Q) wisxAE7}

KIS WEEKLY 11383 2025.05.30

PART 1 =LY / sl |xiH

29| Sa|%o0|

INDEX KISS SR #X| %= & ESGK| %= 0| 3
—=7IEae —0|27|F 32|
=3SM CHLiQ| A& S = Qs = XA 8 —— 1= 10y 0= 10y

— .

6
5
=8 7|lz=a| oot e a8 =2 ot= 13 4 N '
3
2
1
0

-1 PA DN A AZYE A 18
ABS/MBS 53 ABS FEAIE & CHH| ohit 23 S S S e s s s
EAF A
CD/CP =g 25t outz ZM FM X5 27
" 5 o IUHIEISS
off | X 22 Ik Zd =4 o 20| E 7= ZAM 31
2u2a 5/30 HEChd|
PART 2 it &= £0t 2y 2.330 0010
ELS 20259 58 CHAMY S KOSPIX| == 2697.672 Of 37 23 3y 2335 -0.007
o 23 10Y 2772 0.012
SWAP CD 91¥= 22| 0.08% 5t 41 KRW IRS 3Y 2315 -0.025
CD 91D 2.590 -0.080
CP 91D 2.770 -0.140
1 32 22| U Credit Spread HE 3% 47 Call 2610 -0.190
2 SUYALIY Y HESE HE 50
N shel3el S8
3 ABCP, ABSTB 7| ZXH4 & 51 CE 530 | @EC
4 FLRA oo 55 0|z 2y 3.941 -0.047
5 HED3| wes st 57 o= sy 3.999 -0.102
oj= 10y 4419 -0.101
=42y 1.770 -0.096
=g 10y 2.510 -0.127
3= 2Y 1.475 0.004
3 10Y 1.703 0.035

Compliance Notice

= NEE GA DA ohoto] BiZEE A2 A 7o EXHIUEY| H10Tt Bl YEMSES SHOR HYE ANEYULIL 2 Xz +FE
LH&2 SAte] BotAt= 81 A2 ot YEZRH AT Ao|L, AL O Xtzo| FetgolLt 2T dE B8 = YELCH WatM, SA
X

= H.
= = Ar2o| LiZof ofsh &sT LA o El 2O 4ME W8 S Datas
C

FAZE MB35k KIS-Net E+= bond.cokrol M Z=%|7F 7Hs &L

ot
40
[~
1=
2
2
Ot
0
<
=
E
12
oo
H
Ral
Ral
Q2
i)
I~
o
rt
>
Fu
e}
e
e



@ wsrimt

Executive Summary

KISS et | X| 3= 3 ESGX|+ O]

INDEX

N
Klo

. FECHH] 2R

N
Klo

o HECH| SAMY X5 £X $0l8

t

o
ko)

o 7|Z=22| 25BP

toil w2

e
ols

IE=¢E

e
=

s 7[Et2 8 FSAIE ZAl X

M

M ] 3

F

ol

L]

F

~NO
U

=g

<l

o S|
52 ABS

<

FESMTE

ABS/MBS

hs
2

o MHE2025K|9Kt LHX| 12K}, MBS 2025-6

=
=

SRR

FSAIE, 4200 010 A2 E o

e ABS 5

=il

P2 ZM F=M X5

e
015

Cbh/CP

~
Klo

=
10

oMl

o CP/ESTB : CPp alizol ZtA ESTB

ol 2/ x| A

72 BM A&

F

K0

o FOMC SJAtE 1} X K|
20251 53 CHAIM = KOSPIX|

2697.672 O}Zt

A=
T =

ELS

o X|'et 3 CHfB| KOSPI X[ &5, S&P500 &5.

~
Klo

2| 0.08% o}=t

e X|'Z == CHH| CD =2/ 0.08% 52}
o IRS 52| 5}&HA, CRS 2| SHEA

ro

ot
ol

CD 91

SWAP

o SWAP SPREAD SI2HN|, SWAP BASIS SHEFA|



INDEX : KISSE A X+ X ESGXI== =01

Y7t Ext KEY POINT
B7t A¥ 02)3215-1437 o MZ[JH| 2 DAYX|2= B ECHKYX|S SH 402 =7}
o TECHH| SIAMKY K| £5 $2A5 7t
I. KISSEXAX|$ 30|
21, X AX| 5= 7|7HE X2 E/F20[8/YTM FHEUE, T : %)
T=E 1w ™ 3M 6M 1Y 3y Inception

SeEMEX | FESAE 0.12 -0.60 0.66 1.94 8.08 14.55 1.85
Duration 6.07 6.23 6.04 5.89 539 5.37 1.75
YTM 2,67 2.56 2.76 2.90 3.58 3.00 7.45

