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

Y7t Ext KEY POINT
71 Xt 02)3215-1437 o M=[HH| 2IKXYX|$ =X LAUAE ZUA
o TFC{H| SFAH X[ +AE 57t
o TZFECOHH| S|AKY X|5= =5 =AFE 57t
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.00 -0.20 1.66 3.96 7.96 15.18 1.86
Duration 6.16 6.23 5.95 572 5.46 5.34 1.75
YTM 2.60 2.60 2.84 3.15 3.53 3.00 745

= 1KY FE$AUE -0.10 -0.67 2.06 514 10.57 16.88 1.94
Duration 10.17 10.31 9.91 9.51 8.98 8.55 2.05
YTM 2.51 2.49 272 2.98 3.37 3.02 6.86

=l FE$AUE 0.07 0.27 1.02 2.09 423 10.97 1.37
Duration 1.25 1.27 1.24 1.21 1.21 1.07 0.96
YTM 2.39 2.43 2.66 2.96 3.40 2.1 6.80

IPNN| FE$AUE 0.10 0.25 1.40 3.10 6.10 14.87 2.06
Duration 2.60 2.62 2.58 2.53 2,57 2.91 1.35
YTM 2.87 2.89 3.1 3.48 3.84 3.40 843

KOBI30 FE$AUE 0.08 0.28 1.17 2.42 477 11.57 1.53
Duration 1.85 1.84 1.83 1.82 1.84 1.82 1.87
YTM 2.30 2.35 2.73 3.05 3.45 2.65 6.86

KOBI120 FE$AE 0.07 0.25 0.90 1.97 3.97 11.12 1.35
Duration 0.99 0.97 0.95 0.97 0.99 0.96 1.1
YTM 2.57 2.64 2.86 3.24 3.57 2.30 7.09

Xt&E: KISKpAHE 7
_'_) I—X-iAOI %

) inception: %

t

ILIInJ

SMFEXX] )
(KOBI302 2001-01-02, 2 | 2001-01-01)



@ stz

120

115 oo

110 Al RS

105 — ’“W

A aa

95

90

85

80
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S E P —, PV E0kx| S| AR KOBI30 KOBI120

F) KOBIX| %= : EFAHK| =

ALZ : KISKHAE 7L

=2 MHX|+= Falo]d 0| =3, MHX| YTM F0|

12 6.0%
N M 5.0%
8 4.0%

6 M 3.0%

4 2.0%
2 1.0%
0 0.0%
2022-05-16 2023-05-16 2024-05-16 2025-05-16 2022-05-16 2023-05-16 2024-05-16 2025-05-16
— EER AR S 2% sokxy — AR 2o ok
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
AtE: KISKHAHE L RHZ: KISKHAHE 7}
H2. KISS A X5 ME{/27|H Duration
T= 374~ 1~2id 2~34 3~5i S50 4 HA|
=&Y 0.60 142 2.35 3.76 14.36 9.62
NS 0.63 146 2.40 3.84 7.47 2.87
E =% 0.60 1.46 238 3.78 11.95 457
S5 H 0.62 1.46 2.31 0.00 0.00 1.23
S xY 0.63 1.40 230 3.77 7.42 1.25
7|EtES X 0.62 1.44 2.36 3.60 5.05 1.79
SIMNMNBERES) 0.68 1.50 2.48 378 9.79 2.75
SIMHESZET) 0.81 0.00 0.00 0.00 0.00 0.81
ABS 0.60 1.39 237 3.86 0.00 148
A 0.62 144 237 3.76 13.94 6.12




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2352 2.295 2.361 2426 2.599 2.507
N 2.531 2422 2.507 2.575 2.791 2.542
S 2.560 2513 2.535 2.603 2.761 2.605
S5 H 2.369 2.351 2.375 0.000 0.000 2.361
2A XK 2.551 2497 2.502 2.628 2.881 2.533
7|Eta-& X 2.854 2.859 2.847 2.867 3.136 2.859
A (S EZEET) 2.826 2.850 2.833 2.829 3.080 2.864
A EES) 3.426 0.000 0.000 0.000 0.000 3.426
ABS 2.693 2.674 2.680 2.648 0.000 2.680
TH| 2.567 2.542 2572 2.567 2.632 2.586
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 374 ~1d 1~2d 2~34 3~54d 50| 4 HH
= Xi 4.03 5.11 4.64 5.82 30.81 50.41
N 0.18 0.26 0.26 0.40 0.1 1.21
SxY 2.02 2.96 2.20 2.53 3.25 12.96
SoHEH 1.58 1.90 0.47 0.00 0.00 3.95
2y 5.80 3.64 1.40 0.56 0.03 11.44
7|Eta-8 X 2.18 2.90 222 1.07 0.10 8.47
A (S ZEET) 227 2.96 243 1.39 1.08 10.13
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.53 0.55 0.22 0.13 0.00 1.43
A 18.59 20.28 13.84 11.90 35.39 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T& 374 ~1d 1~2d 2~34 3~54d 50| 4 HH
= XY 20 23 20 36 54 153
N 191 259 256 507 40 1,253
Sy 466 636 532 550 672 2,856
S5 H 10 6 2 0 0 18
23Ky 603 362 150 65 7 1,187
7|Et=8X 1,359 1,632 1,098 628 71 4,788
A (B EZEET) 532 678 448 329 363 2,350
AR (B2 ET) 1 0 0 0 0 1
ABS 435 351 119 40 0 945
A 3,617 3,947 2,625 2,155 1,207 13,551

X2 KISKHEE 7}
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H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM

@ «isrsrzo

CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS SY40E 0.090 0.270 1.300 2.850 5.490 13.520 0.303
ESf Duration 2.210 2.210 2.160 2.200 2.250 2.750 3.110
s YTM 2707 2732 2.963 3.343 3.686 3.238 2.488
ESGEHMA FXH49E 0.090 0.240 1310 2.890 5.560 13.650 0.169
Duration 2410 2430 2.360 2.340 2.390 2.690 3.690
YTM 2637 2.663 2.906 3.293 3.639 3.182 1.996
HlmX|$ |FH49E 0.080 0.210 1.330 3.000 5.880 13.990 0.298
Duration 2,670 2.690 2.640 2.620 2610 2.980 3.100
YT™M 2.724 2.749 2.979 3.365 3.715 3.114 2410

KH&: KISKFAHE 7}

%4, ESGHH F+ X5 F0|
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~2'd 2~34 3~54 50|44 A
S 0.60 1.46 2.38 3.66 10.24 2.98
2%y 0.61 1.34 224 3.12 8.00 1.06
7|Eta-& X 0.63 1.45 2.39 3.72 5.09 2.13
IMHESEEES) 0.68 1.50 248 3.75 7.81 2.38
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.60 1.41 2.38 3.88 0.00 1.60
A 0.63 1.45 242 3.71 8.80 2.20
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~2'd 2~34 3~54 50|44 A
S 2.534 2479 2493 2.553 2.769 2.542
23Ky 2.546 2.485 2481 2.536 2.874 2.523
7|Et=8x 2.697 2.698 2.744 2.819 3.037 2.744
SIMHBSEREDS) 2782 2.789 2797 2.823 3.004 2.811
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.673 2.628 2.656 2.640 0.000 2.649
TH| 2.644 2.640 2.686 2707 2.904 2.677
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 424 6.52 459 5.55 2.60 23.49
2y 10.84 5.89 1.73 0.27 0.09 18.83
7|Eta-8 XY 1.46 1.76 1.80 1.63 0.10 6.76
A (B EZEET) 10.06 12.77 10.55 6.61 3.35 43.34
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 248 2.88 1.35 0.87 0.00 7.58
A 29.08 29.83 20.02 14.93 6.14 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (H2: 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S=Xy 113 188 137 181 96 715
2%y 149 88 26 4 1 268
7|Et=8X 114 131 112 119 484
N BEREET) 329 402 267 220 170 1,388
AR (B2 ET) 0 0 0 0 0
ABS 82 96 53 34 265
A 787 905 595 558 275 3,120

X2 KISKHEE It
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#1. F4 23K 22|HSE (2H9l: %)
THE 4/25 5/2 5/9 5/16 MEL{H|(BP)

=214 2.387 2.362 2.35 2.285 -6.5
=S¢t 24 2.345 2.317 2.35 2.327 -23
=1 34 2.305 2.282 2.33 2.315 -15
=154 2.405 2.395 2.45 244 -1.0
=1 104 2.577 2.595 2.672 2.67 -0.2
SAHHAAA 3 2.549 2.533 2.586 2.56 -2.6
SAHHAAA 5E 2.62 2.624 2.681 2.671 -1.0
SAHAAA 104 2.781 2.792 2.864 2.86 -04

RHE : KISKHAHE 7}

123, 21X SPREAD 0| (52l : bp) 124, E4XJAAA SPREAD3O| (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 -
Qc)"’(o 55”(0 /,y”(o Qm”(o go;”b V@”b v@’\’b V@"o /&9 l@”b
& & & & '»6{0 & v & &7 &
ALZ : KISAHAHE 7L XIE : KISKHAE 7}
B2 T 3 AZPEHS (H2l: bp)
k= 4/25 5/2 5/9 5/16 M|
=1 3 10 SPREAD 272 313 34.2 35.5 13
=1 3 5 SPREAD 10.0 113 12.0 12.5 0.5
=1 5 10 SPREAD 17.2 20.0 222 23.0 0.8
=1 _EX{AAA 3YR SPREAD 24.4 25.1 25.6 24.5 -1.1
=1 EX{AAA 5YR SPREAD 21.5 22.9 23.1 23.1 0.0
=10 ELX{AAA 10YR SPREAD 204 19.7 19.2 19.0 -0.2

Rt : KISKHAME 7}
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35 X7, ETMAAA = E S HFOH F2IHER (5%l : %, bp)
X EHE 0 ERffasaEHE  ——X|E -—=-SK{ana
3.000 3.5
2.000
-3
1.000
0.000 2.5
-1.000 5
-2.000
-3.000 L5
-4.000 1
-5.000
0.5
-6.000
-7.000 0
3M 6M 9M 1Y 1.5Y 2y 25Y 3y 4y 5y 10Y 20Y 30Y
At&E : KISKHAHE 7}
F) X E £ E : 59 3M~2Y, =1 25Y~30Y 712He| =&
J26. BEI(Breakeven Inflation Rate) H& (542l : %, bp)
F BE —— =245 ——&7t24-6
5 400
4.5 _ 350
4
- 300
250
200
150
100
50

