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YIS SxE KEY POINT
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l. KISSEHAX| 0]
#2#1. X AX| 5 7|7HE X2 &/72 0] ¥/YTM (FH4YE, ol
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.12 132 2.34 441 9.70 15.32 1.87
Duration 6.23 6.11 5.87 5.76 5.36 5.33 1.75
YTM 2.61 2.82 2.85 3.12 3.67 2.89 745

= 1KY FE$AUE 0.10 1.83 3.41 6.10 13.74 17.54 1.96
Duration 10.30 10.21 9.85 9.56 8.84 8.58 2.05
YTM 2.49 2.68 2.74 2.96 3.56 2.94 6.86

=l FE$AUE 0.09 0.56 0.99 2.02 437 10.80 1.37
Duration 1.28 1.21 1.29 1.26 1.25 1.03 0.96
YTM 2.44 2.66 2.66 2.92 3.48 1.97 6.80

IPNN| FE$AUE 0.14 0.89 1.49 3.07 6.70 14.38 2.05
Duration 2.61 2.61 2.58 2.52 2.56 2.94 1.35
YTM 2.91 3.1 3.14 3.43 3.98 3.22 843

KOBI30 FE$AUE 0.12 0.74 1.11 2.36 5.08 11.28 1.52
Duration 1.83 1.82 1.80 1.81 1.80 1.79 1.87
YTM 2.36 2.72 2.70 3.00 3.55 2.49 6.86

KOBI120 FE$AE 0.07 0.46 0.90 1.94 4.09 10.97 1.34
Duration 0.96 0.94 0.93 0.96 0.96 0.93 1.1
YTM 2.64 2.83 2.88 3.21 3.62 2.19 7.09
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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|
=Xy 0.65 146 2.39 3.81 1447 9.74
NS 0.62 1.45 2.39 3.83 7.49 2.88
EKY 0.61 1.47 2.38 3.77 11.97 4.61
Eotsd 0.68 1.50 237 0.00 0.00 1.27
S xY 0.61 1.37 2.26 3.71 7.46 1.25
7|EtES X 0.63 1.44 2.35 3.61 5.06 1.79
SIMNMNBERES) 0.69 1.50 2.49 378 9.83 2.78
AN S EES) 0.87 0.00 0.00 0.00 0.00 0.87
ABS 0.60 1.39 239 3.91 0.00 1.50
A 0.64 145 2.39 3.78 14.04 6.20




#3. KISS XA X5 HE{/27|E YTM
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(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2448 2.345 2.359 2412 2512 2.465
N 2.628 2488 2.522 2.576 2.746 2.568
S 2.648 2.551 2.542 2.580 2.683 2.605
S5 H 2453 2.384 2.378 0.000 0.000 2411
2A XK 2.623 2.529 2.506 2.605 2.813 2578
7|Eta-& X 2.954 2.920 2.863 2.865 3.109 2.909
A (S EZEET) 2.947 2.898 2.829 2.817 3.013 2.895
A (B2 EE) 3.551 0.000 0.000 0.000 0.000 3.551
ABS 2.782 2.717 2.677 2.644 0.000 2.727
A 2.656 2.588 2.575 2.553 2.547 2.580
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 4.05 5.05 4.60 5.77 31.06 50.54
N 0.17 0.26 0.27 0.41 0.1 1.22
SxY 2.06 2.92 217 2.53 3.32 13.01
SoHEH 1.56 1.82 0.47 0.00 0.00 3.85
2y 5.62 3.80 1.31 0.64 0.03 11.41
7|Eta-8 X 2.18 2.86 2.21 1.05 0.10 8.42
A (S ZEET) 222 3.01 2.35 1.43 1.10 10.10
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.51 0.57 0.23 0.13 0.00 1.45
A 18.38 20.31 13.62 11.96 35.73 100.00
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 20 23 20 34 55 152
N 191 258 257 507 40 1,253
S=Xy 478 627 524 542 676 2,847
S5 H 9 6 2 0 0 17
23Ky 584 373 141 73 7 1,178
7|Et=8X 1,363 1,614 1,087 619 72 4,755
SIMHSEREDS) 515 682 436 333 365 2,331
AR (B2 ET) 1 0 0 0 0 1
ABS 437 333 118 40 0 928
A 3,598 3,916 2,585 2,148 1,215 13,462

X2 KISKHEE 7}
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CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS LX40E 0.130 0.820 1.350 2.800 5.970 13.060 0.301
ESG Duration 2.220 2.210 2.170 2.200 2.250 2.760 3.110
=35
SE YTM 2.742 2.963 2.976 3.292 3.805 3.060 2.488
ESGEXMA |+HfE 0.130 0.850 1.390 2.860 6.070 13.260 0.168
Duration 2.430 2.390 2.350 2.360 2.380 2.690 3.690
YTM 2,672 2.901 2.919 3.239 3.757 3.012 1.996
HlIX|e | EEfAUE 0.130 0.880 1.470 3.020 6.490 13.650 0.297
Duration 2.700 2.680 2.630 2.630 2.600 3.000 3.100
YTM 2.757 2.979 2.995 3.317 3.824 2.959 2.410
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~24 2~34 3~54d 50|44 A
S 0.60 1.46 2.35 3.66 10.27 3.00
2%y 0.61 1.30 2.21 3.06 8.00 1.09
7|Eta-& X 0.64 147 238 3.72 5.06 2.14
A (S ZEET) 0.70 1.50 2.49 3.76 7.82 2.41
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.59 1.39 2.40 3.93 0.00 1.62
A 0.64 143 242 3.71 8.81 2.23
XtE: KISKHEE L
#8. KIS ESG S X| = ME{/LI|EH YTM (H2: %)
=2 374 ~1d 1~24 2~34 3~54d 50|44 A
S 2.623 2.520 2.502 2.535 2.696 2.559
2%y 2615 2.522 2489 2513 2.791 2.569
7|EtE2&X 2.796 2.759 2.754 2.814 2.991 2.784
SIMHBSEREDS) 2.895 2.836 2797 2.812 2.945 2.845
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.764 2.665 2.655 2.636 0.000 2.691
A 2.736 2.682 2.688 2.692 2.839 2.710
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~24 2~34 3~54d 5E0]4 HH
S=x 443 6.22 4.67 5.74 2.67 23.74
2y 9.80 6.73 1.62 0.43 0.09 18.67
7|Et=8x 1.52 1.74 1.78 1.67 0.12 6.82
A (B EZEET) 9.69 12.94 10.26 6.75 3.44 43.07
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.39 2.99 1.43 0.88 0.00 7.70
A 27.82 30.62 19.76 15.47 6.33 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (THSl: 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
S=Xy 112 182 136 183 97 710
23Ky 135 98 24 6 1 264
7|Et=8X 117 132 111 118 10 488
N BEREET) 315 402 262 223 172 1,374
AR (B2 ET) 0 0 0 0 0 0
ABS 79 97 55 34 0 265
A 758 911 588 564 280 3,101

X2 KISKHEE It
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Q KISKFAHE 7}

#1. F4 23K 22|HSE (2H9l: %)
THE 4/4 4/11 4/18 4/25 MEL{H|(BP)

=214 2.465 2.44 24 2.387 -13
=S¢t 24 2.47 2.41 2.37 2.345 -2.5
=1 34 2.465 24 2.35 2.305 -4.5
=154 2.545 2.49 2.46 2.405 -5.5
=1 104 2.692 2.69 2.615 2.577 -3.8
SAHHAAA 3 2.707 2.649 2.604 2.549 -55
SAHHAAA 5E 2.78 2.725 2.683 2.62 -6.3
SAHAAA 104 2.892 2.893 2.816 2.781 -3.5

RHE : KISKHAHE 7}

123, 21X SPREAD 0| (549l : bp) 124, E4XJAAA SPREADZO| (549l : bp)

3_5SPREAD

5_10 SPREAD 3_10 SPREAD
40.00 - 40.0 -

3Y SPREAD

5Y SPREAD 10Y SPREAD

20.00
20.0
0.00
-20.00 0.0
\) ) “ “ “
& “ §\f> :\,Q'f’ & © /Qw‘) V&n s % . :\9'» (9/&'» %&fv
S S & & S S & & R &
X2 : KISKHAHE 7} RHE : KISKHAHE 7}
H2 FU 3 AZHEHE (E+2I: bp)
NS 4/4 4/11 4/18 4/25 HZEClH|
=1 3 10 SPREAD 227 29.0 26.5 27.2 0.7
=1 3 5 SPREAD 8.0 9.0 11.0 10.0 -1.0
=1 5 10 SPREAD 14.7 20.0 15.5 17.2 17
=0 EX{AAA 3YR SPREAD 24.2 24.9 254 24.4 -1.0
=0 E4X{AAA 5YR SPREAD 235 235 223 21.5 -0.8
=10 ELX{AAA 10YR SPREAD 20.0 20.3 20.1 204 0.3

Rt : KISKHAME 7}
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. 28 AESS
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79

U2 28 1.0bp CHCt. 20 54

M-S LHEFRICE 13 1240 QI 1.0bp HAH

104 77t BE WIAES X&80f 0ig

1,38+

ALY,

ZIEtE 8 A2 T S7F TAULE 7Bt s AA+ U2 ST s SHRE AR E
S S XSAUCE 1 #200] G 02bp 2ZHEE &5 24340, 3 8l 5H9 SZ7| F#U0 M= 4

FQRH 2.0bp ¥ AZEE SHOiHCE SHH, 10E #2742 22 22HME O|0{ 7+ OpZH ULt
3. 28l 3y YTM F0| (Sl : %) a2, o{ ™l 3y YTM 0| (H2): %)
= o3 =a SR 7Bt & X AA+

8 =2H d4=H S —— 337 8 7|2 8 MAA- e
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g4 HM 330

ALZ: KISKHAHE 7L

CHH] SPREAD3O| (49l bp)

oH
33, 2% - nCH{H| SPREADFO0| (B9l : bp)
A2 XY 3v- KTB 3Y SaM- kB 3y
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H1. 2¥xj S 0CHH| A E A HEE (42l bp)
= 2F AZY E(04/25) T EClH|(04/18) [ (03/25)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M 166 | 174 | 234 | 457 | 10 | 00 | 00 | 00 | 24 | 10 | 00 | 00
52 166 | 169 | 234 | 483 | <10 | 00 | 00 | 00 | 24 | 10 | 00 | 00
AAA 202 | 294 | 317 | 555 | 10| 10 | 00 | 00 | -24 | 10 | 00 | 00
AA+ 263 | 378 | 451 | 636 | 10| 00 | 00 | 00 | -24 | 10 | 00 | 00

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
= 2F AZY E(04/25) T EClH|(04/18) [ (03/25)
2t7| 1Y 3y 5y | 1oy | 1y 3y 5Y | 10y | 1Y 3y 5y | 1oy
M 340 | 471 | 454 | 1354 02 | 30 | 17 | 00 | 1.1 | 40 | 10 | 00
52 351 | 528 | 655 | 1540 02 | 30 | 20 | 00 | 11 | 39 | -05 | 00
AAA 417 | 616 | 755 | 1737 ] 02 | 30 | 20 | 00 | -03 | 36 | -05 | 00
AA+ 105.2 | 1462 | 1909 | 2430| -02 | 20 | 20 | 00 | 11 | 34 | 10 | 00
AAA 180.7 | 2254 | 2534|2869 | -02 | 20 | 15 | 00 | 06 | 34 | 10 | 00
AA+ 2347 1295232033517 -02 | 20 | 15 | 00 | 06 | 34 | 11 | 00

SR LN 5 31004 H2= H F CHB| 1 2,000 & S7HUCE 2HX A2 ZME 0|02k
Ch & =g S27(g2d A otadg2dol 1dT7| SQIx|7t 242 QI 83bp2 LAEH ZAHE OIER;
Ch O|O|M StmE 2o AUE LM A QIH 68bp2 L7 = ULL FE2E Z+E A2
W SOM RE|2Ho 3HTT| O|HEA 7} AT 3.7bp2 LA, ATH2HO| 27| O| XY HA| AT
0.8bp2 LA ZME O|OZLCE Z 2o AQUIx] HAHZO| X[HH BME LIEH 7120 AlS2Y
2 0|8#K TS s2l= RS B F 2ot SAT|Y2do| AUz LAXTL A 45bp2 TS O
Of7ta, 2 Z7| O[ & HA| 2.5bp HME LtEtE ZME XIL0HH OpA UL

