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

Y7t Ext KEY POINT
E7he A1 02)3215-1437 o MZCHH| ZDAYX|Z OHEf K| =X A0l8 =7}
o TFCOHH| DA X|5= +AE 57t
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FEH+E, Tl
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.08 117 2.35 455 9.38 16.49 1.87
Duration 6.20 6.16 5.88 574 541 5.27 175
YTM 2.58 2.78 2.85 3.16 3.64 3.07 7.45

= 1KY FE$AUE 0.07 1.62 3.38 6.28 13.14 19.37 1.96
Duration 10.24 10.24 9.84 9.53 8.91 8.44 2.05
YTM 2.47 2.65 2.73 2.99 3.51 3.13 6.86

Eotxy FE$AUE 0.08 0.54 1.01 2.09 437 10.99 1.37
Duration 1.27 1.28 1.27 1.23 1.23 1.08 0.96
YTM 2.41 2.63 2.66 2.95 347 2.10 6.80

IPNN| FE$AUE 0.10 0.82 1.52 3.20 6.59 15.18 2.06
Duration 2.62 2.61 2.60 2.52 2,57 2.92 1.35
YTM 2.87 3.08 3.14 347 3.94 342 8.43

KOBI30 FE$AUE 0.08 0.68 1.14 2.46 5.04 11.71 1.52
Duration 1.81 1.87 1.78 1.86 1.87 1.85 1.87
YTM 2.32 2.55 2.71 3.04 3.54 2.70 6.86

KOBI120 FE$AE 0.07 0.44 0.91 1.98 4.08 11.12 1.34
Duration 0.94 1.00 0.91 1.01 1.02 1.00 1.11
YTM 2.61 2.80 2.89 3.22 3.63 2.32 7.09
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32, MAX| 5 70| 30|

12
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e SR A K| = Sk SOty
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AtE: KISKHAHE L

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

=3, MHX| YTM F0|
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AtZ: KISKHHEIE

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

= XY 0.64 1.46 2.38 3.81 14.50 9.78
N 0.67 1.49 243 3.87 7.53 2.91
Sy 0.60 147 237 3.77 11.97 4.6
S5 d 0.66 1.48 2.35 0.00 0.00 1.25
2y 0.62 1.39 2.28 3.69 7.44 1.26
7|Et=E X 0.62 1.44 235 3.60 5.06 1.79
NS 2RET) 0.70 1.51 250 3.81 9.85 2.78
M (S EES) 0.85 0.00 0.00 0.00 0.00 0.85
ABS 0.61 1.42 2.39 3.90 0.00 1.49

A 0.64 1.45 2.39 3.78 14.07 6.22




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2411 2320 2336 2.398 2511 2456
N 2.586 2453 2.491 2.556 2.741 2.541
S 2.621 2.527 2522 2571 2.682 2.589
S5 d 2433 2.357 2.349 0.000 0.000 2.387
2%y 2.602 2.509 2.488 2.586 2.818 2.559
7|Eta-& X 2.933 2.896 2.846 2.849 3.101 2.889
A (S EZEET) 2917 2.863 2.816 2.807 3.010 2.873
A (B2 EE) 3.529 0.000 0.000 0.000 0.000 3.529
ABS 2.762 2.689 2.662 2.628 0.000 2.707
A 2.630 2.562 2.558 2.540 2.546 2.566
Xt KISKHHE 7}
H4. KISS S AR ME/T7|E HIF (E21: %)
& 374 ~1d 1~2'd 2~34 3~54 50| 4 A
= Xi 4.02 5.08 456 5.74 31.14 50.54
N 0.18 0.26 0.26 0.40 0.1 1.21
SxY 2.06 2.90 218 2.51 3.30 12.93
sot5H 1.55 1.81 0.47 0.00 0.00 3.83
2y 5.72 3.70 1.35 0.64 0.03 11.44
7|Eta-8 X 2.16 2.87 2.23 1.06 0.10 8.42
A (S ZEET) 2.24 2.98 2.45 1.40 1.09 10.16
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.55 0.56 0.23 0.13 0.00 1.47
A 18.48 20.15 13.73 11.88 35.76 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T& 374 ~1d 1~2'4 2~34 3~54 50| 4 A
= XY 20 23 20 35 54 152
N 191 259 256 507 40 1,253
S=Xy 468 629 524 545 675 2,841
S5 H 9 6 2 0 0 17
23Ky 592 367 144 72 7 1,182
7|Et=8X 1,361 1,626 1,106 621 71 4,785
A (B EZEET) 526 682 453 332 364 2,357
A (B2 EE) 1 0 0 0 0 1
ABS 453 352 120 40 0 965
A 3,621 3,944 2,625 2,152 1,211 13,553

X2 KISKHEE 7}
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H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM
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CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FHRPAUAE 0.090 0.750 1.370 2.920 5.880 13.790 0.302
ESG Duration 2.230 2.210 2.180 2.200 2.250 2.750 3.110
s YTM 2.710 2.923 2.980 3.332 3.780 3.261 2.488
ESGEAEMA |FE$AE 0.080 0.770 1.410 2.980 5.990 13.950 0.169
Duration 2.440 2410 2.370 2.350 2.380 2.670 3.690
YTM 2.638 2.859 2.920 3.280 3.735 3.212 1.996
H| m x| 4= FHPAUAE 0.080 0.780 1.490 3.140 6.390 14.380 0.298
Duration 2.690 2.680 2.630 2.620 2.600 2.970 3.100
YTM 2.726 2.935 2.997 3.359 3.803 3.136 2410
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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 0.59 1.46 2.36 3.68 10.32 2.98
2%y 0.62 133 2.20 3.05 7.98 1.09
7|Eta-& X 0.63 1.46 2.38 3.72 5.04 2.12
A (S ZEET) 0.71 1.52 2.51 3.78 7.85 2.41
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.60 1.42 2.40 3.92 0.00 1.61
TH| 0.64 145 243 3.72 8.84 222
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~24 2~34 3~54d 50|44 A
S 2.598 2.497 2481 2.524 2.697 2.542
2%y 2.595 2.502 2.466 2.490 2.804 2.551
7|EtE2&X 2.776 2732 2739 2.798 2977 2.764
SIMHBSEREDS) 2.870 2.803 2.780 2.802 2.943 2.824
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.738 2.642 2.638 2.620 0.000 2.671
A 2.713 2.654 2.673 2.680 2.838 2.690
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~24 2~34 3~54d 5E0]4 HH
SxY 447 6.20 469 5.56 2.61 23.54
2y 10.10 6.63 1.56 0.42 0.09 18.80
7|Et=8x 1.50 1.74 1.76 1.62 0.12 6.73
A (B EZEET) 9.95 12.69 10.66 6.57 3.36 43.24
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.52 2.92 1.38 0.87 0.00 7.69
A 28.55 30.18 20.05 15.04 6.18 100.00
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 115 183 138 182 96 714
23Ky 142 97 23 6 1 269
7|Et=8X 118 133 111 115 10 487
N BEREET) 328 402 271 220 171 1,392
AR (B2 ET) 0 0 0 0 0 0
ABS 83 97 54 34 0 268
A 786 912 597 557 278 3,130

X2 KISKHEE It
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Q KISKFAHE 7}

(E+91: %)

= 4/11 4/18 4/25 5/2 ML H|(BP)
SOt 14 244 24 2.387 2.362 =25
SOt 2 241 2.37 2.345 2317 -2.8
=1 34 24 2.35 2.305 2.282 -23
=1 54 249 246 2.405 2.395 -1.0
=1 104 2.69 2.615 2.577 2.595 18
SAHRHAAA 3 2.649 2.604 2.549 2.533 -1.6
SAHRHAAA 54 2.725 2.683 2.62 2.624 04
SAHHAAA 104 2.893 2.816 2.781 2.792 1.1
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 T - - -
Q) Q Q Q 32 32 \2 \2 \Z
@"Q Vo‘*”o > & Ve"'o Vo“”o V,»”’Q & qo"’g
& S WQ'»“ de ’19’1?’ & & & S
ALZ : KISAHAHE 7L XIE : KISKHAE 7}
H2. 7 2EM AT E HE (E+2I: bp)
NS 4/11 4/18 4/25 5/2 M|
=1 3 10 SPREAD 29.0 26.5 27.2 313 4.1
=1 3 5 SPREAD 9.0 11.0 10.0 11.3 13
=1 5 10 SPREAD 20.0 15.5 17.2 20.0 2.8
=1 _EX{AAA 3YR SPREAD 24.9 254 244 25.1 0.7
=1 _EX{AAA 5YR SPREAD 235 223 21.5 22.9 1.4
=3 _ELX{AAA 10YR SPREAD 20.3 20.1 204 19.7 -0.7
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85, X &, EFMAAA =4 E ZM HFCHH| FEHS= (541 : %, bp)
2 3
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-4 0
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RtE : KISKHAME 7}

F) X E £ 5O 3M~2Y, T 25Y~30Y L2 £UE
J26. BEI(Breakeven Inflation Rate) H& (542l : %, bp)

o BEI — 21 245 —— 27} 246
5 400
4.5 | 350
4
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3.5
3 - 250
2.5 - 200
2 - 150
1.5
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1
0.5 - 50
0 -0
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Q KISKH&HE 2}

H9. aF SAK| 2dsg (H21: 7H, %)
UEYd 89 HESE 27| ZALEg | HEIZ HEZY
2025-04-28 QHE=H S-S AL207 AAA 54 21E +2.0bp 2.670 1,200
2025-04-28 FEISESAR14(Ah AAA 44 21E +2.8bp 2.540 1,100
2025-04-29 AI|FHEA|FAF25-04-103 AAA 24 2IE -1.2bp 2.595 1,400
2025-04-29 YI T EA|SAF25-04-104 AAA 254 2IE -1.2bp 2.597 600
2025-04-29 | 3SYLHIRI|F2504LF-22l-183 0 54 +263.0bp 2.630 900

T T 1

KT FEAINES 310 24-122 BHNCE FE2 0|8 18X 3,554 FEEQULCE O|0{A =10

25-3 9A| 6X 8,784 RELH O FE O|/ULCt
dzl7. =7t XN EE2 9E (TH9: A )
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2R LA S HAHEZ SIMCE SR AAA 77 2D E= HEEQ UM ESME XA
ot 7t20|, AU E fIF2l oM HSE|RUCEH 13 F2t0] 2B 1.0bp ZCHH D, 3 B 5, 108 F#U4H2 BF
HSNE X|&5HH OpRict.
7|EtZ 8 LA AL 7IEFF 8N AA+ 722 BSE7| SM| ATy EE <HE 0|0 ZULt 1
4 2700] O1F 0.1bp AZBEE AE SAYD, UHE 31 77 Ob) 1.0bp SCARCH SHH, 51 L 10
T2 HEME 2ol OtAUCEH
31, 2%xH 3y YTM F0| (291 : %) 32 6|zl 3y YTM 0| (TH21: %)
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7 |
6 6
> \
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K& KISKHHEIE X2 KISAHEE It
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 2Bk AAA- KTB 3Y S8k AA+- KTB 3Y 250 4 7|EF2 8K AA- - KTB 3V
60 J 7|EtZ XA+ - KTB 3Y
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H1. 2¥xj S 0CHH| A E A HEE (42l bp)
= 2F AZY E(05/02) T ZCliH| (04/25) [ (04/01)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M 176 | 174 | 234 | 457 | 10 | 00 | 00 | 00 | 03 | 10 | 00 | 00
52 176 | 174 | 234 | 483 | 10 | 00 | 00 | 00 | 03 | 10 | 00 | 00
AAA 212 | 294 | 317 | 555 | 10 | 00 | 00 | 00 | 05 | 10 | 00 | 00
AA+ 273 | 378 | 451 | 636 | 10 | 00 | 00 | 00 | 05 | 10 | 00 | 00