0

IR : KISKFAE 7}

KLtz gishA| 2 21 254 16X

10

Ol My, =2

24-12 1.6

@, 24-11 8,000 20| Sttt
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H9. 25 A dHE (E91: 7H, %)
AxAd = HNESE a7 L LhEaE Lhalson
2025-05-12 MEFHEA[SAH186 AAA = 21 -5.0bp 2.585 900
2025-05-12 MEFTEHZAIZA8T AAA 24 2IH -2.0bp 2.602 2,000
2025-05-13 A = ST 430 AAA 34 ol 2.576 1,200
2025-05-13 B AT EZAR2025-8 AA+ 254 BIE +2.0bp 2.590 700
2025-05-13 EX|FEdR 521 AAA 44 21E +2.8bp 2.597 1,400
ALZ : KISAHAE 7L
. 13 g8
ANHFE FEAIYE T 24-128 SHCE FE2 0|80 24X 68634 FSEIRUCE O[OfM =z 10
24-13 YA 10X 7,293 F&E/0 1 [ E O|RULCL
J87. FUH X ESE {E (Ehel: o4 8)
300000
250000
200000
150000
100000 —
50000 —
£Ect =244 =124-12 =124-1 =247 =125-3 =245 T1124-13
ALZ : KISKHAE 7}
188 FI A THEE 7S (E9l: 218l)
80000
60000
40000
0 - — . x \
~1y 1Y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20Y~

Xt : KISKHAE 7}
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SN UHAITS LUVZ SIIUCL SUM AA T2 AZHCE ALYE 2ZH0|M AZ S Hf
250, 220 FZoM ETME X[&SAUCE 13 7710 21 1.0bp S Metsn, 33 S 5, 1049 +
t2 B5 HBME XS5 ot

7|EfS 8 LHAIE2 TAMCL 7[EfE 8 AA+ 72 SEY| 0|8t 742 SHOE AZYEE G
2 ZAFCH 13 8 33 F7H0] 91 1.0bp HAMD, 5H 108 #2H2 ETME 200 OpRECt
1. 2™ 3y YT™M 0| (EH9 = %) 72, o Hx 3y YTM 0| (EHl: %)

o = =K 7|EtZ & A+

g  —— 324 RED utarn B3 8 . S b

7

6 | 6 |

> \

4 4

3 7MM\\~ M\

2 2

1

0 0

2023-05-16 2023-11-16 2024-05-16 2023-05-16 2023-11-16 2024-05-16 2024-11-16 2025-05-16
Xt KISKFHEHE 7L Xt&: KISK&HE 7¢
33 28X S 1CHH| SPREADFEO|  (£t9l : bp) 214, oMk = 2CHH| SPREAD3O| (EH2: bp)

AP RY 3v- KTB 3Y —— S M- KT8 3Y 7| EtS 8 X AA+- KTB3Y

70 9 S8k AAA- KTB 3V 28K AA+- KTB 3Y 250 7|EF2 8 K AA- - KTB 3Y

60 w 7|EFZ2-E XA+ - KTB 3Y
200 -

50

40 150 -

30 1 100 -

20 f/\/\'\,.“/\—-"'\—"
50 -

10 |

0 ; ; : ‘ 0 . : : ‘

2023-05-16 2023-11-16 2024-05-16 2024-11-16 2025-05-16 2023-05-16 2023-11-16 2024-05-16 2024-11-16 2025-05-16

Rt&E: KISKFLHE 7F
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H1. 2 3OCfH] AZEE 3 HEE (E+%l: bp)
8 oF 2ZY E(05/16) MLl H[(05/09) T L[ (04/15)
gt7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
M= 203 | 172 | 234 | 457 | 30 0.0 0.0 0.0 36 03 | -00 | -0.0
3 203 | 174 | 234 | 483 | 30 0.0 0.0 0.0 36 03 | -00 | 00
AAA 236 | 292 | 317 | 555 | 3.0 0.0 0.0 0.0 33 0.3 0.0 0.0
AA+ 29.7 | 376 | 451 | 636 | 3.0 0.0 0.0 0.0 33 0.3 0.0 0.0
H2 M| mACjH] A=EE Y HEE (E491: bp)
S8 2F 2Z8 E(05/16) HFCHH|(05/09) HErHH|(04/15)
| 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
A2 322 | 460 | 448 | 1354| -10 | -09 | -02 | 00 | -1.6 | 26 2.0 0.0
= 333 | 517 | 649 | 1540| -1.0 | -1.0 | 0.0 00 | -16 | 23 0.7 0.0
AAA 399 | 605 | 751 | 173.7| -1.0 | -1.0 | 00 00 | -20 | 18 0.9 0.0
AA+ 103.4 | 1453 | 1905 | 2430 | -10 | -1.0 | 00 00 | -20 | 1.0 1.0 0.0
AAA 1789 | 224.5| 253.0 | 2869 | -1.0 | -1.0 | 0.0 00 | -25 | 10 1.0 0.0
AA+ 2329 | 2943|3199 | 3517| -10 | -1.0 | 00 00 | -25 | 1.0 1.1 0.0
Il HAlANE S
SR LEHH2 33X 40004 (=2 M = OfH| 12X 300 S7IRUCEH SlXY 2l A|&2 L3S
ZE2|s M E LIEIRICH F X8 StL2 ol 2 HY| O|E 7|7t @B 2.6bpE EHHE|UD, O gHoj t=
M esol ALY SOkl 7t Q1L 3.9bp2 LHE|7|E HCE O = Stax=E= 23Ol 24 Bt O|EA| 7t
G -1.9bp2 EfEE|D, SHaAA2 WOl 1 ATHY| SRIMIE ALY 7.1bp2E A[SHOE QAL E EfHE[QICEH
T 2 AN 2o HOIXY Tt XCH A 8.8bpE LHMEIH ZME 0|07IH EXIXIES =& 740l
St OpZERHCE

2 UHEAD, A0 S22 THRINT E 2

Ch7IEtS &M 23 AlZ2 &
AA+ S22 HIiFtES| 51 670 & O[St O|EAHZ} E&tA|
§ QI 20bpE WEHE|7| & FHut 1 §|2

2

=
AA+ S22 Ojf o MY I E 51 Tt7| O|EAH 7} Y1 10.0bp2 UM | Btel ZHM| S LIEHH T, J540] Cf
HEE2o| M= ZESMNE |XISHH OrZHZHCEH
J8l5 F7F 28| wal3Eo| (541 : % d3e. F7F of Tzl Yl =0| (EHSl: %)
12,000 - S22 mAERY AAA T AA+ 7,000 - m7E sl FH | EF 2l

10,000 -
8,000 -
6,000 -
4,000 -

2,000 A

2025-05-12

2025-05-13

2025-05-14

2025-05-15

2025-05-16

6,000 -
5,000
4,000 -
3,000
2,000 -

1,000 -

2025-05-12

2025-05-13

2025-05-14  2025-05-15  2025-05-16

Rt&E: KISKFLHE 7F
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H3. F7H 2 oY 9 (E91: %, 218l)
sa 559 wWige | gy2arm S Wi k71 EL R
AAA ZR23M4505%01U1-12 2.490 2IH Obp 2025-05-12 | 2026-05-12 1,400
AAA B2 2025-050[1A-12 2.560 2E -1bp 2025-05-12 | 2026-05-12 1,000
AAA Ar225410]0200-0512-2 2.490 3IE Obp 2025-05-12 | 2027-05-12 2,100
AAA A=254180010-0512-1 2.500 2E -4bp 2025-05-12 | 2026-03-12 3,500
AAA SlLt2348-050(22f-12 2.540 DIE +3bp | 2025-05-12 | 2027-05-12 2,100
AAA AHE25410]0206-0513-1 2480 2% -0bp 2025-05-13 | 2027-11-13 800
AAA At s829-05-0[-2-A 2.550 DIE +1bp | 2025-05-13 | 2027-05-13 1,900
AAA Asteai29-05-2-9M-A 2.530 2IE -4bp 2025-05-13 | 2026-02-13 1,100
AAA | 5L SBMH(EH)2025-050[2Y-A|  2.560 2IE 1bp 2025-05-14 | 2027-05-14 600
AAA AE254120100-0514-1 2450 2% -7bp 2025-05-14 | 2026-05-14 1,600
AAA st 4= =2 825052t-0| -2 2.500 IE 2bp 2025-05-14 | 2027-05-14 2,000
AAA staEAF§25050H-0| &-3 2.500 2E 4bp 2025-05-14 | 2028-05-14 900
AAA =0123445050| E Y (03)9M-15 2.570 oy 2025-05-15 | 2026-02-15 1,600
AAA AHE25410]0200-0515-1 2.500 2E -1bp 2025-05-15 | 2027-05-15 3,000
AAA AMot2329-05-0]-1-A 2.550 2E 1bp 2025-05-15 | 2026-05-15 1,600
AAA L2|2%29-05-0|E02-2-15 2.560 2E -1bp 2025-05-15 | 2027-05-15 1,500
AAA StLE23448-050[1.52F-15 2.550 2IE 2bp 2025-05-15 | 2026-11-15 1,600
AAA | 528 (2E)2025-05012Y-B| 2,530 2 -3bp 2025-05-16 | 2027-05-14 2,100
AAA AZ254180010-0516-1 2450 2IH 7bp 2025-05-16 | 2026-03-16 1,600
AAA sta=E A F82505H-2l-1 2420 2 -9bp 2025-05-16 | 2026-05-16 2,000

X}E: KISKHAHEE

H4. FZH o WA YW g (E421: %, 248l)
s 3549 WalZe | WaAmyc ER i ey
AA+ S 7H=929-1 2.764 oy 2025-05-12 | 2028-05-12 1,000
AA+ S 7+=929-2 2792 oy 2025-05-12 | 2029-05-11 100
AA+ SI7H=929-3 2.866 oy 2025-05-12 | 2030-05-10 300
AA+ L) 7+=929-4 2.866 oy 2025-05-12 | 2030-06-20 200
AA+ ${Ci7t=929-5 2911 2 -5bp 2025-05-12 | 2030-11-12 900
A0 oh= 0 I §547-1 3.846 QIE 20bp | 2025-05-12 | 2026-11-11 100
A0 ot 7)o E547-2 3.846 2 -20bp | 2025-05-12 | 2026-11-12 400
A0 ot 7 | £4547-3 3.987 TE -20bp | 2025-05-12 | 2027-05-12 500
AA- 0| 2fof M 7H | §H120-1 3.020 2 -3bp 2025-05-13 | 2028-05-12 700
AA- of2f ol 27 | B 120-2 3.224 21" -10bp | 2025-05-13 | 2030-05-13 300
AA- 271 E766-1 2.763 oy 2025-05-13 | 2027-05-12 600
AA- L2 7K I e 766-2 2.785 oy 2025-05-13 | 2027-11-12 600
AA- M2 7T E766-3 2.861 oy 2025-05-13 | 2028-05-12 900
AA- SHLH7H I E456-1 2.757 oy 2025-05-13 | 2027-05-12 1,000
AA- StLE7H I Eh456-2 2.781 2y 2025-05-13 | 2027-11-12 1,000
AA- StLEH I EH456-3 2.857 oy 2025-05-13 | 2028-05-12 800
AA- St | Eh456-4 2.893 oy 2025-05-13 | 2028-11-13 200
AA+ AlIBEHE 2260-1 2.809 oy 2025-05-14 | 2029-01-12 500
AA+ Aot E2260-2 2.816 oy 2025-05-14 | 2029-05-14 300
AA+ AMBHFHE2260-3 2.901 oy 2025-05-14 | 2030-05-14 800
AA- JB 22|74 m|E535-1 2.789 2" -2bp 2025-05-14 | 2026-11-13 200
AA- JB 227} &535-2 2.849 TE -1bp 2025-05-14 | 2027-07-14 200
AA- JB 22|74 m|E535-3 2.851 2" -1bp 2025-05-14 | 2027-07-14 400
AA- JB 22|70 oE535-4(%) 2.930 TE -1bp 2025-05-14 | 2028-05-12 900
AA- Z07H=562-1 2932 ol 2025-05-14 | 2027-06-14 100
AA- 23870 E524-1 2.805 oy 2025-05-14 | 2027-11-12 500
AA- fElF8INIE524-2 2.819 g 2025-05-14 | 2027-12-14 500
AA- 23870 E524-3 2.833 oy 2025-05-14 | 2028-01-13 200
AA- fElasimlE524-4 2.833 ol 2025-05-14 | 2028-01-14 300
AA- 23870 E524-5 2.847 oy 2025-05-14 | 2028-02-14 500
A+ ol 2| X7 | £278-1 3.565 E -1bp 2025-05-14 | 2027-05-14 500
A+ o 2| = 7] | §278-2 3.623 2 -1bp 2025-05-14 | 2027-08-13 500