7IEtEEM LHY2 1= 980022 T F CfiH| 7,390 & S7IMLE. 7|Etg&t 2ATF2 St
= UL F = AA+ S5 H87E 5H 0|5 THES0| 2 M2 ZAML, O[O M L7 E el
54 0|5t O|#A= 3EFZHOIM AT 3.00p2| A, 5 FZHOA 1.0bp2l ZME LS = IACH 510
AA+SE2 7IEM OlM= 2SN ol LS LIEHRICE oHE, AA- S20AM = SHLHIE X M O|H| 2|7} ]
2o 3H Olo HAZ0| HEM 2 TrAS AN, D20 A4 E ol 305t THZ2 AT 5.00p2| LA
£ 24, M2Ia[Eel 5EeY| O|&X i 8.0bpl ZME £0|7| =L} 250 A- S52| 704D
EFOl 910 20 0hn ZEMIE R OIH OFZERHCH

rir
e |

= o 3 HFSH X . = HEFSH X .
J.E|=|‘|5, —r?_l' :ocl',lxl'l Eocl,'l—rol (En_l"?'l : %) j-EI:I'I6- T?_P o.'ixL-IxH E°CI>IIT0| (I':—I"?'I %)
15000 , BESFA mAFXH HAAA T AA+ 8,000 - m7tE e m I m] e
6,000
10,000 -
. 4,000 1
5,000
2,000
[ 0 *—v—._v_- T T d
2025-04-21 2025-04-22 2025-04-23 2025-04-24 2025-04-25 2025-04-21 2025-04-22 2025-04-23 2025-04-24 2025-04-25
XtE: KISKHEEIE X&E: KISKHEEIE
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H3. F7h 2 L oig (2Hl: %, 24el)
s 5598 wyIe | LdATYE LR 271 ECE
AAA 7| 2425042 1A-21 2.490 oIy -8bp 2025-04-21 | 2026-04-21 1,500
AAA A22541010106-0421-2 2.500 oI -2bp 2025-04-21 | 2026-10-21 1,700
AAA AZ254E0100-0421-1 2.490 0l -8bp 2025-04-21 | 2026-04-21 2,100
AAA 22|2329-04-0| H03-%-21 2.630 Ol -4bp 2025-04-21 | 2028-04-21 4,000
AAA St=+=EUF 8250452 021-306 | 2.540 oIy -7bp 2025-04-21 | 2026-02-21 3,500
AAA | SUS B (27)2025-04011Y-C|  2.590 oI -1bp 2025-04-22 | 2026-04-22 1,400
AAA Alst2a829-04-0[-2-A 2.560 oI -1bp 2025-04-22 | 2027-04-22 1,000
AAA St==EUF 825044 -201-275 | 2.560 Ol -6bp 2025-04-22 | 2026-01-22 1,900
AAA 7| Y2 (ThH2504275A-23 2.560 Ol -6bp 2025-04-23 | 2026-01-23 2,100
AAA Aot23429-04-0]-1-B 2.590 oI -1bp 2025-04-23 | 2026-04-23 2,500
AAA AoH2%429-04-0]-1.5-A 2.550 2IE -1bp 2025-04-23 | 2026-10-23 1,000
AAA 2| 2829-04-0|®03-2-23 2.600 oI -1bp 2025-04-23 | 2028-04-23 5,000
AAA 7| Y23 (ThH25048275A-24 2.560 oIy -5bp 2025-04-24 | 2026-01-24 1,900
AAA 7| e (4h250421A-24 2.500 oIy -7bp 2025-04-24 | 2026-04-24 1,500
AAA £ AL232025-040[1A-24 2610 2E -1bp 2025-04-24 | 2026-04-24 1,000
AAA 4t=25410]0200-0424-1 2.490 2E -2bp 2025-04-24 | 2027-04-24 3,100
AAA MBH2829-04-2-9M-A 2.600 TE -4bp 2025-04-24 | 2026-01-24 2,000
AAA st £ 382504-221-183 2.570 IE -8bp 2025-04-24 | 2025-10-24 2,200
AAA 7| Y2 (ThH25048275A-25 2.560 21y -5bp 2025-04-25 | 2026-01-25 3,800
AAA 7| -2 (41)25040[2A-25 2.490 2IE -3bp 2025-04-25 | 2027-04-25 2,500
AAA At+=2541840011-0425-1 2.520 ¥ -Sbp 2025-04-25 | 2026-03-25 3,800
AAA T8 E (2A)25-40[12-25 2.600 2E -1bp 2025-04-25 | 2026-04-25 600
AAA Aot2829-04-0]-1-C 2.590 2E -1bp 2025-04-25 | 2026-04-25 2,000
AAA StLH23448-040(1.52-25 2.550 2E -1bp 2025-04-25 | 2026-10-25 1,000

K& KISKHEHE 7}

4. FZH oM EH g (2H2l: %, 2el)
s= 5549 Yy F e | LdAmYE E i = LR
AA+ 2 d7HE2763 2.797 o 2025-04-22 | 2028-04-21 700
AA+ HE7HE2764 2.832 o 2025-04-22 | 2029-04-20 500
AA+ AMILE2765 2.899 oI 2025-04-22 | 2030-04-22 300
AA- ShLH7H I 2 454-1(X]) 2.766 oI 2025-04-22 | 2027-04-22 600
AA- ShLH7H I 2 454-2(X]) 2.791 oI 2025-04-22 | 2027-10-22 600
AA- ShLH7H I 2 454-3(X]) 2.842 oI 2025-04-22 | 2028-03-22 400
AA- ShLH7H I 2 454-4(X]) 2.853 oI 2025-04-22 | 2028-04-21 400
AA+ ABHIHE2258-1 2.802 oI 2025-04-23 | 2029-04-23 700
AA+ AMSH7HE2258-2 2.867 oI 2025-04-23 | 2030-04-23 300
AA+ SO 7H | ©2050-1(%) 2.744 21E -3bp 2025-04-23 | 2028-04-20 500
AA+ SO 7H | §2050-2(%) 2.744 21E -3bp 2025-04-23 | 2028-04-21 1,600
AA+ SO 7H | §2050-3(%) 2.862 OIE -1bp 2025-04-23 | 2030-04-23 2,000
AA+ SO 7H | §2050-4(%) 2.862 21E -1bp 2025-04-23 | 2030-06-21 100
AA- JB 22|} &534-1 2.847 TE -1bp 2025-04-23 | 2027-06-23 500
AA- JB R2|7HI|§534-2 2.874 o 2025-04-23 | 2027-12-23 800
AA- JB R2|7H I §534-3 2.884 o 2025-04-23 | 2028-01-21 700
AA- JB 22|71 E534-4 2916 o 2025-04-23 | 2028-04-21 300
AA- BNK7H I & 374-1 2.874 g 2025-04-24 | 2027-04-23 500
AA- BNK7H I &374-2 2.874 g 2025-04-24 | 2027-05-24 200
AA- BNK7H I &374-3 2.874 g 2025-04-24 | 2027-07-23 100
AA- BNK7H | &374-4 2.874 g 2025-04-24 | 2027-10-25 100
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AA- BNK7HI| Et374-5 2.939 oy 2025-04-24 | 2028-04-24 600
AA- 0| 2Hofl AU ZH | £ 119-1 2.904 Ol -Sbp | 2025-04-24 | 2028-04-24 200
AA- O|2Hof| 7R | EF119-2 2.986 Ol -Sbp | 2025-04-24 | 2028-04-24 300
AA- 4L 2 550-1 2.774 oy 2025-04-24 | 2027-04-23 800
AA- L7 M &550-2 2.789 oy 2025-04-24 | 2027-10-22 300
AA- A2 74T E765-1 2.771 oy 2025-04-25 | 2027-04-23 500
AA- A2 74 I §765-2 2.782 oy 2025-04-25 | 2027-10-25 600
AA- A2 74T §765-3 2.852 oy 2025-04-25 | 2028-04-24 500
AA- A2 4T E765-4 2.852 oy 2025-04-25 | 2028-04-25 1,000
AA- A2 W I E765-5 3.028 OIE -8bp | 2025-04-25 | 2030-04-25 400
AA- SR EF512-1 2.839 oy 2025-04-25 | 2028-02-25 600
AA- AlStFHm| §F512-2 2.863 oy 2025-04-25 | 2028-04-25 700
AA- AlStFH I §F512-3 2.883 oy 2025-04-25 | 2028-07-25 200
A+ ROIZHI E477-1 3.644 01E -3bp 2025-04-25 | 2028-04-24 400
A+ RO7H T E477-2 3.644 2E -3bp 2025-04-25 | 2028-04-25 200
A+ ROI7H Tl E477-3 4.005 DI -13bp | 2025-04-25 | 2030-04-25 100
A- 7| 27 I E216-1 4.047 DI -20bp | 2025-04-25 | 2026-10-23 100
A- 7| 270 E216-2 4308 OIE -20bp | 2025-04-25 | 2027-04-23 400

>~
od T
rlo
o
oA
N
-
]
10
B>
i
10
12
>
E
Ral
I
mn
3Q
il
Sk
ot
rx
fim]
r
AT
10
-
N
k=)

JIEI2SMAIRS ALIE SA0| 2N U BE7| P7ro| o7t KIS E YU F A8 ALIES o=
AT EE AR 43D, EH7|22 FA0E A0 10bp AZY T ST AR J[EFSEH AR
T2 FAlo| ZAl, 1d O[AF T7b0| Ot 2 ARHEH 7|EFE S AIRS RE0|E HAS S22 LEERACH
5 EOR U4E GHES Hats BES RO E YKT F OHX9 FYAANK| UM S XS0 B
7| 27t AmE StoiE Opzs

137, 284 SE 0| (&l: o
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QLA : A1 BAHIZ XI5, 2IAH 22l OF

o 7} EekX} KEY POINT
HX|g HRY  02) 3215-1471 o SKAHAE| XHj7= HA, Mot M7 A 2

o 3y 32X AZPE =Y
SIAHH A S-S

SHAL 7| & AR 3E OH7| AAAS 22| =10 CHH| 3R AZHEE ™ FELCH 1.1bp T7t8 44.1bpE Lt

fl

EtWL, AAOSE2 T FEL} 1bp 712t 54.6bp A0S E2 o FLELt 0.8bp T2t 117bpE 7| F5HRALE

FAF

=g AlE Y

—

oA
Oft
A
6]

=222l SHYS FAISHE M7EOlO{M A, 2[=2=Se =X Df+= ZAH =&

i L=

= O|Z07tEHNM Ol0] ASE S 2= S SKAHZE|| X F27F HMPETM 8 Hd

—

O| M7|&= O|FF7F LMLt A AZE= AETNE LIEFRHCE

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
2022-04-25 2023-04-25 2024-04-25 2025-04-25

XHE : KISKHAE 7}

H1. Y A=Y E Y HEE (E+2: bp)
S =3 AZY| E(04/25) M ZCiH|(04/18) M chH|(03/28)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 338 | 441 | 421 | 578 | 00 1.1 0.0 0.2 3.0 34 12 0.2
AA+ 424 | 517 | 488 | 893 | 10 1.0 0.0 0.2 5.2 19 0.0 0.2
AAO 443 | 546 | 556 | 1232 10 1.0 0.0 0.2 5.2 22 0.0 0.2
AA- 476 | 585 | 657 | 1598 | 1.0 1.0 0.0 0.2 5.2 22 0.0 0.2
A+ 62.1 | 909 | 1326 | 2175| -1.0 | 08 0.0 0.2 27 23 0.0 0.2
A0 779 | 117.0| 1774 | 2635 | -10 | 08 0.0 0.2 2.1 23 0.0 0.2
A- 105.0 | 161.5 | 2374 | 3148 | -10 | 08 0.0 0.2 2.1 23 0.0 0.2

AtE : KISKHAHE 7}
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O|H F F|AMA HHIHL2 27 4000 &, 27| U2 1X 87602 AOZ 5240 Q19| = &S 7|2
Ct. O|EHZ ALK LA Z2 2Dt SEZ O|0{ZLCL BBBSE2 M 2o MFZH0|A 20| o|F ALt

£9| Aos 22 HDHHE7| A= 382, 5= 2/OIM 22} -25bp, -40bp= A THO| JSHCE X5

Ol g8 © SASEO0| SUN LT HHS 0|0{Z A2z HOlo,

H2. A HHE (H21: %, bp, 4, A9)
888 = LR HEHOIZ | WHADZYES | Wlary] | ol
AAO O}O[X|0]2-1 2025-04-21 2912 ZHETIE +14bp 2 400
AAO OFO|X|0[2-2 2025-04-21 299 W elE +17bp 3 400
AAA M= X F175-1 2025-04-22 2.679 JHH2IE +1bp 3 1,000
AAA Leta&XF175-2 2025-04-22 2.778 HETE +2bp 5 1,000
AAA ot R 78-1 2025-04-22 2.559 =1 +18bp 2 1,400
AAA St R HT78-2 2025-04-22 2.681 =10 +35bp 3 700
AAA St 2 ™M78-3 2025-04-22 2.741 =11 +30bp 5 100
A0 HDAHCH A 7| A 14-2 2025-04-22 3.091 WY -24bp 3 700
A0 HDSCH A E 7| A14-3 2025-04-22 3.578 JHE2IE -40bp 5 300
AA+ JBE&XIF26 2025-04-23 2.829 7HE I8 -4bp 1 500
AA+ QM of| O] X| & X}72-1 2025-04-23 2.796 JHHIE -4bp 3 2,700
AA+ QMoj| O] X| & X}72-2 2025-04-23 2.907 JHEBIE -8bp 5 1,300
AA- CJCHEHES 2103-1 2025-04-23 2.728 JHHBIE -1bp 2 500
AA- atiztE2103-2 2025-04-23 2.794 JHHBIE +3bp 3 2,400
AA- atizetE2103-3 2025-04-23 2.944 JHEeE +4bp 5 1,100
AA- MAMA N E = 10-1 2025-04-23 2.817 JHETIE +3bp 2 700
AA- MM AMEZ10-2 2025-04-23 2.883 JHETE +7bp 3 1,300
A0 = =2 E0[0{15-1 2025-04-23 3.167 s=E -8bp 2 500
AO == EH0]0{15-2 2025-04-23 3.183 =¥ -30bp 3 1,500
A0 2J52-1 2025-04-23 3.147 =83 E -10bp 2 860
A0 2y52-2 2025-04-23 3.253 =83 E -23bp 3 1,140
A+ HHEZLI12 2025-04-25 5.625 JHHOE +1bp 3 1,500
A+ 244109 2025-04-25 2.948 JHEEIE -20bp 3 2,000

