-1212-2 2023-12-12 1Y 3m 180,000 AAA
2025-03-12 | 4lsh23428-03-0]-1-C 2024-03-12 1Y 300,000 AAA
2025-03-12  |AH22441%0100-0312-2 2024-03-12 1Y 130,000 AAA
2025-03-12 | A322441E0003-1212-1 2024-12-12 3m 210,000 AAA
2025-03-13 | S2|2%28-03-0|#01-Y-13 2024-03-13 1Y 300,000 AAA
2025-03-13 | 7| &2¥(Eh24062273A-13 2024-06-13 9m 200,000 AAA
2025-03-13 | %2|228-05-g2l10M-&-13 2024-05-13 10m 200,000 AAA
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2025-03-14  |8tLt22446-060]1.752-14 2023-06-14 1Y 9m 150,000 AAA
2025-03-14 | 4lsh23428-03-0[-1-D 2024-03-14 1Y 200,000 AAA
2025-03-15 | 8tLH2%3446-090[1.52-15 2023-09-15 1Y 6m 110,000 AAA
2025-03-09 |StLtFHE195-3 2021-03-09 4y 50,000 AAO
2025-03-10 |AH27H | E686-4 2022-03-10 3y 20,000 AA-
2025-03-10  |AIBHHI]E452-5(X]) 2022-01-10 3Y 2m 70,000 AA-
2025-03-10 | Al8t7t=2063-2 2020-03-10 5Y 50,000 AA+
2025-03-10  |OtO|H| 7| 0|7} | & 270-1 2023-01-10 2Y 2m 20,000 AA-
2025-03-10 | Oj2Hof| M 71| & 46-2 2021-03-10 4y 10,000 AA-
2025-03-10  |AM0||0|X| =& 7 | & 200-1 2023-03-10 2y 50,000 AA-
2025-03-10 | A|O|H|=2IFLE345 2021-12-10 3Y 3m 40,000 AA+
2025-03-10 | A|O|H|= BIFt=296-1 2020-03-10 5Y 50,000 AA+
2025-03-11 |7 &7Hm|E175-1 2024-03-11 1Y 31,000 A-
2025-03-11  |StLt7H ] Er348-5 2022-03-11 3y 50,000 AA-
2025-03-11 | StLHZH I EE402-1 2023-09-11 1Y 6m 10,000 AA-
2025-03-11  |Z|O[H| = BIFFE387-1(A) 2023-09-11 1Y 6m 20,000 AA+
2025-03-12 | 2E2|7t=189-4 2021-03-12 4y 50,000 AAO
2025-03-12  |RH7H=E411-1 2020-03-13 4Y 11m 27d 30,000 AA-
2025-03-12  |AH27Hm|E723-1 2024-01-12 1Y 2m 50,000 AA-
2025-03-13 | 22|38 70mE499-1 2024-03-13 1Y 5,000 AA-
JlE2g 2025-03-13  |BNKZHI|E330-3 2023-10-13 1Y 5m 30,000 AA-
" 2025-03-13  |&EO7t=E411-2 2020-03-13 5Y 50,000 AA-
2025-03-13 |2 OI7H1]E390-3 2020-03-13 5Y 50,000 A+
2025-03-13 | 4l8t7H=2064-1 2020-03-13 5Y 30,000 AA+
2025-03-13 | A|O|H|= BIFt=320-1 2021-01-13 4Y 2m 50,000 AA+
2025-03-13 | Ahd7t=E2424 2020-03-13 5Y 30,000 AA+
2025-03-14 | #CH7H T 220091 2024-01-15 1Y 1m 27d 100,000 AA+
2025-03-14 23871 I E439-6 2022-03-16 2Y 11m 26d 10,000 AA-
2025-03-14  |A7H I E336-2 2023-03-16 1Y 11m 26d 30,000 A-
2025-03-14 | ABt7H=2026-2 2019-03-15 5Y 11m 27d 20,000 AA+
2025-03-14 | 4lBt7tE2132-2 2022-03-08 3Y 6d 40,000 AA+
2025-03-14 | ABt7t=2150-1(%) 2022-09-16 2Y 5m 26d 100,000 AA+
2025-03-14 | 4H274 I E702-1 2023-03-16 1Y 11m 26d 40,000 AA-
2025-03-14 |st=EXtFHIEH06-2 2024-03-14 1Y 55,000 AO
2025-03-14 [t FXtFHIEH106-1 2024-03-14 1Y 30,000 A0
2025-03-14  |OtO| A7 | & 70-4(X]) 2021-03-15 3Y 11m 27d 40,000 A+
2025-03-14 | A|O|H|= CIF}E352-2 2022-03-16 2Y 11m 26d 10,000 AA+
2025-03-14  |BNKZHI|E277-3 2022-04-14 2Y 11m 30,000 AA-
2025-03-14 |RH7t=452-3 2022-03-16 2Y 11m 26d 20,000 AA-
2025-03-14 |ZEH7t=515-1 2024-01-15 1Y 1m 27d 60,000 AA-
2025-03-10 |gH&H| X|256-2 2022-03-10 3y 70,000 AO
2025-03-10 |&4MHEZSE136-2 2023-03-10 2y 35,000
2025-03-10  |S-Qil56-1 2020-03-10 5Y 440,000 AAO
2025-03-10 |SCXFSH1-1 2023-03-10 2y 50,000 AA-
2025-03-10 |HXIM Mo 213-1 2023-03-10 2Y 110,000 AA-
2025-03-10  |Of|O K| C| 2 Ci A O] Zf5-1 2023-03-10 2y 89,000 A0
L=IPNOA| 2025-03-11 I1|0|°*:‘§H*°I%*EFEI2 2023-09-11 1Y 6m 80,000 A-
2025-03-11 | M|OFH| AEl7 2022-03-11 3y 70,000 A+
2025-03-11 X|01|¢01||4X|6-3 2015-03-11 10Y 160,000 AAO
2025-03-11 |StO|EZIZ130-1 2022-03-11 3y 63,000 A+
2025-03-11 |CINREDE[H6-1 2023-09-11 1Y 6m 10,000 A-
2025-03-14 |SCHERA| 24441 2023-03-14 2Y 60,000 AA-
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2025-03-14 |HD#CHQIZa}A0{80-2 2023-03-15 1Y 11m 27d 63,000 AO
2025-03-09 | FEHZEFAIMBS2018-5(1-5) 2018-03-09 7Y 110,000 AAA
2025-03-11  |L}O|ARE=TR| LA} 1 2024-06-27 8m 12d 12,000
2025-03-13 | FEHZEEAIMBS2020-8(1-4)(Al) 2020-03-13 5Y 370,000 AAA
ABS 2025-03-14 |HAEDIO|2X|X|67XH-24 2023-03-15 1Y 11m 27d 5,000 AAA
2025-03-14  |CIH|f+H 120 4 X|X[1-6 2024-03-19 11m 23d 700 A0
2025-03-14 | FEHZ I AIMBS2023-6(1-2)(Ah) 2023-03-14 2y 170,000 AAA
2025-03-14 |0 22X LXI3 2022-12-22 2Y 2m 20d 20,000

A : KISKHAHE 7}
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[Appendix 5] His2dl A

H1. HEZ KA LS

[ Eo?_o
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273 A8 02) 3215-1465

JB 22|71 E532-1

A7 0 2545-3

B4 BREIZHIE 2E-1bp

91YE CD+45bp

(SH9l - 70, o 9, 712t : 2025-03-03 ~ 2025-03-07)
E- - = Hl S3t
3 300 KRW
3 500 KRW
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