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
= 2F AZY E(05/02) T ZCliH| (04/25) [ (04/01)
2t7| 1Y 3y 5y | 1oy | 1y 3y 5Y | 10y | 1Y 3y 5y | 1oy
M 339 | 476 | 452 | 1354 -01 | 05 | -02 | 00 | 22 | 60 | 30 | 00
52 350 | 533 | 653 | 1540 -01 | 00 | 00 | 00 | 22 | 57 | 11 | 00
AAA 416 | 621 | 753 | 1737 01 | 10 | 00 | 00 | 18 | 57 | 11 | 00
AA+ 105.1 | 1467 | 1907 | 2430| -01 | 10 | 00 | 00 | 18 | 47 | 20 | 00
AAA 180.6 | 2259 | 2532|2869 | -01 | 10 | -02 | 00 | 13 | 47 | 20 | 00
AA+ 2346 | 2957|3201 3517 -01 | 10 | 02 | 00 | 13 | 47 | 15 | 00

rlo
fol3
=
>+
==
18
oF
=
@]

LEHH2 6 7,000 (22 ™ F ChH| 1= 390092 S7HACEH SWA LHA|EHE F2[2st
M2 Aol 7| AL = =8 S22l 0| 3EHDHY| O| & X 7F Q1E 29bp2 LM, S47|
THZHY| ZlRi7t QIE 6.6bp2 ZHEH ZME OZUCL A5282 RAE SHES fIS ALY
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= U= R HA| A 5.6bpll HAZME O[O ZLt =S
LIEILIE 2Ax AIE2 & 28 T2 A AS28e FU=E £H 3

o &2
o
o2

Fo1Q Mo @ N
4
m
ol
0l
SN

7|EF2 A wEHe 1 950002 M ZF [fH| 3002 ZEAZCH YUY ZtAZ OlF| grsharo

=
Zo| ZAaME HEHHLE 7IEfE 8 AIY GAl 2 o dol /i = Ciefel 2| of A 0| SIIUCE

A
- o
T Xt AA+ S22 AOIH|ZRIFIE 2EH0|M 5EMXA| HES0| AFo| ZESM=E LMD, O[O A+
a2 LMoto|mtolHEAzZotel 1 B 3 BHI|7} 242} 91 20.0bp, 25.0bp*] LHSHH DM E OO0
Ct 3= S0t Hxot SES 20|H 7|EIF X A2 AA- S22 HLERE SHOE Bt 2HEF2S
SHHRUCE ol 7202 5EMK| el = 252 LIERCH F 2 X&X oz 4l S S2(0 EN =2
OFzZtsiCH
35, F7H 238K 2¥F0| (5421 : %) d36. F7H o Mx| L33F0| (EHl: %)
35000 . BESFAN mMFXH mAAA T AA+ 12,000 - m7tE e m I m] e
30,000 - 10,000 |
25,000 8,000 |
20,000
6,000 -
15,000
10,000 - 4,000 -
5,000 - 2,000 j
0 ] o | | | B
2025-04-28 2025-04-29 2025-04-30 2025-05-01 2025-05-02 2025-04-28 2025-04-29 2025-04-30 2025-05-01 2025-05-02
K& KISKHHEIE X2 KISAHHE It
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H3. F7h 2 L oig (2Hl: %, 24el)
s 5598 wyIe | LdATYE LR 271 ECE
AAA 7| 28 (th25042306A-28 2.540 oIy -4bp 2025-04-28 | 2026-02-28 1,500
AAA 7| 23 (4h25048H1A-28 2.490 oIy -7bp 2025-04-28 | 2026-04-28 1,600
AAA Ab=25410[0200-0428-1 2.500 OIE +1bp | 2025-04-28 | 2027-04-28 5,500
AAA FAF BB (2A)25-40]12-28 2.600 21 Obp 2025-04-28 | 2026-04-28 1,200
AAA 2| 2%29-04-0|203-L-28 2.600 oIE -3bp 2025-04-28 | 2028-04-28 5,000
AAA ShLH2248-040(32-28 2.600 oIE -3bp 2025-04-28 | 2028-04-28 3,000
AAA 7| Y2 (ThH25042334A-29 2.500 oIy -6bp 2025-04-29 | 2026-03-29 1,300
AAA 7| -2 (41)25040[2A-29 2.490 2IE -1bp 2025-04-29 | 2027-04-29 1,800
AAA At 3429-04-2-12M-D 2.530 oIy -6bp 2025-04-29 | 2026-04-29 4,000
AAA o= U3 825040 -0/ H-3 2.490 21 Obp 2025-04-29 | 2028-04-29 900
AAA = 21 2845040| # Y (03)1.5-30 2.550 oI 2025-04-30 | 2026-10-30 2,000
AAA 7| 28 (Th2504&275A-30 2.530 oIy -5bp 2025-04-30 | 2026-01-30 1,600
AAA 7|42 (4h25040|2A-30 2.500 2I'E Obp 2025-04-30 | 2027-04-30 5,700
AAA 2 A232025-040[2.5A-30 2.600 OIE +2bp | 2025-04-30 | 2027-10-30 500
AAA Ah=25410]0200-0430-3 2.500 21 Obp 2025-04-30 | 2027-04-30 5,800
AAA Ab=254180008-0430-1 2.550 21y -5bp 2025-04-30 | 2025-12-30 3,000
AAA Ah=25418H0100-0430-2 2.490 21y -6bp 2025-04-30 | 2026-04-30 4,800
AAA AoH229-04-2-11M-A 2.540 2IE -6bp 2025-04-30 | 2026-03-30 2,600
AAA 2| 2%29-04-0|E03-2Z-30 2.600 2IE -1bp 2025-04-30 | 2028-04-30 5,000
AAA StL-2348-040(224-30 2.550 2IE -0bp 2025-04-30 | 2027-04-30 1,000
AAA 7|42 (4125050|3A-02(=) 2.440 2E -1bp 2025-05-02 | 2028-05-02 1,000
AAA 7|42 (4h25050|3B-02(=) 2.440 2E -1bp 2025-05-02 | 2028-05-02 500
AAA Ar=2541850100-0502-1 2.480 21y -6bp 2025-05-02 | 2026-05-02 3,300
AAA F=AFEX A (2™)25-50]12-2 2.600 OIE +1bp | 2025-05-02 | 2026-05-02 500
AAA ShLt2248-050]1.52f-02 2.550 21E Obp 2025-05-02 | 2026-11-02 3,000
AAA ot == U3 8§25057-0| -3 2.440 2E -1bp 2025-05-02 | 2028-05-02 900

RE: KISKHEHE 7}

H4. F7H | HA 2 g (591: %, 248)
s= 5549 YiF e | LdAmYE E 1Y LR
AA+ #0[H| = 217H=428-1 2.737 21E -1bp 2025-04-28 | 2027-03-26 200
AA+ 7|0lH| = 2I7t=428-2 2.784 oI 2025-04-28 | 2028-02-28 400
AA+ 7lolH| =217t =428-3 2.808 oI 2025-04-28 | 2028-07-28 400
AA+ 7|O|H| = 217t=428-4 2.832 o 2025-04-28 | 2029-04-27 500
AA+ 7|O|H| =217t =428-5 2.895 o 2025-04-28 | 2030-04-26 500
A+ MO0 ItO] ' 132-1 3.083 DIE -20bp | 2025-04-28 | 2026-04-28 400
A+ Mool ol E132-2 3.286 DIE -25bp | 2025-04-28 | 2028-04-28 100
A0 ot 71| B 546-1 3.909 OIE -20bp | 2025-04-28 | 2026-10-28 300
A0 St 7 | E546-2 4.044 B -20bp | 2025-04-28 | 2027-04-27 100
A0 ot 71| E546-3 4.044 OIE -20bp | 2025-04-28 | 2027-04-28 600
AA- ZH7t=560-2 2.922 oI 2025-04-29 | 2027-06-29 300
AA- Qlof| O] x| =& 71 1| & 246-1 2.790 o 2025-04-29 | 2027-10-29 300
AA- Qllofl O] x| = & 7 1| E246-2 2.838 o 2025-04-29 | 2028-02-29 500
AA- Qlofl O] x| = & 7 1| E246-3 2.850 o 2025-04-29 | 2028-03-29 500
AA- Qlofl Ol x| =& 71 1| & 246-4 2.863 o 2025-04-29 | 2028-04-28 700
AA- Qilofl O] x| =& 7 | E246-5 2.869 oI 2025-04-29 | 2028-05-29 700
AA- Qlofl Ol x| =& 71 1| & 246-6 2.875 oI 2025-04-29 | 2028-06-29 400
AA- Qlof| Ol x| =& 70 | & 246-7 2.901 oI 2025-04-29 | 2028-10-27 100
AA- Qlofl Ol x| =& 71 | & 246-8 3.011 oI 2025-04-29 | 2030-04-29 300
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AA- el F &I E523-1 2.781 oy 2025-04-29 | 2027-10-29 400
AA- e8I E523-2 2.835 oy 2025-04-29 | 2028-02-29 700
AA- felas o E523-3 2.862 oy 2025-04-29 | 2028-04-27 300
AA- e8I mE523-4 2.862 oy 2025-04-29 | 2028-04-27 700
AA- 71| Ol H| 7 | £ 556-1 2.760 oy 2025-04-29 | 2027-02-26 400
AA- 7| O|H| 7 | £f556-2 2.768 oy 2025-04-29 | 2027-04-29 200
AA- 71| Ol H| 7} | £$556-3 2.766 oy 2025-04-29 | 2027-08-27 400
AA- 7|0l H| 7} | 2t 556-4 2.766 oy 2025-04-29 | 2027-09-29 100
AA- 71| Ol H| 7} | £$556-5 2.766 oy 2025-04-29 | 2027-10-29 400
AA- 7| O|H|7H | £$556-6 2.826 oy 2025-04-29 | 2028-03-29 300
AA- 7{|O|H| 7 | £$556-7 2.839 oy 2025-04-29 | 2028-04-27 700
AA- 7|0l H| 7 | £$556-8 2.839 oy 2025-04-29 | 2028-04-28 400
AA- SHLFZH I & 455-1 2.749 oy 2025-04-29 | 2027-03-29 500
AA- ShLEZH I §E455-2 2.752 oy 2025-04-29 | 2027-09-28 100
AA- SHL7H I B 455-3 2.752 oE 2025-04-29 | 2027-09-29 400
AA- ShL7H I 2 455-4 2.813 oy 2025-04-29 | 2028-03-29 700
AA- ShLt7H | Eh455-5 2.865 oy 2025-04-29 | 2028-10-27 300
AA- OFO[H|#|O| 7H | £326-1 2.751 oy 2025-04-30 | 2027-03-30 300
AA- OFO[H|#|O| 74 | £326-2 2.826 oy 2025-04-30 | 2028-04-28 500
AA- OFO[H|#|O| 7H | £326-3 2.929 Ol -4bp 2025-04-30 | 2029-10-30 400
A+ Ol 2| =74 | & 277-1 3.499 Ol -1bp 2025-04-30 | 2026-09-30 100
A+ ol 2| x71 o &277-2 3.569 Ol -1bp 2025-04-30 | 2027-04-30 400
A+ ol 2| =74 o §277-3 3.622 Ol -1bp 2025-04-30 | 2027-07-30 200
A+ O 2| X710 Ek277-4 3.639 Ol -1bp 2025-04-30 | 2027-08-30 100
A+ Ol 2| =74 o & 277-5 3.675 Ol -1bp 2025-04-30 | 2027-10-29 200
AA+ H47HE2766 2.785 o 2025-05-02 | 2028-04-28 400
AA+ AMFHE2767 2.792 oy 2025-05-02 | 2028-09-01 200
AA+ AMFHE2768 2.807 oy 2025-05-02 | 2029-05-02 300
AA+ H47HE2769 2.874 o 2025-05-02 | 2030-05-02 600
AA- S M E551-1 2.778 og 2025-05-02 | 2027-05-03 700
AA- HO|FHHE551-2 2.788 oy 2025-05-02 | 2027-10-01 300
AA- HO7HE551-3 2.864 oy 2025-05-02 | 2028-05-03 500
RtZ: KISKHAHE 7}
. FSA% s
2K FEAYEE F TULE A4F F40| H0tLts 252 LIEHHCH = XEH1E 7S ML=
M Z ot 2K AY2 FELE 2 ZMQ AME EtESHs FME LIEHRICE SHX|BH1E 77t
2 SH2E OHA| 2B 1.0bpl| UM Z SOFMCE F OFX|Y £XIXHZ 2| F4I0| AOtLHHAM CHAl ZH 2 H
Sto|0 OpZUCt