T FEE b 3| AMY, ELS M <

Xb2: KISK EHAN A

3. S|ARXY oig (E , Ag)
gse 559 L] BHO|Z 27 dee | kol
A+ Z4H107 2022-04-25 4141 3 1500 5,000
A+ = = 5}5t57 2022-04-21 403 3 200 900
A+ SOFO| AE[11-1 2023-04-26 4516 2 200 1,300
A+ SKE|AFHH 2193 2022-04-27 4,098 3 1060 3,910
A+ Ol O X| | HACH B S & 7-1 2023-10-25 5.045 1 730 4,140
A+ oA TR 11-1 2023-04-25 4392 2 400 2,850
A+ SYAAHZ28-1(5) 2023-04-27 4291 2 400 3,100
A+ HHEFII6 2022-04-25 5.648 3 1800 11,500
A- HOIM M AE30 2023-04-26 7.005 2 900 1,525
A- 27| Y19-1 2023-04-24 5.12 2 300 1,500

18



A- CistetE102-1 2023-04-24 4949 2 1700 21,380

AO I A 2| H| O E{39-1 2023-04-21 5.127 2 870 3,130
AA- SKX| M E 2]19-1 2022-04-26 3.871 2 1500 19,700
AA- MM A M EZ8-1 2023-04-25 3.925 2 900 6,500
AA- LXIE{ Li A 'E123-1 2023-04-24 3.992 2 300 7,400
AA- CJoiehE299-1 2022-04-27 3.569 2 1500 12,300
AA- 2| X5 H2304-2 2023-04-20 4347 2 400 36,400
AA- zELEt71-2 2020-04-24 2414 2 400 9,700
AA- SO E0||H{1-2 2020-04-21 2.826 2 500 500
AAO OFO|X|O[1-1(=) 2022-04-22 4011 2 800 1,300
AAO LGHE2{2100-3 2015-04-21 2.575 2 1400 41,600
AAO SKOI| A X|47-2 2020-04-24 2.311 2 1000 22,600

F) REZ 32 Lut S, ELS A 2
A, oSN

=2
Nl
Y
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H4. X S|ARY g A 2 (EH2l: %, bp, ', AY)
HB8ET 559 L Wil Amyc / EHOIE 27 R
AA- SEEt 2025-04-28 JHERIE +11bp 2 1000
AA- SEEt 2025-04-28 JHERIE +10bp 3 2600
AA- SHEbEt 2025-04-28 7HERIE +9bp 5 400
AA SKERZEHHE 2025-04-29 JHERIE +£30bp 3 500
AA SKERZEHHE 2025-04-29 JHERIE +£30bp 5 600
AA SKEZRCHIE 2025-04-29 JHERIE +£30bp 10 300
AA- SHtA| A 2025-04-29 S=22%E -7bp 2 500
AA- SHSA|AH 2025-04-29 S22%E -9bp 3 1000
AA- CHotA| A H 2025-04-29 sa ¥ -13bp 5 500
A+ i &S Al < 2025-04-29 7HE2IE -10bp 2 400
A+ i & &l 2 2025-04-29 7HERIE -14bp 3 500
AA+ GSZEA 2025-04-29 JHETE +30bp 3 700
AA+ GSZEA 2025-04-29 JHE2IE +£30bp 5 500
A SHEH X 2025-04-29 JHETIE +30bp 2 300
A SHEH X 2025-04-29 JHETIE +30bp 3 300
A- St EX|LIE 2025-04-29 JHETIE +30bp 2 200
AA- LXTEA 2025-04-30 s= ¥ -9bp 2 400
AA- LXTEA 2025-04-30 s= ¥ -9bp 3 700
AA- LXTEA 2025-04-30 s= ¥ -9bp 5 400
AA SKO| Lt 0] M 2025-04-30 JHE2IE £30bp 2 1300
AA SKO| Lt 0] M 2025-04-30 JHE2IE +£30bp 3 1700
AA SKO| L=t 0] M 2025-04-30 JHE2IE +£30bp 5 1000
AA+ Rl e 2025-04-30 JHHOIE +30bp 2 1000
AA+ Rl e 2025-04-30 JHHOIE +30bp 3 500
AA- 2oy 2025-04-30 JHEDIE +30bp 2 700
AA- RH4Y 2025-04-30 JHEDIE +30bp 3 1300
A- CHokd| 2025-04-30 JHETIE +20bp 3 300
ZF) 2HZ T2 Lk SIAK, ELS M2
Xt&: KISAHEEIE DART
OZ2. 3|AMK 2l 30| o9l o @)
180,000
160,000
140,000
120,000
100,000 2022
80,000 2023
w2024
60,000 m 2025
40,000
ok d
2l

18

28 3¢

4

58 68 7€

8

9

108

118

128

Xt : KISKHAE 7}
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83, A 2

20|

3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-04-25

2023-08-25

2023-12-25

2024-04-25

2024-08-25

2024-12-25 2025-04-25

KtZ : KISKFAHE 7}

T AN FREAITS ©F CHH| St AHef7t O|FRo{[CH S2E
7.75%P &2k 29.34%E XXM, AA SE2 T CHH| 3.02%P 579t 55.6%E AHX[SUCH ASE2

5.48%P Z7t5t 14.27%E KAHA|UCE ZHE 07| 8 fRET2 13 0|2 LZH0| M= 0.64%P 5713t 38.16%, 1

1l
40

H3EE2 9.15%P 5718t 51.96%, 3H~5EHS 2 3.15%P ATt 587%E AKX 51 O] A F7HOAM

= 6.63%P LAt 401% S XFX|MULCH

HS5 MK SE2E /S (SHl: o 2l)
T+ 2025-04-03 2025-04-10 2025-04-17 2025-04-24
AAA 21,850 17,979 21,831 22,406
AA 39,463 43,941 30,952 42,460
A 4,598 6,688 5174 10,896
BBB 409 423 809 567
JUNK 55 39 101 38
Total 66,375 69,069 58,867 76,367

KtE : KISKHAME 7}

H6. 2 MM THEE /8

(T2l o 3)

T= 2025-04-03 2025-04-10 2025-04-17 2025-04-24

~1y 14,627 24,601 22,088 29,141
1y~3y 37,005 39,284 25,203 39,679
3y~5y 8,886 1,993 5313 4,486

Sy~ 5,856 3,191 6,263 3,060
Total 66,375 69,069 58,867 76,367

AtZ : KISKHAHE It
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O34 S|MK S23E 85 (22l : %) A5 ZARY THELI|E §

X2 KISKFAFE 7} XbE: KISKHAHE L

6. 3|AHH 8 F0| 92
BN REY

100000

80000

60000

40000 i I

20000 I i i

0
2024-04-24 2024-06-27 2024-09-05 2024-11-28 2025-02-13 2025-04-24

RHE : KISKHAME 7}

27 HMESE HS

SN A5

3
Oln

OUTLOOK

re
oM
ra
re
oY
ot

OUTLOOK

A2 o= EEIL KISKHAE It
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ABS/MBS : ABS & [l 58 Sttt MBS2025-5 &%

o 7}Eet X} KEY POINT
#7190 X 02) 3215-1435 e ABS 3 [C{H| SHitot FEAIZ
ojstel A7 02) 3215-1454 e MBS 2025-5, ABS #|O| | Q1M st @ &3, E|FEX| e AKX} 2

0|tz ABS LHAIZOME B4 2 HES 7|=X 22 35H0f 7 0|m| QM st 7St 249,149 &,
SIS RS AS TIEAML 2 o E|FEN LM A YK} 1,900 R0 LA ACE MBSE 2025-52]

X7 7,040 @S SRR 510 a9 71179 & X 29| 144 0] A ACH

=1, #HZE 7| XX E ABS HlZ Y 0| (5+91:94 @, 7|7 : 2024-11-01 ~ 2025-04-25)
25,000 350000
W PF Loan
e —
- 300000
20,000 = P-CBO
- 250000 7}
15,000 - 200000 os=
~ 150000 AN PN
10,000 - =7l=T
. ~
~ 100000 Y /2R OF S X @ cDO
2,000 - 4% 50000 Synthetic CDO
0 0 LI
2024-11 2024-12 2025-01 2025-02 2025-03 2025-04
XbE: KISKHHE T}
32, A7 WlH|E (2491 = %, 712t : 2024-05~2025-04) 213, 48 Wsld|=S (5491 : %, 712t : 2025-04)
PF Loan,
1549.14

PF Loan
17%

X, 4890

A& KISKHHE 7} AtE: KISKHAHE 7F
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H1. T ABS Ll szt (EH9] : A, %, 7|7} : 2025-04-21~2025-04-25)
N SPC HESE e k7| ddIFY | wdz2 | M
S HE o= Aolm QI MEHA R E3H AAA 2025-04-21 3Y10M 249.14 3.040 CALL
El 2 A xt -1 AAA 2025-04-25 ™ 50 2.825 -
El2 S AU AXH -2 AAA 2025-04-25 M 50 2.825 -
El2 S AU AxH-3 AAA 2025-04-25 3M 50 2.825 -
El2 S AU AIxt-4 AAA 2025-04-25 4M 50 2.836 -
El2 S AU AXH-5 AAA 2025-04-25 5M 100 2.837 -
El2 S AU AXH-6 AAA 2025-04-25 6M 100 2.839 -
El2 S AU xH-7 AAA 2025-04-25 ™ 50 2.828 -
El2 S AU AIX}-8 AAA 2025-04-25 8M 50 2.817 -
El2 S AU AxH-9 AAA 2025-04-25 9M 100 2.807 -
El2 S AU AXH-10 AAA 2025-04-25 10M 100 2.796 -
El2 S QuAXH-11 AAA 2025-04-25 11M 100 2.785 -
El2 S AU xH-12 AAA 2025-04-25 1Y 50 2.775 -
El2 S AU xH-13 AAA 2025-04-25 1Y1M 50 2.781 -
CHE IR A E|2E UM KL1-14 AAA 2025-04-25 1Y2M 50 2777 -
El2 S UK -15 AAA 2025-04-25 1Y3M 50 2.783 -
El2 S AU AxH-16 AAA 2025-04-25 1Y4M 100 2.779 -
El2 S AU xH-17 AAA 2025-04-25 1Y5M 100 2.785 -
El2 S QUi AIx}1-18 AAA 2025-04-25 1Y6M 100 2.782 -
El2 S AU AXH-19 AAA 2025-04-25 1Y7M 100 2.787 -
El2 S QU AIXH-20 AAA 2025-04-25 1Y8M 100 2.802 -
El S lx}-21 AAA 2025-04-25 1Y9M 50 2.807 -
El €S QX -22 AAA 2025-04-25 1Y10M 100 2812 -
El2 S QUi AxH-23 AAA 2025-04-25 1Y11M 50 2.817 -
El 2 S QX -24 AAA 2025-04-25 2y 50 2.822 -
El 2 S AUk -25 AAA 2025-04-25 2Y3M 50 2.829 -
El2 S AU AxH1-26 AAA 2025-04-25 2Y6M 50 2.827 -
El €S AUkt -27 AAA 2025-04-25 3Y6M 50 2.871 CALL
XtE : DARTH RS AIA|AH
H2. 2|2 MBS E¥ I TIXH LY v (E91 : A2, %)
a7 MBS 2025-5(2025-04-22) MBS 2025-4(2025-03-11) MBS 2025-3(2025-02-25)
HHFW | HMFe | Azmys | LI | wAFE | AmyE | ZHFY | LdFe | azmPE
14 817 2615 +19 605 2.827 +21 351 2.821 +18
2| 1,200 2.537 +14 800 2.839 +16 300 2.867 +18
34 900 2.565 +21 600 2.808 +23 200 2.874 +25
54 1,400 2636 +17 800 2.888 +20 1,100 2.901 +16
74 900 2.858 +25 900 3.069 +26 - - -
1044 800 3.007 +38 600 3.150 +37 - - -
20'd 900 3.085 +52 600 3213 +51 - - -
30'd 200 2.959 +49 200 3.098 +50 - - -
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Q) «sram

J34. MBS 7|8 AT 0| (H9l: o 9)
80,000 180,000
70,000 160,000
60,000 140,000
50,000 \ 120,000 2022 &3
/ 100,000 w023 EESH
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\ 80,000 2024 4
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BRI E)
O — I\ T ™/
20,000 40,000
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0 - 0
1y 2Y 3y 5Y 7Y 10y 15y 20y  30Y
ALE : KISKHAHE I
J2l5. MBS 2H7|H Wal AT E 0| (SHel: o &)
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2.5
m1y
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m3yY
1.5 m5Y
m7Y
1 m 10Y
m15Y
05 20Y
0 T T 1
MBS2025-2 MBS2025-3 MBS2025-4 MBS2025-5

