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

Y7t Ext KEY POINT
7t XHE 02)3215-1437 o NMFOH| ZFLOXYX|= FE£AUAE LA
o HFLHH SAMK|S £H2AE 57}
o TZFECOHH| S|AKY X|5= =5 =AFE 57t
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w 1™ 3M 6M 1Y 3y Inception

SR | FHSUE -0.07 0.61 0.45 2.86 7.29 11.12 1.83
Duration 6.05 5.95 6.05 5.84 5.50 5.57 175
YTM 2.78 2.84 2.86 3.08 3.52 2.38 7.45

= XY FHoE -0.16 0.94 -0.03 3.50 9.44 11.02 1.91
Duration 10.00 9.91 10.17 9.69 9.16 9.07 2.05
YTM 2.65 2.72 2.63 2.88 3.31 2.45 6.86

Eotxy FHoE 0.04 0.23 0.72 1.72 3.96 9.89 1.35
Duration 1.23 1.25 1.23 1.21 1.19 1.07 0.96
YTM 2.64 2.66 2.71 2.95 3.38 1.58 6.80

L=IPNPA| FHoE 0.01 0.35 0.95 2.40 591 11.81 2.03
Duration 2.61 2.59 2.60 2.57 2.59 3.04 1.35
YTM 3.08 3.1 3.23 341 3.93 2.67 8.43

KOBI30 FHoE 0.02 0.24 0.71 1.84 434 9.69 1.50
Duration 1.86 1.83 1.83 1.84 1.84 1.82 1.87
YTM 2.69 2.73 2.76 2.98 342 1.99 6.86

KOBI120 FHoE 0.04 0.22 0.81 177 3.89 10.22 1.33
Duration 0.99 0.96 0.97 0.99 0.97 0.96 1.11
YTM 2.82 2.86 3.04 3.23 3.60 1.80 7.09
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ALZ : KISKHAE 7L

32, MAX| 5 70| 30|

12
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2022-03-14 2023-03-14 2024-03-14 2025-03-14
e SR K| 2= by SOty
S| AHKY KOBI30 KOBI120

AtE: KISKHAHE L

H2 KISES|HX|5 ME{/27|H Duration

=3, MHX| YTM F0|

6.0%
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0.0%
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—— FUN AR 2
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S| AFRH
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2024-03-14

SR

KOBI30

2025-03-14

SO

s KOBI120

AtZ: KISKHHEIE

T& 37HE~14 1~2d 2~34 3~54 5E0]4 HH

= XY 0.74 1.55 248 3.86 14.44 9.73
N 0.63 146 242 3.81 7.60 2.82
Sy 0.62 1.48 2.36 3.76 11.84 457
sot5H 0.61 147 2.37 0.00 0.00 1.21
28Ky 0.61 1.38 2.29 3.78 7.54 1.28
7|Et=E X 0.64 1.44 233 3.56 5.15 1.78
NS 2RET) 0.68 1.50 249 3.79 9.81 2.78
SIMHNESEES) 0.00 0.97 0.00 0.00 0.00 0.97
ABS 0.57 1.38 2.32 3.83 0.00 1.48

A 0.65 1.47 2.41 3.80 13.99 6.10




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 2.584 2.638 2.665 2.697 2.680 2.669
N 2772 2.765 2.834 2.860 3.007 2.834
S 2.844 2.818 2.831 2.856 2.872 2.846
S5 d 2.629 2.652 2.670 0.000 0.000 2.645
2A XK 2.840 2.824 2.787 2.866 3.081 2.830
7|Eta-& X 3.146 3.156 3.102 3.089 3.382 3.133
A (S EZEET) 3.107 3.116 3.083 3.070 3.216 3.112
A (B2 EE) 0.000 3.716 0.000 0.000 0.000 3.716
ABS 2.960 2.940 2.937 2.902 0.000 2.943
A 2.839 2.850 2.855 2.829 2.720 2.800
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
72 374 ~1d 1~2'd 2~34 3~54 50| 4 A
= Xi 3.99 5.06 453 5.58 30.29 49.44
N 0.18 0.27 0.28 0.39 0.10 1.22
SxY 2.19 2.79 2.29 2.48 3.35 13.10
S5 d 1.66 2.21 0.36 0.00 0.00 423
28Ky 5.53 413 1.43 0.67 0.03 11.79
7|Eta-8 X 2.23 2.86 2.15 1.10 0.10 8.44
SIMHBSEEEDS) 2.28 3.06 235 148 1.12 10.27
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.53 0.60 0.23 0.15 0.00 1.51
A 18.57 20.98 13.63 11.84 34.99 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 A
= XY 18 23 20 34 55 150
N 191 258 257 506 39 1,251
Sy 497 586 542 523 683 2,831
S5 H 10 6 1 0 0 17
23Ky 559 397 149 76 7 1,188
7|Et=8X 1,378 1,623 1,041 611 68 4,721
A (B EZEET) 502 680 437 338 369 2,326
AR (B2 ET) 0 1 0 0 0 1
ABS 426 344 117 45 0 932
A 3,581 3,918 2,564 2,133 1,221 13,417

X2 KISKHEE 7}
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Il. KIS ESGX|HX|5 30|

H#6. ESGH A X| = 7|1ZHE X459l §/720]4d/YTM (FEEAE, YIMERS : %)
T= 1w ™M 3M 6M 1Y 3Y Inception

KIS FHoE 0.010 0.300 0.910 2210 5.230 10.740 0.290
ESG Duration 2.200 2.170 2.200 2.250 2.270 2.780 3.110
s YT™M 2.928 2.963 3.092 3.290 3744 2.505 2.488
ESGREMA |+H+dE 0.010 0.300 0.870 2.220 5.240 10.910 0.157
Duration 2.390 2.360 2.380 2.440 2430 2770 3.690
YT™M 2.867 2.906 3.042 3.233 3.692 2462 1.996
Hluxls=  |&839E 0.000 0.330 0.870 2.360 5.600 11.130 0.285
Duration 2.680 2.650 2.690 2.660 2.640 3.100 3.100
YTM 2.943 2.979 3.110 3.322 3.762 2.436 2.410

KH&: KISKFAHE 7}

%4, ESGHH F+ X5 F0|
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——KISESGE &} ESGEEH ——H|WX|5
35, ESGHMAX| = Falo|d 0] d36. ESGHMAX| YTM 0|
3.5 6.0%
: w 0% 4
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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 0.58 142 2.29 3.63 10.36 2.92
2%y 0.60 1.34 2.26 3.17 8.10 1.13
7|Eta-& X 0.66 143 229 3.67 5.16 2.11
A (S ZEET) 0.70 1.50 2.49 3.76 7.85 243
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.55 1.38 2.33 3.86 0.00 1.58
A 0.63 1.43 2.39 3.70 8.84 2.21
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 2.825 2.789 2.791 2.818 2.901 2.816
28Xy 2.832 2.816 2.766 2.784 3.050 2.820
7|Et= & X 3.019 2.997 2.987 3.034 3.252 3.014
AN (S EZRES) 3.066 3.047 3.052 3.065 3.174 3.066
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.945 2.894 2917 2.891 0.000 2914
TH| 2.930 2.926 2.946 2.954 3.062 2.944
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 4.84 5.71 496 5.64 2.55 23.69
28Ky 9.49 7.32 1.81 0.42 0.09 19.14
7|Eta-8 XY 1.45 1.67 1.56 1.67 0.11 6.46
A (B EZEET) 9.51 12.98 10.03 6.88 341 42.80
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.48 3.10 1.40 0.94 0.00 7.92
A 27.76 30.78 19.75 15.55 6.16 100.00
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 117 169 144 184 94 708
23Ky 131 104 27 6 1 269
7|Et=8X 116 133 104 112 474
N BEREET) 303 411 267 229 174 1,384
AR (B2 ET) 0 0 0 0 0
ABS 85 98 56 36 275
A 752 915 598 567 278 3,110

X2 KISKHEE It
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Q KISKFAHE 7}

(E+91: %)

THE 2/21 2/28 3/7 3/14 MZFCHH|(BP)
Eot 14 2.615 2.625 2.62 2.625 0.5
E0ot 24 2.657 2.625 2.63 2.642 1.2
=7 34 2.615 2.56 2.565 2.587 2.2
=7 5.4 273 2.635 2.675 2.64 -35
=1 104 2.852 27 2.762 2.815 5.3
SAHRHAAA 3 2.851 2.791 2.806 2.831 2.5
SAHRHAAA 54 293 2.832 2.869 2.887 1.8
SAHKHAAA 10 3.045 2.893 2.955 3.011 5.6
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
0.00
-20.00 - - - 0.0 T T T 1
3 3 3 ™ 3 \ S ™ 3 3
V&’\' Vo“x V&’N V«?’” & Vé’"\ VQQ”\' Ve“” V»”’N (9,&”
& & S & S & & 5 i S
X2 : KISKHAHE 7} RHE : KISKHAHE 7}
H2 FU 3 AZHEHE (E+2I: bp)
THE 2/21 2/28 3/7 3/14 EXT]
=1 3 10 SPREAD 237 14.0 19.7 22.8 3.1
=1 3 5 SPREAD 115 7.5 11.0 5.3 -5.7
=1 5 10 SPREAD 12.2 6.5 8.7 17.5 8.8
=1 _EX{AAA 3YR SPREAD 23.6 23.1 24.1 244 0.3
=1 _EZLX{AAA 5YR SPREAD 20.0 19.7 19.4 247 5.3
=10 ELX{AAA 10YR SPREAD 19.3 19.3 19.3 19.6 0.3

Rt : KISKHAME 7}



“ KISAHLHE 7t

85, X &, EFMAAA =4 E ZM HFCHH| FEHS= (541 : %, bp)
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-3 2.300
3M 6M  9M 1y 1.5y 2y 25Y 3y 4y 5Y 10Y 20Y 30Y

RtE : KISKHAME 7}

F) X E £ 5O 3M~2Y, T 25Y~30Y L2 £UE

J2l6. BEI(Breakeven Inflation Rate) H& (549l : %, bp)

U BE —— 31245 ——=7}24-6
5 400

4.5 350

- 300

250
200
150
100

50

0

X AL T 24-12 35, T30 24-11 6,000 20| ETatall | QiCt.
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Q KISKH&HE 2}

H9. 25 A dHE (E91: 7H, %)
UEYd 89 HESE 27| ZALEg | HEIZ HEZY
2025-03-10 7| T A ZAF25-03-97 AAA 34 2IE +1.0bp 2.880 1,100
2025-03-10 7| T A ZAL25-03-98 AAA 54 21 +0.6bp 2.951 1,000
2025-03-10 FERZ B ZAR204(Ah AAA 1.5 21 +0.6bp 2.760 500
2025-03-10 | 3= LeE2t7|525037t-2Ql-245 - 74 +274.0bp 2.740 1,900
2025-03-11 S3(E Y 2])2025-30|3Y-B AAA 34 21E -0.5bp 2.850 2,500

KHE : KISKHAHE 7}

A HFE SEATS 310 24-128 FHO2 52 0180 14X 87162 REEIYCL 0joj4 F1
o o

187, 77 XESS 98 (&9l: of

o

160000
140000
120000
100000
80000
60000 —
40000 —

20000 . -
0 —

T T T T T T T 1

Eg F1244 F124-12 F1236 =241 T24-7 L2455 =1124-13

(EHS1: 219))
~ly 1Y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20Y~

ALZ : KISAHAHE 7L

11



aL o X= =1 al E A
=81l : =81 AZ 2 M X |8 A SMl XI5
I eXt KEY POINT
O[M& cHE] 02) 3215-1432 o =B AR HE Ol Mzt
o £Y 532 5422 YT RE XL
. 28M AZE2

S YHAITS UM F7t HMetE| Uk SWr) 19 12 L s5H 1S FHOR oM ML ULt 1
H 77H0] 28 1.0bpZ SO, 5H F7H FA[ 48bp= SO Mo = QACE 50| 3E 22 2SN E
HASH 10E #2H2 -02bp &F ZA5HH DY UL

7[EtE 8™ AT FA| STt WREUCE 7Bt 8 e GAl 58 7= SH2E ZME E=ele &
MZF LIEHRLCE 1 F12H0] @I 0.3bp, 3 7122 O 1.0bp 2 2ZHES S BHH 5 72

40bp ALY EE =l M2HCEH O5H0) 109 7#2t2 X|HF
a8, 28X 3y YTM 0| (52 - %)
8 = 0 Xf = 28 x{aaa M
7]
6 |
5 |
4
3 7MM\~
2]
1
0 T r
2023-03-14 2023-09-14 2024-03-14
RF2: KISKFAHE 7}
223, 2%l = ACHH| SPREAD30| (9! : bp)

A Y 3y- KTB 3Y S M- kTB 3Y

70 1 2K AAA- KTB 3Y 2E K AA+ KTB 3Y
60 -

50 |

40 -

30

20

10 -

0

2023-03-14 2023-09-14 2024-03-14 2024-09-14 2025-03-14

AFE: KISKHAE

Bt

12

of o]0 EgtM|Z ot RHCE

%2 o{FxH 3y YTM O]

=2 2%
JlEt28

(TH2l: %)

J|Et=8
7IEte 8

KAaa+
KA+

0o

xHAA-

0

2023-03-14 2023-09-14 2024-03-14 2024-09-14 2025-03-14

ALZ: KISKHAHE 7L

O34, 6§ Fxj F0CHH| SPREADZEO|  (TH2l: bp)

7|Ef = 8 XHAA+ KTB3Y
250 W 7|Et28HAA- - KTB 3Y
7|EF2-8 A+ - KTB 3Y
200 -
150 -

- /Nf'—/\’\'\/_‘/\‘_;\_‘

2024-09-14

50

0
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H1. 2¥xj S 0CHH| A E A HEE (42l bp)
= 25 AZY E(03/14) T | (03/07) M [ (02/11)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M 204 | 164 | 224 | 457 | 10 | 00 | 48 | -02 | 07 | -00 | 49 | -02
52 204 | 161 | 176 | 485 | 10 | 00 | 48 | 00 | 07 | -00 | 49 | -02
AAA 231 | 286 | 307 | 555 | 10 | 00 | 48 | -02 | -01 | -03 | 23 | -02
AA+ 292 | 370 | 441 | 636 | 10 | 00 | 48 | -02 | -01 | -03 | 28 | -02