JIElEEMAIE2 878 T ¢
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OIALH : 42 RYAH 2EHAIE 2

o 7} EekX} KEY POINT
HIX|g GRe  02) 3215-1471 e ZO|EIHIEXZH(F) A- 0| A BBB+Z S5 ot

I. ZIA A HSE

SHAL 7| & AR 3E OH7| AAAS 22| =10 CHH| 3 AZEE ™ FEL 0.6bp 78 44.7bpE Lt

o= SR FHT| TS AR HSCHBIN e AE|ZHO| HOHHTH SHH KTBHELHO| S2:9| A

<

ko
>
=
r=
o
ojn
]
o
:?
=2
x
o
o
o
+

Hu
|.|-
>
_o'_|.
Jnu
bty
_lTl_
ojn
l
[P
o
rlo
4r
Ofn
-
op
olo
4r
Ho
Ho

|=0 [hHE AR &

8. ZAE F2]30| CEREE)
6.5 600
> 00 pormyE
45 400 AAOA TP E
AAAA I E
3.5 300 AO
2.5 200 AAO
——AAA
1.5 - S 100 2731
0.5 : : 0
2022-05-02 2023-05-02 2024-05-02 2025-05-02
Xt&E ; KISKHAHE 7t
H1. 3y G ASyE U HEE (E+21: bp)
s 3F 2ATY E(05/02) =Ll H|(04/25) M CHH|(04/04)
a7 1Y 3y 5y | 1oy | 1Y 3y 5y | 1oy | 1v 3y 5y | 10v
AAA 343 | 447 | 421 | 573 | 05 | 06 | 00 | -05 | 15 | 37 | 02 | -03
AA+ 424 | 517 | 493 | 888 ] 00 | 00 | 05 | 05| 32 | 22 | 05 | -03
AAO 443 | 546 | 561 | 1227] 00 | 00 | 05 | -05 | 32 | 22 | 05 | -03
AA- 476 | 590 | 662 | 1593 ] 00 | 05 | 05 | -05 | 32 | 27 | 05 | -03
A+ 631 | 919 | 1326 |2170| 10 | 10 | 00 | -05 | 09 | 38 | 00 | -03
AO 779 | 1180 | 1774 2630| 00 | 10 | 00 | -05 | -07 | 38 | 00 | -03
A- 105.0 | 1625 | 23741 3143] 00 | 10 | 00 | -05 | -07 | 38 | 00 | -03

Xt : KISKHAE 7}

17



O|H == P A HHF U2 47 1,0309 &, PH7|FH2 1X 76309 F2E 2F 34009 Aol &= &

SEUCE O S[ARX HHAE2 LT SES 0|0 UL AAASE HMEH HIREFSE2 ASET
BBBSE0A = 20| O|O{X|T] 42 LAHZ OLFZ|YCE oHH 52 X F o ZE A &l S=2 TR
Ct.
H2. 3| A HEE (EH2l: %, bp, A
HESE 5598 LR EHO|E | YdAmyc | w3lory] | &
AAA KB& & X|F53-1 2025-04-28 2.661 JHERIE -2bp 2 1,300
AAA KB& & X|Z53-2 2025-04-28 2.67 7HERIE -3bp 3 2,200
AAA SRS MU 52-1 2025-04-28 2.606 =1 +25bp 2 1,600
AAA St s MY 52-2 2025-04-28 2.685 =11 +38bp 3 1,000
AA- S ELEE6-1 2025-04-28 2.995 HE2E +11bp 2 1,000
AA- S ELE76-2 2025-04-28 3.072 | JHE2E +10bp 3 2,600
AA- S |AL2H76-3 2025-04-28 3.315 JHE2E +9bp 5 400
A0 oo X|&AE P 216-1 2025-04-28 3.237 HE2E -1bp 2 710
AO ofolX|EEE216-2 2025-04-28 3.442 HE2E -1bp 3 490
BBB+ otrlZi6-2 2025-04-28 4.124 JHE2E -66bp 3 500
AAA SR MR EH67-1 2025-04-29 2.706 =11 +39%p 3 1,500
AAA SR M ERE67-2 2025-04-29 2.794 =11 +38bp 5 100
AA+ GSZHEI A 144-1 2025-04-29 2.665 HE R -4bp 3 1,000
AA+ GSZEIA144-2 2025-04-29 2797 HETE +2bp 5 600
AA+ JBE&XIF27 2025-04-29 2.818 NE P8 -4bp 1 500
AAQ SKEZEHIES7.q 2025-04-29 2.755 HE T8 -3bp 3 500
AAO SKEZEHIES7.D 2025-04-29 2.868 g 5 1,200
AAO SKEZEHIES7-3 2025-04-29 297 7HE T E -45bp 10 300
AAO o|2fo| M5 A76 2025-04-29 2.785 HE2E -5bp 3 2,100
AA- SHSPA| A El6-1 2025-04-29 2.783 s=U8 -7bp 2 600
AA- SHStA|ARG-2 2025-04-29 2.803 s= 2% -9bp 3 1,700
AA- ShotA|AHIG-3 2025-04-29 2.942 s= ¥ -13bp 5 700
A+ CH-S A 2F17-1 2025-04-29 2915 7HE2E -10bp 2 500
A+ CHS X <F17-2 2025-04-29 3.001 JHEE -14bp 3 900
A0 ohE M| X]263-1 2025-04-29 3.263 JHE 2 E -30bp 2 400
A0 otE M| X[263-2 2025-04-29 3413 JHE2E -36bp 3 800
A- ot EX[ 1B 46-1 2025-04-29 5628 | ZHHTIHE +28bp 2 200
A- ot EX|LIEH46-2 2025-04-29 5859 | JHETIH +28bp 3 300
AA+ AL 51 32-1 2025-04-30 2.623 JHERE -5pp 2 1,500
AA+ HCH 5 32-2 2025-04-30 2.651 7HERIE -5bp 3 900
AAO SKO| ' H| 0 4423-1 2025-04-30 29 JHE2IE +15bp 2 3,500
AAO SKO| ' H|0] M23-2 2025-04-30 2936 | HEZE +15bp 3 2,900
AAO SKO| = H| 0] M23-3 2025-04-30 3.005 JHEBIE +14bp 5 1,600
AA- 2O 4&H105-1 2025-04-30 2974 JHERIE -2bp 2 900
AA- ZH£%105-2 2025-04-30 3.035 7HERIE -1bp 3 1,600
AA- WAATLE A3 2025-04-30 2.821 s ¥ -3bp 2 600
AA- WAATEAZD 2025-04-30 2.835 == 0E -6bp 3 1,000
AA- WAATHEAZ-3Z 2025-04-30 2.89 =3 E -19bp 5 400
A- CHokR| 2127 2025-04-30 3.663 JHE2IE -20bp 3 430
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H3. S|ARKY 2H7|oi g (H9: %, 4, 29)
HESE 359 e EHO|E 2k7| Aol | wreiiol
A+ M|OtX| &6 2022-04-28 3.995 3 800 3,800
A- O| K| AXHAHZ 814 2023-10-31 72 1 330 1,730
A- Ciohet599-2 2022-05-02 4823 3 1600 19,680
AO HEHOf LA K| HII} 2|8 2023-11-03 547 1 200 1,410
AO HEHO| LA K| HIIF 2| 7-1 2023-05-03 4.945 2 200 1,410
AA+ oA CH e 5HE 29-1 2023-04-27 3.747 2 1000 12,700
AA+ GSZtEIA135-3 2015-04-28 2.862 10 500 14,900
AA- SEMe72-2 2022-04-28 3.862 3 2000 13,300
AA- SILEE H3(=F) 2019-10-28 2.757 5 3000 11,100
AA- O|OFE23-1 2022-04-27 3.636 3 2800 24,600
AA- LSELECTRIC185-1 2023-04-28 3.852 2 800 8,600
AAO ASHEXHS #2304-1 2023-05-02 3.971 2 200 24,400
AAO X|of| 22| B ¥35-1 2023-04-26 3.791 2 500 6,000
AAO o240 4 53 60 2022-05-04 402 2 200 33,200
AAA M3 8X|F20 2022-04-29 3.64 2 500 11,300
AAA ot= =2 X2 56-1 2020-04-28 1618 2 600 95,400
AAA St H R T65-2(%) 2022-04-26 3.627 2 100 38,100
AAA St 32 EM31-3 2015-04-29 2.457 2 1600 58,800
AAA ot g2 L 52-1 2020-04-27 1.637 2 700 38,100
) FEZ 3T Lt 3|AMKY, ELS X<
RE: KISKHAHE T, Of EF A2
B4, XpFE S|ARKY LA = (EH21: %, bp, 9, 2A¢)
MESE 59 E e Wl AT E / EHOIE 27 wee
L 2=
F)REZS 30 U S|AHY, ELS HQ
Xt&: KISKHAHE 7L DART
72, 3|ARKH T3 =0 (59l : o &)
180,000
160,000
140,000
120,000
100,000 2022
80,000 2023
m 2024
60,000 2025
40,000
dfaddda

18 28 3@ 48 53 e 7E 8E 9E 108 138 1nd

AtZ : KISKHAHE It
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23, SIAR Wz 0| (&

3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-05-02 2023-09-02 2024-01-02 2024-05-02 2024-09-02 2025-01-02 2025-05-02
KtZ : KISKFAHE 7}

4.63%P A% 2471%E KA1, AA S=2 M OfH| 3.99%P S7t3t 59.59% S XHA|IRUCH A

—_1
(=]
0.64%P S7t2t 1491%E AFX|RYCH THE 0H7| & RS2 19 0|2 0= 10.49%P L2t 27.67%, 1

H 3HEL 0.86%P ZAATH51.1%, 3H~5EHE S 1.91%P TSIt 7.79% S XXM 51 O|A 7oA =

9.44%P S 7t 13.45% S K}X|SHCE.

