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

Y7t Ext KEY POINT
Z7H2 xHE 02)3215-1437 o MFLHH| Z DX SHFCUE LA
o TFC{H| SFAH X[ +AE 57t
o TIFOHH| SAM X £5 £28 L2
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T 1w 1™ 3M 6M 1Y 3y Inception

SR | FHSUE -0.24 -0.28 1.76 2.94 7.11 12.92 1.83
Duration 6.14 6.04 5.82 5.79 5.49 542 175
YTM 2.80 2.76 3.00 3.09 3.51 2.73 7.45

= XY FHoE -0.50 -0.66 2.46 372 9.27 1374 1.90
Duration 10.28 10.01 9.85 9.64 9.10 8.80 2.05
YTM 2.65 2.62 2.84 2.92 3.33 2.79 6.86

Eotxy FHoE 0.03 0.16 0.77 1.65 3.89 10.24 1.36
Duration 1.22 1.24 1.21 1.20 1.18 1.06 0.96
YTM 2.65 2.64 276 2.91 337 1.83 6.80

L=IPNPA| FHoE -0.03 0.06 1.25 2.36 5.70 13.02 2.03
Duration 261 2.62 2.55 2.53 2.60 2.99 1.35
YTM 3.10 3.08 331 342 3.90 3.04 8.43

KOBI30 FHoE 0.01 0.10 0.84 1.78 425 10.43 1.50
Duration 1.83 1.80 1.80 1.80 1.81 1.78 1.87
YT™M 2.71 2.69 2.84 2.97 342 2.33 6.86

KOBI120 FHoE 0.04 0.18 0.84 172 3.82 10.52 1.33
Duration 0.95 0.92 0.94 0.95 0.93 0.92 1.11
YTM 2.82 2.82 3.08 3.21 3.58 2.02 7.09
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85
80
2022-03-28 2022-09-28 2023-03-28 2023-09-28 2024-03-28 2024-09-28 2025-03-28
ZSHY AKX —— 2% Eohtf | AFKH KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =
ALZ : KISKHAE 7L
d32. XjHX[5= Fefo]M 0] 33, XjH X[ YTM 0|
12 6.0%

° w o
8 4.0%

6 ‘W‘*’w 3.0%

4 2.0%
2 1.0%
0 0.0%
2022-03-28 2023-03-28 2024-03-28 2025-03-28 2022-03-28 2023-03-28 2024-03-28 2025-03-28
— EER AR S 2% sokxy — AR 2o ok
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
AtE: KISKHAHE L RHZ: KISKHAHE 7}
H2. KISS A X5 ME{/27|H Duration
T= 374~ 1~2id 2~34 3~5i S50 4 HA|
=&Y 0.70 1.51 2.45 3.84 14.36 9.66
NS 0.61 1.45 2.39 3.82 7.56 2.81
E =% 0.63 1.49 239 3.77 11.85 458
S5 H 0.57 144 2.40 0.00 0.00 1.20
S xY 0.60 1.37 2.27 3.76 7.50 1.27
7|EtES X 0.63 1.44 234 357 5.11 1.76
SIMNMNBERES) 0.68 1.48 247 377 9.77 2.77
SIMHESZET) 0.94 0.00 0.00 0.00 0.00 0.94
ABS 0.61 1.38 2.34 3.93 0.00 1.49
A 0.64 145 240 3.79 13.93 6.08




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2618 2,670 2.694 2736 2.709 2.700
N 2.798 2.802 2.863 2.894 3.040 2.866
S 2.846 2.843 2.862 2.893 2.901 2.871
S5 H 2.635 2.679 2.705 0.000 0.000 2.665
2A XK 2.826 2.809 2.809 2911 3.101 2.824
7|Eta-& X 3.145 3.167 3.132 3.136 3418 3.152
A (S EZEET) 3.125 3.152 3.116 3.112 3.247 3.143
A EES) 3.761 0.000 0.000 0.000 0.000 3.761
ABS 2.958 2.980 2.970 2.938 0.000 2.967
TH| 2.844 2.870 2.885 2.867 2.749 2.824
Xt KISKHHE 7}
H4. KISS A X| = ME|/2U7|E H|F (2Hl: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 4.04 5.05 452 5.69 30.38 49.69
N 0.18 0.27 0.28 0.41 0.10 1.24
SxY 2.11 2.95 2.20 2.52 3.33 13.11
S5 H 1.60 222 0.42 0.00 0.00 424
2y 5.43 4.09 1.39 0.66 0.03 11.60
7|Eta-8 X 227 2.88 2.16 1.06 0.10 8.47
SIMHBSEEEDS) 2.16 3.08 237 147 1.11 10.19
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.52 0.57 0.25 0.13 0.00 1.47
A 1832 21.11 13.58 11.93 35.06 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= XY 19 23 20 34 55 151
N 192 257 257 507 39 1,252
Sy 488 608 531 532 681 2,840
S5 H 10 6 2 0 0 18
23Ky 551 391 147 75 7 1,171
7|Et=8X 1,392 1,626 1,035 608 71 4,732
SIMHSEREDS) 482 690 436 337 369 2,314
AR (B2 ET) 1 0 0 0 0 1
ABS 434 348 125 41 0 948
A 3,569 3,949 2,553 2,134 1,222 13,427

X2 KISKHEE 7}
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CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FHRPAUAE 0.000 0.090 1.120 2.170 5.050 11.910 0.290
ESG Duration 2.220 2.210 2.160 2.230 2.270 2.770 3.110
=3}
e= YTM 2.949 2.925 3.165 3.286 3.710 2.880 2.488
ESGEAEMA |FE$AE -0.010 0.060 1.130 2.190 5.060 12.060 0.158
Duration 2.400 2.400 2.340 2.400 2.430 2.740 3.690
YTM 2.885 2.861 3.113 3.229 3.652 2.844 1.996
H| m x| 4= FHPAUAE -0.020 0.040 1.220 2.330 5410 12.310 0.285
Duration 2.680 2.680 2.630 2.640 2.650 3.050 3.100
YTM 2.965 2.934 3.192 3.313 3.725 2.787 2410
XbE: KISKHAHE T}
34, ESGHH S+ x| 0]
115
110 s’
105
100
95
90
85
2022-03-28 2022-09-28 2023-03-28 2023-09-28 2024-03-28 2024-09-28 2025-03-28
———KIS ESGB & EsGEEHE ——H[WX|3
35 ESGH A X| 4= 72| 0]4d 0] a36. ESGXHAX| = YTM 30|
3.5 6.0%
: M\W 0% h
22 M
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H7. KIS ESG 58 ME/T7|E Duration
2 374 ~1d 1~24 2~34 3~54 50|44 A
Sy 0.60 1.46 2.35 3.67 10.33 2.97
2A XK 0.60 1.31 224 3.14 8.06 1.13
7|Eta-& X 0.64 144 233 3.72 5.12 2.08
AN (S EZRES) 0.69 147 246 3.74 7.82 2.41
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.60 1.39 2.35 3.95 0.00 1.61
A 0.63 1.42 2.39 3.71 8.81 2.22
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 2.822 2.811 2.821 2.852 2.931 2.838
28Xy 2.816 2.799 2.791 2.820 3.068 2.808
7|Et= & X 3.006 3.007 3.018 3.083 3.300 3.032
AN (S EZRES) 3.071 3.087 3.085 3.106 3.208 3.096
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.940 2.928 2.948 2.928 0.000 2.936
A 2.926 2.945 2.980 2.992 3.094 2.964
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
T2 37HE~14 1~2d 2~34 3~54 5E0]4 HH
SxY 462 6.15 4.80 5.80 2.59 23.95
28Ky 9.16 7.44 1.83 043 0.09 18.95
7|Et=8x 1.52 1.71 1.65 1.52 0.11 6.51
A (B EZEET) 9.24 13.13 10.24 6.88 3.44 42.93
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.46 2.89 1.48 0.84 0.00 7.66
A 26.99 31.31 19.99 15.48 6.24 100.00
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 114 176 138 186 94 708
23Ky 125 105 27 6 1 264
7|Et=8X 120 134 101 108 472
N BEREET) 291 413 267 227 174 1,372
A (B2 EE) 0 0 0 0 0
ABS 82 94 56 34 266
A 732 922 589 561 278 3,082

X2 KISKHEE It
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Q KISKFAHE 7}

#1. F4 23K 22|HSE (2H9l: %)
THE 3/7 3/14 3/21 3/28 MEL{H|(BP)

=214 2.62 2.625 2.617 2.63 13
=S¢t 24 2.63 2.642 2.657 2.677 2.0
=1 34 2.565 2.587 2.59 2.622 3.2
=154 2.675 2.64 2.655 2.705 5.0
=1 104 2.762 2.815 2.805 2.84 35
SAHHAAA 3 2.806 2.831 2.839 2.87 3.1
SAHHAAA 5E 2.869 2.887 2.902 2.945 43
SAHAAA 104 2.955 3.011 2.998 3.04 4.2

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
20.0
0.00
-20.00 - - 0.0 -
D Db o) ) ) D b o) o) o)
& i s & & Vé”m W V&’q’ V»Wq' S
3 2 3 4 S & & i i Y
X2 : KISKHAHE 7} RHE : KISKHAHE 7}
H2. 7 2EM AT E HE (E+2I: bp)
= 3/7 3/14 3/21 3/28 M|
=1 3 10 SPREAD 19.7 228 21.5 21.8 0.3
=1 3 5 SPREAD 11.0 53 6.5 83 1.8
=1 5 10 SPREAD 8.7 17.5 15.0 13.5 -1.5
=1 _EX{AAA 3YR SPREAD 24.1 24.4 24.9 24.8 -0.1
=0 E4X{AAA 5YR SPREAD 194 24.7 24.7 24.0 -0.7
=10 ELX{AAA 10YR SPREAD 19.3 19.6 19.3 20.0 0.7

Rt : KISKHAME 7}
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85, X &, EFMAAA =4 E ZM HFCHH| FEHS= (541 : %, bp)
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RtE : KISKHAME 7}

F) X E £ 5O 3M~2Y, T 25Y~30Y L2 £UE
J12l6. BEI(Breakeven Inflation Rate) & (542l : %, bp)
U BE —— 31245 ——=7}24-6
5 400
4.5 350
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0.5 - 50
0 -0
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Q KISKH&HE 2}