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
= 25 AZH E(03/14) T | (03/07) M [ (02/11)
2t7| 1Y 3y 5y | 1oy | 1y 3y 5Y | 10y | 1Y 3y 5y | 1oy
M 323 | 415 | 436 | 1354 14 | -02 | 38 | 00 | 14 | -16 | 30 | 00
52 334 | 475 | 650 | 1540 14 | 00 | 40 | 00 | 14 | -13 | 29 | 00
AAA 400 | 557 | 745 [ 1737 14 | 00 | 40 | 00 | 15 | =21 | 25 | 00
AA+ 104.2 | 1422 | 1883 | 2430| -03 | -10 | 40 | 00 | 20 | 56 | 10 | 00
AAA 180.2 | 2214 | 2508 | 2869 | -03 | -10 | 36 | 00 | 20 | 51 | 10 | 00
AA+ 2342129123177/ 3517| -03 | 10 | 36 | -02 | -25 | -51 | 14 | -02

= o o
SoK| UAHAS 1% 6700 O YO H F Cfy| 520099 ST LUK LHAFL YABS 5
Jh HEYTH ANFL WO O ZAS LIEFICE FT2| LS FOIM L 91T 8.2bp, 2|2
QLIS BRI} OIC| 7.7bp 2 LHEID) ZMS LIERACE O|FEX SOIAE SHEL @Ol 21 87| O Y7}
OIC| 23bp2 WHE|D ZHE O[0IZ!} IR0 = BT AHCIEXNEICLH U SRS YL WO| O|EAY 7}
OIC| U2 O|0jZ{Ch $HH, T2l 318t7| O|EME 28 28bp=2 WD} OHACH

N
m
o
oo
=
ne
o
12
rlo
7]

2009 ;22 T = OfH| 9,900 & S7HULt. 7|Ete8X IA| 2dHEE T
A

o
L
0%
N
N
=

-89 7I87huE 3 27| O|&:X{7t AT 45bp2 HH |

o
0z

r
FEYUCL AH0IE A0 539 fF ST X ST 0| YIE 20bp
7

x
Nl S o2 =FHTE HA 2 ZME 0|0 ZLLt.

rot
&

AA- O]9 SEUME ZHE HERCH 25 FH0M= 28ME 20| g RUCt

~ O B HEFSH X< x HFSH X<
&5, F2t 23| L3HF0| (2 - %) d3e6. £t o ™A L3HF0| (TH%l: %)
10000 , BESFX mAFXH HAAA T AA+ 8,000 - m7tE e m I m] e
8,000 -
6,000 -
6,000 -
4,000 -
4,000 -
2,000 -
. m
0 T T T T Y 0 - T T Y
2025-03-10 2025-03-11 2025-03-12 2025-03-13 2025-03-14 2025-03-10 2025-03-11 2025-03-12 2025-03-13 2025-03-14
XtE: KISKHEEIE Xt KISKHAHE 7}
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L 2R R 2 '
s 5598 wdFE | ALY E L 271 ECE
AAA ShLH23448-030(32-11 2.850 ol 2025-03-11 | 2028-03-11 2,100
AAA | AEHCHEXLEFE 29825-03-0(01-12)  2.860 0lE 1bp | 2025-03-12 | 2026-09-12 2,500
AAA ShLH23448-030[22-12 2.800 0lE 2bp | 2025-03-12 | 2027-03-12 700
AAA 202345038012 1-13 2.770 0lE -8bp | 2025-03-13 | 2026-03-13 3,500
AAA 22|2329-03-201-2t-14(X| 2.770 0lE -8bp | 2025-03-14 | 2026-03-14 4,000
AAA o= 3 8250300 H-2 2.730 2IE -1bp 2025-03-14 | 2027-03-14 2,900
AA+ HF2325-030|3%-14 2.960 Ol +3bp | 2025-03-14 | 2028-03-14 1,000
XFE: KISKHAHE7E
H4. FH o T L sig (2Hl: %, 24el)

s 5598 wdFE | LHADYE L 271 ECE
AA+ Hd7tE2746 2.984 0lE 2bp | 2025-03-10 | 2028-04-10 900
AA+ MdFtE2747 3.048 ol 2025-03-10 | 2029-03-09 300
AA+ Ad7tE2748 3.106 ol 2025-03-10 | 2030-03-08 400
AO o= W I §543-1 4202 Ol -20bp | 2025-03-10 | 2026-09-10 400
AO o7 E543-2 4202 Ol -20bp | 2025-03-10 | 2026-09-09 100
AO o= 711 25433 4323 Ol -20bp | 2025-03-10 | 2027-03-10 400
AO Sh=7H I 5434 4323 Ol -20bp | 2025-03-10 | 2027-03-09 100
AAO SHLH7HE277-1 2.989 0l" 2bp | 2025-03-11 | 2028-03-08 1,600
AAO StLH7EE277-2 2.989 0l" 2bp | 2025-03-11 | 2028-03-09 300
AAO SHLEFHE277-3 2.989 0l" 2bp | 2025-03-11 | 2028-03-10 100
AA- 222871 m E520-1 2.946 0l" 3bp | 2025-03-11 | 2027-03-11 300
AA- 22|38 1 E520-2 2.968 0l" 3bp | 2025-03-11 | 2027-09-10 400
AA- <2387 u E520-3 3.032 0l" 3bp | 2025-03-11 | 2028-03-10 1,200
A- 7| 270 E212-1 4323 Ol -20bp | 2025-03-11 | 2026-09-11 200
A- 7| W E212-2 4552 Ol -20bp | 2025-03-11 | 2027-03-11 400
A- 7| 270 E212-3 4750 Ol -45bp | 2025-03-11 | 2028-03-10 100
AA+ HEItE2749 3.055 ol 2025-03-12 | 2029-03-12 1,200
AA+ ASFHE2253-1 2.990 Ol" -2bp | 2025-03-12 | 2028-03-10 400
AA+ AMStItE2253-2 3.103 ol 2025-03-12 | 2030-03-12 300
AO Of 7270 | &243-1 4409 Ol -20bp | 2025-03-12 | 2026-09-10 200
AO Of 7270 | &243-2 4409 Ol -20bp | 2025-03-12 | 2026-09-11 100
AO Of 7274 | §243-3 4409 Ol -20bp | 2025-03-12 | 2026-09-11 600
AO Of 7274 | EH243-4 4527 Ol -20bp | 2025-03-12 | 2026-09-11 300
AO Of 7274 | §243-5 4527 Ol -20bp | 2025-03-12 | 2027-03-12 300
AO Of 7270 | &243-6 4667 Ol -20bp | 2025-03-12 | 2027-09-10 100
AO Of 7270 | &243-7 4833 Ol -20bp | 2025-03-12 | 2028-03-10 300
AAO o 2| =74 m| B 273-1 3.214 -2bp 2025-03-13 | 2027-09-13 1,100
AA- 70| H| 7} | & 554-1 2.938 Ol" -2bp | 2025-03-13 | 2027-03-12 200
AA- 70| H| 7} | §F554-2 2.982 Ol" -2bp | 2025-03-13 | 2027-09-10 600
AA- 70| H| 7} II| £ 554-4 2.987 Ol" 2bp | 2025-03-13 | 2027-10-13 100
AA- 70| H| 7} T & 554-5 3.014 OlE 2bp | 2025-03-13 | 2028-03-13 400
AA- 7|0|H| 7} | §554-6 3.014 OlH -2bp | 2025-03-13 | 2028-03-14 400
AA- ShL7H I 452-1 2.926 Ol" -2bp | 2025-03-13 | 2027-03-11 200
AA- ShL7H I Er452-2 2.926 Ol" -2bp | 2025-03-13 | 2027-03-12 400
AA- ShL7H I Er452-3 2.971 Ol" 2bp | 2025-03-13 | 2027-09-13 300
AA- SHLH7H I 452-4 3.003 Ol" 2bp | 2025-03-13 | 2028-03-13 200
AA- ShL7H I Er452-5 3.045 Ol" 3bp | 2025-03-13 | 2028-09-13 500
A+ O 2| =74 | B 274-1 3.746 0lH 3bp | 2025-03-13 | 2026-09-10 100

14



@ s
A+ o 2| =7 m|Er274-2 3.746 2IE -3pbp 2025-03-13 | 2026-09-11 400
A+ Ol 2| =71 | & 274-3 3.775 01E -3bp 2025-03-13 | 2027-03-12 500
A+ ol 2| =74 0| E274-4 3.836 01E -3bp 2025-03-13 | 2027-06-11 500
A+ OfO| A 7H m| & 128-1 3.290 OIE -15bp | 2025-03-13 | 2027-03-12 700
A+ OFO| A7 | EH128-2 3.447 2IE -20bp | 2025-03-13 | 2028-03-10 100
A+ OFO| A 7H x| Bt 128-3 3.447 2IE -20bp | 2025-03-13 | 2028-03-13 700
AO Of F2 71| 2244 5.135 2IE -27bp | 2025-03-13 | 2030-03-13 100
AA- H YA M HE546-1 2.933 Ol -3bp | 2025-03-14 | 2027-03-12 400
AA- ALY H M HE546-6 3.012 OIF -3bp | 2025-03-14 | 2028-03-14 300
AO oh= E RN I E125-1 4172 DIE -20bp | 2025-03-14 | 2027-01-14 1,000
AO ot E XN I E125-2 4198 OIE -20bp | 2025-03-14 | 2027-03-12 1,000

AHE: KISKFAHE 7}
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QAL : Sl Bz XI2ssdIl Sa3 &%

B7}chebxt KEY POINT
HEX| Y AT 02) 3215-1471 o EO|E A 2l 2

o SETFZE AZY E L
SAMY A E S
SHAL 7| & AR 3E OH7| AAAS 22| =10 CHH| 3R AZEE ™ FELL 0.6bp 7t 40.5bpE Lt

B, AAOSE2  FEL} 1bp 5IESE 53.4bp, AOSE2 T FEL} 2bp 5tESH 114.7bpE 7| ZSHACE

B7| gHlet 52 25t Sz LUME SIAMM A2 O VFE SES LIEHHCE T 3 Cie 2 =
g2 UL 7= ANEA SSUCL ctotdBEH 2T ASsH B AMAE L= FEH

AEZ SIERIOL SH7|FU0ME 4SSIQLE F R AZYEEs I|FUE, S28 40t 252 E
=0 5870 BE S5 222 E7 SO = QICt
a7, A S2|50| (59l : o 9)
6.5 600
55 >00 AOATZE E
A IL
4.5 400 AAOL IR E
AAMAA I E
3.5 300 AO
2.5 200 AAD
— AAA
1.5 - - 100 27314
0.5 ‘ ‘ 0
2022-03-14 2023-03-14 2024-03-14 2025-03-14
XHE : KISKHAE 7}
H1. Y A=Y E Y HEE (E+2: bp)
S =F AZY E(03/14) FZFCHH|(03/07) Helid|(02/21)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 287 | 405 | 415 | 58.1 1.0 0.6 40 | 02 | 13 | <14 | 24 | 19
AA+ 332 | 506 | 499 | 89.1 05 | -10 | 48 | -02 | <15 | =27 | 23 24
AAO 351 | 534 | 561 | 1230| 05 | -1.0 | 48 | -02 | -15 | -22 | 23 24
AA- 384 | 573 | 662 | 1596 | 05 | -1.0 | 48 | -02 | -15 | -22 | 23 24
A+ 579 | 886 | 1326|2173 | -15 | -20 | 28 | -02 | -53 | -55 | -0.7 | -19
A0 743 | 1147 | 1774|2633 | -15 | 20 | 28 | -02 | -53 | -55 | -07 | -1.9
A- 1014 | 159.2 | 2374 | 3146 | -15 | 20 | 28 | -02 | -50 | -55 | -07 | -19

AtZ : KISKHAHE 7}
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O|H F FIAMA HEHIHL2 27 2,390 &, 2H7| SN

ro
B

3,150 IS Z 9240 Q0| & WS 7| =M

EE2EE 3HES LHSIHAM MFEHS YYD A0S Z2| HDHOQIZEtA 0= 3EHE -20bp, 5EE -

53bp2 THLTAM dSH2 2 LAS OpACH o Xt30|l= ohibot &l A S LIERIHCL

—

H2. DAY (H21: %, bp, 4, A9)
HE8ET 3593 R HHO|g LAz c | LAy WYY
A0 CH A0 = QHOFO[42-1 2025-03-10 3.541 JHEIE -25bp 2 910
AO CHAlOf Qi OFO[42-2 2025-03-10 3.762 ¥ IE -25bp 3 630
A- =37| 2423 2025-03-10 5.1 - 2 600
AAA 225 8XIF16 2025-03-11 2.848 HE2E -6bp 3 1,000
A+ M| OfHf| A BN K| F=77-1 2025-03-11 3.211 s= 2% -11bp 2 400
A+ M|OpH| A &l X|2=77-2 2025-03-11 3417 =¥ -7bp 3 650
A0 MK O] = 2| A[90[15-1 2025-03-11 3212 7HE2IE -10bp 1.5 400
A0 M| O = 2f| A||O[15-2 2025-03-11 3.285 7€ oE -8bp 2 400
AAA St A 2 65-1 2025-03-12 2.85 =1 +20bp 2 1,800
AAA St M 2 EUH65-2 2025-03-12 2.88 =1 +32bp 3 600
AAA St M 2 e H65-3 2025-03-12 2.963 =1 +33bp 5 100
AA+ B2 8X|F24 2025-03-12 3.028 JHEBIE -2bp 1 500
A+ O ZH|E3-1 2025-03-12 3313 s2 238 +3bp 2 550
A+ 0| ZH|E3-2 2025-03-12 3.391 =¥ -5bp 3 1,450
A+ ShLHO| QOO0 189-1 2025-03-12 3.237 JHERIE -1bp 1.5 500
A+ ShLtO| = Q0L 189-2 2025-03-12 3.233 JHE2IE -4bp 2 900
A+ ShLtOj| ZQHOtO[189-3 2025-03-12 3.338 JHE2IE -6bp 3 1,600
AAA DGBZ 8526 2025-03-13 2,952 7HE2IE -10bp 3 1,200
A0 HDHLH QI Z2}t3.0{82-1 2025-03-13 3.374 ¥ TIE -20bp 3 800
A0 HDHCH QI X2} 3 0{82-2 2025-03-13 3.701 7HE2IE -53bp 5 400
A- AN B E+L12-1 2025-03-13 3.607 S2E -17bp 2 250
A- AN B EFL12-2 2025-03-13 3.724 S2UE -41bp 3 250
AAO SHLE 131 2025-03-14 3.105 7HE I8 -6bp 2 1,400
AAO StLEE H13-2 2025-03-14 3.149 JHEBIH -8bp 3 2,500
AA- IFZR0f| L X| A H| A7-1 2025-03-14 3.131 S2UE -1bp 3 1,500
AA- o0 A X A H|A7-2 2025-03-14 3.283 =203 -1bp 5 1,100