XtR: KISKFAHE7F
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CIAHH : THeHE 8, eitla S3 o

o 7} EekX} KEY POINT
HIX|H T 02) 3215-1471 o CH3IEZ HDHLHUBEZ] SIFIZH 1 K| S Ak
L=

SAMY A E S
SHAL 7| & AR 3 OH7| AAAS 22| =10 CHH| R AZEE ™ FELH 1.7bp St2fet 433bpE Lt
1, AA0SS2 ™ FHLt 0.8bp SIS 51.8bp, AOSE2 M FHL} 0.8bp 52T 118.2bpE 7| 25IY
Ct SIAMHAHEE ™ F CfH| T[22t A5 0 &7 272t SR AEZY SES LIEHCLEF
SIAMKH LA E 2 SHAUGHE HHH QEAM2 £22F LUSJ A 2Lt SES HACH 15Y TS

DL

=
T
r

YHE YO RRAUBSHO| 1=X| HEHSHHM A7t EAL, 162 ST RRAMUESEO 1

bas

| SSSHEHAM A7t EIQUCH 2HIEL|S Y2 ROAIHOMRE K7t A0 StES RF0 ALRAXHE AEHOL

UAUCE MK Az Es ZBESME LIEHD

a7, A S2|50| CERE-E)
6.5 600
55 >00 AOATZE E
A IL
4.5 400 AAOL IR E
AAAIF E
3.5 300 A0
2.5 200 AAD
——AAA
15 - - 100 2731
0.5 ‘ ‘ 0
2022-05-16 2023-05-16 2024-05-16 2025-05-16
XIE : KISKHAE 7}
H1. Oy S A=y E U HEE (E421: bp)
s 3F AT E(05/16) =Ll H|(05/09) TECiH|(04/18)
at7] 1Y 3Y 5Y 10Y | 1Y 3y 5Y 107 | 1Y 3y 5Y 10Y
AAA 333 | 433 | 414 | 568 | -15 | -17 | 10 | 00 | -05 | 03 | -07 | -08
AA+ 394 | 489 | 483 | 886 | -15 | -08 | 00 00 | -20 | -1.8 | -05 | -05
AAO 413 | 518 | 551 | 1225| -15 | -08 | 00 00 | -20 | -1.8 | -05 | -05
AA- 446 | 562 | 652 | 159.1| -15 | -08 | 00 00 | 20 | -13 | -05 | -05
A+ 626 | 92.1 | 1326 | 2168 | -05 | -08 | 00 00 | -05 | 20 00 | -05
A0 774 | 1182 | 1774 | 2628 | -05 | -08 | 00 00 | -15 | 20 00 | -05
A- 1045 | 162.7 | 2374 | 3141 | -05 | -08 | 00 00 | -15 | 20 00 | -05

Xt : KISKHAE 7}
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2022
2023
w2024
W 2025

128

118

108

2|
=

17

b S| AFKH, ELS M2
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K ol Dla|m
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A
ol :_umu
o o |0
] 2 [ — 0
73 _u_mo Dlin|m|n|wn WE
o <l 3 o |
-0 560 |7m m..mv.nov
X = Ek
= _._/_momo
i0 = |od |od
2 ol ol i
ofl —-—|un =25 ol© _“__m_.___wé
. O |un O ¥ || mnH ==
; AN I i
0 r | - %0
|—I e
] al
ol - < || —
Ol_ =, sm .. 1 1 1
P A %8888 3|8
2 |0 IS o5
S QISR 5|5
H.un_ l |~ |
%2 QR
pail
H
o R
o 1
m_.ﬂ of SR
S o [KE| o <LK T IKE| S
g T [BxlF rERERIR 50 K| K|
= o 3 _
o) Ko 0| 2 Ko |22 % o |90 | 2 o lor |0 |0
ﬁ 0 o) @ = M0 B @ = |Ko| 5 |
- T S En KT g T & b7
— 2w R I T A o
4 L of wr gl o al
@ PR 2T E ne F
= LT mlﬂm &l MIL_/M <
_ T H ol
ofo mo =3 Mox K o %1 ol
o @ Zfm) |y & < |mo Ko g Ko
2 o wfue| |y 2 Wl g SIS S g K<<
T o oo |2 |or oo | < (< || <)ok 00| < | <
= 5 Al & Al ek Al
< >3 K

) RES 32

XHE: KISKFAHE 7Y, DART
JZ2. 3|AY &
180,000
160,000

140,000
Xt : KISKHAE 7}

120,000
100,000

=
m




TLE3. SIAR WaEel Fo| (91 o 2)
3100000
2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-05-16 2023-09-16 2024-01-16 2024-05-16 2024-09-16 2025-01-16 2025-05-16
KtZ : KISKFAHE 7}

=T 2A RSAIYS T CiE 22T A7t o| R0 S5 E

0.05%P S7t2t 24.86%E AKX, AA S5 T3 CHH| 5.34%P S7t2t 65.3%E AHX|RUCEH ASE

rlo

3.89%P LAt 8.87%S AHX|QUCE ZHE 07| H RS2 13 0|2 FLZ2H0| M= 9.03%P T7+3t 30.03%, 14
~3EHE2 6.32%P ZATE5921%, 3H~5EHEL 1.96%P S7I3t 7.11%E XXM oD 51 O] LZHO|M =

4.66%P ZtASH 3.65% S KHX|RUCE

HS5 2MK SE2E /& (SHl: o 2l)
T+ 2025-04-24 2025-05-01 2025-05-08 2025-05-15
AAA 22,406 16,075 7,226 15,530
AA 42,460 38,769 17,463 40,795
A 10,896 9,697 3,717 5,543
BBB 567 491 685 544
JUNK 38 25 35 65
Total 76,367 65,057 29,126 62477

ALE : KISAHAHE 7L
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B6. 2|AX| THEE /8

(EHel: o 3)

T 2025-04-24 2025-05-01 2025-05-08 2025-05-15
~1y 29,141 17,999 6,116 18,760
1y~3y 39,679 33,245 19,087 36,991
3y~5y 4,486 5,066 1,501 4,444
Sy~ 3,060 8,747 2,422 2,282
Total 76,367 65,057 29,126 62,477
Xt& : KISKHAE T}
184, 3| MH SSE /S (52l : %) AR5, 3|AHY ZHEDH|E Q8 (52l : %)
A
89% BBB 3y"'5y
0,
0.9% 7:1%
Sy~
BB+
0,
0.1% 3.7%
AtE: KISKHHE 7} KEE: KISKFAHE 7}
Jd8e. 2|AIK T 0| CERE-E)
ENN RS
100000
80000
60000
40000 x ST 1 | x B
S 1 1 1 A Ly LLELELL .
0 IT IYI IT YI IYI YI IYI IYI IYI IYI T T T IYI IYI YI T T YI T T T T IY
2024-05-15 2024-07-18 2024-10-10 2024-12-19 2025-03-06 2025-05-15
ALZ : KISAHAHE 7L
B7ME8SE HE
LAt HE2 HAH OUTLOOK HAS OUTLOOK HE
HD¥CH Y E 2l 2025-05-15 A0 A+ o
M 2025-05-16 BB+ BBO otk
CHRIA|A 2025-05-16 BBO BB- otk
IEL 2025-05-16 BBB+ A- o

I3

=8 BTG KISKHAHE 7
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5t g oM 8 m o g
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S - X o o= w =
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= oF 0 = 53 Hl & 8 8 8 &8 8 o il
5 |_.AIL - ar o o o o o o o ]
o S & o D ¥ 2 2 3 3 % 8 8 B
ol = o oW 1 = Fl = 8 & & & 2 B o o
u O_._._ _l_._o _A_' ._O M I_HL\ 1 1 1 1 1 1 } mE
mﬂ F ok LHo oF - n ofll
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(o) 25 e d o m
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ol s T F % i 1
K |2 = T 5w 2
K —
ol I LG W - 2
Ok N o = - g
W ~u = —
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Wo 5= » A K |~ 3
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Uil i MoR0 S ol ] B
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=T o|a = © T B0 T P i N N A - 3 r
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2.990

%, 7|2t : 2025-05-12~2025-05-16)
10200

2|

. oig)
- Ty
3Y3M

7t

5
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REE: KISKF

2025-05-16
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33%

ES T

AtE : DARTHASA|A| A H
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Q) «sram

H2. X2 MBS £ U M| X} L HlmHE (H9] - AR, %)
a7 MBS 2025-5(2025-04-22) MBS 2025-4(2025-03-11) MBS 2025-3(2025-02-25)
B geay | wegal | azgs | wuge | wuge | azds | wusy | wuds | ames
14 817 2.615 +19 605 2.827 +21 351 2.821 +18
24 1,200 2.537 +14 800 2.839 +16 300 2.867 +18
34 900 2.565 +21 600 2.808 +23 200 2874 +25
54 1,400 2.636 +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 3.213 +51 - - -
304 200 2.959 +49 200 3.098 +50 - - -
S ENEEEETS
XE  HIFHIGBA
Jd34. MBS 7|8 AT 0| (TH9l: & 9)
80,000 180,000
70,000 ~ 160,000
60,000 - 140,000
50,000 \ - 120,000 2022 L&
/ - 100,000 s 2023 S
40,000 -
\ - 80,000 2024 £Y
30,000 (25 2l
- 60,000 =<
=Sy CIISES)
o I\ T ™/
20,000 - 40,000
10,000 - - 20,000
0 -0
1y 2y 3y 5Y 7Y 10y 15y  20Y  30Y
AHE : KISKFAHE It
J25. MBS 7| Hdll AnFE 0| (SHl: o 2l)
3
2.5
m1y
2 m2y
m3yY
1.5 m5Y
m7Y
1 m 10Y
15Y
20Y

0.5

0 -

MBS2025-2 MBS2025-3

T

MBS2025-4

1

MBS2025-5

Rt 1 KISKFAHE 7}



=13

Il REAE 5

ol

-—

ABS 5€ X F QEA|IZOME PF Loane 7| XXtAto 2 Sk X FHO| 2009 &, P-CBOE 7| XX 2 ot
X{HO| 1,600 &, Synthetic CDOS 7|Z=XtAS 2 ShE kHA O] 4009 @, 7|EF X{HO| 1,488.25% & 7zf