[=] B oo .
UEYd 89 HESE 27| ZALEg | HEIZ HEZY
2025-03-24 FIE =S T #4226 AAA 304 21E -9.2bp 2.645 1,300
2025-03-25 I F-EA|FAF25-03-100 AAA 54 2IE -0.7bp 3.000 900
2025-03-25 7| T A ZAL25-03-99 AAA 34 21 +0.9bp 2.918 1,000
2025-03-25 FEIS 8 S A208(Ah AAA 44 2IE -2.0bp 2.787 1,200
2025-03-25 SAHKI| AT S H886(Ah AAA 104 21H +3.8bp 3.007 1,000

KHE : KISKHAHE 7}

AR7. FH X85S
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31, 2%xH 3y YTM F0| (291 : %) 32 6|zl 3y YTM 0| (TH21: %)
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XtE: KISKHEEIE XE: KISKHEE I
33, 2% - nCH{H| SPREADFO0| (B9l : bp) 34, 6| ™ S 0CHH| SPREADFEO|  (THSl: bp)
LS XY 3v- KTB 3Y S 3K kTB 3Y 7| E}F2 8 X AA+- KTB3Y
70 1 2Bk AAA- KTB 3Y S8k AA+- KTB 3Y 250 7|EF2 8K AA- - KTB 3V
60 - 7|EtZ XA+ - KTB 3Y
J 200
50
0 4 150 -
30 1 100 -
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50 -
10 -
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H1 2| 3 0C{H| ASEE S HEE (42l bp)
S8 25 AT E(03/28) HZCiH[(03/21) | (02/25)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 175 | 164 | 234 | 457 | 30 | 00 | 05 | 00 | -05 | 07 | 66 | -02
=0 175 | 164 | 229 | 483 | 30 | 00 | 05 | 00 | -05 | 07 | 66 | -02
AAA 209 | 284 | 317 | 555 | -30 | 00 | 05 | 00 | -06 | 02 | 56 | -02
AA+ 270 | 368 | 451 | 636 | -30 | 00 | 05 | 00 | -06 | 02 | 56 | -02

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =25 AD2|=(03/28) HZrH]|(03/21) ™ CiH|(02/25)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
M3 315 | 419 | 430 | 1354 | -16 | 07 | -13 | 00 | 1.1 16 | 40 | 00
=0 326 | 477 | 647 | 1540 | -16 | -1.0 | -1.0 | 00 | 1.1 17 | 43 | 00
AAA 396 | 565 | 747 | 1737 -21 | <10 | -1.0 | 00 | 05 | 19 | 44 | 00
AA+ 1026 | 1413 | 189.2 | 2430 | -17 | -10 | 00 | 00 | -42 | -33 | 40 | 00
AAA 1786 | 2205 | 251.7 | 2869 | -17 | -1.0 | 0.1 | 00 | -42 | -33 | 40 | 00
AA+ 2326 | 2903 | 3186 | 3517 | -1.7 | -10 | -01 | 00 | -42 | -33 | 40 | -02

= o o
SR LN 5300 o M= ™ F CHH] 3,500 8 AL L8 2ol wAHS Heldtils
LAZO| O HAM X300 0]0] 2R AT 2 KEHM HAUCH F = =2+ 282 A=
ZOIR7E QI 82bp2 EHEEH ZME ERACEL O FI2 Sa7|H2do| ALiE A7t AE 9.3bp2 Ef
BE7|= }Ch O F2 ofo|yY o] AL = O|EME LASD 1 20| A2 WEUCL A|S2d &
d = OlF 2 TS CHA| Z2010 Or UL,

JEtS A AU 2% 800U E T F 11,6009 ¥ S7HAUCE 7|Ete 81 22 St
MZ H2HUCH A+ S22 2 ZME XISRUCH A+ S52| YMOto|mto|'H-E MH| AR 2|0t 3HEHY| O]
BX{ZF AL 270p2 LHSIH ZME ERAL, 22 S22 Ot0|AFHLE Al 1EH0M 213 ALO| 2| O] XY
£ 20 15bp= LHSIH ZME O|OfZULCt T A0 S=2| Ol F27HI|E 8 oh=7)m &2l 213 O|Lf O|&#
M AAl AE 20bp Ol S22 LAHE|7| = YL SHE AA- 0|2 SEOME 53 FUE SH2Z BME L
ULt AA- SE22| OfO|H|AHO|FH T2l 54 7 O|FEX{7} 2AEf 10bp 2 THEH ZME 0]0]Zt1, 0[0fA
AA+ SE2| MBHItE, SHLZIE S HIMZIE Al 53 Olgel f12tE S22 2 6bp O|LHS| 2ot e
= 20 O ol oM s 2 ME 20|0f o RUCt

~ O B HEFSH X< x HFSH X<
A&l5. F2F 23R 2AF0| (EH9l : %) g6, FZF o T 0| (EH91: %)
2500 . EESFX mAFR] mAAA T AA+ 8,000 - m7tE e m I m] e
2,000 -
6,000 -
1,500 -
4,000 -
1,000 -
2,000 -
500 1 . .
0 T T T T Y 0 -
2025-03-24 2025-03-25 2025-03-26 2025-03-27 2025-03-28 2025-03-24 2025-03-25 2025-03-26 2025-03-27 2025-03-28
K& KISKHHEIE X2 KISAHHE It
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H3. FH 2| A sig (H2l: %, 2A9)
5= 89 WaFa | LAz s LR 7Y el
AAA St==E a3 8250302 01-245 | 2.740 oIy -8bp 2025-03-24 | 2025-11-24 2,300
AAA 7| 2 (4h250321A-25 2.730 2IE -9bp 2025-03-25 | 2026-03-25 2,000
AAA OtO| e 346-030[12A-28 2.860 Ol E -Obp 2025-03-28 | 2026-03-28 1,000

XbE: KISKHHE 7}

H4, F7H o MRy 2 B (E91: %, 28
5= 89 Wi Za | dHAmyE LR 7Y el
AA+ HIMZFE=179-1 3.013 oy 2025-03-25 | 2027-09-23 100
AA+ HIM7}E179-2 3.013 oy 2025-03-25 | 2027-09-24 400
AA+ HIM7}=179-3 3.038 oy 2025-03-25 | 2028-03-24 500
AA+ HIM7FE179-4 3.126 oy 2025-03-25 | 2030-03-25 200
AA+ HIMZ}=179-5 3.178 0lE -5bp 2025-03-25 | 2030-09-25 200
AA- OFO[H|#|O| 7H | £324-1 2.993 oy 2025-03-25 | 2027-03-25 300
AA- OFO|H| 7| O| 7H | & 324-2 3.065 oE 2025-03-25 | 2028-04-25 500
AA- OFO[H|#|O| 7H | £324-3 3.087 Ol -1bp 2025-03-25 | 2028-09-25 300
AA- OFO[H|#|O| 74 | §f324-4 3.106 Ol -3pbp 2025-03-25 | 2029-03-23 300
AA- OFO[H|#|O| 7H | £324-5 3.189 DI -10bp | 2025-03-25 | 2030-03-25 400
AA+ AMBHFLE2255-1 3.021 Ol -1bp 2025-03-26 | 2028-03-23 200
AA+ AMBHFLE2255-2 3.021 Ol -1bp 2025-03-26 | 2028-03-24 900
AA+ AMBHFFE2255-3 3.057 oy 2025-03-26 | 2029-03-26 200
AA+ AMBHF}E2255-4 3.123 oy 2025-03-26 | 2030-03-26 400
AA+ AMBHFFE2255-5 3.131 Ol -4bp 2025-03-26 | 2030-06-20 200
AA+ MBI E2255-6 3.160 Ol -6bp 2025-03-26 | 2030-09-26 100
AA- AlISHFH I E509-1 3.026 oy 2025-03-26 | 2027-04-26 600
AA- Aotz o) Eh509-2 3.102 oy 2025-03-26 | 2028-03-24 300
AA- Aotz o] E509-3 3.143 oy 2025-03-26 | 2028-09-26 200
AA- Qllof| O] X| =& 7H 1| ' 243-1 3.079 oy 2025-03-26 | 2027-09-24 300
AA- Qllof| O] X| =& 71 1| & 243-2 3.093 oy 2025-03-26 | 2027-11-26 200
AA- Qllof| O] X| =& 71 1| 2 243-3 3.107 oy 2025-03-26 | 2028-01-25 300
AA- Qlof| O] X| = 7] I & 243-4 3.122 oy 2025-03-26 | 2028-01-25 700
AO o= 7 I 2 544-1 4214 DI -20bp | 2025-03-26 | 2026-09-22 600
AO St 7| Eh544-2 4214 DI 20bp | 2025-03-26 | 2026-09-21 100
AO Sh=7 | Eh544-3 4309 DI -20bp | 2025-03-26 | 2027-03-26 800
AA+ SO 7H | & 2047-1 3.008 Ol -1bp 2025-03-27 | 2027-09-27 500
AA+ SICH7H I EF2047-2 3.141 oy 2025-03-27 | 2030-03-27 600
AA- A2 71 I §762-1 3.058 og 2025-03-27 | 2027-09-27 700
AA- A2 74T §762-2 3.102 oy 2025-03-27 | 2028-03-27 800
AA- A2 74T §762-3 3.172 oy 2025-03-27 | 2029-03-27 200
AA- A2 W I E762-4 3.277 oy 2025-03-27 | 2030-03-27 300
A+ OFO| 7] x| £ 129-1 3.270 OIE -15bp | 2025-03-27 | 2026-03-27 100
A+ OfO| ¥ 7H I Eh129-2 3.273 OIE -15bp | 2025-03-27 | 2026-12-23 200
A+ OfO| ¥ 7 I B 129-3 3.273 OIE -15bp | 2025-03-27 | 2026-12-24 400
A+ OfO| Y7 1| EH129-4 3.278 OIE -15bp | 2025-03-27 | 2027-03-26 300
A+ M OLO|TiHO] H 44131 3.524 QE -27bp | 2025-03-27 | 2028-03-27 700
AA+ AN FHE2750 3.046 Ol -1bp 2025-03-28 | 2028-04-27 100
AA+ A FHE2751 3.046 Ol -1bp 2025-03-28 | 2028-04-28 600
AA+ MEFIE2752(5) 3.096 oy 2025-03-28 | 2029-03-27 100
AA+ AEFE2753(5) 3.096 oy 2025-03-28 | 2029-03-28 700
AA+ AEFIE2754(5) 3.156 oy 2025-03-28 | 2030-03-28 100
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AAO StLt7HE278 3.264 0l -6bp 2025-03-28 | 2030-03-28 400
AA- BNK7HI| £373-1 3.146 oy 2025-03-28 | 2027-04-28 200
AA- BNK7HI| Et373-2 3.162 oy 2025-03-28 | 2027-09-28 100
AA- BNK7HI| £t373-3 3.210 oy 2025-03-28 | 2028-03-28 700
AA- O] 24 oj| A 7H | £ 118-1 3.195 01E -3bp 2025-03-28 | 2027-03-26 300
AA- Oj2ho| A 7H | EF118-2 3.280 o1E -3bp 2025-03-28 | 2028-03-28 900
AA- A2 W I E763-1 3.032 oy 2025-03-28 | 2027-03-26 200
AA- A2 74T §763-2 3.115 oy 2025-03-28 | 2028-03-28 300
AA- LS8N I E521-1 3.084 oy 2025-03-28 | 2027-09-28 500
AA- felFsMOE521-2 3.144 oy 2025-03-28 | 2028-03-27 100
AA- felasMoEs21-3 3.144 oy 2025-03-28 | 2028-03-28 1,000
AO Of -2 7 I £t 245-1 4.409 DI -22bp | 2025-03-28 | 2026-10-28 300
AO Of #2741 £k 245-2 4451 DI -22bp | 2025-03-28 | 2026-12-28 100