FREZ 32 Lt S|AMY, ELS H|
Xt&: KISKHAHE 7L Of BF A K| A

18



H3. S|ARKY 2H7|oi g 5|
HESE 359 e EHO|E 2k7| Aol | wreiiol
A+ 5l0|EZIZ2130-1 2022-03-11 3.251 3 630 4,270
A+ M|OtH| A El76 2022-03-11 3.306 3 700 2,050
A CIIQ EZE|E6-1 2023-09-11 6.145 1 100 200
A- Holg2 2 HeEMZ|2 2023-09-11 7.364 1 800 3,400
AO SH& M| X[256-2 2022-03-10 3.582 3 700 1,700
AO Oi| O] X| C| 4 CHA| O] Z+5-1 2023-03-10 4986 2 890 7,700
AO HD#¥ O QI = 243 0{80-2 2023-03-15 5.041 2 630 3,330
AA- AX| M A Of| A13-1 2023-03-10 4387 2 1100 5,500
AA- SICEMA|A44-1 2023-03-14 4.098 2 600 17,300
AA- SACHAE A 1-1 2023-03-10 4823 2 500 3,000
AAO S-0il56-1 2020-03-10 1.492 5 4400 35,800
AAO X|of| 2014 X|6-3 2015-03-11 3.607 10 1600 18,300
AAA DGBE&X|F18 2022-03-08 2.803 10 500 12,000
F) REZS 30 U S|AHY, ELS H Q|
RtE: KISKHAHE T, of EF A2
H4. XHF 3| AR A = (E42l: %, bp, 4, 249)
MESE =l A U AZE / HHO|E 27 weey
BBB SLLEY 2025-03-19 0.06 1 150
BBB SLLEY 2025-03-19 0.066 2 250
F)REZS 30 U S|AHY, ELS HQ
Xt&: KISKHHE 7} DART
32, 2|ARXY 2l =0 (59 : o &)
180,000
160,000
140,000
120,000
100,000 2022
80,000 2023
m 2024
60,000 2025
40,000
| JT Tu
18 28 38 48 58 6E g2 98 108 11¥ 1n2¥
Xt : KISKHAHE 7}

19



3. SIAHH AT F0| (291 : ot #)

3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000
2023-03-14

2023-07-14

2023-11-14 2024-03-14 2024-07-14 2024-11-14 2025-03-14

KtZ : KISKFAHE 7}

6.64%P LAt 1422%E AKX, AA ST T3 CiH| 6.26%P S7t8t 72.78% = AHX|3UCH ASE2

0.38%P S7I2F 11.05%E AFX|RYUCE THE TH7| &2 RS2 13 0|2 22H0 M= 8.55%P S 718t 41.26%, 1

H~3EE2 14.19%P

ZbA

Aot 38.62%, 3E~5HEE 2.15%P 5710t 10.76%E AtA|M 20 53 Of& 7+

ME 349%P Z7t3t 937% & KHX|ZHCH

(EHel: of &)

T+ 2025-02-20 2025-02-27 2025-03-06 2025-03-13
AAA 10,600 18,778 8,966 6,508
AA 52,369 32,817 28,594 33,311
A 10,451 8,904 4,584 5,056
BBB 717 946 808 764
JUNK 48 56 37 133
Total 74,184 61,501 42,988 45,772
ALE : KISAHAHE 7L
H6. 2|AIX| THEE |8 (EH9l: o 8l)
2 2025-02-20 2025-02-27 2025-03-06 2025-03-13
~1y 27,296 16,166 14,060 18,884
Ty~3y 41,484 36,945 22,703 17,675
3y~5y 3,628 4,351 3,699 4,924
Sy~ 1,776 4,038 2,527 4,288
Total 74,184 61,501 42,988 45,772

AtZ : KISKHAHE It
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Jd34. 3|M 5

]}

(EHS = %)

KtZ: KISKHAHE ¢

d3e6. Al & 30|

275, SAK BE|E 28 @91 %)

3y~5y
10.8%

AtZ: KISKHHEIL

n KN FEE
80000
70000
60000
soo00 —H¥+b¢-e¢+-——++—"—"H-—-—+—+r—++—++——+++—+tHr-——-+—r———F1HH—
40000
30000 I [ | [ | | | _ | | B
20000 L LG 1l
10000 LU VUL 1]
o L D000 L
2024-03-13 2024-05-16 2024-07-25 2024-10-17 2024-12-26 2025-03-13
XtE : KISKHAHE 7}
H7MHME8SE HS
Bk HEd HEH OUTLOOK H3F OUTLOOK HE
e 2025-03-11 BB- B+ =T
ool HE S () 2025-03-13 AAO AA+ o
sty e G022 2025-03-13 AA- AAO o

A& o= A8 H- It KISKHAHE 7}

21



@ «isrsrzo

ABS/MBS : 2HUAIY X FSAE 2 ZSH

IRt KEY POINT
3718l X1E 02) 3215-1435 o MBS LHZIA| ABS 2l M
ojst A7gl  02) 3215-1454 o SEAZ SHASE B &

21, S 7| XXM E ABS EE S 30| (591:94 @, 712t : 2024-01-01 ~ 2025-03-14)
16,000 350000
I PF Loan
14,000 |
300000 P-CBO
12,000
- 250000 s (e}
10,000
- 200000 oez
8,000
- 150000 T g RO A
6,000 |
r 2 /220 E A A coo
4,000 ~+ 100000 YT ESY
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 ¢

dEl2, A7 2alH| = (549 : %, 712t : 2023-07~2025-03) 213, 38 wWalH|= (EH9 : %, 712t : 2025-03)
gpg/g 2 Synthetic
o= DO
HE 0%
P-CBO
28%
PF Loan HISHO1 ©
12% = O HAO
RHE: KISKHAHE 7F XtE: KISKHEE It
H1. F7H ABS Ll $igl (549l : A9, %, 712+ : 2025-03-10~2025-03-14)
7| XA SPC MESE EE] at7| daagd | wge | M

AtE : DARTH RS A|A| A E

22



H2. 2T MBS T Sl XYY HlmH (291 : A2, %)
a7 MBS 2025-4(2025-03-11) MBS 2025-3(2025-02-25) MBS 2025-2(2025-02-14)
B weZo | wege| | azmgc | guae | w§3s | Az | w3y | wede| | Adgcs
14 605 2.827 +21 351 2.821 +18 640 2.853 +18
2 800 2.839 +16 300 2.867 +18 800 2.878 +18
3 600 2.808 +23 200 2.874 +25 700 2.858 +22
514 800 2.888 +20 1,100 2.901 +16 900 2.954 +23
7d 900 3.069 +26 - - - 700 3.112 +24
104 600 3.150 +37 - - - 600 3.266 +41
2014 600 3.213 +51 - - - 600 3.238 +48
3044 200 3.098 +50 - - - 100 2.838 +15
=) w7 Al O|ofZiC e
R SRR TA
&4, MBS H7|8 LT 0| (Bl A 2)
80,000 180,000
70,000 160,000
£0000 140,000
50,000 \ 120,000 2022 2l
100,000 w2023 243l
40,000 s
\ 80,000 2024 E¥
30,000 (25 2HS
60,000 =<
_*_I}OH(Oé)
O - I\ T ™
20,000 40,000
10,000 - 20,000
0 - 0
1y 2Y 3y 5Y 10y 15y 20y  30Y
Xt : KISKHAME 7}
O35 MBS 7|8 U3 Amg e 0| (THel: o 8
3
2.5
m1Y
2 m2y
m 3y
1.5 m5Y
m7Y
1 m 10y
15Y
0.5 20Y
O T T 1
MBS2025-1 MBS2025-2 MBS2025-3 MBS2025-4

Xt : KISKHAE 7}
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mjo
N
r
o
Hu
rot
=
H
o
\S)
~
O
&
[o¢]
N
102
o
N
_l"l'l_
=0
ot
oy
<
~
(Oa]
12
o
|0
Hu

J%6. W7 ABS J|XXH H QEH|E 30| (&91: 9 2)

100%
90%

[ERY

80%
1 s P-CBO
70%
I PF Loan
60%
s Synthetic CDO
50%

— 7| SR O 2

40% 1
mmEE
30%
0 2 /geofE 12 cpo
20%
0 7|E
10%
— 5539
0% 0
R N S SR VR, VAR R VRS
'\P"Q '»“'0 '»VQ '\P"Q '»“'0 '»VQ '\P"\/ '»V\’ '»V\/ '\ﬁ’"Q 'f"g 'f"Q
S U U N S I S S S S
KtZ : KISKHAHE 7}
H3. MBS HE
SPCH HAM HAS | HA HESNY HAY
TR i - : : :

KHZ : KISKHAHE 7}

25



SIIALN :

B RL

SHUSE 2R =

KEY POINT

Ebl‘ﬂ [".JI-

B E iz

02) 3215-1457

W TIIxA Al

o CD: UAHFH

e CP/ESTB: CP &g Z7} ESTB L=

STt CD-2Yx| Az E =Y
OH Ol
ol

CDEE/(AAASE 3HE= 7I8)e XE=E TU0M ESHE 20[THAM 2.84%= OGSt AL CD-2 &K
(AAASE 3MEE 7|F) 22 Es M5 O] SHHE -3.6bp2 OE3UCLE S CD A2 =W 24 134

AASE 37HE=E 7

M

)

A E 140bp 2 OHAZRUCE 2

| AlIgols 2 #Ha glo] stifeot 7| =8 20[H 02 2| E|UC ™ F &% ol 8ot 52| +=F0A]

CDCPESF 2 HiE Qe &0 HEF2H A7 &l GA| 50| At 10| BO|gt Y= FX &= 25
O LIEFRLCE.
d21. 91YU=E FL EI|F2|F0| (&H9:%) 2. MMF, MAE, FAE HETHFEO| @i ae
A I E(co-28 ) EEIPNON TV}
cp cD A MMF Al
SBUkhAAA 220,000
4.5 0.15
200,000
4.0 0.1 180,000
3.5 160,000
0.05
3.0 140,000
2.5 0 120,000
2.0 0.05 100,000
1.5 80,000
-0.1
1.0 60,000
-0.15 40,000
0.5 12 2004 3
0.0 -0.2
7|2t : 2024-03-14~S XY 7|2t : 2024-03-14~2025-03-13
Xt @ KISKHHE 2} Az 3 8FAED
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162 DU CP 59,552 R, ESTB 220,799 Hdo= MF Of

H| 2} 25,9592 &7, 100,145 & S7t3iCt

H1. 25 €D ¥ (EH9l: 22))
ECE 2| 271 IHE 2 Z2|(%) EC R
2025-03-10 02 2025-09-08 182 2.82 950
2025-03-10 feled 2025-06-10 92 2.84 1,000
2025-03-11 02 2026-03-10 364 2.78 2,100
2025-03-11 ofo| A3 2025-06-05 86 2.86 200
2025-03-11 ofo| YW= 2025-06-05 86 2.86 300
2025-03-12 et 2025-06-12 92 2.84 1,000
2025-03-12 2A2H 2026-03-12 365 2.79 650
2025-03-12 St 2025-06-20 100 2.84 3,050
2025-03-13 02 2026-03-13 365 2.78 1,800
2025-03-13 Ofo| A3 2026-03-13 365 2.79 400
2025-03-13 a2 2025-06-18 97 2.84 2,850
2025-03-14 Z02H 2025-06-20 98 2.84 2,000
2025-03-14 Ofo| A3 2025-09-12 182 2.82 100
Xtz o EF A R
J%3. CP/ESTB 2l ZH 0| (EH9l: M9, 7IZF: 2024-03-01 ~ 2025-03-14)
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D &0| LIELSICH CPIe= ™ CHY|
OIZ20|M FHOA = AEQ Q=20 H-GHX 2t AF=0f

22 PPl MY LHE CPIQF H =2 L4

AL OO

2 ERQUCH 0] =520 =X pPIX|& MO 20| A/ =0, AFEAXUEH 03% & A 2=/
Ef
19 S8 EMAHEDQE 4T 20Ct 7t=2 YE 2 Aol UAO| URULCE siel A A=t =710
Oiot 22tdd2 25t UL LoIH 2| oAl I LS HAISE A2 AU 22l = A=
40| OrRE|E= 720 ea &0 tiet A7 AR =0, sHE Y& 23 e =M 0 G 2| &5
ME B0
a3, o733 U E 30| (E421: %, 717t 24.03.15~25.03.13) Oz EUZX| £UE F0| (E+21: %, 717t 24.03.15~25.03.13)
2xH(%) 10Y-2Y(%) 2 (%) 10Y-2Y(%)
5.5 0.6 3.5 0.8
5 0.4 3 06
WW\J‘\\_‘ 0.4
A\ | 02 Ad \
4.5 ; U\,/ \y' 25 P\ ’\»f\\/f \w/\ 0.2
A\,v 0 m 0
4 2 0.2
-0.2
35 15 04
) 04 ' 06
3 -0.6 1 -0.8
2024-03-15 2024-06-15 2024-09-15 2024-12-15 2024-03-15 2024-06-15 2024-09-15 2024-12-15
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
A& : KISKHHE 7}, Bloomberg X2 : KISAHAHETE, Bloomberg
73 2K =AE F0| (E491: %, 717k 24.03.15~25.03.13) %4, S22 $AE 0] (EH91: %, 712t 24.03.15~25.03.13)
=H(%) 10Y-2Y(%) =xH(% 10Y-2Y(%)
3 0.8 0.9
25 07 25 08
0.6 0.7
2 05 0.6
2 0.5
1.5 0.4
0.4
1 03 0.3
0.2 1.5 o2
05 01 0.1
0 0 1 0
2024-03-15 2024-06-15 2024-09-15 2024-12-15 2024-03-15 2024-06-15 2024-09-15 2024-12-15
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y