HS5 2MK SE2E /& (SHl: o 2l)
T+ 2025-04-10 2025-04-17 2025-04-24 2025-05-01
AAA 17,979 21,831 22,406 16,075
AA 43,941 30,952 42,460 38,769
A 6,688 5174 10,896 9,697
BBB 423 809 567 491
JUNK 39 101 38 25
Total 69,069 58,867 76,367 65,057

ALE : KISAHAHE 7L

H6. 2MM THEE 78

(T2l o 3)

T= 2025-04-10 2025-04-17 2025-04-24 2025-05-01

~1y 24,601 22,088 29,141 17,999
1y~3y 39,284 25,203 39,679 33,245
3y~5y 1,993 5313 4,486 5,066

Sy~ 3,191 6,263 3,060 8,747
Total 69,069 58,867 76,367 65,057

AtZ : KISKHAHE It
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JdB4. 2Mx SEE /S

40

(2

%)

BBB
0.8%

BB+
0.0%

AtZ: KISKHAHE 7}

d3e6. Al & 0|

85, A THE

AtZ: KISKHAHE I}

nNH FEH
100000
80000
60000
40000 1 —4 11 | n ]
A T A A L L
CCLALEREERERLER LR RLend LELERERLEL
2024-05-01 2024-07-04 2024-09-12 2024-12-05 2025-02-20 2025-05-01
KHZ : KISKHAHE 7}
B7MEBSE3 HE
LAt HEY HAM OUTLOOK HAS OUTLOOK HE
7| O|E[H| EX S () 2025-04-28 A- BBB+ Stk
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@ «isrsrzo
ABS/MBS : ABS 2ol 2tat AMY2025KI6 X & 7K} e

o 7pEbehR} KEY POINT
71 A 02) 3215-1435 e ABS 32 [CHH| ShAtSE S EA|Z OFR 2|
o/t H7E  02) 3215-1454 o HAETIIO|EX|K80AL RAEINYERSIHTE & LA

O|HZF ABS LHAHOME ESL BH YES 7|EXMUIO R St FAE|HFSSIHE 20| 990 &, C
LIS IHES 7| 2RO R St= HAELIO|EX]| X 80Xt7t 2,690 &, Primary CBOE 7|XX}AtS

2 St A E2025H 6X752t7F 689 #, MEH2025HM7X 7S 27t 2,690.689 & L E| LT

7. #Zh 7| XX E ABS HAZH F0| (E491:91 @, 7|7 : 2024-12-01 ~ 2025-05-02)
25,000 350000
s PF Loan
_—
20000 - 300000 080
- 250000 7t
15,000 - 200000 oe=
10,000 - 150000 CH ISR A
l ~ 100000 2 /2 20 E XA coo
5,000 1 " 50000 Synthetic CDO
F&H H
0 : : : : : 0 EEEE
2024-12  2025-01 2025-02 2025-03 2025-04 2025-05
Xt&: KISKH&HE T}
82, H7E WalH| = (249 : %, 717t : 2024-06~2025-05) J2l3, 5g WalH| = (E491 : %, 712t : 2025-05)

PF Loan
16%

Xt KISKHAHE 7F AtZ: KISKHAHE 7L
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H1. FZF ABS Ul szl (549l : A9, %, 7|12t : 2025-04-28~2025-05-02)
7| X xpA SPC MESE ERL gt7| g | w3ag | M
CENETENTE FAEIH YRS H R AAA 2025-04-30 1Y4Mm 990 2897 | CALL
HA ETH0| 2 X[80XFR1-1 AAA 2025-04-30 ™ 50 2.806 -
A ET0[ 2 X[80XFR1-2 AAA 2025-04-30 2M 100 2.806 -
HA ETH0| 2 X|80AFR1-3 AAA 2025-04-30 3M 100 2.806 -
A ET0| 2 X|80AHR1-4 AAA 2025-04-30 3.96M 100 2.807 -
HA ET0| 2 X|80AFR1-5 AAA 2025-04-30 5M 100 2818 -
HAET0[ 2 X[80XFR1-6 AAA 2025-04-30 6M 100 2.820 -
HA ETH0[ 2 X[80XFR1-7 AAA 2025-04-30 6.93M 100 2.805 -
A ET0[ 2 X[80XFR1-8 AAA 2025-04-30 8M 100 2791 -
A ETH0[ 2 X[80XFR1-9 AAA 2025-04-30 9M 100 2777 -
HAETIO| 2 X[80AR1-10 AAA 2025-04-30 9.9M 100 2.770 -
HAETH0[ 2 X[80XFR1-11 AAA 2025-04-30 1M 100 2.764 -
THAET0|2X|80XFR1-12 AAA 2025-04-30 v 100 2.758 -
HAETIO[ 2 X[80XFR1-13 AAA 2025-04-30 1YOM 100 2.762 -
HAETI0[ 2 X[80XFR1-14 AAA 2025-04-30 1Y2Mm 100 2757 -
cesgagan LSS HOIERIB0AR1-15 AAA 2025-04-30 1Y3M 100 2.762 -
HAETIO[EX|80XR1-16 AAA 2025-04-30 1Y3Mm 100 2757 -
HAETIO|2X|80AR1-17 AAA 2025-04-30 1Y5M 100 2.762 -
HAETIO|SX|80XR1-18 AAA 2025-04-30 1Y6M 100 2757 -
HAETI0|2X|80XHR1-19 AAA 2025-04-30 1Y7M 100 2.762 -
A ETH0[EX|80XFR1-20 AAA 2025-04-30 1Y8M 100 2778 -
A ET0[ 2 X[80AFR1-21 AAA 2025-04-30 1Y8M 100 2.783 -
HAETI0|EX|80RFR1-22 AAA 2025-04-30 1Y9M 100 2.789 -
HAET0|2X|80AR1-23 AAA 2025-04-30 1Y11M 100 2.794 -
A ETH0[ 2 X[80XFR1-24 AAA 2025-04-30 2Y 50 2.800 -
A ET0| 2 X|80AFR1-25 AAA 2025-04-30 2Y3M 100 2.806 -
HAETI0|EX|80XR1-26 AAA 2025-04-30 2Y5M 100 2.803 -
HAETI0|2X|80AR1-27 AAA 2025-04-30 2Y8M 100 2.819 -
HAETIO|SX|80XFR1-28 AAA 2025-04-30 2Y11M 50 2.830 -
HAETf0|2X|80AFR1-29 AAA 2025-04-30 3v2M 30 2839 | CALL
A ETH0| S X|80XFR1-30 AAA 2025-04-30 2TM 10 2894 | CALL
A E2025H 65 S E3H-1(5) AAA 2025-04-30 3y 330.88 2.746 -
A E2025H 6XHR S 8H1-2(Ah AAA 2025-04-30 3y 339.793 2746 -
Primary CBO A E025H 7AHR S 8H1-1(Ah AAA 2025-04-30 2Y 2607.0627 | 2.720 -
A E2025H 6K S 5 2H-3(5) C 2025-04-30 3Y3M 9.12 3.146 -
A 52025 6XHS S 3H-4(Ah C 2025-04-30 3Y3M 9.207 3.146 -
A B 025K 7AHR S 8H-2(Ah C 2025-04-30 2Y3M | 8361722 3.120 -
X2 : DARTHALZA|A|AE
H2. 5= MBS T 3 MK LY HlaAHg (2491 - o4, %)
at7)| MBS 2025-5(2025-04-22) MBS 2025-4(2025-03-11) MBS 2025-3(2025-02-25)
ER = EREE Aoy e Rl ER = Aogc 2l g ER = AogE
14 817 2615 +19 605 2.827 +21 351 2.821 +18
24 1,200 2537 +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 - - -
104 800 3.007 +38 600 3.150 +37 - - -
204 900 3.085 +52 600 3213 +51 - - -
30'-ﬂ 200 2.959 +49 200 3.098 +50 - - -
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@ «isrsrzo

S5 CP LHNH2 1238242} = T CHH| 37,570/ S7ISHRACE EH7[AK Q] L&H2 214,726 2

O =2 ™ CfH| 25860 & S7tSIYLCE A1 55 HAW2 CP 76,8047, ESTB 131,977 2 M= LY

H1. 25 D WU (EH2l: 22))
graial 23| g 7| = 2 Z2|(%) el ol
2025-04-28 ooy 2025-08-04 98 2.71 1,400
2025-04-28 >l 2025-08-04 98 2.71 2,300
2025-04-29 NHS 2 2026-04-28 364 2.60 500
2025-04-29 AlsEo SH 2025-09-30 154 2.70 2,600
2025-04-29 ofo| PR3 2025-08-01 94 2.71 500
2025-04-29 ShLE2 SH 2026-04-28 364 2.60 2,650
2025-04-30 H2Ate s 2025-09-30 153 2.72 600
2025-05-02 2Ato s 2025-08-04 94 2.71 1,300
2025-05-02 StLE2 2026-04-30 363 2.60 1,300
A& o EfZ N
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1. FUH 33 32HS

=2t E 2025-04-30 2025-04-25 2025-04-02 M Oiy| HE oiy|
US TREASURY 2Y 3.67 3.81 3.90 -14.00 -22.70
US TREASURY 5Y 3.78 3.94 3.95 -15.40 -16.40
US TREASURY 10Y 417 430 419 -13.10 -1.80
US TREASURY 30Y 464 475 455 -11.10 9.50
DEUTSCHLAND REP 2Y 174 1.72 2.02 1.90 -27.80
DEUTSCHLAND REP 5Y 2.04 2.02 2.31 2.70 -26.30
DEUTSCHLAND REP 10Y 249 247 2.69 2.20 -20.00
DEUTSCHLAND REP 30Y 2.92 2.89 3.03 3.00 -11.30
JAPAN GOVT 2Y 0.67 0.69 0.85 -1.50 -17.40
JAPAN GOVT 5Y 0.89 0.90 1.09 -1.60 -20.30
JAPAN GOVT 10Y 1.31 1.34 147 -2.20 -15.80
JAPAN GOVT 30Y 2.71 2.70 248 0.40 22.60
CHINA GOVT 2Y 145 1.48 1.51 -2.90 -6.80
CHINA GOVT 5Y 1.50 1.54 1.64 -4.10 -14.50
CHINA GOVT 10Y 1.62 1.66 1.85 -3.30 -23.00
CHINA GOVT 30Y 1.88 1.93 2.01 -4.70 -12.50

K& @ KISAHHE I, Bloomberg
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(£491:bp,712}:25.04.25~25.04.30)
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X2 : KISAHEE I Bloomberg
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(THl: %, 712k 25.04.28~25.05.02)
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Xt& : KISAHHE I, Bloomberg

B2 MFE CfH| ©Y xHH M 3T (E+2l: %, 7I12t: 25.04.21~25.05.02)
HE] 25 HE 5z
Financial 20.34% 31.25% -10.91%
Consumer, Cyclical 8.47% 6.25% 2.22%
Consumer, Non-cyclical 15.25% 6.25% 9.00%
Energy 0.00% 0.00% 0.00%
Government 11.86% 34.38% -22.51%
Basic Materials 5.08% 0.00% 5.08%
Communications 11.86% 0.00% 11.86%
Diversified 0.00% 0.00% 0.00%
Industrial 11.86% 3.13% 8.74%
Technology 3.39% 6.25% -2.86%
Utilities 10.17% 0.00% 10.17%
Government(Municipal) 1.69% 3.13% -1.43%

AtE : KISKHHE 7}, Bloomberg
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H3. $7t Korean Paper 4 (712}: 25.04.28~25.05.02)