Kt&E: KISKHAHE 7}

7| ElZ8MMAIE2 3 O|Lf F12t2 BHCE ATYEE FZAJUCE F XU AA- SE2 SR AME

st J[El2 M AIRS T B2 B4 UM HBEIQICH 58] A+ O[3te] SZOIN SE LHE Liet
U71= SHCh 3 WO R 242 AA- 0[410] TZHOIN ZAHIE LI DRI
7. =28 8% 0| (Ehel: A8

120,000 - O SEZ w2k QEH
100,000 -
80,000 -
60,000 -
40,000 -

20,000 -

0 A
DN G Y NS NN S ORI S R A I S A2
VI A P i A A A M A M M M P M M A P M
S FFFE 5SS E S F S S S
’\9 % Vv Vv % % % Vv % % % % Vv % % % Vv Vv % %

‘o
Lo
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QIAHY : F=EJIsd St U] ZAl

B7}chebxt KEY POINT
HIX| @17l 02) 3215-1471 e HDALZSY 53 &%

o 18 A E 20l 5 AZYE JA
I ZARXH A ES S

SHAL 7| & AR 3E OH7| AAAS 22| =10 CHH| 3 AZEE ™ FELCH03bp 228 40.7bpE Lt

EtHT, AAOSE2 © FEL} 1bp 453 52.4bp, AOSE2 ™ FTELCH 2821 114.7bpE 7| S SHRULCEH

ALt SF e EO0| =347t &5 A T &5 52 MFZE HDUUT S Y 852 AGEH) A

>
+
ro
ox
2
|0
Hu
0
0o
P
ox
bl
fin]
|
=)
il
|>
I
£Z
[m
rir
-1
[~
nE
Hu
0z
o
rot
|o

S0| LIEtRt=0H 138 FZHoM = =

—

CHE|AX| 2 sEF O M= &F S23C0H

a7, A S2|50| (59l : o 9)
6.5 600
A IL
4.5 400 AAOL IR E
AAAA T E
3.5 300 AO
2.5 200 AAD
— AAA
1.5 - - 100 27314
0.5 ‘ ‘ 0
2022-03-28 2023-03-28 2024-03-28 2025-03-28
XHE : KISKHAE 7}
H1. Y A=Y E Y HEE (5+: bp)
S =F AT E(03/28) MZCHH[(03/21) HEH|(03/07)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 308 | 407 | 409 | 576 | 20 | -03 | -08 | 00 3.1 0.8 34 | -07
AA+ 372 | 498 | 488 | 89.1 0.5 12 -08 | 00 45 -18 | 37 -0.2
AAO 39.1 | 524 | 556 | 1230| 05 10 | -05 | 00 45 20 | 43 -0.2
AA- 424 | 563 | 657 | 1596 | 05 10 | -05 | 00 45 20 | 43 -0.2
A+ 594 | 886 | 1326|2173 | 05 00 | -05 | 00 0.0 20 | 28 -0.2
A0 758 | 114.7 | 1774 | 2633 | 05 00 | -05 | 00 0.0 20 | 28 -0.2
A- 102.9 | 159.2 | 2374 | 3146 | 05 00 | -05 | 00 0.0 20 | 28 -0.2

AtZ : KISKHAHE 7}
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Ol == 2[AtK ZAHZH2 73009 &, U7|5A2 86009 H2 21,3009 Ho| = &&= 7|F3UCL Ol

o
|ot
ojn
njo
i
M
3T
n
oy
ok
2
rr
o
olo
>~
L
ofd
3}

o 0| =Z O|R ULt 59

H2. DA L (EH91: %, bp, 9, 242)
HESE =9 EC BEHO|E | WdlAmyc | waioby] | dreiol
AAA KB 8 X|F52-1 2025-03-24 2.849 JHEBIE -7bp 2 600
AAA KBE &X|F52-2 2025-03-24 2.873 JHEBIE -8bp 3 1,700
AAA Asta &X|F174-1 2025-03-25 2.869 Hgeg 3 1,000
AAA Lota&XF174-2 2025-03-25 2.944 g 5 1,000
AA- o 2| =Z5#2503-1 2025-03-27 3.164 7HE I8 -2bp 2 1,200
AA- o 2| = Z5#2503-2 2025-03-27 3.208 JHETIE -2bp 3 1,800

H3. Z|ARKY TH7|oig (SHl: %, 4, )
HE8SE =9 L HEHO|E k7] AEol | argHxkol
A- O|R| AR R|HAZ|E4-1(Ah 2024-03-28 6.3 1 200 650
AAA ot 2 U ™Me4-1 2022-03-24 3.126 3 400 37,900
AAA St MEHM52-1(%) 2022-03-28 3.175 3 900 48,600
AAA St E 2 9HM30-2 2015-03-23 2.257 10 1300 60,100
AAA BNKE&X|F36-2 2022-03-24 3.03 3 900 18,000
AAA ot &Y ™53-1(=) 2022-03-28 3.235 3 900 32,700
AAA ZHIENH2024-1-1 2024-03-25 3614 1 1200 27,300
AAA MBt=8XIF146-1 2022-03-23 2.837 3 2800 88,700

H4. KT 3| AKY LA 2 (E421: %, bp, I, 2ig)
Hngsa 553 gy gy AZ#c /B0l | & Y

18



&2 A Lol 0] (291 : 9 &)
180,000

160,000

140,000

120,000

100,000 2022
80,000 = 2023

w2024

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

18 28 38 48 58 ¥ 78 s o9 108 1n1¥ 128

KtE : KISKHAME 7}

3. SIAR LT 0| (291 : ©f &)
3100000
2900000

2700000

2500000

2300000

2100000

1900000

1700000
2023-03-28 2023-07-28 2023-11-28 2024-03-28 2024-07-28 2024-11-28 2025-03-28

RHE : KISKHAME 7}

5.1%P Z A% 27.82%E XXM, AA S22 T CiH| 3.47%P 57138t 61.49%E AHX|RULCEH ASE2
2.75%P 7t2t 10.01% S AX|RUCH THE 27| & RS2 13 0|2 2ZH0ME 1.5%P ZA% 28.04%, 1H
~3EHE2 25%P S7t%t 54.59%, 3H~5EHE 2 0.28%P S7I8t 11.29%E XXM o0 5 O|AF A7 A=

1.28%P &4-%t 6.08% £ AHX|YCE.
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(SHel: o &)

TE 2025-03-06 2025-03-13 2025-03-20 2025-03-27
AAA 8,966 6,508 18,539 17,788
AA 28,594 33,311 32,672 39,318
A 4,584 5,056 4,091 6,402
BBB 808 764 974 392
JUNK 37 133 32 42
Total 42,988 45,772 56,309 63,942
At& : KISKHHE 7}
H6. S|AM THEE (EH9l: o #)
& 2025-03-06 2025-03-13 2025-03-20 2025-03-27
~T1y 14,060 18,884 16,635 17,931
1y~3y 22,703 17,675 29,330 34,905
3y~5y 3,699 4,924 6,199 7,219
Sy~ 2,527 4,288 4,145 3,886
Total 42,988 45,772 56,309 63,942
At= : KISKHAHE 7}
184, 3|AK S5 (52l : %) 85, 3|AMY ZHETE|E (£l : %)

XtZ: KISKHAHE ¢

d3e6. Al FEF 0|

AtZ: KISKHHE L

= A

40
ofm

80000

70000

60000

50000

40000

30000

20000

10000

T T T

i
T

T

0 T
2024-03-27

T T T

2024-05-30

T

2024-08-08

2024-10-31

T T

2025-01-09

T T T T

2025-03-27

AtZ : KISKHAHE It
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. al d d
ABS/MBS : ABS 7S 3 LA SE
HIMEERL KEY POINT
3718 XM 02) 3215-1435 e ABS Tl =l E|FENYHWAKX} S 1,3968.69 & LA
0|5ty AR 02) 3215-1454 o T2 CiH| ABS SEA|L 2het

O|tHZ= ABS HAAYOM= ESL 2 WSS 7| =AML 2 510 CItO| Y2 7352171 503.069 &,

CHY7IZ RSN AS 7| =AM 2 of E[ZEN LM 3270 |, LEES 7|EAMCZ oF A7}
A

w
a
w
\‘
O
(o))
12
rio
hY
3
Q
<
(@)
o
@)
i
N
bt
al
r
I

MO 2 oF ME2025K2K LYX| 5K} 6,399.52 0| &

21, 27F 7| XX H ABS i 2ol 20| (E+91:% 9, 7|2+ : 2024-10-01 ~ 2025-03-28)
25,000 350000 s PF Loan
20000 ] - 300000 o .o
- 250000 i
15,000 +— - 200000 ce=
10,000 | - 150000 Ch| g R R A
l - 100000 2 /22 O Z A A cDo
2,000 | 50000 Synthetic CDO
0 ‘ ‘ ‘ ‘ ‘ 0 BN
2024-10 2024-11 2024-12 2025-01 2025-02 2025-03
XtE: KISAHHE 7}
JEl2, AHA7F eS| = (EHS] : %, 712t : 2024-04~2025-03) 213, 3 WalH|= (91 : %, 712t : 2025-03)

34% 7| Et PF Loan,
) 1% 7|22 o2, 5300 853.06
Xt&: KISKHHE 7} At&: KISKFAHE 7t
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@ «sH Ay