XtZ : KISKHHE L, Bloomberg

A& : KISKHHE I, Bloomberg
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2. FU 33X SEIHE (SH21: %)
=2t E 2025-03-13 2025-03-07 2025-02-14 M Oiy| HE oiy|
US TREASURY 2Y 3.97 3.94 430 3.80 -32.60
US TREASURY 5Y 4.05 4.02 439 2.40 -34.30
US TREASURY 10Y 429 425 453 430 -24.40
US TREASURY 30Y 461 455 474 6.60 -12.30
DEUTSCHLAND REP 2Y 2.23 2.25 2.09 -2.20 13.70
DEUTSCHLAND REP 5Y 2.52 2.52 2.21 0.00 31.50
DEUTSCHLAND REP 10Y 2.88 2.83 242 4.40 4590
DEUTSCHLAND REP 30Y 3.17 3.08 2.67 8.80 49.40
JAPAN GOVT 2Y 0.86 0.85 0.80 0.90 6.20
JAPAN GOVT 5Y 1.15 1.12 1.01 3.00 14.60
JAPAN GOVT 10Y 1.55 1.52 1.35 2.20 19.10
JAPAN GOVT 30Y 2.60 2.54 2.32 5.50 28.00
CHINA GOVT 2Y 157 1.49 1.35 2.00 15.50
CHINA GOVT 5Y 1.63 1.64 145 -1.40 17.60
CHINA GOVT 10Y 1.88 1.83 1.65 5.00 23.10
CHINA GOVT 30Y 2.01 1.94 1.85 6.60 16.30

K& @ KISAHHE I, Bloomberg
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1,700
1,600
1,500
1,400

Mv

1,300

1,200

1,100

1,000

S S S > S S

o & o> o o &5

v tial tial tial vl v

® ® 10 10 ° ®

e JSD/KRW EUR/KRW

Xt& : KISAHHE I, Bloomberg

EL=

n
0

J37. KPE 28 MH #HE (E

T

|: %)

5.4
5.2

5
4.8
4.6
4.4
4.2

4
3.8

— T YTV HFEvI™m

XtZ : KISKHHE I, Bloomberg

31

dZl6. MOVE & VIX

(EH9l: %, 717t 24.03.15~25.03.13)

150

100

50

S S S S S S
oS o A o S =
S S WS S > S
g g g g g ¥

0

MOVE

—\/| X

X2 : KISAHAHE T, Bloomberg

do

J38. KP= H=Z8 MA HE

(TH2l: %)

5.4
5.2

5
4.8
46
4.4
4.2

o) 9 P
g /\\\Ké q\\/# g DN
RN

e— L7 YTV HFEvi™m

XtZ : KISKHHE I, Bloomberg



(2+9l:bp,712+:25.03.07~25.03.13)

DR(bp)
9
8
7
6
5
4
3
2
1
0
1 e/l 1270 g 2 54 74 104 15 204

X2 : KISAHEE I Bloomberg

a311.

J&10. KPE HZ8K #HE HE

(E+%l:bp,712+:25.03.07~25.03.13)

DR(bp)
9

O FRLr N WU N ©

1 67H 127 24 s 74 104 154 204

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 25.03.10~25.03.14)

W Consumer, Non-cyclical H Utilities

M Financial E Government
Basic Materials Industrial

[ Consumer, Cyclical Energy

X HYMA ME 22

435% 5.80%

5.80%
5.80%

10.14% \

13.04%

B Consumer, Non-cyclical M Utilities

M Financial B Government
Basic Materials Industrial

[ Consumer, Cyclical Energy

[ Technology [ Technology
Xt& : KISAHHE I, Bloomberg
B2 MFE CfH| ©Y xHH M 3T (E+9l: %, 712t: 25.03.03~25.03.14)
HE] 3% e 57
Financial 24.64% 27.06% -2.42%
Consumer, Cyclical 5.80% 1.18% 4.62%
Consumer, Non-cyclical 5.80% 15.29% -9.50%
Energy 5.80% 4.71% 1.09%
Government 14.49% 22.35% -7.86%
Basic Materials 13.04% 4.71% 8.34%
Communications 0.00% 0.00% 0.00%
Diversified 0.00% 0.00% 0.00%
Industrial 10.14% 3.53% 6.62%
Technology 4.35% 5.88% -1.53%
Utilities 15.94% 9.41% 6.53%
Government(Municipal) 0.00% 0.00% 0.00%

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

(712} 25.03.10~25.03.14)

=20 HrSHA|E £3} ek 7| Coupon |Benchmark| &2 (USD)
HANFGI Float 03/09/26 EURO MTN usD 2025-03-07 2026-03-09 | 4.965% | SOFRRATE 45.00MM
KDB Float 07/11/25 US DOMESTIC | USD 2025-03-11 2025-07-11 | 4.49% | SOFRRATE 50.00MM
LOTTZ Float 03/14/28 EURO MTN usD 2025-03-12 2028-03-14 | 5.404% | SOFRRATE 20.00MM
SHNHAN 0 06/12/25 EURO-DOLLAR | USD 2025-03-12 2025-06-12 - 50.00MM
KEBHNB 0 07/14/25 EURO-DOLLAR | USD 2025-03-13 2025-07-14 - 30.00MM
KDB Float 09/12/25 DOMESTIC usD 2025-03-13 2025-09-12 | 4.53% | SOFRRATE |  100.00MM
KDB 0 03/13/26 EURO NON-DOLLAR| HKD 2025-03-14 2026-03-13 - 25.75MM
INDKOR 0 08/14/25 EURO-DOLLAR | USD 2025-03-14 2025-08-14 - 50.00MM
KORGAS Float 03/16/28 EURO MTN usD 2025-03-17 2028-03-16 | 4.933% | SOFRRATE |  200.00MM
KDB 13.285 03/18/27 EURO MTN BRL 2025-03-18 2027-03-18 |13.285% 49.99MM
KDB 3.87 09/19/25 EURO NON-DOLLAR| HKD 2025-03-19 2025-09-19 | 3.87% 25.75MM
CITNAT 0 03/20/26 EURO NON-DOLLAR| AUD 2025-03-19 2026-03-20 - 25.23MM
CITNAT 0 07/18/25 EURO-DOLLAR | USD 2025-03-19 2025-07-18 - 25.00MM
KDB 4.38 03/20/26 EURO MTN usD 2025-03-20 2026-03-20 | 4.38% 20.00MM
XtE : KISKHHE 7L Bloomberg
H4. 7t 0|2 AN X = (TH$l: %, 717t 25.03.10~25.03.14)
Date Name Survey Actual Prior
2025-03-07 2ME 20 & =78 -- -2k 100k
2025-03-07 HsYFE218A BHE 160k 151k 143k
2025-03-07 DIZIEE N8Xt HE 146k 140k 111k
2025-03-07 Hzgdads 2k 10k 3k
2025-03-07 ME 4.00% 4.10% 4.00%
2025-03-07 AZHE B AS(T -] 0.30% 0.30% 0.50%
2025-03-07 A7t B AF(TETH]) 4.10% 4.00% 410%
2025-03-07 o FUZEAZL HAN HA 342 34.1 34.1
2025-03-07 dngs gte 62.60% 62.40% 62.60%
2025-03-07 HAHE - 4.10% 7.50%
2025-03-11 NY Fed 1-Yr Inflation Expectations - 3.13% 3.00%
2025-03-12 CPI (T2 CH]) 0.30% 0.20% 0.50%
2025-03-12 CPI (T A LHH]) 2.90% 2.80% 3.00%
2025-03-13 PPl £ &8 MoM 0.20% 0.00% 0.40%
2025-03-13 PPl X Z+8 YoY -- 3.20% 3.50%
2025-03-13 M Heeg s -- 220k 221k
2025-03-13 HYEHAS =T AER -- 1870k 1897k
XtE : KISXHAHEZE Bloomberg
5. L 0= 4H X| =5 (EH8l: %, 712k 25.03.17~25.03.21)
Date Name Survey Actual Prior
2025-03-14 OjA|Ztcietm 144 QlE2f ol 430% -- 430%
2025-03-14 OjA|Ztcietm 5-10 QIE2 ol 3.40% -- 3.50%
2025-03-18 U7X 4= | -0.10% -- 0.30%
2025-03-18 FUE7HX| 4= H A -- - 1.90%
2025-03-18 +=EE7HX|4= MoM -0.10% -- 1.30%
2025-03-18 F=ZE7HX|%= Yoy - -- 2.70%
2025-03-20 FOMC 22| 23 (48h 4.50% -- 4.50%
2025-03-20 FOMC 22| 23 (3teh 4.25% -- 4.25%
2025-03-20 0 g&E Xa&Eda o g2 -- - 4.40%
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2025-03-20 FOMC a2l MY Ftah dolid -- -- 4.38%
2025-03-20 FOMC 22| MY &7tgk X7 d - - 3.88%
2025-03-20 FOMC 22| MY &7tk +2d - - 3.38%
2025-03-20 FOMC 22| Y &7tk &7 -- - 3.00%
2025-03-20 dg=X -$338.0b - -$310.9b
2025-03-20 M A Hids - - 220k
2025-03-20 HYEHAS =T AER -- -- 1870k
2025-03-20 detdoor AE F7| MYy 12 - 18.1
2025-03-20 M| 4= -0.20% - -0.30%
2025-03-20 7| ZEZ=E40joj 3.93m -- 4.08m
2025-03-20 7| EZE00O) (o) -3.70% -- -4.90%
XtE : KISKHHE 7L Bloomberg
H6. Tt 5Y AN X|® (5+91: %, 71Z}: 25.03.10~25.03.14)
Date Name Survey Actual Prior
2025-03-07 ST T -2.50% -7.00% 6.90%
2025-03-07 S&+F WDA M iEH| 2.60% -2.60% -6.30%
2025-03-10 AP A SA MoM 1.50% 2.00% -2.40%
2025-03-10 AR A WDA YoY -2.80% -1.60% -3.10%
2025-03-10 Fo2=X| SA - 16.0b 20.7b
2025-03-10 & SA MoM -- -2.50% 2.90%
2025-03-10 22 SA MoM -- 1.20% 2.10%
XtE : KISKHHE 7L Bloomberg
H7. UWF S 4H X|&® (549l: %, 712 25.03.17~25.03.21)
Date Name Survey Actual Prior
2025-03-14 EOE7kX| 4= HEH| - - 0.90%
2025-03-14 CPI (M &CHH() 0.40% - 0.40%
2025-03-14 EOE7kX| 4= FEH| - - 0.90%
2025-03-14 CPI (HACHH]) 2.30% - 2.30%
2025-03-14 CPI EU T8 M| 0.60% -- 0.60%
2025-03-14 CPI EU &8t M| 2.80% - 2.80%
2025-03-14 RPN - - 24.0b
2025-03-18 ZEW AlH{|O] of| & -- -- 26
XtE : KISKHAHE ZF Bloomberg
HS. FU 3= ZH X= (EHl: %, 712t 25.03.10~25.03.14)
Date Name Survey Actual Prior
2025-03-07 Q| G b $3229.00b $3227.22b $3209.04b
2025-03-07 FY==X| YTD $147.50b $170.51b -
2025-03-07 %% YTD Yov 5.90% 2.30% -
2025-03-07 %2 YTD Yov 1.00% -8.40% -
2025-03-07 %% YTD YoY CNY - 3.40% -
2025-03-07 £ YTD YoY CNY - -7.30% -
2025-03-07 294=X| YTD CNY - 1220.00b -
2025-03-09 PP T iAH| -2.10% -2.20% -2.30%
2025-03-09 CPI (HACHH]) -0.40% -0.70% 0.50%

XtE : KISKHAHEZF Bloomberg
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H9. UWF 3= ZH X= (H2l: %, 712t 25.03.17~25.03.21)
Date Name Survey Actual Prior

03/14-03/18 FDI ZCHH| Yoy CNY - - -13.40%
03/14-03/15 AT @I0tst & CNY YTD 6380.0b - 5130.0b
03/14-03/15 8XHEH CNY YTD 9756.7b - 7060.0b
03/14-03/15 333 M1 Yoy 1.00% - 0.40%
03/14-03/15 S3tx3 M2 HiEH| 7.00% - 7.00%
03/14-03/15 E3t53 MO Yoy - - 17.20%
2025-03-17 R P 2 R ES ] - - -0.07%
2025-03-17 7|E FETIH MoM - - -0.34%
2025-03-17 ZZ UM YTD Yoy 5.30% -- --
2025-03-17 254 EXtYTD Yoy -8.90% - -
2025-03-17 200 ofE H2=CiH| M E o]y 3.80% - -
2025-03-17 PR EX L]) YTD Yoy 3.20% - -
2025-03-17 F8 234 0iE YTD Yoy - - -
2025-03-17 HEXRA HYE 5.10% - -
2025-03-17 FX Net Settlement - Clients CNY -- -- -281.9b
2025-03-20 19 s =2t 32 3.10% -- 3.10%
2025-03-20 54 s =2ty =2 3.60% - 3.60%
2025-03-20 SWIFT CNY=H Z X HIE -- -- 3.79%