=20 HrSHA|E £3} ek 7| Coupon |Benchmark| ‘&3 1# 2 (USD)
KOLAHO 12.268 04/29/27 | EUROMTN | BRL | 2025-04-29 | 2027-04-29 [12.268% 102.30MM
WOORIB 0 11/05/25 EURO-DOLLAR | USD | 2025-05-02 | 2025-11-05 - 47.00MM
KDB 3.9 09/02/25 EURO NON-DOLLAR| HKD | 2025-05-02 | 2025-09-02 | 3.9% 12.89MM
SHNHAN 0 08/06/25 EURO-DOLLAR | USD | 2025-05-06 | 2025-08-06 - 80.00MM
KDB Float 11/06/25 US DOMESTIC | USD | 2025-05-06 | 2025-11-06 | 4.73% | SOFRRATE |  50.00MM
TYANLI 6 % 05/07/35 | EURO-DOLLAR | USD | 2025-05-07 | 2035-05-07 | 625% | H15T5Y 500.00MM
PKX 5 % 05/07/30 EURO-DOLLAR | USD | 2025-05-07 | 2030-05-07 |5.125% 400.00MM
PKX 5 % 05/07/35 EURO-DOLLAR | USD | 2025-05-07 | 2035-05-07 | 5.75% 300.00MM
PKX 5 ¥& 05/07/30 PRIV PLACEMENT| USD | 2025-05-07 | 2030-05-07 |5.125% 400.00MM
PKX 5 % 05/07/35 PRIV PLACEMENT| USD | 2025-05-07 | 2035-05-07 | 5.75% 300.00MM

HANYAN Float 05/04/28 EURO MTN usb 2025-05-07 2028-05-04 | 6.004% | SOFRRATE 80.00MM

KEBHNB Float 05/07/26 AUSTRALIAN AUD 2025-05-07 2026-05-07 | 4.344%| BBSW3M 31.97MM

KDB 4.06 08/07/25 EURO-DOLLAR | USD 2025-05-07 2025-08-07 | 4.06% 115.00MM
KDB 0 07/07/25 EURO NON-DOLLAR| HKD 2025-05-07 2025-07-07 - 12.89MM
CITNAT 4 % 05/08/28 EURO MTN usD 2025-05-08 2028-05-08 | 4.375% 400.00MM
CITNAT 4 % 05/08/30 EURO-DOLLAR | USD 2025-05-08 2030-05-08 | 4.625% 300.00MM
CITNAT 4 % 05/08/28 | PRIV PLACEMENT| USD 2025-05-08 2028-05-08 | 4.375% 400.00MM
CITNAT 4 % 05/08/30 | PRIV PLACEMENT| USD 2025-05-08 2030-05-08 | 4.625% 300.00MM
KOBCOP 4 % 05/09/30 EURO-DOLLAR | USD 2025-05-09 2030-05-09 | 4.625% 300.00MM

XtE : KISKHHE 7L Bloomberg

H4. 7t 0|2 AN X = (TH2l: %, 717t 25.04.28~25.05.02)
Date Name Survey Actual Prior
2025-04-29 TOIO|FHIDA FOIHS -- 7192k 7568k
2025-04-29 JOLTS Job Openings Rate - 4.30% 4.50%
2025-04-29 JOLTS Quits Level - 3332k 3195k
2025-04-29 JOLTS Quits Rate - 2.10% 2.00%
2025-04-29 JOLTS Layoffs Level - 1558k 1790k
2025-04-29 JOLTS Layoffs Rate - 1.00% 1.10%
2025-04-29 A AAHE AH|X}7| O R4 87 86 92.9
2025-04-29 HMAAEE 7|C) - 54.4 65.2
2025-04-30 GDP 217t3} QoQ 0.20% -0.30% 2.40%
2025-04-30 GDP E7tX|%= - 3.70% 2.30%
2025-04-30 =& PCE 27HK[$= QoQ -- 3.50% 2.60%
2025-04-30 PCE E7H|$= MoM 0.00% 0.00% 0.30%
2025-04-30 PCE E7HX|$= YoY 2.20% 2.30% 2.50%
2025-04-30 =& PCE E7tX|= MoM 0.10% 0.00% 0.40%
2025-04-30 =& PCE E7X|== YoY 0.026 2.60% 2.80%
2025-05-01 M Mg HRHs -- 241k 222k
2025-05-01 HYEHAS =T AE R -- 1916k 1841k
2025-05-01 S&p 22 0|= HZY PMI -- 50.2 50.7
2025-05-01 ISM M= K| 48.1 487 49
2025-05-01 ISM i = 7HX| 4= - 69.8 69.4
2025-05-01 ISM Al 38 -- 47.2 452
2025-05-01 ISM 18 -- 46.5 447

X2 : KISKHHEZL Bloomberg

33



5. W= 0|3 X X|=

(TH2l: %, 712k 25.05.05~25.05.09)

Date Name Survey Actual Prior
2025-05-02 H=sPRE208A HE 138k - 228k
2025-05-02 DIZIRE D8X HE 125k - 209k
2025-05-02 MUE 4.20% - 4.20%
2025-05-02 dNgs ®te 62.50% - 62.50%
2025-05-02 AlzZte W A3 (™ chHl) 0.30% - 0.30%
2025-05-02 AlzZte W A (™ Echs]) 3.90% - 3.80%
2025-05-02 HTr =2 9.20% - 9.20%
2025-05-05 S&p =2 0|= MH|AY PMI 51.4 - 514
2025-05-05 s&p 22Y 0|5 T PMI - - 51.2
2025-05-05 ISM AMH|A X|4= 50.2 - 50.8
2025-05-05 ISM AMH|A X|Z 73 - - 60.9
2025-05-05 ISM MH|A A7 =2 - - 50.4
2025-05-05 ISM MH|A D& - - 46.2
2025-05-06 FAX| -$122.0b -- -$122.7b
2025-05-08 FOMC g2| 23 (&%h 4.50% - 4.50%
2025-05-08 FOMC =2| 273 (gteh 4.25% - 4.25%
2025-05-08 2H[XFUE X5 $10.000b -- -$0.810b
2025-05-08 M Hesd gds -- -- 241k
2025-05-08 HYEHAS ST AUHA S - - 1916k
2025-05-08 LOjR 9 THof MoM - - 2.40%
XtE : KISKHHE 7L Bloomberg
B6. Tt 54 4H X|= (5+$1: %, 7|Zt: 25.04.28~25.05.02)

Date Name Survey Actual Prior
04/28-04/30 T YUSIHA 5= T EH| -0.80% -1.00% 0.30%
04/28-04/30 U7X 5= M| 2.50% 2.10% 3.60%
04/28-05/02 20§ EkOf (2O H]) -0.40% -0.20% 0.80%
04/28-05/02 200 Zoj NSA T 4| 2.40% 0.30% 0.50%
2025-04-29 GfK AH|Xb 7|CHX| 5= -25.8 -20.6 =245
2025-04-30 MYt HE (THRH) 15.0k 4.0k 26.0k
2025-04-30 Heled 78 sA 6.30% 6.30% 6.30%
2025-04-30 CPI 8| Ml A -- 2.30% 2.40%
2025-04-30 CPI HiO[0f 2 ™ iHH| -- 2.10% 2.30%
2025-04-30 CPI RIS =3 HiAH| -- 2.20% 2.30%
2025-04-30 CPI 2t M| -- 2.40% 2.50%
2025-04-30 CPI HtH F2HH 23 MEH| -- 2.40% 2.20%
2025-04-30 CPl L2 Ez}Ql HAEZH HiHd -- 1.80% 1.90%
2025-04-30 GDP SA (B 7|CHH]) 0.20% 0.20% -0.20%
2025-04-30 GDP WDA HHCHH| -0.20% -0.20% -0.20%
2025-04-30 GDP NSA T ALCHH]| -0.40% -0.40% -0.40%
2025-04-30 CPI (H &CH() 0.30% 0.40% 0.30%
2025-04-30 CPI (HACHH]) 2.00% 2.10% 2.20%
2025-04-30 CPI EU B8 M| 0.40% 0.50% 0.40%
2025-04-30 CPI EU &8t HuH| 2.10% 2.20% 2.30%

X2 : KISKHHEZL Bloomberg

7. UWF S 3H X =
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Date Name Survey Actual Prior
2025-05-02 HCOB =2 XM =% PMI 48 - 48
2025-05-06 HCOB S AMH|AY PMI 48.8 - 488
2025-05-06 HCOB =¥ Z& PMI 49.7 - 49.7
2025-05-07 SEeF HE| 2.10% -- 0.00%
2025-05-07 ST WDA ™| 1.00% -- -0.20%
2025-05-07 HCOB =Y MY PMI -- -- 403
2025-05-08 A M A SA MoM 1.00% -- -1.30%
2025-05-08 ArA M AF WDA Yoy -2.60% -- -4.00%
2025-05-08 24X SA 19.1b - 17.7b
2025-05-08 % SA MoM 1.00% - 1.80%
2025-05-08 22 SA MoM -0.10% - 0.70%
XtE : KISKHHE 7L Bloomberg
HS. FU 37 ZH X= (EHl: %, 712t 25.04.28~25.05.02)

Date Name Survey Actual Prior
2025-04-25 EEHI 48 3= MHI0| (&)

2025-04-27 S Y710 AZCHH| HEHH| - 0.80% -0.30%
2025-04-27 ArAM A Yoy - 2.60% 11.00%
2025-04-30 HZ=Y PMmI 49.7 49 50.5
2025-04-30 HIHZ=Y PMI 50.9 50.4 50.8
2025-04-30 =3t PMI - 50.2 514
2025-04-30 Aol &= PMI HZE Y 497 50.4 51.2

XtE : KISKHAHEZE Bloomberg

H9. UWF 3= ZH X= (EH2l: %, 712+ 25.05.05~25.05.09)

Date Name Survey Actual Prior
2025-05-06 Xo[Al = PMI B - - 51.8
2025-05-06 Xo| &l &= PMI MH[AY 51.8 - 51.9
2025-05-07 QetE ook - - $3240.67b

XtE : KISKHHE 7L Bloomberg
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U= KOSPIXI+== 2546.3= Or&

7Lt KEY POINT

Udre 2| 02) 3215-1492 e X|H = C{H| KOSPI X[+ &5, S&P500 &5
o F7HELS U3 A ZiA, BN ME [fH] 7t
o ELS &% 7= 7t ot 5= 7 X2E &S

| 2Ll F4 A

35 OpX|5 72l

=

g

25¢, KOSPIX|=&

o
459% &S, SXSE= K| 3= OFX| 8 A2 Y CiH| 4.43% &SOHACE

MF Cfl 62:88p 4BOIYT, FAXIS B sPxE HELHH)

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 5,154.12 A218.78
S&P500 5,282.70 5,525.21 A24251
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
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F) 22 452 lE
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@ «isHmIt

H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (ShSl: 7H)
T2 N O]t HEE
TUHE=Y 49 51 2
WX+ 36 39 3
deEs=d 28 38 10
Sl X| = 155 109 -46
T 11 2
sielzgty 10 15 5
A 287 263 -24
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HEE
TUESY 3,002 2,331 -671
TLX|+=¥ 572 3,277 2,705
delEs=d 508 592 84
Sl x| =¥ 2,551 2,199 -352
TU=ed 134 300 166
sfel=etd 292 489 197
A 7,059 9,188 2,129
X2 : KISKHAHE It
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (H2: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 49
2 KOSPI200 - - 37
3 ISE=EubN; - - 26
4 NVIDIA Corporation TESLA INC - 15
5 TESLA INC - - 15
6 KOSPI200 At - 9
7 KOSPI200 NIKKEI225 SX5E 8
8 st - - 8
9 NIKKEI225 SPX SXSE 8
10 SPX TESLA INC - 8
X2 : KISKHAHE 7L
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@ «isrsrzo
SWAP : CD 91= 3¢ 0.01% OI=