K (54 : 2181, %, 7|2t : 2025-03-24~2025-03-28)
SPC HEgSE e k| LAZ | LAlge | M
Cleto| ¥ e a2t AAA 2025-03-25 3Y8M 503.06 3.200 CALL
E| 2 S| e X -1 AAA 2025-03-25 ™ 100 2974 -
E|ZEX L FKR}p1-2 AAA 2025-03-25 2M 100 2974 -
E| 2 E X YK} -3 AAA 2025-03-25 3M 150 2974 -
El2EX L AR}1-4 AAA 2025-03-25 4M 150 2.991 -
E| 2 EX| YLK} -5 AAA 2025-03-25 5M 150 2.998 -
El2EH L K}H-6 AAA 2025-03-25 6M 100 3.005 -
El 2 EX Qe XL -7 AAA 2025-03-25 ™ 150 3.001 -
El 2 =X L 1X}1-8 AAA 2025-03-25 8M 150 2.998 -
E| 2 EX| Qe Kt -9 AAA 2025-03-25 9M 100 2.995 -
E|[2EM MKH-10 AAA 2025-03-25 10M 150 2.986 -
E|ZEM Qe Kt -11 AAA 2025-03-25 11M 150 2977 -
E|2EM L K}-12 AAA 2025-03-25 1Y 100 2.968 -
E|ZEN Qe Kt-13 AAA 2025-03-25 1Y1M 150 2.981 -
E|ZEX L AXH-14 AAA 2025-03-25 1Y2M 100 2.985 -
E|[ZEN Qe K15 AAA 2025-03-25 1Y3M 100 2.999 -
E|ZEX LM AXH-16 AAA 2025-03-25 1Y4M 100 3.003 -
E|EN Qe Kt-17 AAA 2025-03-25 1Y5M 150 3.017 -
E|ZEX L AXH-18 AAA 2025-03-25 1Y6M 150 3.021 -
E|ZEM Qe Kt-19 AAA 2025-03-25 1Y7M 100 3.022 -
E| 2 EH L K}H-20 AAA 2025-03-25 1Y8M 150 3.034 -
E[2EH Qe Kt-21 AAA 2025-03-25 1Y9M 150 3.036 -
E| 2 EX LR K}-22 AAA 2025-03-25 1Y10M 100 3.037 -
E| 2 EH QKL -23 AAA 2025-03-25 1Y11M 100 3.039 -
E| 2 EX LA K} -24 AAA 2025-03-25 2Y 100 3.041 -
E|2EH Qe Kt-25 AAA 2025-03-25 2Y4M 85 3.069 -
E|2EX L AX-26 AAA 2025-03-25 2Y10M 85 3.085 -
E| 2 EH Y K}-27 AAA 2025-03-25 3Y6M 50 3.099 CALL
E|2EX LA K}-28 AAA 2025-03-25 4Y6M 50 3.147 CALL
HCHIE R LI A3%K}H -1 AAA 2025-03-26 1.64M 160 3.010 CALL
HCHFE R LI A3%K}1-2 AAA 2025-03-26 3.64M 160 3.017 CALL
LI E R LI A3%}1-3 AAA 2025-03-26 5.64M 170 3.041 CALL
I ER LI A3%}H -4 AAA 2025-03-26 7.64M 170 3.034 CALL
HCHFIE R LI A3%K}1-5 AAA 2025-03-26 9.64M 160 3.034 CALL
HCHIFER LI A3%}H-6 AAA 2025-03-26 11.64M 170 3.031 CALL
LI ER LI A3%XH -7 AAA 2025-03-26 1Y1M 170 3.038 CALL
LI E R LI A3%}H -8 AAA 2025-03-26 1Y3M 160 3.045 CALL
HCHIFE R LI A3%K}1-9 AAA 2025-03-26 1Y5M 150 3.053 CALL
HFIER LI A3%H-10 AAA 2025-03-26 1Y7M 160 3.058 CALL
HFIER LI A3%H-11 AAA 2025-03-26 1Y9M 150 3.063 CALL
AL FIER LI A3} -1 AAA 2025-03-26 1Y11M 140 3.069 CALL
AL FIER LI A3} -1 AAA 2025-03-26 2Y1M 140 3.078 CALL
AL FER LI A3} -1 AAA 2025-03-26 2Y3M 130 3.087 CALL
AL FER LI A3} -1 AAA 2025-03-26 2Y5M 130 3.097 CALL
AL FER LI A3} -1 AAA 2025-03-26 2Y7M 130 3.100 CALL
AL FER LI A3} -1 AAA 2025-03-26 2YOM 110 3.103 CALL
AL FER LI A3} -1 AAA 2025-03-26 2Y11M 110 3.107 CALL
HOHFIER LI A3} -1 AAA 2025-03-26 3Y2M 150 3.114 CALL
HOFIER LI A3%}H-20 AAA 2025-03-26 3Y5M 150 3.122 CALL
HFIER LI A3%}H-21 AAA 2025-03-26 3Y8M 140 3.129 CALL

23



@ «sx

AFIH 7

7t EF L A3KH-22 AAA 2025-03-26 3Y11M 120 3.137 CALL
7t EF L B A3K}H-23 AAA 2025-03-26 4Y2M 110 3.154 CALL
7L E R L B A3K}1-24 AAA 2025-03-26 4Y7TM 100 3.182 CALL
7L EF LB A3K}H-25 AAA 2025-03-26 4YTM 110 3.232 CALL
7t EF L A3KH-26 AAA 2025-03-26 4Y8M 56 3.238 CALL
7t EF L A3KH-27 BBBO 2025-03-26 4Y9M 190 5.000 CALL
ME2025K 2K R-53H-1(Ah AAA 2025-03-28 3y 3231.92 3.032 -
ME2025 3R 52H-1(%) AAA 2025-03-28 3y 490.39 3.032 -
ME2025K3XHR- 531 -2(Ah) AAA 2025-03-28 3y 714.524 3.032 -
AE2025H3Xt-F52H-2(Ah AAA 2025-03-28 3y 714.524 3.032 -
or CBO MNE2025H| 4K 531 -1(AH AAA 2025-03-28 2Y 407.73 2.982 -
rimar
Y AE2025H| 5535 2H-1(Ah AAA 2025-03-28 2Y 1371.2241 2.982 -
A E2025H 24 S 53H 2(Ar) C 2025-03-28 3Y3M 88.08 3.332 -
AME2025H3XtFS3H - C 2025-03-28 3Y3M 14.61 3432 -
ME2025H35t353H-4 Ar C 2025-03-28 3Y3M 19.476 3432 -
AME2025H|4Xt-FS2H-2(Ah C 2025-03-28 2Y3M 17.27 3.282 -
At2 : DARTHAFSAIA| 2 E
H2 X2 MBS U3l 9 H3|A L3 HjmHE (T2l : 242, %)
at7)| MBS 2025-4(2025-03-11) MBS 2025-3(2025-02-25) MBS 2025-2(2025-02-14)
. ERE=EL EREE Aoy c ol = ER == ATYE L=l ER = =
14 605 2.827 +21 351 2.821 +18 640 2.853 +18
24 800 2.839 +16 300 2.867 +18 800 2.878 +18
34 600 2.808 +23 200 2.874 +25 700 2.858 +22
54 800 2.888 +20 1,100 2.901 +16 900 2.954 +23
74 900 3.069 +26 - - - 700 3.112 +24
104 600 3.150 +37 - - - 600 3.266 +41
204 600 3.213 +51 - - - 600 3.238 +48
304 200 3.098 +50 - - - 100 2.838 +15
Z) Wt mA| : O|O0f 2 CHA
Az ot FEZ&SA
184, MBS TH7|'E LT 30| (Eh9l: o #)
80,000 180,000
70,000 -~ 160,000
60,000 /\ - 140,000
50,000 / \ - 120,000 2022 Ll
/ - 100,000 2023 &l
40,000 -
\ - 80,000 w2024 Y
30,000 (25 EhS
- 60,000 =<
ZF_X}OH(OE)
o '— TI\T 7
20,000 - 40,000
10,000 - - 20,000
0 T T T L* O
1Y 2Y 3Y 5Y 7Y 10Y
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1. FUH 33 32HS

=2t E 2025-03-27 2025-03-21 2025-02-28 M Oiy| HE oiy|
US TREASURY 2Y 401 3.97 403 3.70 -2.40
US TREASURY 5Y 410 4.03 4.04 7.00 5.10
US TREASURY 10Y 435 425 423 9.60 11.90
US TREASURY 30Y 470 457 451 13.00 19.40
DEUTSCHLAND REP 2Y 2.12 2.17 2.04 -5.20 8.40
DEUTSCHLAND REP 5Y 2.41 2.44 2.17 -2.20 24.90
DEUTSCHLAND REP 10Y 2.80 2.78 241 1.50 38.20
DEUTSCHLAND REP 30Y 3.14 3.09 2.70 430 43.90
JAPAN GOVT 2Y 0.89 0.85 0.81 3.40 7.90
JAPAN GOVT 5Y 1.19 1.13 1.01 6.60 18.50
JAPAN GOVT 10Y 1.59 1.53 1.37 6.60 22.10
JAPAN GOVT 30Y 2.59 2.60 2.36 -0.70 23.60
CHINA GOVT 2Y 1.48 1.50 1.45 -2.00 2.80
CHINA GOVT 5Y 1.65 1.67 1.62 -2.50 3.20
CHINA GOVT 10Y 1.87 1.89 177 -2.20 9.20
CHINA GOVT 30Y 2.00 2.04 1.92 -4.10 8.30

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(TH9l: %, 717t 24.03.29~25.03.27)
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(2+9l:bp,712+:25.03.21~25.03.27)

12 e/ 1278 24 sd 74 104 15 204

X2 : KISAHEE I Bloomberg

J&10. KPE HZ8K #HE HE

(E+9l:bp,712+:25.03.21~25.03.27)

DR(bp)
16
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o N B OO

19 6/l H1270 e 2 54

74 104 15 204

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 25.03.24~25.03.28)