Rt : KISKFAHE 7}

Il FEAME 5%
ABS 48 REAYNME BE ECHH2

Hu
rot

FxH#0] 1,109 @, Synthetic CDO

st 20| 1,3759 &,
2 20|

71BF 7 2,319.879 #O] A AT 48 REAT



Q) «sram

O%e. YZF ABS 7| XXHAHEH QEH|E 0| (Ehl: o 2l)
100% 3
90%
80% 2
. P-CBO
70%
I PF Loan
60% 2
s Synthetic CDO
50%
G TSRO FRE A
40% 1
mER
30% N
2/ e =R 2 coo
20% 1
7|Ef
10%
—KE3Y
0% 0
©» A $ O O D O D LD ™
'»VQ '»VQ '\?‘9 w“"g w“’g G '»V\/ o i”o ’f’p ”3"0 'f"o
O S S S I S S S S S
AHE : KISKHAHE I
B3 MESE HE
SPCH HAHN HEAE HA A E-N HAY
e els - - - - -

Rt : KISKFAHE 7}

26



SIIAH : CO.CP & = ZM S E ESE

o 7}EChR} KEY POINT
MM E iz 02) 3215-1457 o CD: LaligH ST CD-2™X| A= E =t
o CP/ESTB: CP HlZFAW = ESTB HAHFAW A
LY THIIXHA Al
CDEE|(AAASE 3HE=E 7|F)= NEE UM LME EO|HA 272%2 OASIALCE CD-2H XY

(AAASE 3MEE 7|F) 2T =& M it o=l 1.6bpZE OARUCEFF CD LAl L 2 107,
12 52009 AZ 7|ERULCL

CPE2|91¥, A1S3 7IT)E © Tt 5Lt 291%2 OrZSIACE CP-SIAMHAASE ML= 7|8) &
T =& M ofjH| EoiE 7.2bpE 7|2}, CP-CD 2T E£ ™ F CiH| ZAE 19.0bp2 OHERCE 2
F O Aol = "olgt SE0| LIEtRLCE ™ = 7|EF2| QIstol tist 7|thzS S0 Cha StekstlH

CDail= 7IE8dl 82 0|= o8 =0| Lt = =8E= FM7F LEHRCL A 22 202l 3718 +#2kat Of

d181. 91€=E 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sue
AZP| S (cp-28 XY EEIPNON TV} _ ~
oo ) . T
E=L PN TV
4.5 0.15 200,000
4.0 01 180,000
3.5 160,000
0.05
3.0 140,000
2.5 0 120,000
100,000
80,000
1.5
-0.1 60,000
1.0 2000
0.5 -0.15 12 2024 3
0.0 0.2
7|2t : 2024-04-25~ S XY 7|2t : 2024-04-25~2025-04-24
ALE : KISAHAHE 7L Az 3 8FAED
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@ «isrsrzo

=3 CD WS L 2 10, 1X 52009 A2 7|SHCLEF sYH2HAAA)2 3652 =2 2.61%, &

-

T CP LHME 86,254AHR/ACE M [HH| 44716 ZASIRACH THI|ARHC| MU= 188,866 R 2

2 ™3 CHH| 44,658 ZASIACE A1 S5 LA2 CP 59,7844 ), ESTB 133,388 RS = M CH|

H1. 25 CD 2¥H A (9l 28l)
L M, Pl = THE 2 Z2|(%) ECER
2025-04-21 NHsE 2% 2026-04-21 365 2.61 1,400
2025-04-21 aged 2026-04-21 365 2.63 100
2025-04-21 fo2d 2025-07-21 91 271 2,600
2025-04-23 FF2d 2025-12-23 244 2.69 1,000
2025-04-23 Ch o2 3 2025-07-29 97 2.81 500
2025-04-24 aged 2026-04-24 365 2.62 250
2025-04-24 o2 2025-07-28 95 2.73 3,000
2025-04-24 Ofo|¥Ee 3 2025-08-01 99 2.73 1,000
2025-04-24 2|2 2026-04-24 365 2.60 1,400
2025-04-25 i R 2025-07-25 91 2.72 4,000
& o EEH A
J33. CP/ESTB Hl 3l 30| (EHS: M, 7|7 : 2024-04-01 ~ 2025-04-25)
140,000 - CP mESTB
120,000 -
100,000 -
80,000 -
60,000 -
40,000 -
20,000 -
0 T T T T T T T T T T T T ,
04 05 06 07 08 09 10 11 12 01 02 03 04

AtZ : KISKHAHE IF
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@ «isrsrzo
24, MEE U IH (29l MO, 712t : 2024-04-01-~) J85. a3 2 MEE HEZ (TH9l: )
ZUAN mQES mO|MA m US| AL A} 100:/’
0% m365Y Of A
120,000 80%
70% m 3652 O|LY
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Eg:f w180 OfLf
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2 o § 9 3
0 F 1 & & 3 79 ol
456 7 8 91011121 2 3 4 “ﬂﬂ“
Kb& @ KISKFAHE 7} XEE : KISKHAHE L
d6. A1 LI (E19l: 8494, 712 : 2024-04-01-) A87. 25 A1 HEE ZASAHHS (9%
| | || .
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Rt KISKHAHE 7F RbE: KISAHHE It
Il. ABCP, ABSTB '2¥ &g
BT RS LHSTU2 95225 [ 2 TF ] 2,547 ZASHACE 7| =AM2 RS HH U E
O] 7t BO| HAHERAL, F7|0=z0] 2 F|E OfULH
J&'8. ABCP/ABSTB E3ZH 0| (EH91: A9, 7|2k : 2024-04-01~)
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Xt : KISKHAE 7}

29



9. 7| XXM LlFH (29l MY, 7124:2024-04-01~) a310. 25 2 7| xxpokE HERZE (EHl: &)
= F71013 sOEMACo) WREEA B S 100%
90%
mHESOSH LI X]| go&iJ m 3652 O| Ak
70%
60% m 3652 O|Lf
50% m 180 Of LY
40%
30% m90Y OfLf
ig;f m0Q OfLY
(]
0% 1302 OfLK
AN % D Ql
N I 152 Of LY
N RN ol oL
N Y R K 7< Of LK
& 4
123 456 7 8 9 1011 12 22
A& KISAHAHE 7} R KISAHHE It

F Y703 LHFH2 19,000 & |2 M CHH| 7,5509 ) B7IRUCE 2 7t= 3652 = 7|&E 2.68% =

2= HE A 0l = GHTWL 16249 AJAOZ M [fH| 2,045 ZtARMCEH 1 F =2 HO|
12,7119 &, 1 Q| X|90| 3,538 & 22 X}IX|ZUCE PFE 90 7|F HHZ 2| = 3.20%2 T FoF SAFSH &=
FO 2 O 2| & ULCt
Jd31. BS4 BH S 52 2AlZH F0] (5H9l: M9, 712t : 2024-04-01~)
EEd =9 XY
10,000
8,000
6,000
4,000
2,000
0
4 5 6 7 8 9 10 11 12 1 2 3 4

ALE : KISAHAHE 7L
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d = Al
OHRATHA : 01=9] liZ= M &4 24 = Ol =2t &sSM
ISt KEY POINT
ZiotE tha| 02) 3215-2980 o EXIO| mh3 8ttt MAA QI 270 F Xt F2| &5
o 0|9 LHE= 2N QI3 7tsd &5
SHRlXfH AEESSE
aF MAAEE 0|52 570 CHe 2tA| 20| T ZAste BE58 200 ® F7H0|M =X 7+40]
455t B5E8 EQCHL = 28 AREE 258 20Ot F 22 Ut E3161X|= 250 LtEHRLCE
O EHZ 1S HO| H&E mhd &2 B0 2| 25t A0l Ot MHA 25t @78 B, 0[]0 A
o =EE0 oigt RH=E F7| X0 Zot gES USOHCEL 108 =0 2HE A2 EX 60bp Ol 2
2 HolAo}
s&p 2249l O0|= 4 PMI7P dHIU=H, NZY SHe= S7Hs YHO| ATl A= LEHRLCE
MH|A AT} ChH[S] M= PMIE QEMZF A RICEH 2970 F0He| X| X2 LIEHGCE X[ 'S Al Z=E4 Ty
= 25ME E¥=l, 38 AFFETEO A A8 7|& 72BN AR, MYHOH| 74% S7t34CH &3
712 M elet Hl=me X2 =F= TEOH] 0.1% S7tot=0l AMCEL F2t A7 HdYEd §7d == 4
HRF 7)1& 220 2B 2 X HMFOH| 6 MY SIt3UCE Ol= AIZ O X[ Q1 228 1M EE Ot &3loh &=
X|O|Ct.
J&h. 0|33 =4 E F0| (EH91: %, 717t 24.04.26~25.04.24) d22, SUI2X| $2AE 0| (EH21: %, 712t 24.04.26~25.04.24)
21(%) 10Y-2Y(%) 2 (%) 10Y-2Y(%)
5.5 0.8 3.5 1.2
5 0.6 3 1
s ‘Vfﬂvlvf\* 0.8
45 \a,/\ 2.5 w\/‘ P °
’ ' W 0.2 ' w 0.4
4 0 2 m 0.2
0
-0.2
35 15 0.2
0.4 04
3 -0.6 1 -0.6
2024-04-26 2024-07-26 2024-10-26 2025-01-26 2024-04-26 2024-07-26 2024-10-26 2025-01-26
DR 2Y 5Y 10y 30Y DR 2Y 5Y 10y 30Y

Xt& : KISAHHE I, Bloomberg

73 2K =AU E F0| (EH91: %, 717k 24.04.26~25.04.24)
27(%) 10Y-2Y(%)
3 0.8
25 0.7

0.6
2
0.5
1.5 0.4
0.3
1
0.2
0.5 01
0 0
2024-04-26 2024-07-26 2024-10-26 2025-01-26
DR 2Y 5Y 10Y 30Y

XtZ : KISKHHE L, Bloomberg

X2 : KISAHAHE T, Bloomberg

(EH9l: %, 712t 24.04.26~25.04.24)
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1
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5Y 10y
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0.9
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Xt& : KISKHHE I, Bloomberg
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2. FU 33X SEIHE (SH21: %)
=2t E 2025-04-24 2025-04-18 2025-03-25 M Oiy| HE oiy|
US TREASURY 2Y 3.84 3.80 403 4.00 -19.30
US TREASURY 5Y 3.99 3.94 4.09 5.20 -9.80
US TREASURY 10Y 436 433 433 3.50 3.30
US TREASURY 30Y 481 4.80 466 0.50 14.30
DEUTSCHLAND REP 2Y 1.75 1.69 2.12 6.40 -37.10
DEUTSCHLAND REP 5Y 2.05 2.02 2.40 3.20 -35.30
DEUTSCHLAND REP 10Y 2.50 247 2.77 2.50 -27.40
DEUTSCHLAND REP 30Y 2.91 2.90 3.1 1.40 -20.10
JAPAN GOVT 2Y 0.67 0.64 0.88 3.20 -21.00
JAPAN GOVT 5Y 0.89 0.85 1.18 4.00 -28.90
JAPAN GOVT 10Y 1.32 1.29 1.58 3.00 -25.60
JAPAN GOVT 30Y 2.69 2.71 2.61 -2.30 8.30
CHINA GOVT 2Y 147 145 1.51 2.70 -3.60
CHINA GOVT 5Y 1.54 1.50 1.67 3.40 -12.80
CHINA GOVT 10Y 1.66 1.65 1.88 1.40 -21.60
CHINA GOVT 30Y 1.93 1.90 2.02 3.10 -8.30

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(T2l %, 717t 24.04.26~25.04.24)

dZl6. MOVE & VIX

(EH9l: %, 717t 24.04.26~25.04.23)
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i\ N4 g g SV N
o) b 0) o) o) o)
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Xt& : KISAHHE I, Bloomberg
Jd87. KPE 58 A HE (EH2l: %)
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S —
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1
0
) > N LS N S LS N
NG /\\\\‘\3‘& ’Q\/& A A \9\/\/ \3;0 ’19\4/
N
— T YTV HEvym™m

XtZ : KISKHHE I, Bloomberg
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(2H9l:bp,712+:25.04.18~25.04.24)

: \

12 e/ 1278 24 sd 74 104 15 204

X2 : KISAHEE I Bloomberg

J&10. KPE HZ8K #HE HE

@ «isrsrzo

(E+9l:bp,712+:25.04.18~25.04.24)

DR(bp)

1Y

6/l H1270 e 2

s 74

104 15 204

X2 @ KISAHEIE Bloomberg

J811. HY *fH ME Z2 (5+91: %, 7|Z}: 25.04.21~25.04.25)
HE HY A M B oF HY MA ME BX

4.88% 5 49 2.44%

M Financial

B Consumer, Non-cyclical

B Government(Municipal) B Government

B Consumer, Non-cyclical

B Government(Municipal)