"I XL KEY POINT

o|F=¥d 2| 02) 3215-1406 e X|tt = CHH| CD 22| 0.01% 52t
e IRS =2| St2HM|, CRS 2| &S
e SWAP SPREAD &}2tHA||, SWAP BASIS &5 A

B CDEEl= 2.71% 2 ™ 3 CHH| St2t5tQICt RS 22l HEXoZE 6

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

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

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

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

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

6.00%
5.00%
4.00%
3.00%
2.00%
1.00%

0.00%

D © O NN DD D> O @D D OO DAD > O
q?’Q '1?’0 '\7’\/ o '\?"Q '1?"0 '»VQ WVQ '»VQ ’»VQ ’Lb‘g '»VQ WVQ o ’\/V\/ ’Lb‘:\’ 'f"g w"’g 'i”'g '\‘?'Q é”g
DT AT DT DT DT DT DT AT DT DT DT DT DT DD AR AT DA DD
Rt : KISKHAME 7}
%2 Fo 2| FUHHES (EH: %)
W KTB m KRW IRS m KRW CRS USD IRS USD TB
0.00%
-0.02% -
-0.02% -0.02% -0.03%

-0.04% -

-0.06%

-0.08%

-0.10%

-0.10%
-0.12% - -0.11%

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

@ «isxt

(THl: %)

AFIH 7

X}0| ——5/2/2025 4/25/2025

4.50% 0.000%
4.00% \ p -0.020%
3.50%

-0.040%
3.00%
2.50% -0.060%
2.00% -0.080%
1.50%

-0.100%
1.00%

0.50% -0.120%
0.00% -0.140%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg
H1. USD IRS Data (Et2I: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-05-02 3.8133 3.4731 3.3989 3.4434
2025-04-25 3.8771 3.568 3.5093 3.5633
U5 -0.0638 -0.0949 -0.1104 -0.1199
2024-12-31 41632 40674 40372 4.008
HEChb| -0.3499 -0.5943 -0.6383 -0.5646
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| —=———5/2/2025 4/25/2025
3.00% 0.00%
2.50% -0.01%
2.00%
-0.01%
1.50%
-0.02%
1.00%
0.50% -0.02%
0.00% -0.03%
3M 6M O9M 1Y 2y 3Y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y

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

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3Y 5Y
2025-05-02 2.3575 2.2425 2.225 2.27
2025-04-25 2.3775 2.2625 2.2475 2.2875

FU57 -0.02 -0.02 -0.0225 -0.0175
2024-12-31 2.8625 2.7275 2.705 2.72

HZChb| -0.505 -0.485 -0.48 -0.45

RIE : KISKHAHE 7}
aEl5. KRW CRS (EH2l: %)
X}O| —=———5/2/2025 4/25/2025
2.50% 0.08%
2.00% o 0.06%
— v/ //\

0.04%
1.50%

0.02%
1.00%

0.00%
0.50% 0.02%
0.00% -0.04%

3M 6M O9M 1Y 2Y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30y

Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2025-05-02 1.705 1.69 1.74 1.81
2025-04-25 1.725 1.715 1.765 1.81

034 -0.02 -0.025 -0.025 0
2024-12-31 2.315 2.185 2.19 2.23

| -0.61 -0.495 -0.45 -0.42

ALZ : KISKHAE 7}
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a2l6. KTB (5+$1: %, BP)
X}0| ——5/2/2025 4/25/2025
2.65% 0.03%
2.60% —_— 0.02%
2.55% / AN
2.45% 0.00%
2.40%
-0.01%
2.35%
2.30% -0.02%
2.25% -0.03%
2.20%
_ 0,
5 159 0.04%
2.10% -0.05%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (EH2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-05-02 236 2.327 2.282 2.395
2025-04-25 2.405 2.355 2.305 2.405
F034 -0.045 -0.028 -0.023 -0.01
2024-12-31 2.71 2.767 2.597 2.765
HEChb| -0.35 -0.44 -0.315 -0.37
ALZ : KISKHAE 7L
A%l7. IRS e AZY E 30| (242l : %) 128, IRS HEH| AZYE FZHHS (U9 : %)

—— KRW IRS 5Y-3Y

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

KRW IRS 10Y-5Y

2023-11 2024-05 2024-11 2025-05

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) B SWAP BASIS{TYA 1o, ' SWAP BASIS(3Y)
0.00% 0.000%
-0.10% |
-0.20% -0.001% ~
-0.30% | 0.001%
0.40% - ; -0.001%
-0.50% ,W ¥ -0.002% -
-0.60% v J /

|
o
-0.80%

-0.002% -
-0.90% -0.003% -
-1.00% : ! | -0.003%
2023-11 2024-05 2024-11 2025-05 -0.003% -
Xt& : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
%11, KTB/IRS 0| (T2l - %) %12, KTB/IRS F7t HE (THl - %)
SWAP SPREAD(1Y) ——SWAP SPREAD(3Y) M SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% ( 0.030%
.0259
0.30% 0.025% - -
.20%
0-20% 0.020% -
0.10% -
0.015%
0.00% -
0.010%
-0.10% |
0.005% -
-0.20% - - !
2023-11 2024-05 2024-11 2025-05
0.000% 0.001%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
I FXAIE &8
/28] ghg2 Xt = | 1436.501A 22 1405322 -31.28, -222.02BP2HE HEsIH &3t &

ME LIEFRIEL Z|Et 2 3 & 722 4% O] 2] tiH| ofME 231, k= oA,
ol 4% UM =52 EUCt ¥/ AFHEQAE= 1H J|F -30.28 2 LIEIWD & o=
HIFACY.
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J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
0
-20 W
e
-40
-60
-80
-100
-120
-140
-160
9 O BN A DD A D> O LD D@ OO N DDA ®
'\'3’9 ’\?’:\/ '\?’:\/ ’\?’:\/ '\?‘9 '\?‘9 w?"g '\?‘9 ’\?‘9 '\?‘9 '»“"Q '\?‘9 '\?‘9 '»“'\’ '\Y:\’ '\?‘” '\‘?'Q '1‘?'0 wf”g '\‘?'Q '\f’g
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AtE : Refinitiv, Bloomberg
J214. KRW/USD Swap Point 30| (EH2l: 9)
e N U CHH| X}O| MZFELHH| X}O] —=—=5/2/2025 —=——14/25/2025 =———12/31/2024
1500 0
1450 -10
-20
1400
-30
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-40
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-50
1200 -70
SPT 01W 01M 02M 03M 06M 09M 12M 02y 03Y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 F283 &2 U F (2 7HE)
5= 2025-05-02 | 2025-04-25 Xto] =2 2025-05-02 | 2025-04-25 Xto|
KRW/USD 1405.3 1405.3 -31.2 USD/CHF 0.828 0.832 -0.004
EUR/USD 1.132 1.132 -0.003 USD/SGD 1.304 1.314 -0.01
GBP/USD 1.331 1.331 0.001 USD/IDR 16437.5 16834 -396.5
USD/JPY 145.215 145.215 1.685 USD/PHP 55.608 56.314 -0.706
USD/HKD 7.756 7.756 -0.003 USD/TWD 31.047 32.52 -1.473
USD/CNY 7.271 7.271 -0.016 USD/SEK 9.701 9616 0.085
USD/CAD 1.381 1.381 -0.006 USD/PLN 3.78 3.765 0.016
AUD/USD 0.641 0.641 0.001 USD/DKK 6.592 6.577 0.014
NZD/USD 0.594 0.594 -0.003 USD/ZAR 18.426 18.822 -0.396

M2 MEASESH (15A] 40& 22 7|F)
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[Appendix 11 = 3] & Credit Spread Hs ¢

#1. I F2=8

(EHl: %, 2025-05-02)

T2 A TFCHH] | AXCHH|
CD 90 2.710 -0.010 -0.550
CP90¥ 2910 0.000 -0.490
=3 3 2.282 -0.023 -0.220
=3 5 2.395 -0.010 -0.280
=3 104 2.595 0.018 -0.147
=3 204 2.555 -0.002 -0.212
=1 304 2477 0.002 -0.215
S¢ot1d 2.362 -0.025 -0.298
S0t 2 2317 -0.028 -0.325
&0t 34 2.347 -0.023 -0.308
A& ; KIS-NET

H3. I FX|+

(PI=¥ : 2025-05-02)

H2. 52| F2 =&l

Q) «israrEz

0|3l A2l 02) 3215-1454

(£t %, 2025-05-02)

=2 el HMFCiH| | AXCHH]|
o= 2y 3.715 -0.095 -0.665
Oj= 5Y 3.822 -0.113 -0.133
oj= 10y 4.228 -0.076 0.390
oj= 20Y 4739 -0.038 0.636
oj= 30Y 4.725 -0.028 0.797
FE 2y 1.734 0.010 -0.927
= 2.027 0.010 -0.430
S8 10y 2483 0.013 0.045
S8 20y 2.855 0.024 0.407
S8 30y 2.920 0.029 0.563
A& : KIS-NET

H4. L Credit Spread

(

TH2l: %, 2025-05-02)

Fax|$ = MFOiH| | SIXCiH| U2 A HFCHH| | AXCHH|
KTB3 153.02 0.2 6.02 E% AAA 2.533 0.007 -0.054
KTB10 121.05 -0.22 3.38 BIAY AA- 2.872 0.005 -0.100
KOSPI 2,559.79 13.49 160.85 7|Et= 8%l AA- 2.903 0.005 -0.117

0 0. 0 0 2K AAA 2.576 0.000 -0.050
At&E : KIS-NET A& : KIS-NET
H5, ME{¥ J 31 C{H| Credit Spread HE ZM| Top3 LA} (91 : bp, 27| : 3Y)
Qs ZM Top 3