J11. HY HH ME £
A

6.15% 3.08%

3.26% 4.35%

8.70%

FHU M YE X

2:17% 4.35%

21.54% 8.70% ‘
7.61%
14.13%
7.69%
5.43%
M Utilities B Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical
B Financial B Government B Financial H Government
Government(Municipal) Consumer, Cyclical Government(Municipal) Consumer, Cyclical
[ Industrial Energy [ Industrial Energy
2 Communications Basic Materials 2 Communications Basic Materials
Technology Technology
Xt& : KISAHHE I, Bloomberg
2. M CHY| WY A ME 5T (E+9l: %, 7I12t: 25.03.17~25.03.28)
HE] 3% e 57
Financial 22.83% 23.08% -0.25%
Consumer, Cyclical 14.13% 21.54% -7.41%
Consumer, Non-cyclical 4.35% 10.77% -6.42%
Energy 8.70% 3.08% 5.62%
Government 18.48% 13.85% 4.63%
Basic Materials 3.26% 0.00% 3.26%
Communications 8.70% 0.00% 8.70%
Diversified 0.00% 0.00% 0.00%
Industrial 7.61% 6.15% 1.45%
Technology 4.35% 0.00% 4.35%
Utilities 2.17% 13.85% -11.67%
5.43% 7.69% -2.26%

Government(Municipal)

AtE : KISKHHE 7}, Bloomberg
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H3. $7t Korean Paper 4 (712}: 25.03.24~25.03.28)
=20 HrSHA| EH £3} ek 7| Coupon |Benchmark| ‘&3 1# 2 (USD)
KDB Float 03/25/26 US DOMESTIC | USD 2025-03-24 2026-03-25 | 4.64% | SOFRRATE 25.00MM
KDB 0 03/27/26 EURO-DOLLAR | USD 2025-03-27 2026-03-27 -- 100.00MM
GSENGI Float 03/27/28 EURO MTN usD 2025-03-27 2028-03-27 | 5.552% | SOFRRATE 20.00MM
KEBHNB 0 06/27/25 EURO-DOLLAR | USD 2025-03-27 2025-06-27 -- 10.00MM
GSENGI Float 03/27/28 EURO MTN usD 2025-03-27 2028-03-27 | 5.552% | SOFRRATE 20.00MM
KDB 0 03/27/26 EURO-DOLLAR | USD 2025-03-28 2026-03-27 -- 100.00MM
KOROIL Float 03/31/28 EURO-DOLLAR | USD 2025-03-31 2028-03-31 | 5.143% | SOFRRATE |  400.00MM
KOROIL 4 % 03/31/30 EURO-DOLLAR | USD 2025-03-31 2030-03-31 | 475% 300.00MM
KOROIL 4 % 03/31/28 EURO-DOLLAR | USD 2025-03-31 2028-03-31 | 4.625% 300.00MM
KOROIL Float 03/31/28  |PRIV PLACEMENT| USD 2025-03-31 2028-03-31 | 5.123% | SOFRRATE |  400.00MM
KOROIL 4 % 03/31/28 | PRIV PLACEMENT| USD 2025-03-31 2028-03-31 | 4.625% 300.00MM
KOROIL 4 % 03/31/30 | PRIV PLACEMENT| USD 2025-03-31 2030-03-31 | 475% 300.00MM
LOTTZ Float 03/31/28 EURO MTN usD 2025-03-31 2028-03-31 | 5.403% | SOFRRATE 9.50MM
SHNHAN Float 04/01/26 AUSTRALIAN | AUD 2025-03-31 2026-04-01 |4.538% | BBSW3M 37.75MM
CITNAT 0 04/01/26 EURO-DOLLAR | USD 2025-03-31 2026-04-01 -- 50.00MM
DONKUK Float 03/31/28 EURO MTN usD 2025-04-01 2028-03-31 | 5.353% | SOFRRATE 30.00MM
CITNAT 0 07/01/25 EURO-DOLLAR | USD 2025-04-01 2025-07-01 -- 50.00MM
LGENSO 5 7% 04/02/35 EURO-DOLLAR | USD 2025-04-02 2035-04-02 | 5.875% 700.00MM
LGENSO 5 % 04/02/30 EURO-DOLLAR | USD 2025-04-02 2030-04-02 | 5375% 600.00MM
LGENSO 5 Y4 04/02/28 EURO-DOLLAR | USD 2025-04-02 2028-04-02 | 5.25% 400.00MM
LGENSO Float 04/02/30 | EURO-DOLLAR | USD 2025-04-02 2030-04-02 | 6.073% | SOFRRATE |  300.00MM
LGENSO 5 7 04/02/35  |PRIV PLACEMENT| USD 2025-04-02 2035-04-02 | 5.875% 700.00MM
LGENSO 5 Y4 04/02/28  |PRIV PLACEMENT| USD 2025-04-02 2028-04-02 | 5.25% 400.00MM
LGENSO 5 % 04/02/30 | PRIV PLACEMENT| USD 2025-04-02 2030-04-02 | 5.375% 600.00MM
LGENSO Float 04/02/30  |PRIV PLACEMENT| USD 2025-04-02 2030-04-02 | 6.073% | SOFRRATE |  300.00MM
WOORIB 0 10/02/25 EURO-DOLLAR | USD 2025-04-02 2025-10-02 -- 60.00MM
XtE : KISKHHE 7L Bloomberg
B4, F7H 0|7 AN X & (5+9): %, 7|Z}: 25.03.24~25.03.28)
Date Name Survey Actual Prior
2025-03-25 Al = EH O oj 680k 676k 657k
2025-03-25 Al FE4Of oY (> CHH]) 3.50% 1.80% -10.50%
2025-03-25 AHHAAHE AH|RPI|CHX| S 94 92.9 98.3
2025-03-25 AMBAHE S| Alg - 1345 136.5
2025-03-25 HMAAEE 7|C) - 65.2 729
2025-03-25 BlX|2C oldh R =YK 2 _ ) 6
2025-03-25 BX2E o Ay He _ 14 p
03/25-03/26 HES{7t - 1459k 1456k
03/25-03/26 A=S7F (T2 - -0.01 -0.012
2025-03-26 2SH 2l LHTH 0.30% 0.70% 0.00%
2025-03-27 GDP 27t3} QoQ 2.40% 2.40% 2.30%
2025-03-27 ZOf XD M| -- 0.30% 0.80%
2025-03-27 7iQlaH| -- 4.00% 4.20%
2025-03-27 GDP E7tX|%= - 2.30% 2.4%
2025-03-27 ¥ PCE 27H% QoQ - 2.60% 2.70%
2025-03-27 HERY MdgF T -$134.5b -$147.9b -$153.3b
2025-03-27 M deeg R -- 224k 223k
2025-03-27 AOfR§ D M ChH| -- 0.10% -0.10%
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2025-03-27 | D e N

1856k | 1892k

XtE : KISXHHE 7L Bloomberg

#5. ¥ 0|5 ZH X&

(EH2l: %, 717k 25.03.31~25.04.04)

Date Name Survey Actual Prior
2025-03-28 PCE E7H|$= MoM 0.30% - 0.30%
2025-03-28 PCE E7H|== YoY 2.50% - 2.50%
2025-03-28 =& PCE 27HX|$= MoM 0.30% - 0.30%
2025-03-28 =& PCE 27HK|=%= YoY 2.70% - 2.60%
2025-03-28 OjA|ZtoiEtm 14 QlE2| o] 4.90% - 4.90%
2025-03-28 OJAlZtCHE D 5-104 QIZ2 0] 3.90% - 3.90%
2025-04-01 ISM M= X|== 49.8 - 50.3
2025-04-01 ISM 0§ 2 7tX| 4= -- - 62.4
2025-04-01 ISM AFF=2 -- - 486
2025-04-01 ISM 18 - -- 476
2025-04-03 FAX| -$110.0b -- -$131.4b
2025-04-03 A Hesd gds -- -- 224k
2025-04-03 HYEHAS ST AUHA S - - 1856k
2025-04-03 S&p 22 O|= MH|AY PMmI - - 543
2025-04-03 s&p =22 0|= 3¢ P™mI - - 53.5
2025-04-03 ISM AMH|A X|= 53.1 - 535
2025-04-03 ISM AMH|A X|Z 713 - - 62.6
2025-04-03 ISM MH| A& Al F=2 - -- 52.2
2025-04-03 ISM MH|A 1.8 -- -- 53.9
AbZ : KISAHEHE 7E, Bloomberg
B6. Tt 54 4H X|= (E+9): %, 7IZ}: 25.03.24~25.03.28)

Date Name Survey Actual Prior
2025-03-24 HCOB = ®M=¢ PMI -- 483 46.5
2025-03-24 HCOB S AMH|AY PMI -- 50.2 51.1
2025-03-24 HCOB £¢ Z& PMI -- 50.9 50.4
2025-03-25 IFO 7| &+ -- 86.7 85.2
2025-03-25 IFO Hx H7t -- 85.7 85
2025-03-25 IFO of & -- 87.7 854
XtE : KISXHAHEZE Bloomberg
H7. UWF 5 44X X = (E42l: %, 712+ 25.03.31~25.04.04)

Date Name Survey Actual Prior
2025-03-28 HYX HS (THRH) 10.0k - 5.0k
2025-03-28 HYsg HHE SA 6.20% - 6.20%
2025-03-31 FUS7HR| 5= T | -- -- 1.10%
2025-03-31 FUS7HR| 5= T | -- -- 3.10%
2025-03-31 A0fEof (M FChH]) 0.10% - 0.20%
2025-03-31 20 T NSA H EH| -- -- 3.50%
2025-03-31 CPI (M &CHH() 0.40% - 0.40%
2025-03-31 CPI (HACHH]) 2.30% - 2.30%
2025-03-31 CPI EU B¢ | -- -- 0.50%
2025-03-31 CPI EU B¢t M| -- -- 2.60%

XtE : KISKHAHEZE Bloomberg
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#8. Ft = FH A=

(TH2l: %, 712k 25.03.24~25.03.28)

Date Name Survey Actual Prior
2025-03-27 S Y70l HAACHH| ™ EHH| -- -0.30% -3.30%
XtE : KISKHHE 7L Bloomberg
29 UWF 3= 3H x& (E491: %, 7|ZF: 25.03.31~25.04.04)

Date Name Survey Actual Prior
2025-03-28 BoP Current Account Balance - - $180.7b
03/28-03/31 19 57| tiE Hi2lE 52 2.00% -- 2.00%
2025-03-31 M= pmI 50.4 -- 50.2
2025-03-31 HIXM =Y P™mI 50.6 -- 50.4
2025-03-31 I PMI -- -- 51.1
2025-04-01 XHo|4l &= PMI M =Y 50.6 -- 50.8
2025-04-03 Aol &= PMI B N -- 51.5
2025-04-03 XpOj&l = PMI AMH[A Y 51.6 -- 51.4

XtE : KISKHAHEZE Bloomberg
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ELS : 20254 32 WIH= KOSPIX|=== 2557.98= Ot

@ «is7l

o 7}k X} KEY POINT
M g 02) 3215-2976 o X|h == CHH| KOSPI X|&= S}EF, S&P500 &5
o F7HELS U3l A ZiA BN ME | 7t

E = — [m=] =
o ELS ¥t 3L & T

L S FA AR

23 0pX|9t ML Ol 28Y, KOSPIX|4= M3 ChH| -85.15p SH2ISIY T, TR X|4 & KOSPI200= FZCH

H| 3.44% 5t2f, KOSPI= K|t 3= ORX|SF M2 Y CHH| 3.22% St

Ct.