3.13%

M Financial

B Government

Consumer, Cyclical Industrial Consumer, Cyclical Industrial
1 Technology Energy 1 Technology Energy
Xt& : KISAHHE I, Bloomberg
B2 MFE CfH| ©Y xHH M 3T (EH2l: %, 712+ 25.04.14~25.04.25)
HE] 25 HE 5z
Financial 31.25% 4.88% 26.37%
Consumer, Cyclical 6.25% 4.88% 1.37%
Consumer, Non-cyclical 6.25% 19.51% -13.26%
Energy 9.38% 0.00% 9.38%
Government 34.38% 36.59% -2.21%
Basic Materials 0.00% 0.00% 0.00%
Communications 0.00% 0.00% 0.00%
Diversified 0.00% 0.00% 0.00%
Industrial 3.13% 2.44% 0.69%
Technology 6.25% 2.44% 3.81%
Utilities 0.00% 0.00% 0.00%
Government(Municipal) 3.13% 14.63% -11.51%

AtE : KISKHHE 7}, Bloomberg
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H3. $7t Korean Paper 4 (712}: 25.04.21~25.04.25)
=20 HrSHA|E £3} ek 7| Coupon |Benchmark| &2 (USD)
EIBKOR 12.58 04/14/27 EURO MTN BRL 2025-04-14 2027-04-14 | 12.58% 505.02MM
KDB Float 10/16/25 US DOMESTIC | USD 2025-04-15 2025-10-16 | 4.68% | SOFRRATE |  100.00MM
SKONKR Float 04/16/26 EURO MTN usD 2025-04-16 2026-04-16 | 5.919%| TSFR3M 250.00MM
KDB Float 10/17/25 US DOMESTIC | USD 2025-04-16 2025-10-17 | 4.71% | SOFRRATE 50.00MM
SHNHAN 0 07/17/25 EURO NON-DOLLAR| HKD 2025-04-17 2025-07-17 - 46.42MM
DONPET Float 04/16/27 EURO MTN usD 2025-04-17 2027-04-16 | 5.355% | SOFRRATE 7.60MM
CITNAT Float 04/22/26 US DOMESTIC | USD 2025-04-21 2026-04-22 | 491% | SOFRRATE 10.00MM
KDB Float 11/19/25 US DOMESTIC | USD 2025-04-21 2025-11-19 | 4.68% | SOFRRATE 50.00MM
HIGHWY 0 04/22/50 EURO MTN usD 2025-04-22 2050-04-22 - 70.00MM
KDB 0 10/22/25 EURO NON-DOLLAR| HKD 2025-04-22 2025-10-22 - 19.33MM
KDB 3.82 04/23/26 EURO MTN HKD 2025-04-23 2026-04-23 | 3.82% 74.74MM
WOORIB 0 10/23/25 EURO-DOLLAR | USD 2025-04-23 2025-10-23 - 13.00MM
CITNAT 0 10/23/25 EURO-DOLLAR | USD 2025-04-23 2025-10-23 - 15.00MM
KDB 4.05 08/01/25 EURO-DOLLAR | USD 2025-04-24 2025-08-01 | 4.05% 300.00MM
XtE : KISKHHE 7L Bloomberg
B4, 7t 0|7 AN X & (5+91: %, 7|Z}: 25.04.21~25.04.25)
Date Name Survey Actual Prior
2025-04-22 Letdmor HE HIMEY g2& - 427 -325
2025-04-22 X2 Ay MZHR |+ -6 -13 -4
2025-04-22 E2X2E dFE g -- -30 -14
2025-04-23 MBA FERGXR} MH K| - -12.70% -8.50%
2025-04-23 S&ap 22Y O0/= HZ¢ PMI 493 50.7 50.2
2025-04-23 S&p 22 0|5 MH|AY PMmI 53 51.4 54.4
2025-04-23 s&p =29 0|= 3¢ P™mI - 51.2 53.5
2025-04-23 Al = EH O oj 681k 724k 676k
2025-04-23 Al FE4OfoY (2] 0.70% 7.40% 1.80%
04/23-04/24 HES{7t - 1467k 1482k
04/23-04/24 HESIE (A EH|) -- 0.50% 1.60%
2025-04-24 HTd =2 1.50% 9.20% 1.00%
2025-04-24 2=SH 2l Y 0.30% 0.00% 0.70%
2025-04-24 M Heeg HRds -- 222k 215k
2025-04-24 HYEHAS =T AR -- 1841k 1885k
2025-04-24 7| EZ=EHoyo) 4.14m 4.02m 4.26m
2025-04-24 7| EFEHOfO] (o) -2.80% -5.90% 4.20%
XtZ : KISKHHE 7L Bloomberg
H5. W3 02 4X X & (T2l %, 717t 25.04.28~25.05.02)
Date Name Survey Actual Prior
2025-04-29 TOIO|FEHIAM FOIHS - - 7568k
2025-04-29 JOLTS Job Openings Rate - - 4.50%
2025-04-29 JOLTS Quits Level - - 3195k
2025-04-29 JOLTS Quits Rate - - 2.00%
2025-04-29 JOLTS Layoffs Level - - 1790k
2025-04-29 JOLTS Layoffs Rate - - 1.10%
2025-04-29 HHHAEE AH|XFZ|C K| 2= 87 - 929
2025-04-29 HHAAEE 7|C) - - 65.2
2025-04-30 GDP 27t35} QoQ 0.20% - 2.40%
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2025-04-30 GDP E7tX|%= -- -- 2.30%
2025-04-30 =¥ PCE 27H= QoQ - -- 2.60%
2025-04-30 PCE 27HX|4= MoM 0.00% -- 0.30%
2025-04-30 PCE E7}X|5= YoY 2.20% - 2.50%
2025-04-30 2@ PCE 27| MoM 0.10% -- 0.40%
2025-04-30 =& PCE 27H|== Yoy 0.026 - 2.80%
2025-05-01 M Mg R -- -- 222k
2025-05-01 HYEHAS =T AE R -- - 1841k
2025-05-01 sap ZEY 0|7 MZEg PMI - - 50.7
2025-05-01 ISM M= X|= 48.1 - 49
2025-05-01 ISM O = 7R = -- -- 69.4
2025-05-01 ISM A7 -- -- 452
2025-05-01 ISM 18 -- -- 447
XtE : KISKHHE 7L Bloomberg
H6. Tt 5 AN X|& (E+2: %, 71Z}: 25.04.21~25.04.25)
Date Name Survey Actual Prior
2025-04-23 HCOB =g HMZ=¢ PMI 476 48 483
2025-04-23 HCOB =& AMH|AY PMI 50.3 488 50.9
2025-04-23 HCOB = &% PMI 50.6 497 51.3
2025-04-24 IFO 7| =t 85.2 86.9 86.7
2025-04-24 IFO Hx H7t 85.4 86.4 85.7
2025-04-24 IFO of & 85 87.4 87.7
XtE : KISKHHE 7L Bloomberg
H7. UF 5 35 X|= (E+2I: %, 7]Z}: 25.04.28~25.05.02)
Date Name Survey Actual Prior
04/28-04/30 T YUSIHA[5= T EH| -0.80% - 0.30%
04/28-04/30 U7X M| -- -- 3.60%
04/28-05/02 20§ EkOf (2O H]) - - 0.80%
04/28-05/02 20 THo NSA | -- -- 0.50%
2025-04-29 GfK 2H|X} 7|CHX| == - - -24.5
2025-04-30 MYt HE (THRH) -- -- 26.0k
2025-04-30 Mg HHE SA -- - 6.30%
2025-04-30 CPI 8| Ml A -- -- 2.40%
2025-04-30 CPI HtO[Of| 2 T HH| -- -- 2.30%
2025-04-30 CPl EHZHIRE 23 HiHH| -- -- 2.30%
2025-04-30 CPI ZHMl M H| -- -- 2.50%
2025-04-30 CPI HtE R{2HH =23 M| -- -- 2.20%
2025-04-30 CPl =2 E2}Ql HAEZ MiHH - -- 1.90%
2025-04-30 GDP SA (4 7|CHH]) - - -0.20%
2025-04-30 GDP WDA HHCHH| -- -- -0.20%
2025-04-30 GDP NSA T ALCHH]| - - -0.40%
2025-04-30 CPI (H&CH() -- - 0.30%
2025-04-30 CPI ( L4EHH| -- -- 2.20%
2025-04-30 CPI EU B8 M| -- -- 0.40%
2025-04-30 CPIEU &% 1LdH| -- -- 2.30%

X2 : KISKHHEZL Bloomberg
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B8 Tt = FH X=&

(TH2l: %, 712k 25.04.21~25.04.25)

Date Name Survey Actual Prior
04/18-04/25 FDI HZT{H] YoY CNY - -10.80% -20.40%
2025-04-21 19 ofE =2ty 2 3.10% 3.10% 3.10%
2025-04-21 54 s =2ty =2 3.60% 3.60% 3.60%
2025-04-22 FX Net Settlement - Clients CNY -- 0.7b -47.8b
XtZ : KISKHHE T, Bloomberg
H9. UWF 3= ZH X= (H2l: %, 712t 25.04.28~25.05.02)

Date Name Survey Actual Prior
2025-04-25 =S4 48 53 MHI0| (&)

2025-04-27 S Y7o AZCHH| HEHH| - -0.30%
2025-04-27 AL ML Yoy - - 11.00%
2025-04-30 HZ=Y PMmI 497 - 50.5
2025-04-30 HIXMZ=2 PMI 50.9 -- 50.8
2025-04-30 =3t PMI -- -- 51.4
2025-04-30 Xojdl &= PMI HZE Y - - 51.2

XtE : KISXHAHEZE Bloomberg
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U= KOSPIXI+== 2546.3= Or&

o 7}k X} KEY POINT

Udre 2| 02) 3215-1492 e X|H = C{H| KOSPI X[+ &5, S&P500 &5
o FI7HELS U A= B71 LHEY MF O{H| &
o ELS &% 7= 7t ot 5= 7 X2E &S

| 2Ll F4 A

35 OpX|5 72l

=

g

252, KOSPIX|4& FZE CiH| 62.88p A&8t% 1, FREA|4 & SPxe MLy

o
3.83% &5, SX5E= Al = ObX[S) Hei & CHH| 3.64% oSOt

1. MF CHH| FQ X|5= 30| (SHl: ZQIE)
Xl X F NEES HEE
KOSPI200 328.35 336.87 AB852
NIKKEI225 34,730.28 35,705.74 A975.46
HSCEI 7,897.44 8,080.54 A183.10
EUROSTOXX50 4,935.34 5,114.98 A179.64
S&P500 5,282.70 5,484.77 A202.07
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
a1, A2 17082 £8 X4 #0] (&9l: ZolE)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
37000 - r 350 9000 - - 6000
36000 1 —’\f\_\/
[ ’\/\/_/_J [ 5000
35000 1 8500 1
330
34000 - L 4000
8000 -
33000 | r 320
r 3000
32000 - k310
7500 -
31000 - L 2000
I 300
30000 - 2000 |
r 1000
b 290
29000 1
28000 : : : 280 6500 ; ‘ : 0
2025-03-31 2025-04-07 2025-04-14 2025-04-21 2025-03-31 2025-04-07 2025-04-14 2025-04-21

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 49 57 8
e NEa! 36 41 5
deEs=d 28 45 17
Sl X| = 155 120 -35
T 11 2
sfeleetd 10 17 7
A 287 291 4
XtZ : KISKHAHE ¢
Ha4. FZHELS BYUY : 7| XA REE 2HESY (29l: o &)
T2 N O]t HEE
TUHE=Y 3,002 2,736 -266
TLX|+=¥ 572 5,427 4,855
delEs=d 508 902 394
s 2| K| == 2,551 10,816 8,265
TU=ed 134 300 166
sfel=etd 292 540 248
A 7,059 20,721 13,662
X2 : KISKHEEIE
H5. FZHELS BAlE : 7| XXME(ESF = 49 107)) (EHl: 7H)
=2 HESIN R HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 54
2 KOSPI200 - - 39
3 ISE=EubN; - - 30
4 TESLA INC - - 18
5 NVIDIA Corporation TESLA INC - 16
6 KOSPI200 At - 9
7 NIKKEI225 SPX SXSE 9
8 SPX TESLA INC - 9
9 KOSPI200 NIKKEI225 SXSE 8
10 gl - - 8
X2 : KISKHEEIE
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@ «isrsrzo
SWAP: CD 91 = 3¢d] 0.01% &=

"Rt KEY POINT

olF¥ izl  02)3215-1406 e K|t F CfH| CD 22| 0.01% A5
o IRS T2| SI=AM|, CRS S 2| oI A|
e SWAP SPREAD A5 M|, SWAP BASIS S}2HA|

StLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 2 SHEHAME 20|0 1 F5 ERIL,

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

—USDTB3Y ———USDIRS3Y ———KRW CRS 3Y KRW IRS 3Y KTB 3Y

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

0.00%

%2 Fo 2| FUHHES (5+: %)

mKTB m KRW IRS m KRW CRS USD IRS USD TB
0.02%

0.01%
0.00%
-0.01%
-0.02%
-0.03%
-0.04%
-0.05%
-0.06% |
-0.07%
-0.08% -

0.01% 0.01%

-0.05%

-0.07%

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

@ «isxt

(THl: %)