E| ALY,

d3e. 7 ABS 7| X=Xt E R EHIE

100% 3
90%
80%
s P-CBO
70%
s PF Loan

(o]| (Tl &)

2l

N

60%

N

s Synthetic CDO
50%
— 27| O Z R
REE

=g/ 0EM 2 coo

40%

[any

30%

20% 1
7|E}
10%
— 5539
0% 0
R S SN S N VA N VY S PN
'»VQ '»VQ '\?"0 m“"g '\P‘:\’ '»V\’ WV\/ 'ﬁ"g m‘"o ’f’g m"g '@D
R S S S S S U S U S AN

AHE : KISKHAHE I

#3. MESE HE

sPCa wgH | was | 93 PN =R EEE
e gis . : : : :

Rt : KISKFAHE 7}
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SIIAH : CD,CP A% Ot 01

"I} KEY POINT

HME 2] 02) 3215-1457 o CD: szl ZtA S
e CP/ESTB: CP &g Z7} ESTB L=

W TIIxA Al

CDEE|(AAASE 3HE=E 7|F)= NEE UM ZME EO0|HA 2.68%Z OHASIALCE CD-2H XY

(AAASZE 37MEE 7|F) 2Ty Es MF ChH| 2O El 47bp2 OHARUCHEF CD L2 I 2 167 1
Z 51009 ¥ 7|EMCt
CPE2I(91Y, A1SE 7|8 © T2 ST 291%=Z OrASISCE CP-ZAHHAAS S 37HEE 7|&) &

D == ME il SHEl 144bpE 7|21, CP-CD 2T =& ™ F ChH| A& 21.0bp2 OrZYCE

BT B AIROIME £33 Aot T4 §10] 22| MSHS Ho|D DpR2| TSl F7| et
(@]

o2 2510l MMF=R7t S7tetof el 24 FMHE ERXE B M 52l= 25 (da2l 02= 7|&E
2.70% O[St &2 FXISIH 20| RA| == 252 E/ACEL CPaiEl FA| M FMHZ SHEUE g2 &

O SXIEIH MEHS 2ZAMENS BHCH 0|2t GSE[0]

o
O
Jo
mjn
1o
ox
o
I_E
MO
-4
[
—H0
_|
HU
- -|r£
=
o
o
B>
Ot
Ju
rot
als
M
10
o
n
HU
mx
0%
m
rr
H

LIEtRt=E, 210

20| LIEFRECE

d181. 91€=E 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sue
AT E(cp-2 ) 3| Atxaa0
cp CcD 220,000
2R AAA
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
2.0 0.05 100,000
1.5 80,000
01 60,000
1.0 '
05 -0.15 40,000
. 12 2024 3 6 9 12 2025 3
0.0 -0.2
7|2t : 2024-05-16~3 X 7|2t : 2024-05-16~2025-05-15
Xt @ KISKHHE 2} Az 3852
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@ «isrsrzo

ol
OF

Il. CD, CP/ESTB L3 A| &H

.

= CD

rlo

2 28 1674

(@]
N

44

Z 51009 A2 7|SAUCLET sS2HAAA)2 3652 =2 257%, =

DI23(AAA)O| 183LES 2.66%= HAHM

of
—
O
=
[l
JLELY

oH
4
)

PRYN2 140,041 U2 =2 = CHH| 46,0217 S7HSHRUCE. TH7|AK O] HHAHE 261,666 H

O =2 ™ C{H| 100,284 F7ISIRACEH A1 S5 HHHUS CP 83,9369, ESTB 207,263Y A =E M |

H| 2t 29,7679 B7t, 74,9709 S7HACt
H1. 35 CD 2Ly (EH9l: o4 l)
e M, 271 THE 2 Z2|(%) ECER
2025-05-12 NHEE2H 2026-05-12 365 2.57 1,350
2025-05-12 o2 2 2025-08-21 101 2.76 50
2025-05-12 Ch o2 3 2025-08-12 92 2.76 500
2025-05-12 THed 2025-10-31 172 2.65 450
2025-05-12 TH2H 2025-09-29 140 2.68 700
2025-05-12 st At 2 2025-08-12 92 2.65 2,000
2025-05-13 NHsE2H 2026-05-13 365 2.57 650
2025-05-13 THed 2025-10-30 170 2.66 600
2025-05-13 ARHCHEXIELE 23 2025-09-29 139 2.68 2,500
2025-05-13 M2 2026-06-12 395 2.61 100
2025-05-13 StLH2 3 2026-05-13 365 2.57 450
2025-05-14 Z02H 2025-11-14 184 2.65 1,300
2025-05-14 TH2H 2025-08-27 105 2.67 1,400
2025-05-14 o2 2025-11-14 184 2.65 500
2025-05-15 o2 2025-11-14 183 2.66 1,550
2025-05-16 Aot 2026-05-15 364 2.57 1,000
& o E A A
J33. CP/ESTB HlZ3 2l 30| (EH9: M9, 7|7} : 2024-05-01 ~ 2025-05-16)
150,000 - CP mESTB
100,000 - I I I I
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A& : KISKHHE 7}, Bloomberg X2 : KISAHAHETE, Bloomberg
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=H(%) 10Y-2Y(%) =xH(%) 10Y-2Y(%)
3.5 0.8 0.9
3 0.7 . 0.8
) 0.7
25 0.6
0.6
0.5
2 2 0.5
0.4
1.5 0.4
0.3
0.3
. M " . 02
0.5 01 o1
0 0 1 0
2024-05-17 2024-08-17 2024-11-17 2025-02-17 2024-05-17 2024-08-17 2024-11-17 2025-02-17
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1. FUH 33 32HS

=2t E 2025-05-15 2025-05-09 2025-04-16 M Oiy| HE oiy|
US TREASURY 2Y 4.04 3.87 3.81 17.40 23.80
US TREASURY 5Y 416 3.97 3.95 18.50 20.90
US TREASURY 10Y 453 437 432 16.20 21.20
US TREASURY 30Y 496 483 478 13.40 18.80
DEUTSCHLAND REP 2Y 1.94 1.79 1.73 14.90 20.90
DEUTSCHLAND REP 5Y 2.26 2.11 2.05 15.90 21.20
DEUTSCHLAND REP 10Y 2.69 2.56 2.49 13.30 20.10
DEUTSCHLAND REP 30Y 3.14 3.01 2.87 12.70 27.20
JAPAN GOVT 2Y 0.72 0.64 0.62 8.30 10.60
JAPAN GOVT 5Y 1.01 0.89 0.83 11.90 17.30
JAPAN GOVT 10Y 1.48 1.37 1.29 11.60 19.10
JAPAN GOVT 30Y 2.97 2.92 2.71 5.60 26.30
CHINA GOVT 2Y 1.44 142 142 2.10 2.20
CHINA GOVT 5Y 1.54 1.48 1.49 6.70 5.20
CHINA GOVT 10Y 1.67 1.63 1.64 3.80 3.40
CHINA GOVT 30Y 1.87 1.90 1.85 -2.40 2.50

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(TH9l: %, 717t 24.05.17~25.05.15)
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Xt& : KISAHHE I, Bloomberg
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2l KPE 28K #HE HE (5421:bp,717+:25.05.09~25.05.15) J2110. KPE H| 8K HE HE  (221bp.7121:25.05.09~25.05.15)
DR(bp) DR(bp)
18 16
16 14
14 12
12 10
10 s
8
6 6
4 4
2 2
0 0
12 e/fE1270E 2 s 74 10 154 204 12 e/fE27hg 24 sd 74 10 15 204
K& : KISKHHE I, Bloomberg X2 : KISKHETL, Bloomberg
%11, HY & (E+2l: %, 71Zt: 25.05.12~25.05.16)
HE 2 HY M 4 2=
7.55%
0.94%  094%
10.38%
4.35% ‘
7.55% \"
19.81%
0.94%
M Utilities B Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical
M Financial M Basic Materials M Financial M Basic Materials
Government Industrial Government Industrial
[ Consumer, Cyclical Technology [ Consumer, Cyclical Technology
1 Government(Municipal) Energy 1 Government(Municipal) Energy
Xt& : KISAHHE I, Bloomberg
H2 HF CiH] B MH ME FZ (E+2]: %, 7|Z}: 25.05.05~25.05.16)
HE] 3% e 57
Financial 28.30% 23.91% 4.39%
Consumer, Cyclical 10.38% 10.87% -0.49%
Consumer, Non-cyclical 11.32% 10.87% 0.45%
Energy 7.55% 0.00% 7.55%
Government 19.81% 17.39% 2.42%
Basic Materials 0.94% 8.70% -7.75%
Communications 0.00% 0.00% 0.00%
Diversified 0.00% 0.00% 0.00%
Industrial 7.55% 4.35% 3.20%
Technology 0.94% 2.17% -1.23%
Utilities 12.26% 10.87% 1.39%
Government(Municipal) 0.94% 0.00% 0.94%

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

(712} 25.05.12~25.05.16)