H1. MF CHH| FL X5 30| (EH9l: ZQIE)
Xl X F NEES HEE
KOSPI200 355.18 342.96 v12.22
NIKKEI225 37,677.06 37,120.33 v556.73
HSCEI 8,742.44 8,606.51 v 135.93
EUROSTOXX50 5,423.83 5,381.08 v42.75
S&P500 5,667.56 5,693.31 A25.75
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
7. X2 17HEZ F X[ F0| (Ehl: =QIE)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
38200 - r 360 9400 - - 5900
38000 b 355 9200 - r 5800
37800 -
r 5700
37600 4 b 350 9000 -
+ 5600
37400 - b 345 8800 -
37200 4 [ 5500
b 340 8600 -
37000 + F 5400
36800 1 L 335 8400 -
+ 5300
36600 1 b 330 8200
r 5200
36400 -
36200 | b 325 8000 - | 5100
36000 : : : 320 7800 : ‘ ‘ 5000
2025-03-03 2025-03-10 2025-03-17 2025-03-24 2025-03-03 2025-03-10 2025-03-17 2025-03-24
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WA 7| XXM fEE LASE ¢ (EHS1: 7H)
T2 X F O|tH HEZ
TUHE=Y 35 53 18
TLX| =¥ 32 22 -10
deEs=d 15 22 7
Sl X| = 108 77 -31
T 9 6 -3
sfeleetd 8 1 -7
A 207 181 -26
XtE : KISKHHE 7}
B4 FZHELS HlHE : 7| XXM RFE EAlZ (29l o 2))
T2 X F O|tH HEZ
“HE=Y 2,554 2,812 258
TLX|+=¥ 788 1,809 1,021
delEs=d 413 1,528 1,115
s K|+ 3,200 2,846 -354
TU=ed 64 284 220
sfel=etd 196 5 -191
A 7,215 9,284 2,069
X2 : KISKHEEIE
5. FZHELS THAHYE : 7| XXME(BF = 49l 107H) (el 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SX5E 41
2 e E TRt - - 32
3 KOSPI200 - - 21
4 NIKKEI225 SPX SX5E 13
5 ot= - - 10
6 TESLA INC - - 8
7 KOSPI200 SHSZ300 SX5E 6
8 NVIDIA Corporation TESLA INC - 6
9 KT - - 5
10 KOSPI200 2SR - 4
X2 : KISKHEEIE
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SWAP:CD 91¥E 3| &8

"Rt KEY POINT

o|F=¥d 2| 02) 3215-1406 e X|Ht =TL§H| cD 22| BT
e RS 22| &5A, CRS &2 &5Al
e SWAP SPREAD &S 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%

5

&
AT D

Rt : KISKHAME 7}

Jd32. F8 32| FUH A

ol

(EH2l: %)

mKTB m KRW IRS m KRW CRS m USD IRS USD TB
0.10%

0.09%
0.08%
0.07%
0.06%
0.05%
0.04%
0.03%
0.02%
0.01%
0.00%

0.09%

0.03%

XEE : KISKHAHE 7}
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@ «isxt

(THl: %)

AFIH 7

Xpo| ——3/28/2025 3/21/2025
4.40% 0.090%
4.30% 0.080%
4.20% 0.070%
4.10% 0.060%
4.00%
0.050%
3.90%
0.040%
3.80%
0,
3.70% 0.030%
3.60% 0.020%
3.50% 0.010%
3.40% 0.000%
3M 6M O9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-03-28 40517 3.8167 3.7493 3.7615
2025-03-21 4.0359 3.8009 3.7324 3.7293
U5 0.0158 0.0158 0.0169 0.0322
2024-12-31 41632 4.0674 40372 4.008
HEChb| -0.1115 -0.2507 -0.2879 -0.2465
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
K}O| ——13/28/2025 3/21/2025
3.00% 0.06%
"”’\
2.50% \ 0.05%
2.00% 0.04%
1.50% 0.03%
1.00% 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

Xt&E : Refinitiv, Bloomberg
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H#2. KRW IRS Data (H2l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2025-03-28 2.695 2.625 2.6125 2.6375
2025-03-21 2.6625 2.5875 2.5725 2.595
FUBZ 0.0325 0.0375 0.04 0.0425

2024-12-31 2.8625 2.7275 2.705 2.72
oy -0.1675 -0.1025 -0.0925 -0.0825
X2 : KISKHEE L
J2l5. KRW CRS (29l %)
XtO| ———3/28/2025 3/21/2025
3.00% 0.12%
0.10%
2.50%
\7 — 0.08%
2.00% ' 0.06%
0.04%
1.50%
0.02%
1.00% 0.00%
-0.02%
0.50%
-0.04%
0.00% -0.06%
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
2025-03-28 2.145 2.175 2215 2.265
2025-03-21 2.145 2.085 2.125 2.21
FUsz 0 0.09 0.09 0.055
2024-12-31 2315 2.185 2.19 2.23
HEChy| -0.17 -0.01 0.025 0.035

ALZ : KISKHAE 7}

42



ad3e6. KTB (E+%l: %, BP)
XFO| —3/28/2025 3/21/2025

2.90% 0.08%
2.80% 0.07%

0.06%
2.70% 0.05%
2.60% 0.04%
9 50% 0.03%

0.02%
2.40% 0.01%
2.30% 0.00%

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

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-03-28 2.63 2.69 2,622 2.705
2025-03-21 26 2.662 2.59 2.655
Fisz 0.03 0.028 0.032 0.05
2024-12-31 2.71 2.767 2.597 2.765
i -0.08 -0.077 0.025 -0.06

ALZ : KISKHAE 7L

J37.IRS HEH7| ATY E F0] (THel - %) 28 IRS BT AT E FZHHT (22 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y ® KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0-10% 0.006%
0.05% 0.005% | 0.005%
0.00% 0.004% +
0.05% 0.003% + 0.003%
-0.10% 0.002% +
0.15% 0.001% +
2023-09 2024-03 2024-09 2025-03 0.000%
XFE : KISKHAEE L XFE : KISKHAEIL
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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)
0.00% 0.060% - 0.050%
-0.10% F 0.050%
-0.20% |- 0.040%
-0.30% |- 0.030%
-0.40% | " 0.020%
-0.50% ,W Y 0.010% |
- 0, H
0.60% i | j ‘/ 0.000%
0.70% N AN
| -0.010% |-
“0.80% Ty 0.020%
0.90% - st
| 0, -
1.00% 1 1 1 0.030%
2023-09 2024-03 2024-09 2025-03 -0.040% “ -0.033%
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% o
T 0.009% 0.008%
0.30% 0.008%
0.007%
00 -
0.20% 0.006%
0.10% |- 0.005%
0.00% | 0.004%
0.003% |- 0.003%
-0.10% - 0.002%
-0.20% s x . 0.001% -
2023-09 2024-03 2024-09 2025-03 0.000%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

/e 82 K| F OfH| 1462.70|M 2 146652 2 3.8%, 25.91BPRIE B E35I0 23t &M E
LIEFRICE 7|Et 2 §3t & R22| 42 0| 22 thH| UM E 21, Azts A,
UM BES HYLCE Q/EH AYJTOEL 1 J|FE 27592 LIEMH $Hg S22 M2 LY
C}.
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J&13. KRW/USD Swap Point 30|

03m 06M 12M 03y 05Y

0
-20 W
-40
-60

-80
-100
-120
-140
-160

SO U S SR SERC S S Vg %4 W K N NagiiN N gl NG NI N AR > e
A VA V- V- SV alEQY SPA VALY o | ol S VARAY SA) S| SRS o | S R O
DT AT DT DT AT AT DT DT DT AT AT DT AT AT DT AR DT DT AT A
XtZ : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
My Xpo| MZ=CHH| X}O| —=———3/28/2025 =———3/21/2025 ——12/31/2024
1500 15
1480
1460 e — 10
1440
1420 5
1400
1380
1360 0
1340
1320 -5
1300
1280 -10
SPT 01W 01M 02M 03M 06M 09M 12M 02Y 03Y 04y 05Y
Xt& : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
== 2025-03-28 | 2025-03-21 Xto] = 2025-03-28 | 2025-03-21 xto|
KRW/USD 1466.5 1466.5 3.8 USD/CHF 0.882 0.883 -0.001
EUR/USD 1.079 1.079 -0.005 USD/SGD 1.341 1.335 0.006
GBP/USD 1.295 1.295 0.001 USD/IDR 16560 16505 55
USD/JPY 150.66 150.66 1.125 USD/PHP 57.417 57.33 0.087
USD/HKD 7.777 7.777 0.005 USD/TWD 33.14 33.012 0.128
USD/CNY 7.263 7.263 0.016 USD/SEK 10.002 10.15 -0.148
USD/CAD 1.432 1432 -0.001 USD/PLN 3.878 3.87 0.008
AUD/USD 0.629 0.629 -0.001 USD/DKK 6.916 6.885 0.031
NZD/USD 0.572 0.572 -0.004 USD/ZAR 18.239 18.186 0.053

N MRS (154 402 &E 7|F)
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[Appendix 1] = S¢dl 2 Credit Spread Hs o
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@ «sx