AFIH 7

X}0o| ——4/25/2025 4/18/2025
4.50% 0.030%
4.00% \ 0.025%
//’“\_
3.50% — - 0.020%
3.00% 0.015%
0.010%
2.50%
0.005%
2.00%
0.000%
0,
1.50% -0.005%
1.00% -0.010%
0.50% -0.015%
0.00% -0.020%
3M 6M 9M 1Y 2Y 3y 4Y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H1. USD IRS Data (Et2I: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-04-25 3.8771 3.568 3.5093 3.5633
2025-04-18 3.861 3.544 3.4987 3.566
U5 0.0161 0.024 0.0106 -0.0027
2024-12-31 4.1632 4.0674 40372 4.008
HEChb| -0.2861 -0.4994 -0.5279 -0.4447
AEZE : KISKHAHE 7}
214, KRW IRS (£H2l: %, BP)
X}O| ——4/25/2025 4/18/2025
3.00% 0.02%
0.00%
2.00%
-0.01%
1.50%
-0.02%
1.00%
-0.03%
0.50% -0.04%
0.00% -0.05%
3M 6M 9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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@ «isrsrzo

H#2. KRW IRS Data (5H2l: %, BP)
KRW IRS 1Y 2Y 3Y 5Y
2025-04-25 2.3775 2.2625 2.2475 2.2875
2025-04-18 2.415 2.305 2.2925 2.325
FU57 -0.0375 -0.0425 -0.045 -0.0375
2024-12-31 2.8625 2.7275 2.705 2.72
HZChb| -0.485 -0.465 -0.4575 -0.4325
RIE : KISKHAHE 7}
aEl5. KRW CRS (EH2l: %)
X}O| ——4/25/2025 4/18/2025
2.50% 0.00%
-0.02%
2.00%
\ -0.04%
1.50% -0.06%
1.00% -0.08%
-0.10%
0.50%
-0.12%
0.00% -0.14%
3M 6M O9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2025-04-25 1.725 1.715 1.765 1.81
2025-04-18 1.84 1.805 1.835 1.875
034 -0.115 -0.09 -0.07 -0.065
2024-12-31 2315 2.185 2.19 2.23
| -0.59 -0.47 -0.425 -0.42

ALZ : KISKHAE 7}
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dZl6. KTB (+$l: %, BP)
X}0o| ——4/25/2025 4/18/2025
2.70% 0.02%
0.01%
2.60%
0.00%
2.50% \ -0.01%
-0.02%
2.40%
-0.03%
2.30% -0.04%
-0.05%
2.20%
-0.06%
2.10% -0.07%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-04-25 2.405 2.355 2.305 2.405
2025-04-18 243 2.397 235 2.46
F034 -0.025 -0.042 -0.045 -0.055
2024-12-31 2.71 2.767 2.597 2.765
HEChb| -0.305 -0.412 -0.292 -0.36
ALZ : KISKHAE 7L
27, IRS HTH7| A=y E 0| (SHRl - %) 2l IRS HCH7| AT E FZHHS (29 : %)

—— KRW IRS 5Y-3Y KRW IRS 10Y-5Y

0.20%
0.15%
0.10%
0.05%
0.00%
-0.05%

-0.10%

-0.15%
2023-10

2024-10

2024-04 2025-04

m KRW IRS 5Y-3Y

0.016%
0.014%
0.012%
0.010%
0.008%
0.006%
0.004%
0.002%
0.000%

KRW IRS 10Y-5Y

0.015%

0.008%

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) M SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.000%
-0.10% |- -0.010%
-0.20% - -0.020% -
-0.30% |- .
0.40% - , -0.030% -0.025%
-0.50% - W ‘ TN -0.040%
-0.60% |- , ,," ‘ } ( -0.050%
-0.70% JA.-\" N -0.060%
-0.80% -0.070% -
-0.90%
-0.080%
-1.00% : : ; -0.078%
2023-10 2024-04 2024-10 2025-04 -0.090% -
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
1211, KTB/IRS 30| (EHRl : %) %12, KTB/IRS FH HS (EHl - %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% ( 0.000%
0.0009
0.30% -0.002% %
0.20% | -0.004%
0.10% - -0.006% -
0.00% |- -0.008%
010% | -0.010%
0.20% 1 1 1 -0.012%
2023-10 2024-04 2024-10 2025-04 0.014% - -0.013%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

1436522 13.29, 91.89BPD+ Hd%oHIH B2t A
e CHH| UM E 2R, A=
1 =1

/e gE2 X[ F O 142330 =
| 2]
H J|E -286-S '—fEH-HEﬁ 2tE of= ”.‘i%*% LifH]

£ UEIRICL 7|Et 2 3 & 722/ 4% 0
B2 BM =85 20 /28 AEEAEE
MEt
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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

XtZ : Refinitiv, Bloomberg

314. KRW/USD Swap Point 30| (EHl: ®)
TECHH| KO T ZECOiH| XtO]  ——4/25/2025 ——4/18/2025 ——12/31/2024
1500 20
1450 10
1400 0
1350 -10
1300 -20
1250 -30
1200 -40
ST 0IW  0IM  02M  03M  06M  09M  12M  02Y 03y 04y 05Y

Xt& : Refinitiv, Bloomberg

H5 FRE3} g2 U F2t (Sl 7HE)
35 2025-04-25 | 2025-04-18 Xto] 3= 2025-04-25 | 2025-04-18 Xto|

KRW/USD 1436.5 1436.5 13.2 USD/CHF 0.832 0.819 0.013
EUR/USD 1.135 1.135 -0.002 USD/SGD 1.314 1312 0.002
GBP/USD 1.33 1.33 0.003 USD/IDR 16834 16825 9

USD/JPY 143,53 143.53 1.16 USD/PHP 56.314 56.735 -0.421
USD/HKD 7.758 7.758 -0.004 USD/TWD 3252 32.603 -0.083
USD/CNY 7.288 7.288 -0.008 USD/SEK 9.616 9.628 -0.012
USD/CAD 1.387 1.387 0.001 USD/PLN 3.765 3.764 0

AUD/USD 0.64 0.64 0.002 USD/DKK 6.577 6.566 0.011
NZD/USD 0.597 0.597 0.004 USD/ZAR 18.822 18.813 0.009

Az MEA=ESIH (15A] 402 &2 7|F)
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[Appendix 1] =2 2¢d| & Credit Spread BHis o

#1. 34 F232|

(SH2l: %, 2025-04-25)

olstel 17

#2. 512 F8 S&l

02) 3215-1454

(TH2l: %, 2025-04-25)

TL=2 A TFCHH| | AXCHH| LS| gy TFCiH| | HA=CHH|
CD 90¢¥ 2.720 0.010 -0.540 o= 2y 3.809 0.009 -0.571
CcP90¥ 2.910 0.000 -0.490 oj= 5y 3.935 -0.004 -0.020
=134 2.305 -0.045 -0.197 o= 10Y 4304 -0.022 0.466
=154 2.405 -0.055 -0.270 o= 20y 4777 -0.056 0.674
=1 104 2.577 -0.038 -0.165 o|= 30y 4753 -0.047 0.825
=1 204 2.557 -0.003 -0.210 S8 2y 1724 0.038 -0.937
=1 304 2.475 0.015 -0.217 28 5y 2.017 -0.002 -0.440
Sot 1 2.387 -0.013 -0.273 S8 10y 2470 -0.002 0.032
ot o 2.345 -0.025 -0.297 a4 20y 2.831 -0.001 0.383
S0t 3 2.370 -0.042 -0.285 a4 30y 2.891 -0.005 0.534
XtE : KIS-NET Xt&E : KIS-NET
H3. I FX|¢ (PIE¢ : 2025-04-25) H4. LY Credit Spread (H21: %, 2025-04-25)

FaX|5 2y TFRCHH| | AXxCfH| U= gy HFCHH| | AZxCiH|
KTB3 152.82 -0.08 5.82 EK AAA 2.549 -0.010 -0.061
KTB10 121.27 042 36 2| ALK AA- 2.890 0.010 -0.105
KOSPI 2,546.3 62.88 147.36 7|Era 8%l AA- 2.921 0.027 -0.122

0 0. 0 0 28X AAA 2.599 0.005 -0.050
XtE : KIS-NET Xt&E : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (9l : bp, TH7] : 3Y)
o ZM Top 3
TE Ty =3 e
DEZA[SA AAO 25
| SFEIGA A SA AA+ 2.2
st As|E Y St AAA -2.0
ROZH T E A+ 1.2
S H 7| 7ol & A- 1.2
M oto| o] B A H| AR 2| Of A+ 17
ot = XN O S A0 1.9
YA SR A+ -9.2
2| ALy St A+ -5.7
HDHO AL 7| A A0 -3.1
Xb2 : KISKHAHE TG
H6. ME|H 1 CHH| Credit Spread H-E 2N Top3 L&At (42 : bp, BH7] : 3y)
pe Ml Top 3
. LHALE s HE
I2IpEE2CH AAA -0.5
SR 7tA S A AAA -0.8
St FEIZESAL AAA -1.0
St MR SA AAA -1.0
7| FHEASA AAA -1.0
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[Appendix 2] SMUAHHS X AE2Sg e

rot

7|1 A& 02) 3215-1435

H1. ALY
BEIC 5% R Pl ZI|dMY AH|E
KR6034302E11 MMAHHE17-2 2024-01-29 2026-04-29 2025-04-29 ey
KR6034302E45 MAMAHH18-2 2024-04-29 2026-07-29 2025-04-29 oy
KR6034302E78 MAMAHHE19-2 2024-07-29 2026-10-29 2025-04-29 ey
KR6417131E56 0i| Of 2k 21 K| A Y XE5 2024-05-03 2025-05-02 2025-04-30 A
KR6495114EA3 A7 I B K| 4 O] XH1-4 2024-10-30 2025-10-30 2025-04-30 A
KR6482541E54 T Z S 2024-05-03 2025-11-03 2025-04-30 ey
KR643493TC66 El2 =M & MERH-27 2022-06-30 2025-12-30 2025-04-30 e
KR6474991E23 XIoZ2HEXN LAH 2024-02-15 2028-07-30 2025-04-30 A
KR6478775E42 ZOZHO &M A AR-S1-5 2024-04-04 2025-07-04 2025-05-04 A
H2. 3AHMEBSE HE ol (712} : 2025-04-18~2025-04-25)
S|ApS A == SEH3UY gy NICE 2713
o | oz | S& "oty sa "oty sa "oty
AMAZE 2025-04-22| BOND | AAO | AA- | AA- |2025-04-22
HDTCH YA E 2 2025-04-18 | BOND | A0 A+ A+ | 2025-04-18
Wz=azlou x| 2025-04-18 |7| ¥ S2 BBB- | BBB+ BBB+ | 2025-04-18
H3. 3A fRME5F HE sig (712} : 2025-04-18~2025-04-25)
= —_—
7 L Bt 58 ﬁ“‘:imq = ;g SaE | NICE | 31
Hy Lz 2 2ol K| 2025-04-18 7|95 | BBB- | BBB+ BBB+ BBB+
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[Appendix 31 ABCP, ABSTB J|=

SPC 7| XXpatE AMLH L KIS-NetS Soff EHolstA

@ stz

MM E 2] 02) 3215-1457

(712} 2025-04-21~2025-04-25, TH2| : A 2l)

= —
=2 T
SPCcH gy 7| X XpAH 7Y i 7| XXpAF XpF
o d a
| @ ALK O K} Al | B34 oA HE | 2025-05-26 622 Hews
2| = ol A K| Xt Al | BESA 33 fE | 2025-05-20 790 EPNIEPNN|
Qo ek Z K| LKt Al | 54 23 O4E | 2025-05-20 50 A2
MO A H b A LKkt A2+ | BESA B3 THE | 2025-04-29 250 HMgC|Adg)
=R IIEXM LKt Al | B34 oA O1E | 2025-10-23 1,500 O 22X YU}
AdoolsE Al | B34 23 & | 2025-07-22 381 RLESOELR
7| 2K O of A K| Xt Al | B34 oA HE | 2025-05-26 26 OjZofofHm
H| A Ol &k & Al | B34 &3 OfE | 2025-05-22 60 S0
Q0| 0| Ot O 4t Al | BS54 23 iE | 2025-05-26 200 Q0| C|427m| 0 = = 0|
K| X LA A2+ | &4 A CHE | 2025-07-24 160 tEEgA
H2E W SH LXt Al | 54 23 4E | 2025-07-25 30 oto|L|ot= g A
20f| A 20| M| YAt Al | B34 B3 OIE | 2025-07-22 592 | ADOFEA|E|QAMK| G ES B}
G &/ o H| & Xt Al | 54 23 4 | 2025-05-22 772 MEHTELH AT
0] S L&t Al | B34 A HE | 2025-05-26 94 Aty
EZFH LA Al | B34 33 = | 2025-05-30 120 Of| A QU Z=EH AL
_ 7| DM oS H O H ME
Flo| 2 otmb M| 2l X HE AL 32 S -05-
tO| 2 mbA| At Al | BS54 23 OfE | 2025-05-21 60 HF = AFAFD S XS] A
AC|H S X} Al g7101= 2025-11-10 2,100 o2
STALE 1K Al 7102 2026-04-20 2,450 sE2d
_ AOFO|0EMEIECIHZX
L RIES S P ESEEpS, AT | HHEXACLO) | 2025-07-25 102 | A=0HO EHlEHT <
Al LB XY A3 | CHEMJ(CLO) | 2025-07-24 306 L ES
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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
1,729,161 920,341 - 6,180,505 1,876,000 2,124,273 | 1,569,840 14,400,120