. ZALE s HE

Stm 2 A AAA 0.7

WHEEA|SAL AAO 0.7

AKX T YEISSE AAA 0.7

T AP S AL AA+ 0.7

AT Al T2 S A AAO 0.7

ot ool et e AL K| /IS AL AAA 0.7

MERESA AAA 0.7

ot=doi S ST AAA 0.7

Stm e SA AAA 0.7

QHALE Al S AL AAO 0.7

AN ESA AA+ 0.7

St A TS S AL AAA 0.7

St =Xt S A AAA 0.7

24 OES AL AAA 0.7

St EX|FERS AL AAA 0.7

HEIZ A S A} AAO 0.7

AUHZ DS AL AAA 0.7

St = Al SAL AAO 0.7

MEFEHEZASA AAA 0.7

ok EHH I LZA AA+ 0.7

h HMDETA AAA 0.7

ot A EHR| S B AAA 0.7

46

t



@ «isnr
ZENLSA AA+ 0.7
St=X| G S A AAA 0.7
2o oS AL AAA 0.7
EFFMLSA AA+ 0.7
S IAZA|SA AA+ 0.7
SFEGAZASA AA+ 0.7
g5 AAA 0.7
St AHLHEHE| S A AAA 0.7
oL otSAL AAA 0.7
SAEAISAL AA+ 0.7
St &0 ESA AAA 0.7
BI|FEHEASAL AAA 0.7
oSt M FSAL AAA 0.7
St M AL AAA 0.7
Sl FEAiFESA AAA 0.7
Stm 7t A S AL AAA 07
QAIHZA|S A AA+ 07
/MRSt AAA 07
LM oto|mto| HE A H| AT 2|of A+ -0.5
7l O|H| 7Y | AA- 0.5
7| 271 o Et A- 05
Aoty ol AA- 0.5
RO T A+ 0.5
AMTLE AA+ 05
ot=E XY m| & A0 0.5
ofo| 7y m| & A+ 05
SHLEFHE AAO 0.5
ZEAHHATHO| & A H| AT 2|0} A+ 0.5
o377t AAO 05
ZOlH|=RIZtE AA+ 05
FHE X} O 2 M| O A X T}O| LH A A H| A A+ 05
Of 7274 mf & AO 05
O|2jol| A 71 | AA- 0.5
EXcE= AA- 05
ClH| 74 o & BBB+ 0.5
ST 7] | AA+ 0.5
RN E; AA- 05
oh=7 o & AO 05
AUX|FH | B A- 05
VeI AA+ 05
AlSHIIE AA+ 05
HMFIE AA+ 05
H| A 0| 7] | AA- 0.6
HHESF0tY A+ -3.0
3| AHH ENE R AA+ -14
SKEZECHICS AAO -13
A2 1 KISKHAHE 7}
H6. ME{'"H 311 [§H] Credit Spread & %M Top3 E&Al T : bp, 47| : 3Y)
=1l kM| Top 3
. LUALE s HE
Sz AAA 1.2
St A AL AAA 1.2
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[Appendix 2] SMUAILHGE X MESE A
St7| ¥ X 02) 3215-1435
H1. ALY
BEIE 559 EC R 7Y ZI|dMY AH|E
e s
H2 3AHMESE HE ol (717} : 2025-04-25~2025-05-02)
S|Ate e z= SFHZEUY ehil NICE e1%
o | oz | S& "oty sa "oty sa "ot
Ch=SAsd 2025-04-25 7| ¢S5 A0 A- A- | 2025-04-25
o7tE =2 2025-04-25 7| #&=| BBB+ | BBBO BBBO | 2025-04-25
IHMFE2H 2025-04-25 7|¥ &8 A- BBB+ BBB+ | 2025-04-25
ChExz2d 2025-04-25 7| ¥&=| BBB+ | BBBO BBBO | 2025-04-25
S 2Lk 2025-04-24 | BOND | BB+ BBO BBO | 2025-04-24
7O|E[H|&EX}ZH(F) |2025-04-25| BOND | A- BBB+ BBB+ | 2025-04-25
H3. 3\ 2852 HE g (712} : 2025-04-25~2025-05-02)
= -
72 UMY oty 55 om"”‘:imqﬂ% g; shME | NICE | 87|
A SEA O A4 EA 2025-04-25 lgsaE BBBO | BBBO | BBBO | BBBO
Hy ootEt K =2 2025-04-25 79452 | BBB+ | BBBO BBBO BBBO
Hy 1HME2H 2025-04-25 71gs= A- BBB+ BBB+ BBB+
A ShAl & 2025-04-25 lgsaE BBB+ | BBB+ | BBB+ | BBB+
Hy tbeM=2d 2025-04-25 7955 | BBB+ | BBBO BBBO BBBO
k] A O|E[H| R X EH(F) 2025-04-25 BOND A- BBB+ BBB+ BBB+
At CH R EhATY 2025-04-30 J1ds2 B+ B+ B+ B+
A SN =23 2025-04-30 lgsaE A0 A0 A0
A AO|ZEX5H 2025-04-30 lgsaE A- A- A-

49



SPC 7| XXpatE AMLH L KIS-NetS Soff EHolstA

MM E 2] 02) 3215-1457

B1. 933 &5 4dd (712} 2025-04-28~2025-05-02, THY| : 24 2l)
spca BV zms aly | o8 T|ERH KR
od O
S| AFZEH| 11k} A1 ol0l= 2026-04-29 2,450 fzled
2| At 6K A1 Moo 2025-06-25 2,100 fe/2
S E[AZH 10kt A1 go10= 2026-03-25 2 L2
7| A 0f A0 = X| O] &4 Kt A1 CHEXHE(CLO) | 2025-06-30 104 ot H M A 2|0}
Ol A H| K| A X} A2 | AE7IEDiEX# | 2025-07-30 315 a2 EF0|0f
OAZEHMELHES AT CHEM B (CLO) | 2025-07-28 500 edd
W L&A AL A1 | AIEILECNF YA | 2025-10-27 148 oclzga
Of| A C|H| & Xt A1 | AEFLECIFRA| 2025-10-31 439 SHSH0| Of 2 AT O] A
Ol A C|H| M| X} A1 | AE7LEDIEE | 2025-07-30 1,078 530 O 2AH 0| A
SHEMARY A A1 o0z 2025-11-28 2,450 Aot
Of| O X| M| C| & & K} Al | AEItEE | 2025-11-03 299 ohotER M
QIEX| A o & Kt Al | B34 B O1F | 2025-05-30 400 e frals
I A M A| O Kt A1 | AE8FLECHZRIAH| 2025-05-30 1,100 SKX| M E &
WRIRE A1 CHEA3(CLO) | 2025-07-30 150 SKC| QK|
H|# O] = 2 K| T Xt A1 | AIEILENFAHH| 2025-07-28 72 SKOf| L4 K|
G 9l 2 M| Z A A1 "oloa 2026-02-05 3 sg2d
A 0|2 Al | B34 2 THE | 2025-05-23 130 47
of| 20f 0| X] 2 = K| O| K} A1 CHExH A (CLO) | 2025-07-31 200 HLEHE
Of| Of X[ M| C| X[ K} A2+ |ABILECHZRAH| 2025-07-30 202 2E[MM
O|2f =2 X LAt Al | B34 A TfE | 2025-05-19 20 Ci =IO Z = 0|
AXACIELAE | A1 | SSA B OE| 20050527 | 279 | o= oo e ASBHAEE
ER22HO[X| Al | BS54 2 THE | 2025-05-30 24 QI 2K} I 0| =2 0|
ZZHMEQCIS | O|At Al | B4 BA OE | 2025-07-29 92 CHEQIHAE
T 2MECHS M| YAt Al | B34 2 THE | 2025-07-29 92 iz
F o of| A 22K Kt Al | B34 BHA OE | 2025-07-29 230 HRCEE2
H| 7 O] 2HE K| & Xt A1 CHEXHE(CLO) | 2025-05-30 200 2t
L2 =K &kt Al | B3 A THE | 2025-06-02 60 Ol AHH
Zo|H LAt Al | BS54 2 THE | 2025-05-28 51 lFaRs
7 QI EL K| &FKF Al | B34 B O1E | 2025-05-28 310 S|O|OtE O] HA
A AH A LA A1 | ESA B OE | 2025-08-01 400 EHICI0HM
C| 4 = ot = | O X} Al | B34 2 THE | 2025-05-07 115 |4 = ot M| L X}
Mm i ghAt A2+ | BEAF 2 THE | 2025-05-27 90 HI# O] & & Ak A| L K}
7O ofl O X| x| K| & At Al | B4 BH O1E | 2025-07-28 133 g=ClH| M Xt
Q0| A O| | B M| X} AT CHEM 2 (CLO) | 2025-05-29 414 FMoojcjojz g
of| =il T+ = & LA Al | B4 BH O1E | 2025-07-28 180 | OrAE X166 T+ 2I|0| Z E0|
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Cl 2|t CHE X2 (CLO) SKQIH M Rotst
It 2o M| LAt 24 HH s ot 2=ROozE0|
Q0| Y C| A LA} BEiHE E OfAER|512 0] Q| £ I 0| ZE 0|
AFLO|EFQIH| LA 2S4 HH s QYRR AEAMS
HAol2H 234 2E s M-S F 240X A e ot
SEE[SEN YAt ti=* 3 (CLO) CHZ3o37m|o = 20|
StLtS 2 K| Of Xt 234 HE s Of A1 QH |
CEHHZZHMER LA 2S4 HH s SHEAHIE [ ATHY
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A Of| O] X 4l & A| 2 A} 2S4 HH s HWESELYA
Of| 2 & M| L Xt 234 #E s IIAHYE
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SsPcH ca 7| ZXpLE w1 Zop 7| ERpLE XpFE
od = |
ECEX XM LAt A2+ | 54 2t O1E | 2025-07-30 200 A1310]| O R M
- _ KBRO OIAH 2| AT EEXHAL
QU O| I| M| AFX HE0l=gY -07-
A 0| I| K| ApKF A1 = 2025-07-29 730 oS SR 3 S
7| A EZH LK} Al | BESA 33 1= | 2025-06-30 851 EIANIE =B
D 2| E|H| A E X O]kt A1 SHEO ER 2025-05-29 250 | WO AREHEHHIAEEX|A
HEeAWEWC O o= E0[H3
CHAE Q2| H Yxt A1 | BEAF 2 T§S | 2025-06-30 250 el Evoﬂxr o I
N _ NI 10 O=I7<E_||-Ix7 ‘=”‘7é‘,|l:|A0*
Ofo|S3st0| =R MM LRt | A1 | EF4BE E | 2025-07-29 o4 | ST :rLﬂTxJ EChiE
EZHEH LA Al | BESA 33 1= | 2025-05-30 942 A2 AR LA
_ MEFE KO E FE I A=
= il = _ -
2| X[A O] E4lHtzE Al | RSt 2 tE | 2025-07-01 6 HIAFR 3
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OFOJ A A K| X} Al | B34 oA HE | 2025-05-16 750 H| Of| AT QH M
00| 2= HH| A X} Al | B34 A HE | 2025-06-26 368 SEMMFIO|=E0|
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SFLF2IR| ALK Al | B34 oA OfE | 2025-05-30 15 Qo1 M
M EAEFEH AL Al | B34 o3 & | 2025-07-29 420 O H| A E M 1Kt
H| -8 S G AhH| Xt Al | BESA 23 = | 2025-11-07 1 Qto| =Mt L]
C ez Al | B34 &3 & | 2025-05-30 104 SHUAIHZ2| A0
Lot2 2 HEEM LA A1 Ci=x#(CLO) | 2025-07-30 40 Optiv Parent Inc
_ O|X[AELQIAUHI D EE
B 2 CH AKX m CA0l=1 -05-
HE 2 E XA Xt AT HE 40l 53 2025-05-23 206 AFEXIAIEIR 5183
HAN172 7| ZEZTES A
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[Appendix 4] =2 A DS

O| A2 02) 3215-1432

H1. 57 HASEE 0|2y (EH91: were))
234 s+4 sor 2an FIEr2 8 EE ABS A
- 1,200,000 970,000 5,120,000 1,828,000 1,073,335 135,489 10,326,824