XtE : KISKHHE 7L Bloomberg
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xre 2| 02) 3215-1492 e X4t = CHH| KOSPI X|Z= At S&P500 &2t
o FZHELS HH A Bt UHYZH M CiH| 7t
o ELS &% A A Mot T35 B X|ZE St
2ol FA AR
=3 OpX|2 AHef Q! 149, KOSPIX|== T CiH| 2.88p 4S5IRA L, FRX|F= T SPX= HFLHH|
4.31% 5t2f, SX5E= X|'H 3= ORX[2F AHe2f Y CHH| 2.56% SFEFSHRALCE
E1. M3 OfH] 58 x| 0| (EH9l: ZQIE)
PNES X F o|H F HEZ
KOSPI200 33842 340.80 A238
NIKKEI225 36,887.17 37,053.10 A 16593
HSCEI 8,914.03 8,877.99 v36.04
EUROSTOXX50 5,468.41 5,328.39 v 140.02
S&P500 5,770.20 5,521.52 v248.68
25 I RASAAY 215 AL 7IF Y47t5 12 57 NS
221, 22 108 TR K 30l (Et9l: 9IS
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
39500 + r 360 9000 T+ r 6400
8900 1
39000 -+ r 355 F 6200
8800 -
38500 + r 350 + 6000
8700 1
38000 - b 345 8600 | b s800
37500 - r 340 8500 1 r 5600
37000 + r 335 8400 1 % [ >
8300 1
36500 r 330 F 5200
8200 1
36000 + r 325 + 5000
8100 1
35500 T T T 320 8000 T T T 4800
2025-02-17 2025-02-24 2025-03-03 2025-03-10 2025-02-17 2025-02-24 2025-03-03 2025-03-10

F) 22 452 lE
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@ «isHmIt

H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 35 43 8
TLX| =¥ 26 36 10
deEs=d 32 47 15
Sl X| = 96 177 81
T 4 15 11
sfeleetd 5 20 15
A 198 338 140
XtZ : KISKHAHE ¢
H4. FZHELS LHANHE - 7| XX FEE LU= (SH9l: o @)
T2 N O]t HEE
TUHE=Y 1,266 3,044 1,778
TLX|+=¥ 937 1,482 545
sfelE=d 320 1,016 696
Sl x| =¥ 2,709 7,237 4,528
TU=ed 36 438 402
sfel=etd 35 553 518
A 5,303 13,770 8,467
X2 : KISKHEEIE
H5. FZHELS AN : 7| XXMME (S 5 49 107H) (EH2l: 7H)
=2 AN 7| EXpek 2 7| XXt 3 e
1 KOSPI200 SPX SXSE 66
2 KOSPI200 - - 36
3 NIKKEI225 SPX SXSE 31
4 IR - - 25
5 NVIDIA Corporation TESLA INC - 22
6 SPX - - 14
7 SPX TESLA INC - 12
8 TESLA INC - - 11
9 KOSPI200 NIKKEI225 SXSE 10
10 HSCEI NIKKEI225 SPX 8
X2 : KISKHEEIE
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SWAP:CD 9122 2d| ©8

"Rt KEY POINT

o|Fd tiz| 02) 3215-1406 e X|Ht =TL§H| cD 22| BT
e RS 22| &#5A|, CRS 22| &SAl
e SWAP SPREAD A& M|, SWAP BASIS &5 A|

Ehel CDFE|= 2.84%2 ™ = Ci{H| E30|C} RS SE|= MEIH o2 AS8% 1T, CRS F2|2| 2
CHH 2 A5 FME 2Lt IRS S2|2 KTB Yield2| X0|Ql EE-AY AT = MEIHOZ MEE}

A1, CRS =22k IRS = 2|2 A40|21 Ag HO[A|£0] B2 dSME 20K 1 F& ERUCL

a31. &2 22| F0| (EH91: %)

—USDTB3Y ———USDIRS3Y ———KRW CRS3Y  =====KRW IRS 3Y KTB 3Y

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

0.00%

Rt : KISKHAME 7}

Jd32. F8 32| FUH A

ol

(EH2l: %)

mKTB m KRW IRS m KRW CRS m USD IRS USD TB
0.05%

0.04%
0.04%
0.03%
0.03%
0.02%
0.02%
0.01%
0.01%
0.00%

0.04%

0.01%

XEE : KISKHAHE 7}
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

X}0| ——3/14/2025 3/7/2025

4.40% 0.080%
4.30% 0.070%
4.20%

0.060%
4.10%
4.00% 0.050%
3.90% 0.040%
3.80% 0.030%
3.70%

0.020%
3.60%

3.50% 0.010%
3.40% 0.000%
3M 6M 9M 1Y 2Y 3Y 4Y 5Y  6Y 8y 9Y 10Y 15Y 20Y 30Y

Xt& : Refinitiv, Bloomberg
H#1. USD IRS Data (EH2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-03-14 40142 3.803 3.7485 3.7626
2025-03-07 3.977 3.7745 3.7299 3.742
FUHsT 0.0372 0.0285 0.0186 0.0206
2024-12-31 4.1632 4.0674 40372 4.008
HEChb| -0.149 -0.2644 -0.2887 -0.2454
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
Xpo| ——3/14/2025 3/7/2025
3.00% 0.05%
0.04%
2.50% \
0.04%
2.00% 0.03%
0.03%
1.50%
0.02%
1.00% 0.02%
0.01%
0.50%
0.01%
0.00% 0.00%
3M 6M 9M 1Y 2Y 3Y 4Y 5Y &Y 8y 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
2025-03-14 2.6525 2.5675 2.5525 2.585
2025-03-07 2.6275 2.555 2.54 2.57

FUBZ 0.025 0.0125 0.0125 0.015
2024-12-31 2.8625 2.7275 2.705 2.72

oy -0.21 -0.16 -0.1525 -0.135

X2 : KISKHEE L
J2l5. KRW CRS (29l %)
XtO| ——3/14/2025 3/7/2025
3.00% 0.09%
0.08%
2.50%
\ 0.07%
2.00% —_— 0.06%
0.05%
1.50%
0.04%
1.00% 0.03%
0.02%
0.50%
0.01%
0.00% 0.00%
3M 6M 9M 1Y 2y 3y 4y 5Y 6y 7Y 8 9y 10Y 15Y 20Y 30Y
X} & : Refinitiv, Bloomberg
H3. KRW CRS Data (EH9l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2025-03-14 2.155 2.06 2.095 2.15
2025-03-07 2.1 2.045 2.055 2.085

FUsz 0.055 0.015 0.04 0.065
2024-12-31 2315 2.185 2.19 2.23

HEChy| -0.16 -0.125 -0.095 -0.08

ALZ : KISKHAE 7}
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J2l6. KTB (Z+9I: %, BP)
XtO| ——3/14/2025 3/7/2025
2.90% 0.08%
2.85% 0.06%
2.80% 0.04%
2.75% 0.02%
2.70% \/ 0.00%
2.65% -0.02%
2.60% -0.04%
2.55% -0.06%
2.50% -0.08%
2.45% -0.10%
2.40% -0.12%
3M 6M 9M 1Y 2Y 3Y 4y 5Y eY 7Y 8Y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-03-14 2.58 2.66 2.587 2.64
2025-03-07 2.605 2.667 2.565 2.675
F034 -0.025 -0.007 0.022 -0.035
2024-12-31 2.71 2.767 2.597 2.765
HEChb| -0.13 -0.107 -0.01 -0.125
A& : KISKHLHE 7}
J7.IRS HEH7| AZHE FO| (B9 %) J28. IRS HTH7| AZHE FZHHE  (E9: %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y m KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.10%
0 0.025%
0.05% 0.020%
0.020%
0.00%
-0.05% 0.015%
-0.10% 0.010%
-0.15%
0.005% - 0.003%
-0.20%
2023-09 2024-03 2024-09 2025-03 0.000% _—

AtZE : KISKHAHE L
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0, - 0,
0.00% 0.031% 0.030%
0.030% |-
-0.20% |-
0.030% |-
-0.40% “ 0.029% |-
A, '
|
0.60% | A i, oy, {' 0.029%
W N 0.028% -
anor L J 0.028%
0.80% \ 0.028% |-
-1.00% 0.027% |-
0.027% |
-1.20% 1 : :
2023-09 2024-03 2024-09 2025-03 0.026%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
211, KTB/IRS 30| (2 @ %) 8112, KTB/IRS FZH HE (ZH = %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) m SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.060%
( 0.050%
0.30% - 0.050% |-
Oo -
0.20% | 0.040%
0.030% |-
0.10% |
0.020% |-
0.00% 0.010% |
-0.10% |- 0.000%
-0.20% . | | -0.010% - 0.010%
2023-09 2024-03 2024-09 2025-03 0.020% . Y. C
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

/e 82 K| F CfH| 1446.80| M 2 1453.82 2 78, 48.15BPRHE B35l I3t &M S
LIEFRICE 7|Et 2 §3t & R22| 42 0| 22 thH| ZME 281, dzts A,
L UM SES HULCE /LYY AKHEOEE 1H 7|&F -268¥ S LIEILD 2tg o2 M-S LA
Ct.
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@ «isrsrzo

J&13. KRW/USD Swap Point 30|

03m 06M 12M 03y 05Y

0

-20 M

-40

-60
-80
-100
-120
-140
-160
D O O DN DD DD X HE® O A DO O NA DS A D
wﬁ”’g 'C"Q w”"\’ '1',”'\’ '{3’\’ '»“'Q '1?"0 ’1?‘9 '1?"0 '1?‘9 '»“'Q '\?"Q WVQ '1?"0 '\?‘” '»V\/ '1?"\’ wf”g '1‘?'0 ’\(?Q
D AT DT DT DT DT DT DT DT AT AT DT DT DT AT AT DT AT DT AP
XtZ : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
A CHY| kO MZ=CHH| X}O| ——3/14/2025 ——3/7/2025 ——12/31/2024
1500 15
10
1450
5
1400 0
-5
1350 -10
-15
1300
-20
1250 -25
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt& : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
== 2025-03-14 | 2025-03-07 Xto] = 2025-03-14 | 2025-03-07 xto|
KRW/USD 1453.8 1453.8 7 USD/CHF 0.884 0.881 0.003
EUR/USD 1.084 1.084 0.002 USD/SGD 1.336 1.332 0.004
GBP/USD 1.294 1.294 0.005 USD/IDR 16380 16331 49
USD/JPY 148.685 148.685 1.145 USD/PHP 57.196 57.167 0.029
USD/HKD 7.772 7.772 0 USD/TWD 32.966 32.849 0.117
USD/CNY 7.241 7.241 -0.004 USD/SEK 10.215 10.145 0.069
USD/CAD 1442 1.442 0.011 USD/PLN 3.864 3.859 0.005
AUD/USD 0.63 0.63 0 USD/DKK 6.883 6.892 -0.009
NZD/USD 0.572 0.572 0 USD/ZAR 18.285 18.166 0.119

N MRS (154 402 &E 7|F)
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CHRE 20254 28 ELS Al

I 7petetxt KEY POINT
gr2 izl 02) 3215-1492 © TE OiH| ELS s 7L 2=l St
* 1-STOCK &7}, 2-STOCK &7+, 3-STOCK &7t

- MBS 37 48 BR X3S Y

I. 2025 28 FoAAl

=

W ISSUE : 2025'd 2¥ & WA= 1,018 &

e

HIA2 37,4240

HEE 243% 571 SHZH2 52.58% S7Iot L S2o| el A= METHH| 22.43% 57t &

HEML2 4836% B7ISIFOH AtRO| AR LM AL E 4429% B7t HHBHL2 7563% S7t5HIACH

B TREND : 1-STOCK ELS 41171, 2-STOCK ELS 18571, 3-STOCK O| %} ELS 4227 2¥

1-STOCK ELSO| 2 A= 29.65% S 715t 1, 2-STOCK ELSO| Y A= 25% S 7} 3-STOCK 0|4

Ol ELSO| E A= 19.21% S7ISHRALE

B MATURITY : 20254 28 Z=7|4H8t 5737, 07| Akzt 37974

[ = gy

20253 238 7|t = X|HE Y] 63.71% 572t 57342 7| S5HGICt B2
Ho =2 Mg | 22.26% S 7} LCt

2025 2@0= & OfH| 2l A= oMot YAEH2 Sotots S /AL 5 1,018U2
ELS7t 2D TAS U2 Of 374249 20[Ct TAUS= 18 CHH| 243% S5t L, & A2

52.58% & 7tStRALL.

20254 28 SR ELS= 917U 2 TE OfH| 2243% St ZHZH2 <

A E M oF 30,7599 /S 7| F5t0
X|cHE CHH| 48.36% S7I5tRILE O] & AaMdE2 dlds= 194U 2 M E(1640) CHH| 18.29% S 7t

SHLL, HAN2 142709 - 22 HE | 50.65% S7tot QAL EoF A

=
44.29% B7tst

3@ H
M m

LS= 101422 MY CfH|
.