73l 02) 3215-1454

AFIH 7

1. 3 Fa238 (5+9l: %, 2025-03-28) H2. 812 =8 22| (5+$l: %, 2025-03-28)
U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90Y 2.840 0.000 -0.420 o= 2y 3.989 0.020 -0.391
CcP 90 2.980 0.000 -0.420 oj= 5Y 4076 0.051 0.121
=3 34 2.622 0.032 0.120 o= 10Y 4339 0.086 0.501
=3 54 2.705 0.050 0.030 oj= 20Y 4715 0.109 0.612
=31 104 2.840 0.035 0.098 oj= 30Y 4.695 0.122 0.768
=1 204 2.720 0.055 -0.047 S8 2y 2.069 -0.102 -0.592
=31 304 2617 0.070 -0.075 28 5y 2.373 -0.063 -0.084
Set14d 2.630 0.013 -0.030 a8 10y 2773 -0.007 0.335
S¢t2d 2.677 0.020 0.035 a8 20y 3.097 0.026 0.649
S0t 3d 2.702 0.040 0.047 a8 30y 3.134 0.040 0.777
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (PIEY : 2025-03-28) H4. 3L Credit Spread (THSl: %, 2025-03-28)
Fax i TFCHY| | AXCHH| =2 g TFCHH| | AXCHH|
KTB3 149.04 -1.88 2.04 E% AAA 2.870 -0.001 -0.057
KTB10 118.53 -0.36 0.86 A AA- 3.185 0.010 -0.127
KOSDAQ 693.76 -25.65 713 7|Et=-8XH AA- 3.187 -0.010 -0.173
KOSPI 2,557.98 -85.15 159.04 2K AAA 2.906 0.000 -0.060
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
SFEGA A SA AA+ -1.6
FALZ A SAL AA+ -1.1
o= ESAL AAA -1.1
CHE Al S AL AA+ -1.1
T AP S AL AA+ -1.1
WHEZASAL AAO -1.1
DT A RE|SA AAO -1.1
QA Al S AL AAO -1.1
AAH WS SA AA+ -1.1
HEN T A|ZA} AAO -1.1
E2%) S EA| S A} AAQ -1.1
SHHZINLSA AA+ -1.1
BEINLSA AA+ -1.1
SMHZGHA DA SA AA+ -1.1
T SSA AA+ 1.1
QM Al B A} AA+ -1.1
ESMLSA AA+ -06
S FEIFESAL AAA -0.6
SH2 KA DA AAA -0.6
SAHKNI| YIS S AAA -0.6
S 2 A} AAA -0.6

N
(o)}
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A

HIMZLE AA+ -0.7
AtItE AA+ -0.7
7= AA+ -0.7
ST o] B AA+ -0.7
RO7tE AA- -0.7
7|0[H|=DIZtE AA+ -0.7
27t AAO -0.7
HEste AA+ -0.7
SHLEFLE AAO -0.7
Ofo|H|#|O|7Hm| & AA- -0.8
FHEXH 70| H| 7] | AA- -1.0
ShLEFH I S AA- -1.0
XlolH| 2|7 m 2 AA- -1.0
e =x=d AA- -1.0

O 2 off A 7H | 2 AA- -1.0
AH0j| 0| K| & 7H | 2 AA- -1.0
HAHH A AA- -1.0

H| QA O] 7H | 2 AA- -1.0
A2 74 I E AA- -1.0
MBI E AA- -1.0
ZO|7Hm & A+ -1.0
MNotEJAEFZ A+ 40
o= A- 2.5
ALY LGOIHX|&FM AAO 2.5
GSZEIA AA+ 2.0
2HaY AA- 2.0
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[Appendix 2] SMUAILHGE X MESE A
St7| ¥ X 02) 3215-1435
H1. ALY
BEIE 5% EC R 7Y ZI|dMY WA &
KR6380281B32 ClHf1d-]1-1 2021-03-26 2025-04-30 2025-03-31 HH
KR6380282B31 ClHf8]1-2 2021-03-26 2025-04-30 2025-03-31 HH
KR310201JE40 ArE24410[3000-0403-1C 2024-04-03 2054-04-03 2025-04-03 HH
KR310202JE49 ArE24410[3000-0403-2C 2024-04-03 2054-04-03 2025-04-03 HH
H2. 3A M52 HA szl (712} : 2025-03-21~2025-03-28)
S|Ate A == sEHEUY oy NICE ch1g
o | oz | S& "oty sa "oty sa "oty
LGC|AZ2|0] 2025-03-26 7| ¥ &5 A+ A0 A0 | 2025-03-26
MHO|FEY 2025-03-27 7| &2 BBB+ A- A- | 2025-03-27
MO|E|XIOfX=2= | 2025-03-21 |7| 6= BBBO | BBB- | BBB- |2025-03-21
HDTL S S Y 2025-03-28 | BOND | A0 A+ A+ | 2025-03-28
H3 3\ fRAME8SE HE g (712} : 2025-03-21~2025-03-28)
= —_—
T2 UMY ot 55 0P.<i° H:jimglﬂ;; g; stAl™ | NICE | BH71"
At 2y 2025-03-21 BOND A0 A0 A0 A0
Hy HO|E[XIOf M =2 2025-03-21 7|95 | BBBO | BBB- BBB- | BBB-
At G| EER TS AL 2025-03-21 BOND AA+ | AA+ | AA+
A dfiRmo|dzZE A 2025-03-21 71gs= A- A- A-
A 2y 2025-03-24 BOND A0 A0 A0
A Shol ol E 2025-03-26 lgsaE A- A- A- A-
A LGC|AE 0| 2025-03-26 lgsaE A0 A0 A0 A0
N St ol E 2025-03-27 7|1dsa A- A- A-
Hy WA O|FEW 2025-03-27 71982 | BBB+ A- A- A-
Hy HDT S S Y 2025-03-28 BOND A0 A+ A+ A+
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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} 2025-03-24~2025-03-28, £+ : 1 9)
spca BV zms ary | 59 T|ERH KR
o= (=
AO|T|H|O|Of| AX| R &KL | A1 Primary CBO | 2025-06-23 495 S
Qto| A 0|l of A A1 CHEXHE(CLO) | 2025-06-25 200 Sitolqgelg|
=R LU0 3 SA Al | SOREASMB | 2025-03-28 100 ECEE:
Of| A Of| = &= 2 K| AFA} Al | SOREZAEXHAE | 2025-03-25 100 HeEH
Of| O X M| | &| 2 X} A2- | AE7LEOE A # | 2025-05-27 461 DL
SHQk4= I 2L K| AFK} A2- S| AHH(CBO) 2025-04-15 200 o ENCC
A O|C|H| M EHI2FO| O AX| M A1 Primary CBO | 2025-06-30 2,069 Motated
Of| O K| W T & = At A2+ |ABILECHF YA | 2025-06-27 79 2HE[HMN
FLLEN Y} A1 CHEXHB(CLO) | 2025-03-26 112 ofo| &
PIEX| A Ol 4 2Kt A2 | B3t A THE | 2025-06-25 83 MO|HATE HATFE
xlotojs|ai M| REN B OB 20250423 | s | D AEEES
FAEISZH YA Al | B34 2 THE | 2025-04-11 1,670 S}O[OFE Of A M
E[HA 0|5 Al | B3 2 TfE | 2025-06-23 50 AUHO ATE LA
| 47 O K| O X} Al | B34 2 THE | 2025-06-23 352 | AAMES2CHX|X| YT =T
A 01 O A| & Kt A1 =3 (CLO) | 2025-06-23 55 AOCINEHER
HI E|H| S QI K| Xt Al | B34 2 THE | 2025-06-26 606 S QIEHR 7Y
ALDASEH Al | B34 2 THE | 2025-04-11 136 Aol E2RrTY
IR R b P Al | S4B THE | 2025-04-25 308 CIAO|HAE
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[Appendix 4] =2 A DS

O| A2 02) 3215-1432

1. FLHMASRE Wo|adsd (ShSl: wakel)
T3 SxH Sotxy 2% 7IEt=8M 3| ALY ABS A
1,865,841 1,655,190 8,170,000 2,470,160 910,800 946,050 | 1,148,522 17,166,563

X2 : KISKHHE 7

22 F2t 23X Wo[og (chel : watel)

TE 27 5% R 23| ek H8sE
2025-03-31 | 24HX[971220-03 2020-03-31 5Y 13,157
2025-03-31 | &-@X[G71L20-03 2020-03-31 5Y 2,564
2025-03-31 | TEHX|Y71L20-03 2020-03-31 5Y 23,696
2025-03-31 | M|FX| % 71L20-03 2020-03-31 5Y 6,014
2025-03-31 | BEX[971220-03 2020-03-31 5Y 16,966
2025-03-31 | = EIFE1520-03 2020-03-31 5Y 1,559,672
2025-03-31 | AKX 971220-03 2020-03-31 5Y 10,602
2025-03-31 |AME2ZA|HZ18-03 2018-03-31 7Y 71,696
2025-03-31 | Z-&X[971220-03 2020-03-31 5Y 16,856
2025-03-31 |CHEX| 9 71'220-03 2020-03-31 5Y 6,774

=X 2025-03-31 | &FX[971220-03 2020-03-31 5Y 8,230
2025-03-31 | RAHK|Y71'420-03 2020-03-31 5Y 3,399
2025-03-31 | S4HEA|EE20-03 2020-03-31 5Y 11,815
2025-03-31  |CHX| Y 71'420-03 2020-03-31 5Y 2,691
2025-03-31 |CHFEA|EEZ20-03 2020-03-31 5Y 5,061
2025-03-31 |&EX|97HE20-03 2020-03-31 5Y 16,502
2025-03-31 | 7|X|¥71L20-03 2020-03-31 5Y 31,282
2025-03-31 |MSX|97HE20-03 2020-03-31 5Y 15,060
2025-03-31 | ZSX|Y71220-03 2020-03-31 5Y 26,031
2025-03-31 | MIZX|Y71'L420-03 2020-03-31 5Y 3,748
2025-03-31 | Q1™ X|Y71L20-03 2020-03-31 5Y 14,025
2025-03-30 |st=T 1027 2020-03-30 5Y 100,000 AAA
2025-03-30 |eH=E7T 21163 2022-03-30 3y 60,000 AAA
2025-03-30 |st=T 21375 2023-03-30 2Y 240,000 AAA
2025-03-31 | Q1N A|ZALE AN 2)22-03 2022-03-31 3y 819 AA+
2025-03-31 |Gt EA|S AR (1 4H)2022-03LF 2022-03-31 3y 1,200 AAO
2025-03-31 |EX|FEAXH R (EX])22-03 2022-03-31 3y 35,702 AAA
2025-03-31 | EA|SAE (3P DH)2022-037F | 2022-03-31 3y 198 AAO
2025-03-31 | EX|FE4X{ & (&X]3)20-03 2020-03-31 5Y 963 AAA
2025-03-31 | EX|FEiX| 2 (&X]2)22-03 2022-03-31 3y 4,657 AAA
2025-03-31 |A7|FHEA|SAEA22-037t 2022-03-31 3y 1,809 AAA
2025-03-31 |HFZA|ZALEX|22-3-1-L} 2022-03-31 3y 892 AA+
2025-03-31 | EFZA[ZAHEX|22-3-1-7F 2022-03-31 3y 547 AA+