=20 HrSHA|E £3} ek 7| Coupon |Benchmark| ‘&3 1# 2 (USD)
HANYAN Float 05/15/28 EURO MTN usD 2025-05-13 2028-05-15 |5.575%| TSFR3M 50.00MM
KDB Float 11/13/25 US DOMESTIC | USD 2025-05-14 2025-11-13 | 4.57% | SOFRRATE 50.00MM
HANFGI Float 05/18/26 EURO MTN usD 2025-05-16 2026-05-18 | 5.013% | SOFRRATE 45.00MM
HANFGI Float 05/18/26 EURO MTN usD 2025-05-16 2026-05-18 | 5.013% | SOFRRATE 30.00MM
KDB 4 05/16/26 EURO MTN usD 2025-05-16 2026-05-16 4% 13.00MM
WOORIB 0 11/19/25 EURO-DOLLAR | USD 2025-05-16 2025-11-19 - 16.00MM
KDB Float 06/11/26 EURO MTN usD 2025-05-19 2026-06-11 | 4.729% | SOFRRATE 50.00MM
CITNAT 0 05/20/26 EURO NON-DOL..| AUD 2025-05-19 2026-05-20 - 12.87MM
KDB 2 05/18/26 EURO NON-DOL...| HKD 2025-05-19 2026-05-18 2% 38.43MM
SHNHAN 3.9 05/21/26 AUSTRALIAN | AUD 2025-05-20 2026-05-21 3.9% 25.74MM
KDB 4.35 05/20/27 EURO MTN usD 2025-05-20 2027-05-20 | 4.35% 20.00MM
KDB 4.48 05/21/26 EURO MTN usD 2025-05-21 2026-05-21 | 4.48% 300.00MM
KORWAT 4 % 05/21/27 EURO MTN usD 2025-05-21 2027-05-21 | 4.375% 50.00MM
KDB Float 05/22/28 EURO MTN usD 2025-05-22 2028-05-22 | 4.963% | SOFRRATE 20.00MM
KDB 2.23 05/22/30 EURO MTN CNY 2025-05-22 2030-05-22 | 2.23% 13.87MM
XtZ : KISKHHE 7L Bloomberg
H4. 7t 0|2 AN X = (TH$l: %, 717t 25.05.12~25.05.16)
Date Name Survey Actual Prior
2025-05-13 Federal Budget Balance -- $258.4b -$160.5b
2025-05-13 CPI (I &CHH]) 0.30% 0.20% -0.10%
2025-05-13 CPI A 204X M| 2| ™ EHH| 0.30% 0.20% 0.10%
2025-05-13 CPI (HACHH]) 2.40% 2.30% 2.40%
2025-05-13 CPI A 204X M| 2| & HH| 2.80% 2.80% 2.80%
2025-05-13 CPI X|4= NSA 320.88 320.795 319.799
2025-05-13 CPI F2X|%= SA -- 326.43 325.659
2025-05-15 M=K (FEF) -8 -9.2 -8.1
2025-05-15 PPl £ &8 MoM 0.30% -0.50% -0.40%
2025-05-15 PPI (MZE % O X| M Q) M A 0.30% -0.40% -0.10%
2025-05-15 PPI A&, O|HX|, £ H el ™| - -0.10% 0.10%
2025-05-15 PPl 2|Z+8 YoY - 2.40% 2.70%
2025-05-15 PPI (MZE % O X| M) M| -- 3.10% 3.30%
2025-05-15 PPI A&, O|4X|, 29 X M| -- 2.90% 3.40%
2025-05-15 M Heeg s - 229k 228k
2025-05-15 Initial Claims 4-Wk Moving Avg - 230.50k 227.00k
2025-05-15 HYEHAS =T AE R -- 1881k 1879k
2025-05-15 Zetdojor AE Z7| ¥y -9.60 -4.00 -26.40
2025-05-15 ZS LML MoM 0.30% 0.00% -0.30%
2025-05-15 HH|7t5E 77.90% 77.70% 77.80%
X2 : KISKHHEZL Bloomberg
5. W{F 0|2 AN X = (EH2l: %, 712t 25.05.19~25.05.23)
Date Name Survey Actual Prior
2025-05-16 TR Z A 1364k - 1324k
2025-05-16 A=t 1450k - 1467k
2025-05-16 FERRIZ A4 | 3.00% - -11.40%
2025-05-16 A7 (A o) -1.20% - 0.50%
2025-05-16 FYE7HX 3= | -0.30% - -0.10%
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2025-05-16 =2 27t X 47 Mol ™| 0.10% - 0.00%
2025-05-16 FYUE7HX 5= HdH| -0.20% -- 0.90%
2025-05-16 +ZEE7HX|4 MoM -0.40% - 0.00%
2025-05-16 F=EE7HX| Yoy - -- 2.40%
2025-05-16 OJA|ZHCH S AH|XHA 2| 53.5 -- 52.2
2025-05-16 OJA|ZtCiEk . AH|XEZ| CH 486 -- 473
2025-05-19 MR 4= -0.80% - -0.70%
2025-05-22 M A Hids - - 229k
2025-05-22 Initial Claims 4-Wk Moving Avg - - 230.50k
2025-05-22 HYEHAS =T AHE R -- -- 1881k
2025-05-22 S&p 229 0|= HZY PMI - - 50.2
2025-05-22 Sap 22 0| MH|AY PMI - - 50.8
2025-05-22 sap 229 0|3 T PMI - - 50.6
2025-05-22 7| EZFE4 040y 4.15m -- 4.02m
2025-05-22 7| EFEHOfO) (M ChH]) 3.20% -- -5.90%
XtE : KISKHAHEZE Bloomberg
6. 7t AN X =E (TH$l: %, 717t 25.05.12~25.05.16)
Date Name Survey Actual Prior
2025-05-13 dY=X| -- 34.1b 20.0b
2025-05-13 ZEW A{H{|O| of & 11.3 252 -14
2025-05-13 ZEW AH{|O| &dxjf &bt 77 -82 -81.2
2025-05-14 CPI (M &CHH() 0.40% 0.40% 0.40%
2025-05-14 CPI (HACHH]) 2.10% 2.10% 2.10%
2025-05-14 CPI EU 3% ™ &H| 0.50% 0.50% 0.50%
2025-05-14 CPI EU &8t M| 2.20% 2.20% 2.20%
2025-05-15 EOiE7HK] 4= & -- -0.10% -0.20%
2025-05-15 ZOS7HR| = T EH| -- 0.80% 1.30%
XtZ : KISKHHE 7L Bloomberg
H7. UF 5 44X X|= (£48l: %, 71ZF: 25.05.19~25.05.23)
Date Name Survey Actual Prior
2025-05-20 PPI(TI I CHH]) -0.20% - -0.70%
2025-05-20 PPl H HH] -0.50% - -0.20%
2025-05-22 HCOB =g Mz PMI 49 - 484
2025-05-22 HCOB =& MH|2Y PMI 50 - 49.0
2025-05-22 HCOB £¢ 3% PMI 51 - 50.1
2025-05-22 IFO 7| &t 87.5 - 86.9
2025-05-22 IFO Hx H7t 86.8 - 86.4
2025-05-22 IFO of & 88 - 87.4
XtE : KISXHAHEZF Bloomberg
B8 Ft 33 AN X E (H2l: %, 717t 25.05.12~25.05.16)
Date Name Survey Actual Prior
2025-05-09 £Z YoY CNY - 9.30% 13.50%
2025-05-09 22 YoY CNY - 0.80% -3.50%
2025-05-09 B ALX] CNY -- 700.00b 736.72b
2025-05-09 +Z YoY 2.00% 8.10% 12.40%
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2025-05-09 22 YoY -6.00% -0.20% -430%
2025-05-09 FA=X $93.90b $96.18b $102.64b
2025-05-09 BoP Current Account Balance - $165.6b $163.8b
2025-05-10 PPl H HH]| -2.80% -2.70% -2.50%
2025-05-10 CPI (M ACHH]) -0.10% -0.10% -0.10%
2025-05-14 8XHEH CNY YTD 16577.1b 16340.0b 15180.0b
2025-05-14 Al {2tz & CNY YTD 10474.6b 10060.0b 9780.0b
2025-05-14 S3ta3 M2 HEH| 7.20% 8.00% 7.00%
2025-05-14 3533 M1 Yoy 3.20% 1.50% 1.60%
2025-05-14 E3t33 MO YoY - 12.00% 11.50%
XtE : KISKHHE 7L Bloomberg
H9. WFE 3= 2 x= (EH2l: %, 712t 25.05.19~25.05.23)
Date Name Survey Actual Prior
05/16-05/18 FDI 2ZO{H] YoY CNY - - -10.80%
2025-05-19 MZEITLA 2R - - -0.08%
2025-05-19 7|& FEIt4 MoM -- - -0.23%
2025-05-19 20§ Yoy 6.00% - 5.90%
2025-05-19 200 OfE HZ=CHH| T ETHH| 5.00% - 4.60%
2025-05-19 34 YTD Yoy 6.40% - 6.50%
2025-05-19 23S LML Yoy 5.90% - 7.70%
2025-05-19 DY S EH L) YTD Yoy 430% - 420%
2025-05-19 HEXZA HYE 5.20% -- 5.20%
2025-05-19 254 EXtYTD YoY -9.90% - -9.90%
2025-05-19 FNE 284 0= YTD Yoy - - -0.40%
2025-05-19 FX Net Settlement - Clients CNY -- -- 0.7b
2025-05-20 19 oz =2t 2 3.00% -- 3.10%
2025-05-20 54 s =2t =2 3.50% - 3.60%
2025-05-22 SWIFT CNY=H 2N H| & - - 4.13%

XtE : KISKHHE 7L Bloomberg
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KEY POINT

| 2Ll F4 A

2% ORXI9f A2 Lol 16, KOSPIXIS£ T3 T 49.6p A5, FRAI4 B SPxE BRCYH
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A|'eh = CHH| KOSPI x| &
LS Hl“O&)H 7.|A 57'_ =]

E = T O =
ELS &2t A J7t &2 &

1

4.54% &5, KOSPI200& X[t 3= OFX|2F Hef Y CHH| 2.62% &5

SHRAUCE.

H#1. ™F CiH| F8 X|+ 30| (EH9l: ZOIE)
Xl X F NEES HEE
KOSPI200 341.49 350.45 A8.96
NIKKEI225 37,503.33 37,753.72 A250.39
HSCEI 8,308.83 8,468.29 A159.46
EUROSTOXX50 5,309.74 5412.08 A102.34
S&P500 5,659.91 5,916.93 A257.02
F) 35 2 RS ENE 2T AL 7IF Ats 22 B HE
1. 2T 1VHET F8 X5 F0] (EH9: ZAE)
NIKKEI225 == KOSPI200 HSCEI = EURO STOXX50 ——— S&P500
39000 + r 355 8800 T r 6000
r 350 r 5800
38000 1 8600 |
r 345 F 5600
37000 +
8400 -
r 340 r 5400
36000 +
r 335 8200 r 5200
35000 +
r 330 r 5000
8000 -
34000 +
r 325 r 4800
7800 -
33000 b 320 F 4600
32000 T T T 315 7600 T T T 4400
2025-04-21 2025-04-28 2025-05-05 2025-05-12 2025-04-21 2025-04-28 2025-05-05 2025-05-12

F) 22 452 lE
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@ «is7l
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 27 52 25
TLX| =¥ 9 34 25
deEs=d 16 40 24
Sl X| = 105 139 34
T 3 16 13
sfeleetd 7 12 5
A 167 293 126
XtZ : KISKHAHE ¢
H4. FIHELS BAHE : 7| XX fREE THSY (2491 o 2)
T2 N O]t HEE
“HE=Y 2,080 3,074 994
WX+ 225 1,505 1,280
delEs=d 129 7,126 6,997
Sl x| =¥ 3,348 5519 2,171
TU=ed 54 236 182
sfel=etd 49 316 267
A 5,885 17,776 11,891
X2 : KISKHEEIE
HS5. F7HELS TAvig : [ XXMME(FS = 49 107H) (SHl: 7H)
=2 AN 7| EXpek 2 7| XXt 3 e
1 KOSPI200 SPX SXSE 62
2 ISE=EubN; - - 36
3 KOSPI200 - - 34
4 TESLA INC - - 15
5 NIKKEI225 SPX SX5E 14
6 NVIDIA Corporation TESLA INC - 13
7 HSI NIKKEI225 SX5E 12
8 SPX - - 9
9 KOSPI200 At - 8
10 HSCEI KOSPI200 SPX 7
X2 : KISKHEEIE
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AFIH 7

M= IE  02) 3215-2940 e X|t F CiH| CD 22| 0.02% A&
e IRS 22| &S5Al, CRS 22| SHEHA|

e SWAP SPREAD &5 M|, SWAP BASIS SHEA|

T CDEEl= 2.7%2 ™ F [HH| A453IACt RS BE|= MUtH oz M58l T, CRS 22|12 R

CHM 2 Stef =ME ERACH IRS S2|2t KTB Yieldo| A}0|Q) 2E-A AT EE HHHOZ 453}

A1, CRS =E|2F IRS =2|2| XH0| 2 Ag H|O[A| A2 B2 SIEME

a3, F£8 g2 F0|

—USDTB3Y ———USDIRS3Y ——KRW CRS 3Y K
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