X2 : KISKHHE 7

H2 F7t 7 EX Wo|siE (9] - Worel)

TE 27 5% R 23| ek H8sE
2025-04-29 | FAFZIAIXHH2020-7 2020-04-29 5Y 30,300
2025-04-30 | &KX G7HL20-04 2020-04-30 5Y 2,399
2025-04-30 | XY 71'L20-04 2020-04-30 5Y 23,317
2025-04-30 | M|FX| Y 7H'L20-04 2020-04-30 5Y 3,709
2025-04-30 | BEX[Y71L20-04 2020-04-30 5Y 17,470
2025-04-30 | = PIFE41520-04 2020-04-30 5Y 1,387,803
2025-04-30 | AEX[Y71E20-04 2020-04-30 5Y 8,788
2025-04-30 |MBEA|IHEZ18-04 2018-04-30 7Y 72,646
2025-04-30 | Z-X[Y71E20-04 2020-04-30 5Y 17,594
2025-04-30 |CHEX| G 7H'e20-04 2020-04-30 5Y 7,736

a5 2025-04-30 | &FX[Y71L20-04 2020-04-30 5Y 8,496
2025-04-30 | SAHE AR E20-04 2020-04-30 5Y 9,812
2025-04-30 | SAPX[Y7HE20-04 2020-04-30 5Y 2,978
2025-04-30 |CHTHE= AR £20-04 2020-04-30 5Y 4,521
2025-04-30 |CHT*X[ € 71'220-04 2020-04-30 5Y 2,626
2025-04-30 |E X 2D7HE20-04 2020-04-30 5Y 15,821
2025-04-30 | 47|X[Y71L20-04 2020-04-30 5Y 42,756
2025-04-30 |HMSX|97HE20-04 2020-04-30 5Y 15,946
2025-04-30 | ZSX|Y71L20-04 2020-04-30 5Y 26,903
2025-04-30 | MIBZX|Y7'420-04 2020-04-30 5Y 3,651
2025-04-30 | 24HX[Y71220-04 2020-04-30 5Y 11,969
2025-04-30 | I X|H7'L20-04 2020-04-30 5Y 11,921
2025-04-27 |EEZZ A0S 2022-04-27 3y 50,000 AAA
2025-04-28 | ZAHK 7| PEI S HB10(AD 2023-04-28 2y 70,000 AAA
2025-04-28 | FEHZEEA67(AD 2022-04-28 3y 190,000 AAA
2025-04-28 |st=T 21189 2022-04-28 3y 260,000 AAA
2025-04-29 |8+ 21035 2020-04-29 5Y 100,000 AAA
2025-04-29  |CHE = A|ZAR2022-45 2022-04-29 3y 60,000 AA+
2025-04-30 | ZA|SALEA(A2)22-04 2022-04-30 3y 15,416 AA+
2025-04-30 |HEHE A|[SALE A (BE2)2022-037} 2022-04-30 3y 163 AAO
2025-04-30 | B7|FEEA|ZALE &22-047F 2022-04-30 3y 6,913 AAA
2025-04-30 |HFZA|ZALEX]|22-4-2-7F 2022-04-30 3y 248 AA+
2025-04-30 | BFEA|SALEX|22-4-1-7t 2022-04-30 3Y 481 AA+
2025-04-30 |HFZAIZALEX]|22-4-1-L} 2022-04-30 3y 130 AA+
2025-04-30 |BENUZALEAEY) 2022-4 2022-04-30 3y 200 AA+
2025-04-30 |BES/NYSALE(F0]) 2022-4 2022-04-30 3y 287 AA+
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2025-04-30 | B HIHLYSAHE ) (& 2H22-04 2022-04-30 3Y 681 AA+
2025-04-30 |MEFEHEASAIES(EE)22-04 2022-04-30 3y 4,962 AAA
S+ 2025-04-30 | EX|FEIXH(&X|3)20-04 2020-04-30 5Y 340 AAA
2025-04-30 |BEHEA|SAHE A (HEIS)2022-047t 2022-04-30 3y 163 AAO
2025-04-30 |HEHZA|SAE & (EEZ)2022-057t 2022-04-30 3y 82 AAO
2025-04-30 |BEHEA|SAHE A (HEIS)2022-017t 2022-04-30 3y 68 AAO
2025-04-30 |HEEA|SALE & (EEZ)2022-027t 2022-04-30 3Y 269 AAO
2025-04-30 |EHEICA|SALE M (EED)2022-067t 2022-04-30 3y 654 AAO
2025-04-30 |BEIEA|SALE & (EEZ)2022-077t 2022-04-30 3y 269 AAO
2025-04-30 |EHEICA|SALE H(EED)2022-087t 2022-04-30 3y 84 AAO
2025-04-30 |HEZA|SAE & (EE2)2022-097t 2022-04-30 3Y 28 AAO
2025-04-30 |EHEICA|SALE & (EED)2022-107t 2022-04-30 3y 304 AAO
2025-04-30 |BEIZA|SALE & (EEIZ)2022-117t 2022-04-30 3Y 28 AAO
2025-04-30 |EHEICA|SALE M (EED)2022-127t 2022-04-30 3y 794 AAO
2025-04-30 |HE{EA|SALE & (EEI2)2022-137t 2022-04-30 3Y 907 AAO
2025-04-30 |BEHEA|SAHE A (HEIS)2022-147t 2022-04-30 3y 533 AAO
2025-04-30 | EX|FE4XH R (&X])22-04 2022-04-30 3Y 14,603 AAA
2025-04-30 |EX|FEXH(EX[2)22-04 2022-04-30 3y 1,734 AAA
2025-05-02 |gH=H2H1192 2022-05-02 3y 140,000 AAA
2025-04-27 | 4t323410]0200-0427-1 2023-04-27 2y 130,000 AAA
2025-04-27  |5tLt2846-070]1.752-27 2023-07-27 1Y 9m 120,000 AAA
2025-04-27 |St=mEUFE2411K-2l-151 2024-11-27 5m 320,000 AAA
2025-04-28  |5tLt2246-070]1.752-28 2023-07-28 1Y 9m 120,000 AAA
2025-04-28 |etm=E U3 E24055-201-335 2024-05-28 11m 210,000 AAA
2025-04-29 | 7| &2 (H)24040[1A-29(Ah 2024-04-29 1Y 350,000 AAA
2025-04-29 | 4lsh23428-04-0]-1-C 2024-04-29 1Y 200,000 AAA
2025-04-29 | = BI2344040| 2 2(03)1-29 2024-04-29 1Y 200,000 AAA
2025-04-29 |7| 2 (224042 1A-29(Ah 2024-04-29 1\% 400,000 AAA
2025-04-29 | 4t224#0]0100-0429-1M 2024-04-29 1Y 50,000 AAA
2025-04-29 | AH224410]0103-0129-1 2024-01-29 1Y 3m 210,000 AAA
2025-04-29 | At22441E0100-0429-3 2024-04-29 1Y 290,000 AAA
2025-04-30 |AF21504210A 2015-04-30 10Y 505 AAA
2025-04-30 |4t223410]0106-1030-1 2023-10-30 1Y 6m 120,000 AAA
2025-04-30 [StmEYUFE(H)24041t-0| H-1 2024-04-30 1\% 120,000 AAA
2K 2025-04-30  |StLt2247-040]12-30 2024-04-30 1Y 300,000 AAA
2025-04-30 [Stm+=EYUZE2310EF-0|HE-1.5 2023-10-31 1Y 6m 110,000 AAA
2025-04-30 | 4lBH2328-04--1-D 2024-04-30 1Y 300,000 AAA
2025-05-01 |St==EUF824117F-22l-181 2024-11-01 6m 220,000 AAA
2025-05-01 |4F223410]0106-1101-3 2023-11-01 1Y 6m 130,000 AAA
2025-05-02 |et==5 U3 824057}-0| H-1 2024-05-02 1Y 250,000 AAA
2025-05-02 | 7| 22¥(4)23110]1.5A-02 2023-11-02 1Y 6m 140,000 AAA
2025-05-02 | AFE24#0]0100-0502-1M 2024-05-02 1Y 180,000 AAA
2025-05-02 | 7|23 (H)24050|1A-02 2024-05-02 1Y 80,000 AAA
2025-05-03 | Ar=2441%0100-0503-2 2024-05-03 1Y 400,000 AAA
2025-05-03 | 7| Y-23(1H)24050]1A-03 2024-05-03 1Y 190,000 AAA
2025-05-03 |&tZ4=Z8(H)2405L-0| E-1 2024-05-03 1Y 300,000 AAA
2025-05-03 |¢t==F82405CH-2Ql-1 2024-05-03 1Y 260,000 AAA
2025-05-03 | = 212244050| & 2(03)1-03 2024-05-03 1Y 230,000 AAA
2025-05-03 |4t=223410/0106-1103-2 2023-11-03 1Y 6m 160,000 AAA
2025-05-03 | 4F224#0]0100-0503-1M 2024-05-03 1Y 90,000 AAA
2025-04-28  |AF27H I E665-2 2021-04-28 4y 20,000 AA-
2025-04-28 |JB 22|7HO|E513-1 2024-06-28 10m 20,000 AA-
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2025-04-28 |JB 22|7H I E410-4 2020-10-28 4Y 6m 10,000 AA-
2025-04-28  |SACH7HI]EE1915-2 2022-04-28 3y 10,000 AA+
2025-04-28 |JB 2|74 E473-1 2023-04-28 2y 20,000 AA-
2025-04-28  |7|o[H|7Hm| & 519-2 2023-09-27 1Y 7m 1d 20,000 AA-
2025-04-28 | OfF 274 m|E223-1 2024-06-28 10m 20,000 A0
2025-04-28 | 22|7t=194-2 2021-04-28 4y 30,000 AAO
2025-04-28  |OtO|H|7| 0|74 | £288-3 2023-08-28 1Y 8m 10,000 AA-
2025-04-28  |OFO[H| 7| 0|7 | &t 249-2 2022-04-28 3y 40,000 AA-
2025-04-29 | A|O|H|=EI7LE316-5 2020-10-29 4Y 6m 100,000 AA+
2025-04-29 | ROI7HI| 2263 2015-04-29 10Y 30,000 A+
2025-04-29 |JB 2|74 ;| 287 2015-04-29 10Y 10,000 AA-
2025-04-29 | 22|7t=194-3 2021-04-28 4y 1d 10,000 AAO
2025-04-29 | et=7Hm|Et529-1 2024-04-29 1Y 10,000 A0
2025-04-29 | ot=7Hm|Er454-2 2021-04-29 4y 10,000 A0
2025-04-30 |0 F-27Hm|E204-2 2024-01-31 1Y 3m 50,000 A0
2025-04-30 |O|2| X7 m|E229-2 2023-05-02 1Y 11m 28d 100,000 A+
2025-04-30 |RO|7HI|E452-2 2024-01-30 1Y 3m 60,000 A+
2025-04-30  |Sh=RHAH7H I ER28 2024-04-30 1Y 16,000 BBB+
2025-04-30 | A|O|H|ZH | &F523-1(X|) 2023-10-31 1Y 6m 100,000 AA-
7|EF2E| 2025-04-30 |AlISHFE2095-2 2020-10-30 4Y 6m 80,000 AA+
| 2025-04-30 | StLZHI|EE387-2 2023-03-30 2Y 1m 10,000 AA-
2025-04-30 |et=IHO|Er514-2 2023-10-31 1Y 6m 20,000 AO
2025-05-01 | #|O|H|7H | £r498-3 2022-11-01 2Y 6m 20,000 AA-
2025-05-02 |2 X7 m|E255-1 2024-05-09 11m 23d 25,000 A+
2025-05-02  |O|2| =74 m|E229-3 2023-05-02 2Y 300,000 A+
2025-05-02 | 22|7HE231-5(Ah) 2023-08-03 1Y 8m 29d 10,000 AAO
2025-05-02 | <2|7t=226-1 2023-05-03 1Y 11m 29d 10,000 AAO
2025-05-02 | #CH7HI|E1746-3 2018-05-04 6Y 11m 28d 10,000 AA+
2025-05-02 | SCH7HI|EH1916 2022-05-04 2Y 11m 28d 20,000 AA+
2025-05-02 | #CH7H I E1996-1 2023-11-02 1Y 6m 15,000 AA+
2025-05-02 | #CH7HT|EE1997-1 2023-11-03 1Y 5m 29d 10,000 AA+
2025-05-02 | 92|28 mlEr462-1 2023-03-03 2Y 1m 29d 10,000 AA-
2025-05-02 | ShLZHI|EE379-2 2023-02-02 2Y 3m 50,000 AA-
2025-05-02  |OtO[H|#|O| 7} | & 295-2 2023-11-02 1Y 6m 50,000 AA-
2025-05-02 |$4C{7H=888-1 2023-11-03 1Y 5m 29d 20,000 AA+
2025-05-02 | 4lBt7H=2068 2020-05-04 4Y 11m 28d 100,000 AA+
2025-05-02 | 4lBt7tE2138-2 2022-05-03 2Y 11m 29d 20,000 AA+
2025-05-02 | AHdFHE2550 2022-05-04 2Y 11m 28d 100,000 AA+
2025-05-02 | AlTHH I E491-1 2023-11-03 1Y 5m 29d 70,000 AA-
2025-05-02  |A|0[H|7H @ §499-3 2022-11-04 2Y 5m 28d 80,000 AA-
2025-05-02 | #|O[H|7H | EF524-1 2023-11-03 1Y 5m 29d 120,000 AA-
2025-05-02 | ShLt7H I E390-1 2023-05-03 1Y 11m 29d 30,000 AA-
2025-04-27 |I235 2023-04-27 2Y 1,152
2025-04-27 |[HEZ M3 2023-04-27 2y 340
2025-04-27 |ZIAm2{ 0419 2023-04-27 2y 680
2025-04-27 |2#|0|5 2023-04-27 2Y 2,000
2025-04-27 | SiCH SR 29-1 2023-04-27 2Y 100,000 AA+
2025-04-27 |FME|0A34 2023-04-27 2Y 7,000
2025-04-27  |OFA[O}E|E2 2023-04-27 2Y 800
2025-04-27 |ot=mEHEET52-1 2020-04-27 5Y 70,000 AAA
2025-04-27 | H&}0[H A7 2023-04-27 2y 280
2025-04-27  |2F=OFLEAI20 2023-04-27 2Y 1,380
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2025-04-27 |MYFEM17 2023-04-27 2Y 1,310
2025-04-27 |EY2t9120 2023-04-27 2Y 260
2025-04-27 | Alo|C|m}QlZg 2023-04-27 2Y 3,600
2025-04-27 |OF4H1 2023-04-27 2Y 2,000
2025-04-27 |FHIAE17 2023-04-27 2Y 90
2025-04-27  |O|OFE23-1 2022-04-27 3y 280,000 AA-
2025-04-27 | FLIEOH12 2023-04-27 2Y 1,020
2025-04-27 |gMEZSY10 2023-04-27 2Y 490
2025-04-27 |&ZXEAH0 2023-04-27 2Y 1,300
2025-04-27 |CHS Aol =6 2023-04-27 2Y 420
2025-04-27 |O|H{1EZE{Ap 2023-04-27 2Y 540
2025-04-27 |MHET11 2023-04-27 2Y 169
2025-04-27 | S APAM2 2023-04-27 2Y 196
2025-04-27 |SHSTHM11 2023-04-27 2Y 425
2025-04-27  |MICH3 2023-04-27 2Y 1,080
2025-04-27 |o|ALC|l16 2023-04-27 2y 1,100
2025-04-27 |CHEA 0|27 2023-04-27 2Y 400
2025-04-27  |CHEEHA7 2023-04-27 2y 440
2025-04-27 |Tl27M6 2023-04-27 2Y 250
2025-04-27 B3 2023-04-27 2y 403
2025-04-27 |23 2|E6 2023-04-27 2y 304
2025-04-27 |HYFEM10 2023-04-27 2y 1,020
2025-04-27 |=0t6 2023-04-27 2Y 314
2025-04-27 |F=0to|Qllof A6 2023-04-27 2y 646
2025-04-27  |LIZ10 2023-04-27 2Y 340
2025-04-27 |CHEH|O[E|213 2023-04-27 2y 482
2025-04-27 | ZIClElg 2023-04-27 2y 350
2025-04-27  |OfO|AX| 415 2023-04-27 2Y 2,000
2025-04-27 |2m=g|7 2023-04-27 2Y 557
2025-04-27 | SOHAHRI18 2023-04-27 2Y 280
2025-04-27 |ERO|AUX[17 2023-04-27 2y 408
2025-04-27 |EHOC|E17 2023-04-27 2Y 170
2025-04-27  |4Al$kAE|0F21 2023-04-27 2Y 540
2025-04-27 |FEURE=12 2023-04-27 2Y 240
2025-04-27 [AEESZ10 2023-04-27 2Y 700
2025-04-27 YoM M7 2023-04-27 2Y 859
2025-04-27 |EfdAEl8 2023-04-27 2Y 570
2025-04-27 |HMHLS 2023-04-27 2Y 810
2025-04-27 |HAZS 2023-04-27 2Y 1,200
2025-04-27 |CHEE 11 2023-04-27 2Y 2,800
2025-04-27 | A48 2023-04-27 2Y 300
2025-04-27 |¥HAHO[10 2023-04-27 2Y 178
2025-04-27 |GMEI3 2023-04-27 2Y 800
2025-04-27 |(F) DAL L3 2023-04-27 2Y 420
2025-04-27 |HEX|HAEZHT{L|12 2023-04-27 2y 360
2025-04-28 |GSZEIA135-3 2015-04-28 10Y 50,000 AA+
2025-04-28 | AEA|HED] 2022-04-28 3y 10,000
2025-04-28 | &H|A31 2022-04-28 3y 10,000 B+
2025-04-28 | EIAIEI72-2 2022-04-28 3y 200,000 AA-
2025-04-28 | ZAELHY2 2022-04-28 3y 20,000 BBO
2025-04-28  |SKEIE{Ft47 2022-04-28 3y 50,000 A0
2025-04-28  |LSELECTRIC185-1 2023-04-28 2Y 80,000 AA-
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2025-04-28 |2t RAX}E56-1 2020-04-28 5Y 60,000 AAA
2025-04-28 |HR=E25 2022-04-28 3y 1,500
2025-04-28 | Al1¥3IO[E[A10 2022-04-28 3y 1,000
2025-04-28 |CHHEZL6 2022-04-28 3y 5,000
2025-04-28 |AIAElS 2022-04-28 3y 5,000
2025-04-28 | M{st4 2022-04-28 3y 2,500
2025-04-28 AL 2022-04-28 3y 3,000
2025-04-28  |LXBFA|A14 2022-04-28 3y 100,000 A+
2025-04-28 |EY7|¥ILtEl6 2022-04-28 3Y 1,500
2025-04-28 |EEH|H7 2022-04-28 3y 3,000
2025-04-28 |EHY S5 2022-04-28 3y 2,000
2025-04-28 |StLEEH3(F) 2019-10-28 5Y 6m 300,000 AA-
2025-04-28 |OAE12 2022-04-28 3y 3,000 cC
2025-04-28 |HOIAES 2022-04-28 3y 1,000
2025-04-28 |1ZlYES 2022-04-28 3y 3,000
2025-04-28 | M[OtX|Zt6 2022-04-28 3y 80,000 A+
2025-04-28 |OMEE3 2022-04-28 3y 28,000 BB+
2025-04-28 | 9IH 31 2022-04-28 3y 20,000
2025-04-28 |H2|ZSEXFUSAESH 1 2020-04-28 5Y 100,000 A+
2025-04-29 |ot=EEZREF31-3 2015-04-29 10Y 160,000 AAA
2025-04-29 |iIMB8XIF20 2022-04-29 3Y 50,000 AAA
2025-04-30 | 4241 2024-04-30 1Y 5,000 BB+
2025-04-30  |O|X|AXtAIRB14 2023-10-31 1Y 6m 33,000 A-
2025-05-02 |HERO||Lf K| HIHY7-1 2023-05-03 1Y 11m 29d 20,000 A0
2025-05-02 | HEHOf|L{X|QHtl8 2023-11-03 1Y 5m 29d 20,000 A0
2025-05-02 | AlBHEXIE H2304-1 2023-05-02 2Y 20,000 AAO
2025-05-02 |O|2Hol| A E 60 2022-05-04 2Y 11m 28d 20,000 AAO
2025-05-02 |CHehetE99-2 2022-05-02 3y 160,000 A-
2025-05-02 |OAEHEX286 2023-11-03 1Y 5m 29d 1,000
2025-04-27 |FIEQLEXN AR S3}H-3 2024-10-29 5m 29d 1,500 AAA
2025-04-27  |HiH2|FAFHO[7K}-33 2023-10-27 1Y 6m 5,000 AAA
2025-04-27  |HHHFZ|QtAFHO|7K}1-34 2023-10-27 1Y 6m 5,000 AAA
2025-04-27  |HHHZ|QtAFH0|6%}1-34 2023-04-27 2y 10,000 AAA
2025-04-27  |HFHZ|2tAFEO[7X}1-35 2023-10-27 1Y 6m 5,000 AAA
2025-04-27  |HiH2|FAFHO[7KH-36 2023-10-27 1Y 6m 5,000 AAA
2025-04-27 |E|[ZEXNE4O|AH-25 2022-12-27 2Y 4m 15,000 AAA
2025-04-27  |HiH2|FAFH0|6K}H-35 2023-04-27 2Y 5,000 AAA
2025-04-28 |E|EENMEMSKI1-24 2023-04-28 2Y 5,000 AAA
2025-04-28 |HAEIIO|EX|68k}R1-24 2023-04-28 2Y 5,000 AAA
2025-04-28 |HAEDIO|EX|75%821-10 2024-06-28 10m 10,000 AAA
2025-04-28  |Of|O| X| M OFO| AU M| 11 2022-04-28 3y 10,000
2025-04-28 | FEHZBSAIMBS2020-12(1-4)(Ah 2020-04-28 5Y 230,000 AAA
2025-04-28 | A E22023F6XH2-S3H-1(AH 2023-04-28 2Y 156,907 AAA
2025-04-28 | RH|DEIH|EX}1-4 2024-05-14 11m 14d 4,000 AAA
2025-04-29 | A E2022H|5XH2-S5H-1(AH 2022-04-29 3y 336,079 AAA
2025-04-29 | A EH2022K|6X--53H-1(Ah 2022-04-29 3Y 193,778 AAA
2025-04-29 |E|EEXMSHTXR1-27 2021-10-29 3Y 6m 5,000 AAA
2025-04-30 | HAEIHO|EX|69K}R1-22 2023-06-30 1Y 10m 10,000 AAA
ABS 2025-04-30 |E|EEXNZHAXH-23 2023-05-31 1Y 11m 10,000 AAA
2025-04-30 |HAEIHO|EX|76XI71-8 2024-08-30 8m 10,000 AAA
2025-04-30 |HAEIMO|EX|H77XH1-6 2024-10-31 6m 5,000 AAA
2025-04-30 |E|EEXTATRH-22 2023-06-30 1Y 10m 10,000 AAA
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2025-04-30 |E|ZEXTFAXR1-20 2023-08-31 1Y 8m 5,000 AAA
2025-04-30 |E|EEMZATRF1-21 2023-07-31 1Y 9m 5,000 AAA
2025-04-30 |E|ZEHM T4 atkt-25 2023-01-31 2Y 3m 5,000 AAA
2025-04-30  |AIHI|EHH| A O X}p1-4 2024-10-30 6m 9,700 AAA
2025-04-30 |HAEIIO|=X|63%}H1-28 2022-06-30 2Y 10m 5,000 AAA
2025-04-30 | X|H 0| &% 2021-07-15 3Y 9m 15d 21,016 A0
2025-04-30 |HAEDIO|EX|70%+21-20 2023-08-31 1Y 8m 10,000 AAA
2025-04-30 |E|EEMEMER-27 2022-06-30 2Y 10m 4,000 AAA
2025-04-30 | X|O|ZZHEF LXH 2024-02-15 1Y 2m 15d 395,000 AAA
2025-04-30 |H|RERCHK LXte 2024-05-29 11m 1d 10,000