@ 1l

I, SENS oF 66652 U2 7|Z D 75.63% S7H6t
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H1. Mg o] S/AR wY S (H8Y Tl of 8)
axt SR(ASYE =7 HEdE AR 24

- R U= R U= SRl U= SRl =

2025-01 20,733 749 9,472 164 3,795 70 24,528 819

2025-02 30,759 917 14,270 194 6,665 101 37424 1,018

a8 SE/AR 72 2P 30 (HYY Tl of 7))
7,000 m 360
6,000 /2 a0 . 355
3 348
, 225 - 350
5,000 s >0 - 345
340
4,000 335
3,000 330
325
2,000 320
1,000 315
310
0 : 305
2025-02-03 2025-02-10 2025-02-17 2025-02-24
- AFE —— KOSPI200

WA HY HEY 4E Y

okl
ret
olot

20259 28 YIFEH ELSE 34635(21,6214 )0 LM /UD, AFLEEE ELISE 1453 5(1319Q),
HEHEE ELSE 6585 5(1567298)0| ZHE(UCE. A=Y ELS2| ZAUS= TE THH] 20.98% &
(L8 BA2 67.36% S7H3IAUCH, AFLEEH ELSO| B L= e CHH| 1300% S7HEH

B Ur)SIICE ATH Y ELSO UL 2368% STHLY FAUL 35% SN

H2. XY CfH] 93 RI/A3UR ST/ Y U e (o Bel: of &)
o TETET EEDETEY OETEES
e of FIES e ol A% e of A%
2025-01 12,919 286 286 1 11,609 532
2025-02 21,621 346 131 14 15,672 658
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@ KIS}
. 7| =XpAH EE

B 2 ELS 7| =X 2E

A&4. 7| =X

—

it
olo
ret

g

\

3-STOCKO| 4F,
422, 42%

52X+,
8, 33%

+=2ed,
262, 67%

CRESTESE

L

20254 28 1-STOCK ELSE 4117, 2-STOCK ELS= 1852 2 X|LHE CHH| 22 29.65% B 7t, 25% &
745t 1, 3-STOCK O| 49l ELSE 422712 2 19.21% B7t8t= & 2-STOCK ELSE &2, LIHX|= B7tst
= FTNE EQLCL

3. X|HE OfH| 7| E=xp =

2E Y o G e)
UK} 1-STOCK 2-STOCK 3-STOCK O 4F
2025-01 317 148 354
2025-02 411 185 422
W dieX|+de 571 U X==8

2025 29 ELS 7| XXtA S gl M= HE Y ChH| 39.56% = 7}), =LK
0| 201 4™ & CHH| 15.52% S7hH0|C ot 2 2kt 176740t 2697429| Eh3l(
CHH| Z2t2} 35.38% 37t 12.55% 37hHS 7| =35RULCE.

2 o
e o

H4. X|HE OfH| 7| =X 3

H s g (54 - &)
o1} 2y | 2 _i'-H siel | sHel _auzl _x|¢ 35 . st
4+d | Z2¥ | =Y X4+ | Z2Y | =23Y | =2@Y | =EE
2025-01 91 174 33 130 114 22 239 3 10 816
2025-02 127 201 42 176 152 27 269 2 18 1,014
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H

=l 2y SESS HHEH KOSPI200, HSCEI, EuroStoxx50, SPX, NIKKEI225 & Cf
N+E5S SH2Z ¢ X+ ELS TS0 AEH22 FFE XXt AL &9 20702] 7| =XHte
HESO0| GHH 7|F2 & 96.09%, LA 7|F2 2 83.99%S 7|EStH T 0| HIsH LKA 42
7| Z=RHALO| H|ZO| Cha E7HHCH

#5. F8 7| XX 2l HE (TOP 20) (LN £hel: of 2
=9 EL T ES ES N g of 5824

1 g HAL - - 8,900 104
2 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 6,477 168
3 KT - - 4,541 24
4 KOSPI200 Index - - 4,439 127
5 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 2,266 63
6 TESLA INC NVIDIA Corporation - 1,934 70
7 S&P500 Index - - 1,416 44
8 ALkt - - 1,248 12
9 HEHX KOSPI200 Index - 871 27
10 TESLA INC - - 624 43
11 Rl - - 509 27
12 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 449 25
13 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 427 28
14 TESLA INC S&P500 Index - 379 21
15 S&P500 Index KOSPI200 Index - 325 6
16 Nikkei225 Index KOSPI200 Index HangSeng Index 318 2
17 S&P500 Index Nikkei225 Index HSCEI Index 250 24
18 510] M CSI300K| %= KOSPI200 Index EURO STOXX50 Price Index 218 12
19 S&P500 Index KOSPI200 Index HSCEI Index 188 14
20 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 183 14
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#7. K| CHH| 2728 g8 o (59l : 7)
AR o yazig A NEHS &4 M3HS
2025-01 466 184 10
2025-02 731 215 6
186 +o/ds/dsEd 78 g8 F0| (B2 X3E B9 o %)
140
120
100
80
60
40
20
0
2025-02-03 2025-02-10 2025-02-17 2025-02-24
T w0 Pl T A HAXSE
W =7|88 8 7| =Xt Y el 200 B2 XSE A 7.93%

20253 28 7| MetE S552 o2 7| RXHt 2 49 2042 2 21 tHEX s
KOSPI200 Index, S&P500 Index, EURO STOXX50 Price Index 12|11 HSCEI Index 52| X|4=&0| 0| X3
HRAHS KRSt JAACEH EBH TOP20 7| Z=XHMO| MA|H|Z 2| 88.31%0 HMCH, BEXZE

7.93%E5 LIEFSHCY

AB]0|
—

k=3
I_

H8. X7|de 55 7| £xHk T HE (TOP20) (B XZE 9 o %)
=4 7| =Xt4h 7| = RpAE2 M EN Rk 5+ | IXEE
1 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 156 5.65%

2 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 60 5.93%

3 TESLA INC NVIDIA Corporation - 33 18.90%

4 S&P500 Index HSCEI Index EURO STOXX50 Price Index 33 4.48%

5 TESLA INC S&P500 Index - 31 9.15%

6 KOSPI200 Index - - 31 5.04%

7 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 27 7.51%

8 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 19 5.33%

9 TESLA INC - - 18 14.79%

10 S&P500 Index Nikkei225 Index HSCE! Index 16 7.88%
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@ «sx

A

g

—

1 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 15 6.19%
12 S&P500 Index KOSPI200 Index HSCEI Index 12 7.59%
13 NVIDIA Corporation - - 10 15.17%
14 2510] M7 CSI300%| = S&P500 Index EURO STOXX50 Price Index 10 5.07%
15 TESLA INC Advanced Micro Devices Inc. - 7 11.63%
16 NVIDIA Corporation Advanced Micro Devices Inc. - 6 10.72%
17 Nikkei225 Index KOSPI200 Index HSCEI Index 6 8.45%
18 S&P500 Index - - 6 6.40%
19 ARM HOLDINGS PLC - - 5 40.27%
20 HSCEI Index - - 5 8.86%
W 27| B 7| =X e 49 208 R XS E A 2.25%
20254 20 DHY| 4% Bl BEES WA= J|RXp R 49| 2042 F2l Z1f, TOP20 7| R Xp4t
O| HIZ2 9499%% 1, o Xa5E2 A 225%5 7|SCH
H9. 87|43 58 7| EXHA X8 HY (B2 %38 T 2 %)
=9 7| £ X 7| EXpA2 7| =XA3 5+ | HaxlEE
1 AT} - - 80 0.01%
2 S&P500 Index HSCEI Index EURO STOXX50 Price Index 76 5.15%
3 o=y - - 33 0.00%
4 KOSPI200 Index - - 31 0.25%
5 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 28 6.88%
6 S&P500 Index - - 19 0.08%
7 KT - - 17 0.00%
8 ALYkt - - 15 0.00%
9 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 13 5.36%
10 | >8P°00 NiFdZXRW Hedged | iccel kRw Hedged Index E;RR\AOI lf’;i;); i?if.:;uy 12 8.11%
11 Rl XL - 9 0.00%
12 SRR KOSPI200 Index - 6 0.00%
13 TESLA INC - - 4 0.00%
14 SRR HSCEI Index EURO STOXX50 Price Index 3 5.40%
15 AR KT&G - 3 0.00%
16 NAVER KOSPI200 Index - 3 -4.43%
17 Nikkei225 Index KOSPI200 Index HSCEI Index 2 7.83%
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18 HSCEI Index EURO STOXX50 Price Index 7.24%
19 KOSPI200 Index HSCEI Index 5.65%
20 HSCEI Index - 2.66%
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[Appendix 1] = S¢dl 2 Credit Spread Hs o

1. 7l FoaL

(EH$l: %, 2025-03-14)

0|5t

B2 oie =2 =

> WA

73l 02) 3215-1454

(EH$l: %, 2025-03-14)

U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 2.840 0.000 -0.420 o= 2y 3.967 0.031 -0.413
CcP90Y 2.980 -0.010 -0.420 oj= 5Y 4.046 0.025 0.091
=3 34 2.587 0.022 0.085 o= 10y 4.290 0.045 0.452
=3 54 2.640 -0.035 -0.035 oj= 20y 4.640 0.053 0.538
=31 104 2.815 0.053 0.073 oj= 30y 4611 0.064 0.684
=1 204 2.695 0.013 -0.072 S8 2y 2.183 -0.064 -0.478
=31 304 2.590 0.015 -0.102 S E= % 2.486 -0.036 0.029
Set14d 2.625 0.005 -0.035 a8 10y 2.855 0.022 0.417
S¢t2d 2.642 0.012 0.000 a8 20y 3.141 0.074 0.693
S0t 3d 2.670 0.013 0.015 a8 30y 3.175 0.097 0.818
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (IEY : 2025-03-14) H4. 3L Credit Spread (H2I: %, 2025-03-14)

Fax = MFOiH| | HXCHH]| =2 g TFCHH| | AXCHH|
KTB3 149.74 -0.18 2.74 E=x AAA 2.831 0.003 -0.061
KTB10 118.51 -0.5 0.84 A AA- 3.160 -0.010 -0.117
KOSDAQ 734.26 6.56 4763 7|Et=-8XH AA- 3.144 0.003 -0.181
KOSPI 2,566.36 2.88 167.42 23K AAA 2.873 0.000 -0.058
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
QHAE A S AL AAO -1.2
SaMNI| YT S ST AAA -0.7
E=MLSA AA+ 03
SFEGA A SA AA+ 03
SLEIA A S A AA+ 03
S-S AL AAA 03
ot A A CHX| S T AAA 03
St AL AAA 03
AAHIHSESA AAA 03
= AZHE S A AA+ 03
T SSA AA+ 03
S AAA 03
= ST AAA 03
QM ZA|ZA AA+ 03
St FEIZESAL AAA 03
SALZA|SAL AA+ 03
SR MR SA AAA 03
St E O ESZA} AAA 03
oY TS A AAA 03
e fJ%XI ALt AL AAA 03
St AHAHEEE| S AL AAA 03
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> R
5L AAA 0.3
Al S AL AA+ 03
DA A|HE[SAL AAO 0.3
S5l Q QI BFE AT X| A S A AAA 0.3
MEWESA AAA 0.3
HEASAL AAO 0.3
st s YSTt AAA 03
AAH WS SA AA+ 03
SRS A TS S A AAA 0.3
St I ESA AAA 0.3
SAE TS AL AAA 0.3
St EX|FEEZ AL AAA 0.3
HE A SA} AAO 0.3
AAHETZ AL AAA 0.3
SHEZAIS A} AAO 0.3
MEFH L ASAL AAA 0.3
SHHZINLSA AA+ 0.3
SA4DESAL AAA 0.3
FENLSA AA+ 03
7| 2o & A- 26
oh= 7o A0 -0.7
Of F-=27H ol & A0 -0.7
M oto|mto| hM AH| AT 2|0} A+ -0.7
Ol 2 M| Cf| A I S IO LHA A H A A+ -0.7
ZAHtAIIHO| -G AMH| A 2|0} A+ -0.7
Ofo| A7) m| & A+ -0.7
ot E XN I & A0 -0.7
ol 2| =74 m| & A+ -0.7
Ihe 4y o ;LE A/: e
o S7r= + -0.2
HMFIE AA+ -0.2
dO7t= AA+ -0.2
MFtE AA+ -0.2
ST o] B AA+ -0.2
A OlH|=RI7t= AA+ -0.2
ZOFHI & A+ -0.2
SHLEFLE AAO -0.2
7lO|H| 7] m| & AA- -0.2
fE7t=E AAO -0.2
THZEOf| L X A H| A AA- -11.0
A CH A1 0f = HOFO| A0 -10.3
StLSH AAO -45
XbZE : KISKFAHE 7}
6. ME{" 1 CiH| Credit Spread -5 2tM| Top3 LA} 2| : bp, 27| : 3Y)
Qs kM| Top 3
- USHALY s2 HE
St 2 SAL AAA 0.8
Sh=T7tA S AL AAA 0.8
St EZAL AAA 0.8
BI7|FEHEASAL AAA 0.8
St =Xt RIS AL AAA 0.8
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HIMZtE AA+ 202
weItE AA+ 0.2
M7= AA+ 02
i B iy AA+ -0.2
7|0[H|=DIZtE AA+ -0.2
=317\ A- 20.0
SR s YN AAA 19
St=sMEH AAA 1.9
ALY St R AAA 1.9
SR dsEH AAA 1.9
St AR AAA 1.9
Sk Z AAA 1.7
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[Appendix 2] SMUAHHS X AE2Sg e

e

7|8 XHE 02) 3215-1435

H1. ALY
BEIE 559 EC R 7Y ZI|dMY WA &
KR6453921D31 EtI2| A M & KF1-1 2023-03-17 2026-03-17 2025-03-17 HH
KR6488368E77 HAHEREMMRXR1-8 2024-07-23 2025-05-18 2025-03-18 HH
KR6488369E76 HAHEREMMRXR1-9 2024-07-23 2025-07-18 2025-03-18 HH
KR646971GDAT1 HHELLEMYUAAR1-16 2023-10-25 2025-12-18 2025-03-18 A
H2.3 AL AME52 HA sig (712} : 2025-03-07~2025-03-14)
S|Ate wAy | == S=d93UY ey NICE 2718
o | oz | S& "oty sa "oty sa "oty
LIS 2025-03-10 | BOND | BB- B+ B+ | 2025-03-10
S AAX| L]0 2 2025-03-06 | BOND | BB+ D D |2025-03-06
AT 2025-03-06 | BOND | BB- D D |2025-03-06
S EHE(F) 2025-03-12| BOND | AAO0 | AA+ | AA+ |2025-03-12 AA+ | 2025-03-13
Sty HE () 2025-03-14| BOND | AAO | AA+ AA+ | 2025-03-14
SIS H 2 (510| 22| E)| 2025-03-12| BOND | AA- | AAO | AAO |2025-03-12 AAO |2025-03-13
St M H S (510| 22| £)| 2025-03-14 | BOND | AA- | AAO AAO | 2025-03-14
H3.3A f2AE5E HE o (712} : 2025-03-07~2025-03-14)
= —_—
T2 UMY oty 55 OP.‘io ”:jjmg'ﬂa g; sHME | NICE | 87|
Hy HAAX|L| 01 2025-03-06 BOND BB+ D D D
k] R o 2025-03-06 BOND BB- D D D
A RO ADZ 2025-03-06 lgsaE AAO | AAO AAQ
Hy =Lk 2025-03-10 BOND BB- B+ B+ B+
Hy olatd H (50| E2|E) 2025-03-12 BOND AA- | AAO AAO | AAO AAO
Hy Sttt HE (2 2025-03-12 BOND AAD | AA+ AA+ | AA+ AA+
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SPC 7| XXpoHE AMLH L KIS-NetS Soff EQlstA £ ol&L|C}.