X}0| ——5/16/2025 5/9/2025
5.00% 0.090%
4.50% 0.080%
3.50% 0.060%
3.00%
0.050%
2.50%
0.040%
2.00%
0,
1.50% 0.030%
1.00% 0.020%
0.50% 0.010%
0.00% 0.000%
3M 6M O9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-05-16 40334 3.7233 3.6486 3.6715
2025-05-09 3.9642 3.6436 3.5743 3.6124
F034 0.0692 0.0797 0.0743 0.0591
2024-12-31 41632 4.0674 40372 4.008
HEChb| -0.1298 -0.3441 -0.3886 -0.3365
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ——5/16/2025 5/9/2025
3.00% 0.06%
—
2.50% \ \ 0.05%
2.00% 0.04%
1.50% 0.03%
1.00% 0.02%
0.50% 0.01%
0.00% 0.00%
3M 6M 9M 1y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg

38

t



@ «isrsrzo

H#2. KRW IRS Data (H2l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2025-05-16 2.395 2.2975 2.2975 2.3525

2025-05-09 2.365 2.275 2.2675 2.32
FUBZ 0.03 0.0225 0.03 0.0325
2024-12-31 2.8625 2.7275 2.705 2.72
oy -0.4675 -0.43 -0.4075 -0.3675
X2 : KISKHEE L
J2l5. KRW CRS (29l %)
XtO| —5/16/2025 5/9/2025
2.50% 0.04%
0.02%
2.00% 0.00%
= T -0.02%
1.50% -0.04%
-0.06%
-0.08%
1.00% 0.10%
-0.12%
0.50% -0.14%
-0.16%
0.00% -0.18%
3M 6M 9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
X} & : Refinitiv, Bloomberg
H3. KRW CRS Data (EH9l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2025-05-16 1.69 1.75 1.795 1.905
2025-05-09 1.72 1.73 1.79 1.905
FUsz -0.03 0.02 0.005 0
2024-12-31 2.315 2.185 2.19 2.23
HEChy| -0.625 -0.435 -0.395 -0.325

ALZ : KISKHAE 7}
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a2l6. KTB (5+$1: %, BP)
X}0| ——5/16/2025 5/9/2025
2.80% 0.03%
2.70% 0.02%
2 60% N\ 0.01%
0,
2.50% 0-00%
-0.01%
2.40%
-0.02%
2.309
& -0.03%
2.20% -0.04%
2.10% -0.05%
2.00% -0.06%
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
2025-05-16 2.275 2332 2315 2.44
2025-05-09 2.325 2.352 233 2.45
F034 -0.05 -0.02 -0.015 -0.01
2024-12-31 2.71 2.767 2.597 2.765
HEChb| -0.435 -0.435 -0.282 -0.325

ALZ : KISKHAE 7L

JO&7.IRS ®EH| AZY E F0] (59 : %)

—— KRW IRS 5Y-3Y KRW IRS 10Y-5Y
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.000%
-0.10% F
-0.010% |-
-0.20% |
-030% F -0.020% |-
-0.40% | . 0.030% \
-0.50% 'W | V'Y -0. o -0.025%
-0.60% ) v | ‘ }‘/ -0.040% -
-0.70% -Ah\' W
0.80% -0.050% |-
-0.90% -0.060% |-
-1.00% s s : -0.060%
2023-11 2024-05 2024-11 2025-05 -0.070% “
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
12111, KTB/IRS 30| (EH%l : %) 2112, KTB/IRS £t HE (B2l : %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) m SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 9
’ ( 0.090% 0.080%
0.30% | 0.080%
0.070%
00
0.20% 0.060%
0.10% | 0.050%
0, -
0.00% 0.040% 0.045%
0.030%
-0.10% - 0.020% |
-0.20% s s . 0.010%
2023-11 2024-05 2024-11 2025-05 0.000%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
Il XA &
QU/ete] S22 X|Lt 3= CHH| 14000 2 Y 1389622 -104Y, -74. 84BP‘:‘h:. SOt 3t ZA
£ LIEtRICE 7|Ef =2 &3t 5 f22 8% | S O] UM E 2D, Adst= Z Aﬂ, g5 Ot
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J&13. KRW/USD Swap Point 30|
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X2 : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (THel: ¢
e N U CHH| X}O| MZFLHH| X}O] —=—=——5/16/2025 —=——05/9/2025 =——12/31/2024
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1450 -10
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SPT 01W 01M 02M 03M 06M 09M 12M 02y 03Y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 F283 &2 U F (2 7HE)
5= 2025-05-16 | 2025-05-09 Xto| == 2025-05-16 | 2025-05-09 Xto|
KRW/USD 1389.6 1389.6 -10.4 USD/CHF 0.834 0.831 0.003
EUR/USD 1.121 1.121 -0.003 USD/SGD 1.295 1.299 -0.004
GBP/USD 1.333 1.333 0.009 USD/IDR 16427.5 16527 -99.5
USD/JPY 145.145 145.145 -0.195 USD/PHP 55.559 55.485 0.074
USD/HKD 7.812 7.812 0.036 USD/TWD 30.102 30.189 -0.087
USD/CNY 7.201 7.201 -0.044 USD/SEK 9.709 9.702 0.007
USD/CAD 1.395 1.395 0.002 USD/PLN 3.789 3.778 0.011
AUD/USD 0.643 0.643 0.002 USD/DKK 6.653 6.636 0.016
NZD/USD 0.591 0.591 0.001 USD/ZAR 18.046 18.229 -0.183

AE M2 ZSEI| (15A] 408 28 7|F)

42



[Appendix 1] =2 2¢d| & Credit Spread BHis o

H21. I F252

(EH2l: %, 2025-05-16)

0|5t ALY 02) 3215-1454

22 o2 F8 =&

(TH2l: %, 2025-05-16)

TL=2 gy HFECfH] | AXCHH| FZUZ2 g TFCiH| | HA=CHH|
CD 90¢¥ 2.700 0.020 -0.560 o|= 2y 3.932 0.063 -0.448
CcP90¥ 2.910 0.000 -0.490 o] = 5y 4,025 0.051 0.070
=134 2315 -0.015 -0.187 o|= 10y 4.409 0.042 0.571
=154 2.440 -0.010 -0.235 o|= 20y 4.895 0.036 0.792
=1 104 2.670 -0.002 -0.072 o|= 30Y 4871 0.041 0.943
=1 204 2.665 0.023 -0.102 S8 2y 1.871 0.081 -0.790
=1 304 2.572 0.020 -0.120 28 5y 2.170 0.065 -0.287
Sot 1 2.285 -0.065 -0.375 S8 10y 2.590 0.029 0.152
ot o 2.327 -0.023 -0.315 {8 20y 2.969 0.015 0.521
S0t 3 2.377 -0.015 -0.278 a4 30y 3.031 0.019 0.674
XtE : KIS-NET Xt&E : KIS-NET
#3. 3 F2X|+ (7IE¥ : 2025-05-16) #4. Y| Credit Spread (HSl: %, 2025-05-16)

FaX|5 g TFRCHH| | AXxCfH| U= gy HFCHH| | AZxCiH|
KTB3 150.32 -0.5 3.32 EK AAA 2.560 -0.011 -0.060
KTB10 120.32 0.03 2.65 S|AFKY AA- 2.877 -0.008 -0.128
KOSPI 2,626.87 496 227.93 7|EtZEXH AA- 2.920 -0.009 -0.133

0 0. 0 0 28] AAA 2.607 -0.002 -0.052
XtE : KIS-NET Xt&E : KIS-NET
5. ME|"H 31 CHH| Credit Spread H-5 ZA| Top3 H&lAt (SH2l : bp, 247] : 3y)
o ZAM Top 3

TE Ty =3 e

QI HTTLZ AL AAA -16

A=A S SA AAA -16

TFHEE ST AAA -16

St 7tA S AL AAA -1.6

MEFEZASAL AAA -16

St A AAA -14

A TEE AL AAA -1.1

ot A A THX| S B AAA -1.1

St EX|FEASAL AAA -1.1

A TS AL AAA -1.1

St EeSA AAA -1.1

S+ ot A Y SE AAA -1.1

St ARSI AL AAA -1.1

MERESSA AAA -1.1

St o Q QI Z 2L A|ZH L K| RIS At AAA -1.1

SAHNI|GTSSE AAA -1.1

St K| S AL AAA -1.1

TEsYD AAA -1.1

oS A AAA -1.1

St s ESAL AAA -1.1
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7| 270 I & A- -0.7

o2 =74 ol g A+ -0.7
St=E XN O e AO -0.7
oh= 70 o & AO -0.7
LM OtO| O H-A AMH| AR 2| Of A+ -0.7
O 2 M| G| A X IHO| HH A M H| A A+ -0.7
Of =74l & AO -0.7
ClHZH ol BBB+ -0.7
Ofo| A7 m| A+ -0.7
Adloflo| X sl AA- -09
AN A AA- -09

S H H| Q1| O| 7H | £ AA- -09
AOlH|=EI7IE AA+ -09
2|7t AAO -09
SHLEFLE AAO -09
A2 W EF AA- -09

7| O H| 7H | AA- -09
SR §F AA- -09
HE7tE AA+ -09
HIMNZtE AA+ -09
MBIt E AA+ -09
do7t= AA+ -09
OfO[H|#|O|7H | & AA- -09
ShLFFH I EF AA- -09

O] 2hof| A 7H | EF AA- -09
ST 7R | & AA+ -09
LelgsMulE AA- -09
Mot AESTZ A+ 0.2
24H0| R 2| A AAO 0.2
SHEIX|F A- 0.2

A EHAIA AA- 0.2
2O X[F AA- 0.2
SK3HO|H A AAO 0.2

LG ZH|H AA- 0.2
SKO| .= H|Oo|M AA0 0.2
MM A E = AA- 0.2
SHSIA| A AA- -03
COM Y AAO -03
HDZCH A+ -03

SACHA O1Z A0 -03
GSZHEA AA+ -0.3
oELtADH A+ -03
== Rl AA- -0.3
YEMHO| A0 -0.8
SKOK & A+ -0.8

oA 0= A+ -0.8
SIARY Holg=zdalx A- -0.8
siots A+ -0.8
FAtFgA BBBO -0.8

O A O] A | H E A0 -0.8
oZZ2H|A A0 -0.8
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DLO|H M| AA- -0.8

M| OFHi| A& A+ -0.8
SKOIO|O[H 2 =2 X| AO -0.8
O|X| AP X|EHARIE A- -0.8
SK2|= AA- -0.8
ZAD AA+ -0.8

ocl A+ -0.8
2|0t X[ O] & AA- -0.8
HDCTHCH A7) AO -0.8
HS® & & AT AO -0.8
k=Rvalel 1) BBB+ -0.8
O|ZHIE A+ -0.8
LGOIH X[ &2 M AAO -0.8
SKAH 0% A+ -0.8