2025-04-30 |H|2EROHA LXL7 2024-05-29 11m 1d 15,000

2025-04-30 |E|EEMEMERH-26 2022-06-30 2Y 10m 5,000 AAA
2025-04-30 |HAEDIO|EX|74%+21-12 2024-04-30 1Y 15,000 AAA
2025-05-02 | = BIMI| 2K A K}3-4 2024-05-03 11m 29d 560 AAA
2025-05-02 |HE2AH0{2-2 2024-05-02 1Y 1,000

2025-05-02 |H4E A 0{2-1 2024-05-02 1A% 1,300

2025-05-02 |HAEDIO|EX|714+21-18 2023-11-03 1Y 5m 29d 10,000 AAA

A= @ KISKHHE 7}

59



Q) «isritmt

273 A8 02) 3215-1465

2| (SHel - 70, o &, 712t : 2025-04-21 ~ 2025-04-25)
S53L =9 HgsE HdEY | WY FRN4HY HFA] ol | 2ASY Hl 1 3t
KR6029788F47 |4&Hd7tE2762 AA+ 2025-04-22 | 2027-12-22 |91& CD+45bp 3 1,000 KRW
KR310505GF45 |7| 2% (#)25040]1A-22 AAA 2025-04-22 | 2026-04-22 |ZIH3AL AAA CD 171 € +4bp 1 1,300 KRW
KR6006351F42 |T=-2%29-040]1225(H) AA+ 2025-04-25 | 2026-04-25 | ZIE3AL AAA CD 1712 +9bp 1 1,000 KRW
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