MM E 2] 02) 3215-1457

H1. 782 55 2ddg (712} 2025-03-10~2025-03-14, £+ : 24 9)
spc A Ay | So TIERA K
od O
o Ao = @4t Al | B34 2 THE | 2025-03-20 100 QAFALK| FLOf| AT W
Mo A4t A2+ | B34 3 TiE | 2025-03-27 10 HI# O] & S AkA| L K}
Ofo| 1 &1 = X[ O] Kt A2 | B34 2 THE | 2026-03-10 880 Clof&C) etz
HIE|H| & A A1 | ESA 2 E | 2025-04-14 100 HEHY
C| Off 2 1p 3 K| O Xt Al | B34 BA OF | 2025-04-14 160 AEZLUMASEE
ol Ao Z= S A M LAt Al | B34 2 THE | 2025-04-08 396 OF 00| AT o ZEO|
OfHI2| AE M ATHHO|X | A1 | 254 23 CfZE | 2025-03-20 110 ofojAEY 0l
S| 2= AKX At Al | B34 BA O1F | 2025-04-10 120 ALY o= =0
2tO| = A H Al | B34 2> THE | 2025-05-12 5 ZUOIRX| G FEN R}
Of| Of 2 A= AR K| AL Al | B34 A TfE | 2025-05-12 100 A OfH| 7
CH2Op 2| YAt A2- | B4 23 TE | 2025-06-12 40 A | A T M
Y A2 | B34 B E | 2025-04-15 700 HAE =20
0j| 0| H| L I} K| Lk} Al | SH|EALXHH | 2025-03-11 100 4454
E 2|70/ 0F2 EI M| & K} Al | SHOZ=HEMAE | 2025-03-14 100 Hd5A
UHE 2 AF| A} A1 7105 2025-12-31 3 o2
ol AL SohH LA A1 CHEx A (CLO) | 2025-06-14 552 ZOlGSztet
Qto|#| 0|7+ A1 CHEA 3 (CLO) | 2025-03-31 11 HHLAZIA
22| LXt A2- | OiEMJ(CLO) | 2025-06-10 800 HAAHOIAEE
2| 2 0j| O] X| X| &+ Xt A1 CHEXHE(CLO) | 2025-06-10 500 HDHCH
ClEI7H= XM 2 At A1 =3 (CLO) | 2025-03-21 55 O] =C| H| | At
Gl = 2| A1 HESAZH | 2025-06-12 104 Bl = 2|
HoleHze A1 HEAZSH | 2025-06-12 104 Bt = 2| o
ZE|H| O] K| M K} A1 | AEFLECHZAA| 2025-06-10 2,100 Ao
70| E[H|H| T K| O] Kt A2- | EE4 - = | 2025-06-09 20 Of| A H| A O] E+Y
FEEZSHOIA Al | S4B THE | 2025-06-12 30 FEESHLRE
nEEZUWERXO|X A1 | ESA B E | 2025-04-14 336 AAHO|TEHA
S I L A K| A 2F A A1 | ESA B OE | 2025-03-21 100 AALS K| A FE x g
AOMSHAYY | A1 PEUBAHOE| 20s0at0 | 2ar 0o SET RS
H|O| 20| #| O H| O| Kt A1 | S4B O1E | 2025-05-13 473 HALE]
HetE2{ AN 0|Xt Al | B34 #H iE | 2025-04-13 60 Het
ZAEHM ALK Al | B34 2 THE | 2025-03-17 150 o8 e
ACIOOXISHHLR | A1 | BEM B UF | 20050610 | 300 gt =T
IAEZ|AM1= Al | B34 BA E | 2025-06-09 38 o|7|o|QIAER|
=FEafE N %t Al | 234 BH O1E | 2025-04-10 323 HEU4
X|otolH| g et A1 | BEA B O1E | 2025-06-13 204 =l
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spca s aly | o8 T|ARH KR
SH (=
7{|O| E|H| H| & | O| X} A2- 2025-04-09 50 Of| AH| | O EF
X|otole| 8= AT 2025-03-14 140 EX 3
= QIH[ A E M1 X} A1 2026-01-22 3 o2
ALC|X| O] K} Al 2025-06-16 2,400 o2
SRAZ 2R LK A2+ 2025-04-14 492 UIEPNEE
H| 7|0 & 2| A K| O] Xt A2- 2025-09-26 1 AIOIX| M deto| =
C|H| 2 OFR| AF X} A3+ 2025-06-13 250 =2 HAM Ot
FAERC|AH O] LA} A2+ 2025-04-15 469 3| = I | O] K}
2| X| A 0| E 20| 0j| & A1 2025-06-11 450 ﬂﬂ%ufq‘iﬁ;ﬁ?EW%N;
C| | off A K| & A A1 2026-03-05 35 s AD
A2 FHE X LA A2 |2 2025-04-10 440 ads53Y
H|# o] = 2 X| 72Xkt A1 | AME 2025-04-11 106 SKOILHX]|
SHO|E QIS HA| LAt A2+ | B4t 2025-03-25 643 | HEESRYURONEDOZEOQ]
Aol A K LA} Al | BESA 2025-03-20 250 CIM o
HEHH Lt Al | B34 2025-04-11 100 Y= o
T a Ll = Al | B34 E 2025-03-21 365 HEHema
I AEZ UM 22 A1 | BEAH 2 2025-06-09 100 O|H 0| AER]
SHO| = 2l A EHAt Al | B34 E 2025-05-09 367 Ho|H[ 2
0l 0] = = AFK| L AL Al | B34 2025-04-11 10 ClAO|Y=2d
1| Of )| O| X| O] K} A1 | ESA 2HE 2025-04-11 2 IH| Of )| O| | & K}
QoA 0|4 E A2 | B34 2025-10-31 245 |HYH 7N L ZH AL =2
=N po/elbay Al | B34 2025-04-14 375 KL =2 =TI HM
Q7| O| M| Ak kb Al | EEHE 2025-03-14 100 HdE5H
N Podo Asia Holdings Ltd,
HolEslol= Al 2025-06-12 206 Musical & Compa?wy Ltd
7{|O[H| O] Of| A K| A 2 Kt A1 2025-06-09 425 ofoloAE M
M| 2 E[H| W A O] Xt A3 2025-06-13 150 M|O| E[H| M
O|L| Z2j|0| EX| LAt Al 2025-03-21 400 HH S| 0| EX DX}
7|22 WM A A1 2025-04-21 677 7| AEH AL
Y OLO| M| & At AT 2025-06-11 28 SHIESEA
T SImbIA| LA} A2- 2025-09-12 1 7|20 m
J2Im oIk LA} A2- 2025-06-12 300 71Tl E
0|2 X ZA A2+ 2025-06-13 4| RS HNYZZ UK O|X
sto|eBte A3 2025-06-10 200 Ol=H4d
MO =H| LAt A1 2025-05-20 315 KTBH O;?Fiijgg A=
8|22 2| AR A Kt A2+ |MEFIECHZRHE | 2025-06-10 771 ZATO|HM
A 2 2L O H| 2kt A2 | B4 B OE | 2025-06-13 70 SEHFYRENY
HAUEZ2 Al | B34 2 THE | 2025-04-11 447 L2 | H A E| 7'
X 0|0j| O] A E 2| K| -kt A2 | 24 #E THE | 2026-03-11 500 o3 A|E|
Of =l OF = & L &} Al | B4 2 THE | 2025-04-08 140 Ot=0po| AL|o| Z 20|
J12|0| EOFS M| A&} Al | B4 3 OE | 2025-05-13 90 YL
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spca BV zms aly | o8 T|ARH KR
od O
ofolX|ACERNMYEA | A1 | 254 #EH 4= | 2025-06-10 50 ol 'Ol HAoto| 2 X Tt
O|X|ZEHEN| Xt A1 | BEEA EE O1E | 2025-06-13 50 of A C| et
gt7k=C|ot Al | B34 BA OF | 2025-03-17 200 237 =mo ==
X|otolH|FH A1 | BEEA B OE | 2025-04-14 9 Qo|=Z e AM
QSR ALK Al | B34 BA OE | 2025-04-14 100 Bl 4| == 2~
HHEE 2 At A1 | BESA B OE | 2025-05-14 255 Ho|x|o]
olo] £ M= Al | B34 BH OE | 2025-04-14 165 OELAME
=0 A EF 1A} A1 o0 2025-06-30 2,400 o2
LHIEZAK QA A1 o0z 2025-06-10 2,400 o2
Of| O] X| 20| K| O] K} A1 CHEXHE(CLO) | 2025-03-20 600 bl Ol ATHRE
Q10| #|0|OtO| H| X| O K} A1 CHEXHB(CLO) | 2025-04-14 23 Q10| 7| 0| OFO| H| K| L Kt
I EX| AKX O & & Xt A1 CHEXH=(CLO) | 2025-03-28 230 STMEEH
7|20 A0 =R o[ MR | A1 3| AtXH(CBO) 2025-06-10 215 7| 20| A 0f = H| O] O| K}
Off 2 X| 4 Off A K| 4 ZE K} Al MBXHEZHE | 2025-05-28 200 ol 2| =74 | B (5to[ 22| E)
Hezte A1 HEZH | 2025-06-13 489 Hz| =53
xo| 2 mate) Al | HESYZH | 2025-06-13 735 of%ﬂﬂlj;ﬁjﬁ;kffa?%HE
o Of| A K| K} A1 HEZH | 2025-06-13 533 EH“H'S@%E:;E”EXWQ
Oil O X M| T X[ & Xt Al | ABILEDNFRA | 2025-06-13 91 L= (G IEPNES
HI O W] Of] A &| ) ZH A Al | AEItEF | 2025-04-09 500 DLO|QHM|
ZFERARL H 2R A1l | AEFLEDEXA | 2025-09-10 500 s Fal~
AolmE Al | B34 2A F | 2025-04-14 369 dE=zga
AKX Ol ==X LA Al | B34 BA OF | 2025-04-14 855 KL =2 =TI HM
AOf| AEAK| O] K} Al | BS54 2 THE | 2025-03-28 244 Ao AE ALK L AL
=2 2| H|OF X} Al | B34 B O1E | 2025-04-08 530 oz ofo| AL 0 ZE0|
ClEE oty A1 | ESA B OIE | 2025-06-09 100 SHY = O WA| LAt
LIS 2| A KA At Al | B34 BH O1E | 2025-04-11 1,402 =0|ZAm| oM
M| o[ H| X o]kt Al | B34 2 O1F | 2025-05-14 45 Ct2 o2t E|
HIE|H|AH Al | B34 BA O1F | 2025-04-14 200 HElHA
20|7tLtz|otH Al | B34 2 THE | 2025-06-09 15 Ol AA[O| K| 3
OfO|AQ0FA|AH Al | B4 BHA O1E | 2025-06-13 150 ST LEOANE
7 Ofl O] X| | O] X} Al | ESA 2 OE | 2025-04-11 192 OfEDt
StLto) 2 A1 | SHONEARMA | 2025-03-14 100 MesH
TSI 2K AL A1 Holola 2026-03-12 2,450 SREHEE
M| B A E R 1A A1 7|02 2026-03-09 2,450 St ARHCIEXIELE 23
H| 7| 0| 2| A K| LK} A2- | CHEMH(CLO) | 2026-03-13 500 AO|X| )N Fzto]=
ERER A1 CHExH A (CLO) | 2025-04-14 1,086 SKOi|H x|
M|2{| LI E| K| O] X} A3 | CHEXJE(CLO) | 2025-06-14 233 O 7pEf A
S2|AH 0o = X| L K} A1 CHExH A (CLO) | 2025-06-10 300 7|20 = Ho}0|
m2MECE AT CHEM 2 (CLO) | 2025-03-21 549 ZH 22N
Alstotol 2| A K| L Xt AT 3| AHXH(CBO) 2025-04-14 105 IHEZR
7| A 0f| A Of X O] & ALK} A1 MEXE2SH | 2025-06-12 485 R A Z(E0EEE)
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L)
SPCH 71 —on 7| ZXpE KpE
=
O M| =X} 2025-04-16 908 SKOi|H x|
OFO|0f| O| X| & THA| L K} 2025-04-11 1,507 OIM = Al ZA}
H| 70| Z 2 X A} AMEILE 2025-04-14 65 SKOi|H x|
U2 SEH LA R 2025-06-12 60 HI2 E7H &M AL
5t0|2t0| EEH| et At 24 #H 2025-05-14 35 H|o| x| o] 1
7{|0]Ot0] 0] A& kK| O K} R 2025-09-12 177 SR TER] 7
Qt0| 7| o Op=H| L At St A 2025-04-08 211 opFofo|A IO ZEO|
7| A2 HH LA} 24t 2A 2025-04-10 105 HAEMQC]

H| 7| O| x| O| & St A 2025-06-13 9% H|#[O| X O] &
FEEESH YK 2 2025-06-12 30 FEESHLKE
IO ItEH| A} 24 #H 2025-03-21 1,013 Of O] & & AKX}

YdFAKO%F RN 2025-04-14 220 <o

27| FH LA 24 #H 2025-03-21 133 FLC|AHoA
OHEREsS 234t 2A 2025-06-13 225 2R
0| 7 4 IpAf| 2K} shofjz=H 2025-03-11 100 Hd5A