0f B¢ AA- -0.8
HDSHLHAE 7| A A0 -0.8

Xt : KISKHHE 7}
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[Appendix 2] SMUAILHGE X MESE A
St7| ¥ X 02) 3215-1435
21 M LY
BEEIE 559 Y 7Y B L N g WAHH|E
KR648469BE63 B AE M MXF1-11 2024-06-20 2026-11-20 2025-05-20 HH
KR354407G451 T Z 8 S AMBS2014-10(1-7) 2014-05-22 2029-05-22 2025-05-22 HH
KR354408G459 T Z 83 AMBS2014-10(1-8) 2014-05-22 2034-05-22 2025-05-22 HH
H2. 3AHMEBSE HE ol (712} : 2025-05-09~2025-05-16)
S|Ate e == sEHEUY o g NICE ch1g
o | ol | &2 yor s= yor s= "oty
Dot s 2025-05-14| BOND | A- A0 A0 | 2025-05-14 A0 | 2025-05-15
Dot s 2025-05-16| BOND | A- A0 A0 | 2025-05-16
LGM Qllof & 2025-05-08 | BOND | AA- | AAO0 | AAO |2025-05-08
A 2025-05-15| BOND | BB+ BBO BBO |2025-05-15
CHAA|A 2025-05-15| BOND | BBO BB- BB- |2025-05-15
shxl 2025-05-16 | BOND | BBB+ A- A- |2025-05-16| A- |2025-05-15
aHdHto|leE A A 2025-05-08 | BOND | AA- | AAO | AAO |2025-05-08
AMHIO|QZEIA 2025-05-12 | BOND | AA- | AAO AAD | 2025-05-12
HDJC YA EE 2025-05-13 | BOND | AO A+ A+ 2025-05-13
HDELIIE 3 Y 2025-05-08 | BOND | A0 A+ A+ | 2025-05-08
DB H(Z) 2025-05-12 | BOND | A+ AA- AA- | 2025-05-12
ABLMEHEH(F) 2025-05-12 | BOND A0 A+ A+ 2025-05-12
ZESCIMEES(E) | 2025-05-13 | BOND | A+ A0 A0 2025-05-13
H3. 3\ fRME5E HE g (712} : 2025-05-09~2025-05-16)
= —_—
T& HUHE oty 55 om"”:imqﬂ% g; sHME | NICE | 87|
A HAHWEEM 2025-05-08 lgsaE BBBO | BBBO | BBBO BBBO
k] AHHIO|R 2R A 2025-05-08 BOND AA- | AAD AAO | AAO
A HSDRUIZI 2025-05-09 lgsaE BBBO | BBB- | BBBO
A St H g 2025-05-12 s aE A- A- A-
M| sEHYYEYEGH0EEE) 2025-05-12 BOND AA- | AA- | AA- | AA- AA-
Hy HDTICH YA EE 2025-05-13 BOND A0 A+ A+ A+
A SKO|E 5 A 2025-05-13 RE o= BBB+ | BBB+ | BBB+ BBB+
At Of| 210} 2025-05-13 7lds= A+ A+ A+
At IAYHIAFHEAT|F 2025-05-13 BOND AA- AA- | AA-
A3 | SHIH|E|UOI T2 ERFS|AL | 2025-05-14 RaE = AA+ | AA+ | AA+ AA+
At MEEH 2025-05-14 71ds= AA- | AA- | AA- | AA-
Hy st 2025-05-14 BOND A- A0 A0 A0 A0
Hy CHRIA| A 2025-05-15 BOND BBO BB- BB- BB-
A Aelof = 2025-05-15 BOND BBO BB+ BBO BBO BB+
Hy AE 2025-05-15 BOND BB+ BBO BBO BBO
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2025-05-16 | BOND | BBB+ | A- | A A ] A
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SPC 7| XXpatE AMLH L KIS-NetS Soff EHolstA