AtZ : KISAHAHE G

22 F2t 23X Wo[og (chel : watel)
TE 27 =9 R waary| ke ME8SE

2025-05-04 |st=7 21194 2022-05-04 3y 110,000 AAA
2025-05-06 |et=H 21196 2022-05-06 3y 140,000 AAA
2025-05-07 |ZAMKN 7| YT ZHHH687(AN 2020-05-07 5Y 190,000 AAA

sy 2025-05-08 | =3 M(BY2])2023-50/2Y-A 2023-05-08 2y 70,000 AAA
2025-05-08 |ot=EEE=ZAM89 2020-05-08 5Y 160,000 AAA
2025-05-08 |¢t=7 241384 2023-05-08 2y 270,000 AAA
2025-05-10 |et=7 241198 2022-05-10 3y 170,000 AAA
2025-05-10 |EEZAI845 2023-05-10 2y 90,000 AAA

sk 2025-05-06 | E2tDC025-0506-0910 2025-02-04 3m 2d 380,000
2025-05-09 | &2t03430-2505-01 2024-05-09 1Y 590,000
2025-05-04 | 4H223410]0200-0504-3 2023-05-04 2Y 150,000 AAA
2025-05-04 6+Lr%$oH46-050|27*-04 2023-05-04 2Y 250,000 AAA
2025-05-06 |sYBEME(28)2023-110]1.5Y-C 2023-11-06 1Y 6m 110,000 AAA
2025-05-06 | 7| 22%(4)23110]1.5A-06 2023-11-06 1Y 6m 200,000 AAA
2025-05-07 |<2|2%28-05-22l01-%4-07 2024-05-07 1Y 500,000 AAA
2025-05-07 | 4lh2328-05-&-1-A 2024-05-07 1Y 300,000 AAA
2025-05-07 | 5tLt2347-050]12-07 2024-05-07 1Y 320,000 AAA
2025-05-07 | 7|22 (H)24050|1A-07 2024-05-07 1Y 200,000 AAA
2025-05-07 | 7| 2% (4)23110[1.5A-07 2023-11-07 1Y 6m 130,000 AAA
2025-05-07 | =SB (2™)2023-110[1.5Y-D 2023-11-07 1Y 6m 190,000 AAA

cum 2025-05-08 | 5tLt23446-050(22-08 2023-05-08 2Y 230,000 AAA
2025-05-08 | 4F220410]0500-0508-3(At 2020-05-08 5Y 200,000 AAA
2025-05-09 |R2|2&27-11-0|&1.5-Z-09 2023-11-09 1Y 6m 470,000 AAA
2025-05-09 | = El23440582121-09 2024-05-09 1Y 330,000 AAA
2025-05-09 |8 (24)2023-110]1.5Y-E 2023-11-09 1Y 6m 150,000 AAA
2025-05-09 | &F222024-050](#)12-09 2024-05-09 1Y 100,000 AA+
2025-05-09 | F4H2342024-050[1A-09 2024-05-09 1Y 100,000 AAA
2025-05-09 | 4lsh2327-05-0]-2-A 2023-05-09 2Y 250,000 AAA
2025-05-10 |4F&22410]0300-0510-1 2022-05-10 3y 400,000 AAA
2025-05-10 |S2|2%28-05-22101-4-10 2024-05-10 1Y 300,000 AAA
2025-05-10 | 7| Y2 (41)23110[1.5A-10 2023-11-10 1Y 6m 140,000 AAA
2025-05-10 | 8tLt2%46-110[1.52-10 2023-11-10 1Y 6m 100,000 AAA
2025-05-04 | AX|FHm EF329-2 2022-11-04 2Y 6m 20,000 A-
2025-05-06 | H7t=506-4 2023-11-06 1Y 6m 100,000 AA-
2025-05-06 | Alst7im|Et459-3 2022-04-11 3Y 25d 70,000 AA-
2025-05-07 |JB 2|74 E492-1 2023-11-07 1Y 6m 20,000 AA-
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2025-05-07 |7|S7Hm|Ek181-1 2024-05-07 1Y 33,000 A-
2025-05-07  |BNKZHI|E271-6 2022-01-07 3Y 4m 10,000 AA-
2025-05-07 |RO|7H=488-3 2023-04-07 2Y 1m 140,000 AA-
2025-05-07 |&O7t=507-2 2023-11-07 1Y 6m 60,000 AA-
2025-05-07 | #|O|H|7Hm| E525-1 2023-11-07 1Y 6m 10,000 AA-
2025-05-07  |Z|o[H|7Hm| & 524-2 2023-11-03 1Y 6m 4d 10,000 AA-
2025-05-07 |et=7Hm|Et522-2 2024-02-06 1Y 3m 1d 40,000 A0
2025-05-07 | AIBHIHI]E459-4 2022-04-11 3Y 26d 30,000 AA-
2025-05-08 |SACH7HE872-1 2023-05-11 1Y 11m 27d 30,000 AA+
2025-05-08 | 4lst7im|Et459-5 2022-04-11 3Y 27d 30,000 AA-
2025-05-08 | AlBHH I Ek461-5 2022-05-10 2Y 11m 28d 40,000 AA-
2025-05-08 | 7|74 m|E163-2 2023-11-08 1Y 6m 5,000 A-
2025-05-08 | 7| 274 m|E179-2 2024-04-08 1Y 1m 10,000 A-
2025-05-08 |OfF27H | EH209-1 2024-04-08 1Y 1m 20,000 A0
2025-05-08 | <23 8711 E488-2 2023-11-09 1Y 5m 29d 10,000 AA-
2025-05-08 |JB 22|74 E483-3 2023-08-08 1Y 9m 10,000 AA-
2025-05-09 | StLI7HI]|Er383-4 2023-03-09 2Y 2m 80,000 AA-
2025-05-09 |#CH7H=845-3 2022-05-12 2Y 11m 27d 30,000 AA+
JlE2g 2025-05-09 | SHLIZHI|EF317-6(K]) 2020-11-10 4Y 5m 29d 30,000 AA-
" 2025-05-09 | 4l8t7H=2069-2 2020-05-11 4Y 11m 28d 30,000 AA+
2025-05-09 |StLtFHE211-4 2022-05-12 2Y 11m 27d 30,000 AAO
2025-05-09  |OtO| 7 m| EH98-3 2023-05-09 2Y 10,000 A+
2025-05-09 |?2l387HmE488-3 2023-11-09 1Y 6m 100,000 AA-
2025-05-09 | #CH7HI|E1999-1 2023-11-09 1Y 6m 20,000 AA+
2025-05-09 |HIMZtE165-1 2023-05-09 2y 30,000 AA+
2025-05-09 | Alst7H O] Er459-6 2022-04-11 3y 28d 20,000 AA-
2025-05-09 | AlBHHI]|E461-6 2022-05-10 2Y 11m 29d 30,000 AA-
2025-05-09 | 2M0]| 0| X| == 7H | £ 205-1 2023-05-11 1Y 11m 28d 30,000 AA-
2025-05-09 | 4H27H I E706-1 2023-05-11 1Y 11m 28d 30,000 AA-
2025-05-09 | #iCHHHH473-2 2023-05-11 1Y 11m 28d 20,000 AA-
2025-05-09 | 4H27H I Eh682-3 2022-01-10 3Y 3m 29d 110,000 AA-
2025-05-09  |BNKZHI|E334-3 2023-11-10 1Y 5m 29d 40,000 AA-
2025-05-09 | #|O[H|= CIFLE369-3(Ah 2022-11-10 2Y 5m 29d 40,000 AA+
2025-05-09 | A|O|H|=EIFt=356-5 2022-05-10 2Y 11m 29d 90,000 AA+
2025-05-09 | #|0|H|= EIF7tE350-1 2022-02-10 3Y 2m 29d 30,000 AA+
2025-05-09 |<2|7t=211-2 2022-05-10 2Y 11m 29d 20,000 AAO
2025-05-09 |<2|7t=211-3 2022-05-10 2Y 11m 29d 50,000 AAO
2025-05-09 |<2|7t=212-1 2022-05-11 2Y 11m 28d 100,000 AAO
2025-05-09 |et=7Hm|E515-2 2023-11-09 1Y 6m 20,000 A0
2025-05-09 |#iCH7H=863-2 2022-11-10 2Y 5m 29d 20,000 AA+
2025-05-09  |OtO|H| 7| 0|7 | E296-1 2023-11-10 1Y 5m 29d 50,000 AA-
2025-05-09 |#CH7t=872-2 2023-05-11 1Y 11m 28d 40,000 AA+
2025-05-09 | StLIZHI|EE391-1 2023-05-11 1Y 11m 28d 30,000 AA-
2025-05-04 | X|Of| 22| 2341 2022-05-04 3y 150,000 AAO
2025-05-04 |EHZCHE229 2023-05-04 2Y 900
2025-05-05 |A|a™l7 2021-11-05 3Y 6m 26,935 D
2025-05-08 |gt= A REF27-2 2015-05-08 10Y 80,000 AAA
2025-05-08 | #ICHAHEX}317-2 2020-05-08 5Y 130,000 AAA
2025-05-08 |ROEHEHZF) 2020-05-07 5Y 1d 90,000 A-
DALY 2025-05-08 |KBESZAE(4h)2-1 2020-05-08 5Y 325,000 AA-
2025-05-08 |HD®CHYH EElg-1 2023-05-08 2Y 89,000 A0
2025-05-08 | StLH0| ZQHOFO[186-1 2023-11-08 1Y 6m 25,000 A+
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2025-05-09 |Oj2{ofl 41 &5 H65-1 2023-05-09 2Y 130,000 AAO
2025-05-09 |CHBHA|EH123-2 2020-05-11 4Y 11m 28d 15,000 A-
2025-05-09 |eH&EH|IHA82-2 2023-05-10 1Y 11m 29d 11,000 BBB+
2025-05-10 |EHZHCHE230 2023-05-10 2Y 500
2025-05-04 | ROIFHT| XM AALR-S1-5 2024-04-04 1Y 1m 2,900 AAA
2025-05-08 | 2tO|C|m| H| 4 Xt4 2024-05-27 11m 11d 103 AAA
2025-05-09 | RO A0 TR kF1-3 2023-11-06 1Y 6m 3d 560 AAA
2025-05-09 |LHE3A 2 A LAL3 2024-04-30 1Y od 209 AAA
ABS 2025-05-09 |FE{Z8&3AIMBS2023-12(1-2)(Ah 2023-05-09 2y 110,000 AAA
2025-05-09 | 2O|C|m|H| &t A 4 2024-05-17 11m 22d 141 AAA
2025-05-09 | 2K LAI3-2 2024-04-23 1Y 16d 760 AAA
2025-05-09 | 2tO|C|m| A& Xt2 2023-12-19 1Y 4m 20d 816 AAA
2025-05-10 |CHE &I LX}3 2025-02-10 3m 20,000

AtZ : KISAHAHE G
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Q) «isritmt

23| AE 02) 3215-1465

H1. HESF2 XA LAl (SH9l : 7HE, o 9, 7|2t : 2025-04-28 ~ 2025-05-02)
z83c 329 Hgsa way | |y FRNAPE WA OlF | wyIH H| 2 £3}
KR6192531F43 | &F232025-040|()12-28 AA+ 2025-04-28 | 2026-04-28 |2IH3AF AAA CD 1712 +8bp 1 2,000 KRW
KR6030626F41 |&H|7t=560-1 AA- 2025-04-29 | 2026-12-29 |ROI7tE THE 3AL 1871 & ClEF 2 3 300 KRW
KR6030628F49 |&OH7H=560-3 AA- 2025-04-29 | 2027-07-29 |91LE CD+62bp 3 1,500 KRW
KR310508GF42 | 7|28 (1H)25040|1A-29 AAA | 2025-04-29 | 2026-04-29 | 2ITH3AF AAA CD 17§ +4bp 1 1,100 KRW
KR6000017F41 | A15H2429-04-0]- B 52 (4]) AA- 2025-04-30 | 2055-04-30 |28 0% 5iH: 3.45%/ O|=: QI EWAAL =1 59+102bp 3 4,000 NC5 Q KRW
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