AtE : KIS-NET

64



@ «sHm)

[Appendix 41 =2 XA oD
O|Mi & 02) 3215-1432
1. FLHMASRE Wo|adsd (ShSl: wakel)
T3 SxH Sotxy 2% 7|ELS-E*H 3| ALY ABS A
- 1,620,000 500,000 090,000 1,754,000 870,000 461,900 7,295,900
X2 : KISKHHE 7
22 F2t 23X Wo[og (chel : watel)
TE 27 5% EC R LY R Hegsa
2025-03-16 |et=78 21155 2022-03-16 3y 210,000 AAA
2025-03-18 | ZAMKN 7| PTIS K H678(Ah 2020-03-18 5Y 170,000 AAA
2025-03-18 |ot=7tAZAL373 2015-03-18 10Y 200,000 AAA
2025-03-18 |st= 21157 2022-03-18 3y 180,000 AAA
sy 2025-03-19 |=3M(BY2])2015-030[10Y-G 2015-03-19 10Y 100,000 AAA
2025-03-19 | QIH = A|ZAI230 2024-03-19 1Y 120,000 AA+
2025-03-21  |FAREEA2023-01 2023-03-21 2y 20,000 AAA
2025-03-21 | FEEZEFZA65(AN 2022-03-21 3y 350,000 AAA
2025-03-22 |et=E7 21373 2023-03-22 2Y 160,000 AAA
2025-03-22 |I™MFHSESAMT2 2022-03-22 3y 110,000 AAA
St 2025-03-18 | 592tDC025-0318-0910 2024-12-17 3m 1d 500,000
2025-03-16 | 4t22441%0003-1216-1 2024-12-16 3m 150,000 AAA
2025-03-17  |Ar=2441E0003-1217-1 2024-12-17 3m 60,000 AAA
2025-03-18 |St= =& A3 823090t-0|&-1.5 2023-09-18 1Y 6m 110,000 AAA
2025-03-18 |st= =% 38240602 21-273 2024-06-18 9m 320,000 AAA
2025-03-18 | S4H2%32024-060/0.8A-18 2024-06-18 9m 50,000 AAA
2025-03-18 | 7| 2% (Eh24062273A-18 2024-06-18 9m 250,000 AAA
ca 2025-03-18 |7| Y2 =HF(&)20030|(X)S+B-18]  2020-03-18 5Y 90,000 AAO
2025-03-18 | Ar=2441E0100-0318-1 2024-03-18 1Y 90,000 AAA
2025-03-19 |4t223410]0106-0919-2 2023-09-19 1Y 6m 170,000 AAA
2025-03-20 | 7| Y23 (41)24038H1A-20(Ah) 2024-03-20 1Y 150,000 AAA
2025-03-20 | 7| &2(tH)24030|1A-20(Ah) 2024-03-20 1Y 130,000 AAA
2025-03-21 | <2[2¥27-09-0| & 1.5-2-21 2023-09-21 1Y 6m 120,000 AAA
2025-03-21 | 7| ¥2(4)23090[1.5A-21 2023-09-21 1Y 6m 150,000 AAA
2025-03-22 | 7| Y2%(Eh24078t243A-22 2024-07-22 8m 250,000 AAA
2025-03-16  |A7H I E336-3 2023-03-16 2Y 10,000 A-
2025-03-17  |$Ci7H=795-3 2020-03-17 5Y 100,000 AA+
2025-03-17 |$4C{7H=839-2 2022-03-17 3y 10,000 AA+
2025-03-17  |AI$H7HI] EF415-3 2020-03-17 5Y 30,000 AA-
2025-03-17  |#|0[H| 74 | & 449-4 2020-03-17 5Y 20,000 AA-
2025-03-17 | ShL7HO|EE302-3 2020-03-17 5Y 10,000 AA-
2025-03-17  |BNK7HI|E202-4 2020-03-17 5Y 10,000 AA-
2025-03-17 |SICH7{HA435-4 2022-03-18 2Y 11m 27d 10,000 AA-
2025-03-17 |SCHH{H479-3 2023-07-17 1Y 8m 10,000 AA-
2025-03-18 |2 =7Hm|E247-1 2024-01-18 1Y 2m 20,000 A+
2025-03-18 | #dCH7{{H435-5 2022-03-18 3y 10,000 AA-
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2025-03-18 |TACH7{HA435-6 2022-03-18 3y 70,000 AA-
2025-03-18 | AH7HE2634(=) 2023-10-18 1Y 5m 10,000 AA+
2025-03-18 | AlBH7H IS 456-4 2022-03-18 3y 20,000 AA-
2025-03-18 |0 R =270 EH202 2023-12-18 1Y 3m 20,000 A0
2025-03-18 |7| 270 m|E177-1 2024-03-18 1Y 20,000 A-
2025-03-18 | 4l8t7H=2065-1 2020-03-18 5Y 20,000 AA+
2025-03-18 | <2|7t=178-3 2020-09-18 4Y 6m 50,000 AAO
2025-03-19 | S Ci7H 4503 2024-01-19 1Y 2m 30,000 AA-
2025-03-19 |R NI E72 2024-03-19 1Y 2,000
2025-03-19  |JB 22|74 Er488-1(X|) 2023-09-19 1Y 6m 20,000 AA-
2025-03-19 |et=7Hm|Ek518-1 2023-12-19 1Y 3m 85,000 A0
2025-03-20 | ShLZHI|EE399-1 2023-08-22 1Y 6m 26d 20,000 AA-
2025-03-20 |R2l387Hm E482-2 2023-09-20 1Y 6m 70,000 AA-
2025-03-20  |OtO| A7) m| EH96-1 2023-03-20 2Y 50,000 A+
2025-03-20 | A|O|H|7Hm|Ek518-2 2023-09-21 1Y 5m 27d 20,000 AA-
2025-03-20 | #iCH7{H483-3 2023-08-23 1Y 6m 25d 10,000 AA-
2025-03-20 et EXPFHIE94-3 2023-09-20 1Y 6m 20,000 A0
7|EF2E| 2025-03-20 |&AMFE2627 2023-09-20 1Y 6m 70,000 AA+
| 2025-03-20 | @CH7H=880-5 2023-08-29 1Y 6m 20d 10,000 AA+
2025-03-20 |#CH7t=867-1 2023-03-22 1Y 11m 26d 20,000 AA+
2025-03-20 |$CH7H=840-4 2022-03-22 2Y 11m 26d 20,000 AA+
2025-03-20 |A7HI|E364 2024-03-20 1Y 20,000 A-
2025-03-20  |OtO|H|A| 0|74 | £r299-1 2023-12-20 1Y 3m 50,000 AA-
2025-03-20  |TCH7H I 1992-1 2023-08-22 1Y 6m 26d 10,000 AA+
2025-03-20 |#CH7HI|E1736-1 2018-03-20 7Y 20,000 AA+
2025-03-21  |4H27HI]E703-1 2023-03-22 1Y 11m 27d 80,000 AA-
2025-03-21 |4H274m|E703-2 2023-03-22 1Y 11m 27d 50,000 AA-
2025-03-21 | 4H27H1]E688-2 2022-03-22 2Y 11m 27d 10,000 AA-
2025-03-21  |#|o[H|7Hm|Ef518-3 2023-09-21 1Y 6m 60,000 AA-
2025-03-21 |¥iCi7H=867-2 2023-03-22 1Y 11m 27d 70,000 AA+
2025-03-21  |$4C{7H=840-5 2022-03-22 2Y 11m 27d 20,000 AA+
2025-03-21 |$CH7H=840-6 2022-03-22 2Y 11m 27d 10,000 AA+
2025-03-21  |OFO[H|#| 0|7} | & 290-5 2023-09-21 1Y 6m 20,000 AA-
2025-03-21 | ShLt7H O EE376-1 2022-12-22 2Y 2m 27d 30,000 AA-
2025-03-21  |StLt7HI]EF314-5 2020-09-21 4Y 6m 30,000 AA-
2025-03-21 |JB 22|7Hm|E408-6 2020-09-22 4Y 5m 27d 20,000 AA-
2025-03-21 |#iCH7H T EH1909-6 2022-03-22 2Y 11m 27d 30,000 AA+
2025-03-21 |RH7HE501-2 2023-09-21 1Y 6m 60,000 AA-
2025-03-21 |2 L|7HE453-2 2022-03-23 2Y 11m 26d 20,000 AA-
2025-03-21 |O|2Hof| A7Hm| &t75 2022-12-23 2Y 2m 26d 20,000 AA-
2025-03-21 |#ICi7{HAM465 2023-03-22 1Y 11m 27d 50,000 AA-
2025-03-21 | O|X|THO|H A4 2023-09-21 1Y 6m 3,000
2025-03-21  |OtO| A7 m| EH96-2 2023-03-20 2y 1d 10,000 A+
2025-03-21 |$t=EXtFH I E107-1 2024-03-21 1Y 20,000 A0
2025-03-21 |t EXPFHIE71-2 2022-03-23 2Y 11m 26d 60,000 AO
2025-03-21 |M|2| =74 T EH202-3 2022-03-22 2Y 11m 27d 60,000 A+
2025-03-21 |7 270 E157 2023-09-22 1Y 5m 27d 24,000 A-
2025-03-17 | 4lst5#2203-2 2022-03-17 3y 50,000 AAO
2025-03-17 | IHFEO)| L K| AH| 26-1 2022-03-17 3y 70,000 AA-
DALY 2025-03-18 | <2|Z 80 = H0}0|3-1 2023-09-18 1Y 6m 60,000 AO
2025-03-18 |0 K| A{H|A1-2 2015-03-18 10Y 190,000 AA-
2025-03-21 |O|2Hof| AE @50 2019-03-21 6Y 500,000 AA-
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2025-03-16  |AIO|ZHH I E4R1-7 2024-02-16 1Y 1m 3,100 AAA
2025-03-16  |A|O|ZFFH | & XN 2X}H-3 2024-10-14 5m 2d 3,900 AAA
2025-03-17  |H|H O[St &4 2024-06-17 9m 10,000
2025-03-18 |EI|OtK| | S AtF1-43 2019-03-28 5Y 11m 18d 10,000 AAA
2025-03-18 |HHMEQEXNMAIKIR1-16 2023-10-25 1Y 4m 21d 1,300 AAA
2025-03-18 |HHELENAH2XF1-9 2024-07-23 7m 23d 10,000 AAA
2025-03-18 (M ZS2tREX LAH 2022-03-17 3Y 1d 3,000

ABS 2025-03-18 |HHELENAH2XF1-8 2024-07-23 7m 23d 300 AAA
2025-03-18 |QEI|OtH| A M & AR 1-1 2023-10-23 1Y 4m 23d 30,000 AAA
2025-03-18 |ME2tREXM L2 2022-03-21 2Y 11m 25d 300
2025-03-18 | EI|OtK| A & AR 1-31 2019-05-23 5Y 9m 23d 10,000 AAA
2025-03-19 | FEE&3AIMBS2024-6(1-1)(Ah 2024-03-19 1Y 130,000 AAA
2025-03-19 | FEHZ S AIMBS2015-5(1-6) 2015-03-19 10Y 50,000 AAA
2025-03-21 |HAEDIO|EX|66XtE1-25 2022-12-23 2Y 2m 26d 10,000 AAA
2025-03-21 |HAELIO|EX|724t81-15 2023-12-22 1Y 2m 27d 10,000 AAA
2025-03-21 | FEFESAIMBS2023-7(1-2)(Ah 2023-03-21 2y 180,000 AAA

X2 : KISKHAME 7}
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H1. HEZ2x|H LS (SH2l: 7HE, o 9, 712 : 2025-03-10 ~ 2025-03-14)

F8ac 559 H8E53 w¥y | Wiy FRNAE 4] OlE | wWIY b3 £3t
KR380803GF39 |ot=+=& =& (H)2503CH-0| -1 AAA 2025-03-11 | 2026-03-11 | ZIH3At AAA CD 171 +6bp 1 2,600 KRW
KR6002551F31 |H|O|H| &3] 2&3(F) AAO 2025-03-12 | 2035-03-12 |'&& Y 0% 514: 4.2%/ O|=: TH4AL 2110 + 139.3bp 6,000 10NC5 Q KRW
KR6005281F31 |F4H2242025-030|(*H AAA 2025-03-12 | 2026-03-12 | 2IH4AF AAA CD 1712 +9bp 2,000 KRW
KR6021963F33 | A|O|H|7H | E554-3 AA- 2025-03-13 | 2027-09-13 [91¥ & CD+40bp 500 KRW
KR6169376F31 |Of|2|X=7Hm|E273-2 AAO 2025-03-13 | 2027-09-13 |91& CD+66bp 400 KRW
KR380804GF38 [3t=+£Ua8(H) AAA 2025-03-13 | 2026-03-13 | 2ITH3A} AAA CD 172 +6bp 2,600 KRW
KR6095925F34 |$1CH7{H M 546-2 AA- 2025-03-14 | 2027-10-14 |91LE CD+41bp 200 KRW
KR6095926F33 | &7 H{A&546-3 AA- 2025-03-14 | 2028-03-10 [91¥ & CD+47bp 300 KRW
KR6095927F32 |SACH7 T H546-4 AA- 2025-03-14 | 2028-03-13 [91¥ & CD+47bp 300 KRW
KR6095928F31 |1CH{HAM546-5 AA- 2025-03-14 | 2028-03-14 [91¥ & CD+47bp 500 KRW
KR6060002F34 |=21-2345030(01 AAA 2025-03-14 | 2026-03-14 |2 H4AL AAA CD 171 & +8bp 1,000 KRW
KR6253271F39 |3l 234(= A+ 2025-03-14 | 2035-03-14 |Z& Y O|= 54: 4.1%/ O|=: TIH4AL = 1110H+134bp 2,000 10NC5 Q KRW
KR6086791F34 |StLIZERTIF (A AA- 2025-03-14 | 2055-03-14 |'L& Y 0[5 514: 3.9%/ 0|3 QH4AL 2 15H+119bp 4,000 NC5 Q KRW
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