MM E 2] 02) 3215-1457

H1. {35 55 gdng (712F: 2025-05-12~2025-05-16, T+l : 4 2l)
spca BV zms aly | o8 T|ERH KR
od O
2 OH| = 2| K| Lkt Al | B34 BAOF | 2025-06-16 310 HFEa2d
Ot 25} H| LA} A1 | BSA 2 E | 2025-06-16 90 =SUAE
0i| Of & A~ AFK| Lkt Al | B34 BA OE | 2025-07-11 100 QU7 O|H| 7] '
oI Mma| A1 | EEA B OE | 2025-06-16 80 Yo A
A0j|OfH| AHIHE L A Al | BSA 2 THE | 2025-07-14 93 H|O| AC|THE A
Ao A FH K LAt Al | B34 BA O1E | 2025-06-11 181 B AAI O ZEO|
LR RN PN A1 | 234 23 & | 2025-05-16 1,050 LI T2 K LK}
STAX Xt A2+ | RSt 2HA THE | 2025-08-13 161 SR QN Xt
M| O| K| M| At Al | BS54 2 THE | 2025-08-11 100 g
Q0| C| m| M| ZF K} A1 go10= 2026-05-11 1,350 fEled
S E[ A 9K A1 7105 2025-12-18 250 o2
SO 2K At A1 "oloa 2026-05-13 2,150 fEled
IR AE| XA Y et At A1 7105 2026-04-14 100 o2
F2I0 0| =X YAt A2+ | CHER{J(CLO) | 2025-05-30 272 oo|&ZdmL
of| A At A1 CHEXHB(CLO) | 2025-06-11 213 aLrgﬂlﬁjf% SasFsd
- AofoAIZ Sel e e
7| A0 A0 ZRIAS LR | AT CHExHE(CLO) | 2025-08-13 501 XHeI AL
2| X| A 0| E0j| 27 0] A1 CHEXH2(CLO) | 2025-08-18 500 A C| =2t I K| O] X}
FEOO|X|EFMH A1 MBXESHE | 2025-08-14 506 ohotE R
Of| Of X[ M| = 2| H| 2Kt A1 MEXEZH | 2025-06-16 135 Ofl O] K| C| M A1 2t A
ERER A1 AMEf=OIH 2025-07-04 560 SKOilH x|
Of| Of K| M| C| X[ & K} A1 | AEFLECHZRA| 2025-11-14 642 ohotER M
<2/ 0f| Of X| | H| & K} A1 CMBS 2025-08-11 140 x1|o|%x1|21;7)|(iir§£7g$g
A2 X 0[0]H SR Al | RS 2E HE | 2025-08-12 850 H| A1 O] ' Al & @ A
S8 C 2 A Lxt Al | B34 B iE | 2025-05-30 375 K| A=l =L MM
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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 B ALY ABS A
280,000 1,370,000 500,000 5,400,000 1,648,000 1,169,250 804,648 11,171,898
X2 : KISKHHE 7
B2 F2H 23X W1 (chel : wgkel)
TE 27 5% R 23| ek H8sE
= K4 2025-05-22 | M2E5EAIXHH2020-02 2020-05-22 5y 280,000
2025-05-18  |St=m =Xt S AR260 2020-05-18 5Y 160,000 AAA
2025-05-18  |st= T 21201 2022-05-18 3y 120,000 AAA
2025-05-19 |EX|ZFE4X] 2360 2020-05-19 5Y 200,000 AAA
2025-05-19  |FAtmEEAt2022-04 2022-05-19 3y 30,000 AAA
2025-05-19 | F4t&3A2023-03 2023-05-19 2Y 50,000 AAA
sy 2025-05-20 | QAHEBEZAH9 2022-05-20 3y 170,000 AAA
2025-05-20 |St=siATIS S ALG 2020-05-20 5Y 150,000 AAA
2025-05-20 | AENLIA23 2022-05-20 3y 50,000 AA+
2025-05-21 (St EEFAM90 2020-05-21 5Y 150,000 AAA
2025-05-23 | SAMIX 7| LTI S K H814(Ah 2023-05-25 1Y 11m 28d 90,000 AAA
2025-05-23 | Sh= 2SR TH23-14(Ah 2023-05-23 2y 30,000
2025-05-24 |2t 731204 2022-05-24 3y 170,000 AAA
& x| 2025-05-20 |S9tDC025-0520-0910 2025-02-18 3m 2d 500,000
2025-05-18 | 7| 223 (EhH24062t334A-18 2024-06-18 11m 250,000 AAA
2025-05-18 |& =82 (28)2020-050|5Y-C 2020-05-18 5Y 210,000 AAA
2025-05-18 |st==EUF82305%t-0|&-2 2023-05-18 2Y 100,000 AAA
2025-05-19 | 7| &2 (41)22050|3A-19(Ah) 2022-05-19 3y 290,000 AAA
2025-05-20 | At=2441%0100-0520-1 2024-05-20 1Y 90,000 AAA
2025-05-20  |4t=22410]0300-0520-1 2022-05-20 3y 370,000 AAA
2025-05-20 |7| ¥ (41)23110]1.5A-20 2023-11-20 1Y 6m 200,000 AAA
2025-05-20 | 7| 2% (4)240521A-20 2024-05-20 1Y 60,000 AAA
2025-05-21 7| H2&(EhH24112181A-21 2024-11-21 6m 300,000 AAA
2025-05-21 | 7| €2 (41)23110]1.5A-21(Ah) 2023-11-21 1Y 6m 100,000 AAA
2025-05-21 | 7| 2% (ThH24062334A-21 2024-06-21 11m 100,000 AAA
2025-05-22 | 4lsh2327-05-0]-2-D 2023-05-22 2Y 380,000 AAA
cmiy 2025-05-22 | 7| &-2%(4)23110]1.5A-22(Ah 2023-11-22 1Y 6m 200,000 AAA
2025-05-22 | At=244120100-0522-1 2024-05-22 1Y 300,000 AAA
2025-05-22  |Ar=23410]0106-1122-1 2023-11-22 1Y 6m 90,000 AAA
2025-05-22 |7|¥es(EhH2411E181A-22 2024-11-22 6m 250,000 AAA
2025-05-22 | =sYF 8T (2E)2023-050|2Y-H 2023-05-22 2Y 170,000 AAA
2025-05-23 | 4t=22410]0300-0523-1 2022-05-23 3y 130,000 AAA
2025-05-23 | 7|23 (2)24058H1A-23 2024-05-23 1Y 100,000 AAA
2025-05-23 | &F2¥2024-050|(#)14-23 2024-05-23 1Y 100,000 AA+
2025-05-23 | 7| 2% (41)23050/2A-23 2023-05-23 2Y 200,000 AAA
2025-05-24 | = 2I-2¥43050| & 2(03)2-24 2023-05-24 2Y 320,000 AAA
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2025-05-24 | = 21244050/ F 2 (03)1-24 2024-05-24 1Y 300,000 AAA
2025-05-24 | At=23410]0200-0524-1 2023-05-24 2Y 500,000 AAA
2025-05-24 |et=+=£ U3 §22050t-0|&-3 2022-05-24 3Y 130,000 AAA
2025-05-24 | AEHCFEXIEFE 23424-05-0[(#)02-24 |  2024-05-24 1Y 160,000 AAA
2025-05-19 | Ab27H I EF743-1 2024-07-19 10m 50,000 AA-
2025-05-19  |O|2H0j| 417 | §479-3 2023-04-19 2Y 1m 30,000 AA-
2025-05-19 | 0| 0| X| =& 7 | §204-1 2023-04-19 2Y 1m 50,000 AA-
2025-05-19  |TCH7{HA469-2 2023-04-19 2Y 1m 10,000 AA-
2025-05-20 | et=7Hm|Et524-2 2024-02-20 1Y 3m 20,000 A0
2025-05-20 | ShLt7H I EE408-2 2023-10-20 1Y 7m 40,000 AA-
2025-05-20 |#C{7HE870-3 2023-04-20 2Y 1m 10,000 AA+
2025-05-20 |RE2|=87HmlE467-1 2023-04-20 2Y 1m 50,000 AA-
2025-05-20 |Ab274m|EF720-1 2023-11-20 1Y 6m 50,000 AA-
2025-05-21 |2 X7 | EH240-1 2023-11-21 1Y 6m 30,000 A+
2025-05-21 |BNKZHI|E315-2 2023-04-21 2Y 1m 20,000 AA-
2025-05-21 |HIMZt=166-3 2023-11-22 1Y 5m 29d 10,000 AA+
2025-05-22 | 4H274 I E703-3 2023-03-22 2Y 2m 10,000 AA-
2025-05-22 |20 0| X| == 7 | §231-1 2024-05-22 1Y 10,000 AA-
2025-05-22 | O|2of| A 7H 1| & 97-1 2023-11-22 1Y 6m 50,000 AA-
2025-05-22 |RE|IF 8N E473-1 2023-06-22 1Y 11m 30,000 AA-
2025-05-22 | <2|3871m E480-1 2023-08-22 1Y 9m 10,000 AA-
2025-05-22 | A$HFHE2071-2 2020-05-22 5Y 30,000 AA+
2025-05-22 |JB 22|74 E461-1 2022-12-22 2Y 5m 10,000 AA-
2025-05-22 |HIMFt=166-4 2023-11-22 1Y 6m 40,000 AA+
2025-05-22  |OfF-=274mEH170 2022-05-26 2Y 11m 26d 14,000 A0
2025-05-22 |&7HE2439 2020-05-22 5Y 50,000 AA+
2025-05-22 | AH27HI]E646-3 2020-05-22 5Y 10,000 AA-
2025-05-22 | A|O|H|=CIFt=341-2 2021-11-22 3Y 6m 30,000 AA+
2025-05-22 | QX|FHm| 312 2022-05-26 2Y 11m 26d 14,000 A0
JlEiag 2025-05-22  |OtO[H|A| 0|7} | &k 227-5 2020-12-22 4Y 5m 60,000 AA-
xHD 2025-05-22 | ShLHZHI|EE399-3 2023-08-22 1Y 9m 30,000 AA-
2025-05-22 | ShLtFH O EE376-3 2022-12-22 2Y 5m 20,000 AA-
2025-05-22  |StLt7H I E340-5 2021-11-22 3Y 6m 60,000 AA-
2025-05-23 | OtO| A7 m|EH108-1 2023-11-24 1Y 5m 29d 10,000 A+
2025-05-23 | ?2|7FE214-2(Ah 2022-05-25 2Y 11m 28d 20,000 AAO
2025-05-23 | R2|7HE213-4(Ah 2022-05-23 3y 20,000 AAO
2025-05-23 | ?2[7HE213-3(Ah 2022-05-23 3y 40,000 AAO
2025-05-23 | R2|7tE213-2(Ah 2022-05-23 3y 20,000 AAO
2025-05-23 | 22[7FE213-1(Ah 2022-05-23 3y 40,000 AAO
2025-05-23  |AHO[H| = CIF}E241-4 2018-05-23 7Y 30,000 AA+
2025-05-23 | A|O[H|= CIFtE342-3 2021-11-24 3Y 5m 29d 30,000 AA+
2025-05-23  |BNK7H | £t290-4 2022-08-24 2Y 8m 29d 10,000 AA-
2025-05-23  |BNKZHI|E345-1 2024-01-23 1Y 4m 30,000 AA-
2025-05-23 |20l O| X| == 7} | EH215-2 2023-08-23 1Y 9m 10,000 AA-
2025-05-23 | 0j|0|X| =& 7 M E230-2 2024-04-24 1Y 29d 30,000 AA-
2025-05-23 | #CH7HI|E1919-5 2022-05-23 3y 10,000 AA+
2025-05-23  |JB R2|7H | Er447-4(X]) 2022-05-25 2Y 11m 28d 30,000 AA-
2025-05-23 | ShLFHO|EE353-5 2022-05-25 2Y 11m 28d 40,000 AA-
2025-05-23 | SHLITHI]E362-4 2022-08-25 2Y 8m 28d 20,000 AA-
2025-05-23 |#iCH7t=846-2 2022-05-23 3y 120,000 AA+
2025-05-23  |$C{7HE891-1 2023-11-23 1Y 6m 40,000 AA+
2025-05-23 | Al8t7H=2140-3 2022-05-23 3y 50,000 AA+
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2025-05-23 |Alst7tE2134-2 2022-03-25 3Y 1m 28d 10,000 AA+
2025-05-23 | AHdFHE2440 2020-05-25 4Y 11m 28d 70,000 AA+
2025-05-23 | AN 462-3(K]) 2022-05-25 2Y 11m 28d 30,000 AA-
2025-05-23  |Z|0[H|7H @ & 497-1 2022-08-25 2Y 8m 28d 80,000 AA-
2025-05-23  |StLE7FHI] EE328-7(K]) 2021-05-24 3Y 11m 29d 10,000 AA-
2025-05-19  |EHZLCHE 231 2023-05-19 2Y 200
2025-05-20 (St AMELT53-2(%) 2022-05-20 3y 120,000 AAA
2025-05-22 |0 A O| AL M E|[5-3 2022-05-26 2Y 11m 26d 55,000 A0
2025-05-22 |OFZIAtRd15 2022-05-26 2Y 11m 26d 5,000 BBO
2025-05-22 |02 0|2| %4-1 2024-05-22 1Y 145,000 AA-
2025-05-22 | 847 2022-05-26 2Y 11m 26d 3,000 BB-
2025-05-22 |HDHCHHAM 7| A12-1 2023-05-22 2Y 60,000 A0
2025-05-22 |CH50|0 &30 2022-05-26 2Y 11m 26d 3,500 B-
2025-05-22 |H=EZ17 2022-05-26 2Y 11m 26d 10,000
2025-05-22 |SK#IE{7}+48 2022-05-26 2Y 11m 26d 50,000 A0
BIALRY 2025-05-22 |RHZE2YHEX|A51 2022-05-26 2Y 11m 26d 56,050 A0
2025-05-22 |CIAQEHEIH3 2022-05-26 2Y 11m 26d 14,000 A-
2025-05-22 |YZIF7)48 2022-05-26 2Y 11m 26d 17,000 A-
2025-05-22 |HojALEEIR9 2022-05-26 2Y 11m 26d 2,500
2025-05-22 |LHAIoFE14 2022-05-26 2Y 11m 26d 2,500 BB-
2025-05-22 | EO|0fO|X|Z2|0F13 2022-05-26 2Y 11m 26d 3,500 BB+
2025-05-22  |SK3{272 2022-05-26 2Y 11m 26d 17,000
2025-05-23 |JBE&X|F11-2 2020-05-25 4Y 11m 28d 210,000 AA+
2025-05-23 |&tHE S 138-2 2023-05-24 1Y 11m 29d 55,000
2025-05-23 |AIStE&X|F148-1 2022-05-23 3y 150,000 AAA
2025-05-24 | ZAHZ G H2022-2 2022-05-24 3y 190,000 AAA
2025-05-18 | A|O|ZHH | & M| S XtF1-1 2025-03-18 2m 2,300 AAA
2025-05-18 |2EI|OtK| & A &XtR1-3 2023-10-23 1Y 6m 25d 30,000 AAA
2025-05-18 |[HHELEMM2XR1-11 2024-07-23 9m 25d 8,000 AAA
2025-05-18 |EI|OtK| Y EXtF1-33 2019-05-23 5Y 11m 25d 10,000 AAA
2025-05-18  [HMHALLEHMHAALF1-18 2023-10-25 1Y 6m 23d 4,000 AAA
2025-05-19 | FEAZEEAIMBS2020-15(1-4)(Ah 2020-05-19 5Y 310,000 AAA
2025-05-19 DM I 28| Y L RE2-4 2024-03-19 1Y 2m 120 AAA
2025-05-19 |HAEDIO|EX|79%81-2 2025-03-19 2m 10,000 AAA
2025-05-20 |HIAERMAR1-11 2024-06-20 11m 5,000 AAA
2025-05-20 | A E=0|X|2t0|=1 2023-11-17 1Y 6m 3d 628 AAA
2025-05-22 |HAEIIO|EX|724}R1-17 2023-12-22 1Y 5m 10,000 AAA
ABS 2025-05-22 |FHFESAIMBS2014-10(1-7) 2014-05-22 1Y 7,600 AAA
2025-05-22 |FEIFE3SAIMBS2014-10(1-8) 2014-05-22 11y 10,000 AAA
2025-05-22 | FEHZBESAIMBS2020-16(1-2)(AH 2020-05-22 5Y 140,000 AAA
2025-05-23 | FEHFESAIMBS 2023-14(1-2)(Ah 2023-05-23 2Y 100,000 AAA
2025-05-23 |HAEDIO|E X|60X}21-29 2021-12-24 3Y 4m 29d 2,000 AAA
2025-05-23 |E|2EX| YHO|K}-9 2024-08-23 9m 10,000 AAA
2025-05-23 |E|EENRAMSKF1-15 2024-02-23 1Y 3m 5,000 AAA
2025-05-24 | FEZ-&3AIMBS2022-10(1-3)(Ah 2022-05-24 3y 100,000 AAA
2025-05-24 |E|2EX LMK K}1-5 2024-12-24 5m 10,000 AAA
2025-05-24 |E|RER|TATRS1-12 2024-05-24 1Y 10,000 AAA
2025-05-24 |E|RCHTLAAXS1-18 2023-11-24 1Y 6m 15,000 AAA
2025-05-24 |E|ZEX| Y AX}-4 2025-01-24 4m 5,000 AAA
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H1. HEz 2 Lz (5491 : 7HE, o 9, 7]ZH: 2025-05-12 ~ 2025-05-16)
F53ac 333 X853 w¥Y | WY FRNAFE 4] OlF | “WI b3 £3}
KR6316141F57 | 22|12 8XHEAH19AIE) AA- 2025-05-13 | 2055-05-13 |'L3Q 0|F 514: 3.45%/0|F 514: DITHAAL S 5H +103bp 3 4,000 NC5 Q KRW
KR6060003F58 |=2I-2245050((01)9MEH-13 AAA | 2025-05-13 | 2026-02-13 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT + 6bp 1 1,000 KRW
KR6000111F53 |AEHCHE KFEFE 28425-05-0|(#)01-14 AAA 2025-05-14 | 2026-05-14 | 2IH4AF AAA CD 1712 +8bp 1 1,600 KRW
KR6030624F50 |&C|7t=562-2 AA- 2025-05-14 | 2028-04-14 (91L& CD+72bp 3 500 KRW
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