sy 2025-03-31 |BESIHYSALE &H(F0]) 2022-3 2022-03-31 3y 66 AA+
2025-03-31 | BEWLSALEA(ESA) 2022-3 2022-03-31 3y 851 AA+
2025-03-31 |CHFEA|SALE &22-03-02 2022-03-31 3y 623 AA+
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2025-03-31 | ZHIHLUSAHE ) (& 2H22-03 2022-03-31 3Y 60 AA+
2025-03-31 |SHEEA|S AR (1 4H)2022-037} 2022-03-31 3y 6,803 AAO
2025-04-01 |st=T1 21166 2022-04-01 3Y 160,000 AAA
2025-04-02 |M| 27|35 EAEMNH2024-2(Ah 2024-04-02 1Y 210,000 AAA
2025-04-02 | A RFZAL30-1 2020-04-02 5Y 120,000 AAA
2025-04-02 |53 (EY2)2015-040/10Y-A 2015-04-02 10Y 200,000 AAA
2025-04-02 |EX|ZFE4xHRA353 2020-04-02 5Y 130,000 AAA
2025-04-03 | HSELSE7-3 2020-04-03 5Y 30,000 AAA
2025-04-04 [T T A|R2]| S AR2024-01 2024-04-04 1Y 10,000 AAO
2025-04-04 |ot=E 21377 2023-04-04 2Y 270,000 AAA
2025-04-05 |st=T 21169 2022-04-05 3Y 70,000 AAA
Sty 2025-04-02 | 592t03280-2504-02 2023-04-02 2Y 8,170,000
2025-03-30 |H=28 =2 (4)19-030|(F)10&-30|  2015-03-30 10Y 80,000 AA-
2025-03-31 |4k=15030[10A 2015-03-31 10Y 160 AAA
2025-04-02 | At22441%0011-0502-2 2024-05-02 11m 160,000 AAA
2025-04-02  |Ar=2441E0100-0402-2 2024-04-02 1Y 50,000 AAA
2025-04-03  |OO| U8 345-040](H)12A-03 2024-04-03 1Y 220,000 AAA
2025-04-03 | At=2580]0003-0103-1M 2025-01-03 3m 200,000 AAA
2025-04-03 | 4t=24410]3000-0403-1C 2024-04-03 1Y 100,000 AAA
csiy 2025-04-03 | 4H224410|3000-0403-2C 2024-04-03 1Y 100,000 AAA
2025-04-03  |4=24410]0103-0103-1 2024-01-03 1Y 3m 360,000 AAA
2025-04-03 | &F232024-040|(#)12-03 2024-04-03 1Y 100,000 AA+
2025-04-04 |Tt=m=£ YT 82404Lt-HQl-1 2024-04-04 1Y 250,000 AAA
2025-04-04 | At=24410]0103-0104-1 2024-01-04 1Y 3m 450,000 AAA
2025-04-04 |F=AMZEXH(2H)24-40(12-04 2024-04-04 1Y 50,000 AAA
2025-04-05 | 7| Y2 (41)2404E1A-05(Ah 2024-04-05 1Y 100,000 AAA
2025-04-05 | §4H22024-040]1A-05 2024-04-05 1Y 200,000 AAA
2025-04-05  |StLt2346-100]1.52-05 2023-10-05 1Y 6m 50,000 AAA
2025-03-31 |C|H|ZHIm|E115 2023-11-30 1Y 4m 10,800 BBB+
2025-03-31 | #|O[H|7Hm| Et488 2022-03-31 3y 160,000 AA-
2025-03-31 | <2|7t=209-2 2022-03-31 3y 30,000 AAO
2025-03-31 |<2|287|mlEt441 2022-03-31 3y 30,000 AA-
2025-03-31  |O|2Hoi| A 7H | = 101-1 2024-01-26 1Y 2m 5d 50,000 AA-
2025-04-02 | A|O|H| = 2IF7t=344-4 2021-12-02 3Y 4m 40,000 AA+
2025-04-03  |OFO[H|A|O| 7} | & 274-2 2023-03-03 2Y 1m 10,000 AA-
2025-04-04 |JB 22|74 E420-3 2021-04-06 3Y 11m 29d 20,000 AA-
2025-04-04 | RE|387H1E483-2 2023-10-06 1Y 5m 29d 10,000 AA-
2025-04-04 | E2|Z87HTE465-4 2023-04-06 1Y 11m 29d 10,000 AA-
J|Et28| 2025-04-04 |O|2f0fA17H | EH99 2024-01-05 1Y 2m 30d 20,000 AA-
Wi 2025-04-04 | A O|H|=CIFtE=367-2 2022-09-06 2Y 6m 29d 80,000 AA+
2025-04-04  |BH=E XN L] E109-1 2024-04-05 11m 30d 140,000 AO
2025-04-04 |ot=EXtFHIEH09-2 2024-04-05 11m 30d 10,000 A0
2025-04-04 |JB 22|7HL|E443-1 2022-04-05 2Y 11m 30d 10,000 AA-
2025-04-04  |OtO|H| A O|ZH [ §291-1 2023-10-06 1Y 5m 29d 10,000 AA-
2025-04-04 | 4lBt7tE2135-2 2022-04-04 3y 90,000 AA+
2025-04-04 |HIMFL=169 2024-04-05 11m 30d 50,000 AA+
2025-04-04 | &Hd7HE2430 2020-04-06 4Y 11m 29d 10,000 AA+
2025-04-04 | 0[H|7H | & 506-3 2023-04-04 2y 50,000 AA-
2025-04-04 |Oj2| =74 m|EH253-1 2024-04-04 1Y 50,000 A+
2025-04-04 | o[H|7H | E520-2 2023-10-06 1Y 5m 29d 20,000 AA-
2025-03-30 |gtstERM1USD 2022-03-30 3y 50 AA-
2025-03-30 |OllO|X|C| 2 UMM E) 2020-03-30 5Y 280,000
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2025-03-30 |O|OrE2427 2023-03-30 2Y 15,000
2025-03-31 |O|=74H122 2025-01-09 2m 22d 10,000
S 2025-04-02 | 4t40 2024-04-02 1Y 5,000 BB+
2025-04-04 |StLIEBX|F54-1 2022-04-06 2Y 11m 29d 80,000 AAA
2025-04-04 | AAMA AL 14 2023-04-05 1Y 11m 30d 80,000 A-
2025-04-04 | EAH114-1(R]) 2022-04-05 2Y 11m 30d 300,000 AA+
2025-04-04 |$HEH|X[258-1 2023-04-04 2Y 56,000 AO
2025-04-05 |0l 27|0|QIH™ A 7 3t5H6-3 2018-04-05 7Y 120,000 A+
2025-03-30 |ZHO|MXtF1-16 2020-03-30 5Y 40,000 A+
2025-03-30 | HZHI|EFM| 4 O] K}H-3 2024-10-30 5m 400 AAA
2025-03-30 | AE22022K1XHR-S3H-1(Ah 2022-03-30 3y 536,095 AAA
2025-03-30 | B TF2022M 2Kt AF|3-1(Ah) 2022-09-30 2Y 6m -1d 23,020 @
2025-03-30 | P TOEHEXFS2H-8 2024-01-30 1Y 2m 1,700 AAA
2025-03-30 |E|HEXNZANEA-21 2023-06-30 1Y 9m -1d 10,000 AAA
2025-03-30  |AIE2022K|24tR 5351 -1(Ah 2022-03-30 3y 166,836 AAA
2025-03-31 |E[EEXNZHEAH-22 2023-05-31 1Y 10m 5,000 AAA
2025-03-31 |HAEDIO|EX|H64%H-26 2022-08-31 2Y 7m 10,000 AAA
2025-03-31 |HAEIHO|EX|H|77X}1-5 2024-10-31 5m 10,000 AAA
2025-03-31 |E|EEMEN2KH-24 2023-03-31 2y 5,000 AAA
2025-03-31 |HAEDIO|EX|524}21-28 2020-08-31 4Y 7m 100 AAA
ABS 2025-03-31 |E|ZEHMFHXR1-19 2023-08-31 1Y 7m 5,000 AAA
2025-03-31  |E[H|HAX O] 4 7Xf2 2022-11-23 2Y 4m 8d 106,088
2025-03-31 |E|EEXNENFAF1-20 2023-07-31 1Y 8m 5,000 AAA
2025-03-31 |HAEIHO|EX|70XI71-19 2023-08-31 1Y 7m 5,000 AAA
2025-04-01  |AHAZ|EHAEA[12KH1-8 2017-04-28 7Y 11m 4d 4,000 AAA
2025-04-02 | AISHHL| 2K A O|Xt2-4 2024-02-16 1Y 1m 17d 150 AAA
2025-04-02 |HAEDIO|EX|59%}+21-29 2021-11-02 3Y 5m 5,000 AAA
2025-04-02 | FEHZ-EEAIMBS2015-6(1-6) 2015-04-02 10Y 70,000 AAA
2025-04-03  |OflO|X|ofo|AEZHA3 2024-04-03 1Y 1,700
2025-04-03 | FEHZ S AIMBS2020-9(1-4)(Ah) 2020-04-03 5Y 120,000 AAA
2025-04-03 |HAEIIO|EX|71X}R1-17 2023-11-03 1Y 5m 5,000 AAA
2025-04-04 | 2O|C| | XA Xt3 2024-05-27 10m 8d 433 AAA
2025-04-04 |ROIFHTEH AKX RS 1- 2024-04-04 1Y 13,000 AAA

ALZ : KISAHAHE 7t
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273 A8 02) 3215-1465

(THl - 70, o 9, 712k : 2025-03-24 ~ 2025-03-28)

it}
o
oln
[l

FRNAHE A

|¥ 53:57% / 0|= TH4AL 5 115H+305.5bp

ol ©

|Z 5: 461%/0/% 53: DIHAAF = 1539+197.80p/0[Z: O]

LA 0|F 5: 4.1%/0|=: TIHAAL Z1010H+130.5bp

LAY 0| 5H: 420%/0|: UF3AL T 15 +154bp

Ol | HUZY Clpn 3t
1 1,500 10NC5 Monthly KRW
3 6,000 LAHS Hets KRW
1 5,000 KRW
3 8,000 KRW
3 2,000 NC5 Q KRW
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Z3 NS 826Z 38, 3/4/135 (05, sxjEH

=
=)

MEAM F

02) 3215-1452

02) 3215-1468

o

o7

A

02) 3215-1462

02) 3215-2946

02) 3215-1466

Z=
o

o[

02) 3215-2911

e
set

N

02) 3215-1433
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