=Ky FHFAE 0.16 -1.33 0.21 1.70 10.79 15.69 1.93
Duration 10.03 10.28 10.01 9.77 8.86 8.55 2.05
YTM 2.56 2.45 2.62 2.70 3.44 2.97 6.86

< 2HXH FHFAE 0.05 0.22 1.00 1.79 425 11.01 1.37
Duration 1.23 1.26 1.24 1.20 1.20 1.07 0.96
YTM 2.36 2.39 2.64 2.76 3.44 2.21 6.80

S| A FHFAE 0.09 0.09 1.16 2.31 6.14 14.71 2.06
Duration 2.57 2.62 2.62 2.57 2.56 2.91 1.35
YTM 2.84 2.85 3.08 3.25 3.88 342 8.43

KOBI30 +HFAE 0.05 0.16 1.07 1.87 482 11.46 153
Duration 1.81 1.80 1.80 1.79 1.80 1.78 1.87
YTM 2.28 2.29 2.69 2.79 349 2.64 6.86

KOBI120 +HFAE 0.05 0.22 0.89 1.74 3.96 11.18 135
Duration 0.95 0.93 0.92 0.93 0.95 0.92 1.11
YTM 2.53 2.59 2.82 3.07 3.59 242 7.09

KbZ: KISKHAHE 7}

F) FEFE2 %#‘%‘XI#?I%(KOM XI#E ETHEXER]| )

(KOBI30= 2001-01-02, 21 2| 2001-01-01)

nﬂm

) inception: %



80

2022-05-30 2022-11-30 2023-05-31

oht

S

=

rH

Rla —— 22k

2023-11-30

S

2024-05-31 2024-11-30

S| AFKH KOBI30 KOBI120

) KOBIX| %= : BEXX|=

Rt : KISKHAME 7}

a32. XA X5 7o 0]

12
’ M
8

6 M

4
2
0
2022-05-30 2023-05-30 2024-05-30 2025-05-30
— S X Sy S otxf
3| ALXH KOBI30 KOBI120

ALE: KISKHAHE 7L

=3, MHX[$ YTM F0|

6.0%

5.0%

4.0%

3.0%

2.0%

1.0%

0.0%
2022-05-30

2023-05-30

2024-05-30 2025-05-30

—— ZEN AR

225 S0k
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ALZ: KISKHAHE 7L

H2. KISS AKX ME{/27|E Duration

T2 374 ~1d 1~24 2~34 3~54 50|44 HH|

=i 0.57 1.39 2.31 3.73 14.28 9.52
N 0.60 142 236 3.81 7.49 2.83
S 0.60 1.46 238 3.79 11.93 456
S5 A 0.57 142 2.31 0.00 0.00 1.22

SA Y 0.63 142 234 3.81 7.39 127
7|EtZ & X 0.62 1.44 236 3.60 5.01 1.80
SN (SEREET) 0.67 1.49 248 3.79 9.77 2.72
AN B RES) 0.77 0.00 0.00 0.00 0.00 0.77
ABS 0.62 1.38 2.35 3.88 0.00 1.51

A 0.61 143 2.36 3.75 13.87 6.07




H3. KISSEHX| = ME/T7|E YTM

(EH2l: %)

TE 370E~14 1~2d 2~34 3~54 50|44 HH|
=Ky 2314 2272 2373 2467 2.661 2.546
NN 2.495 2417 2511 2610 2.857 2.553
SK 2.530 2498 2.545 2633 2.822 2.620
S5 H 2.358 2.331 2.391 0.000 0.000 2.349
2%y 2.529 2493 2.507 2.666 2.967 2.522
7|Eta & X 2.814 2.818 2.821 2.882 3.185 2.831
NS ERELET) 2.771 2814 2.829 2.868 3.146 2.852
A (S EED) 3.336 0.000 0.000 0.000 0.000 3.336
ABS 2.641 2.638 2.673 2.669 0.000 2.648
A 2.534 2.519 2.575 2.602 2.693 2.602
K2 KISKHAHE 7}
H4. KISSEMAX & ME/DH|E H|F (E421: %)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
=Ky 4.10 5.10 4.63 5.92 30.66 50.41
N 0.18 0.26 0.26 0.40 0.11 1.21
S4=xy 2.03 2.95 222 2.51 3.24 12.96
SHEH 1.46 1.91 0.52 0.00 0.00 3.89
2K 5.68 3.74 1.45 0.54 0.03 11.44
7|Et3&X 216 2.91 223 1.11 0.11 8.52
NS ERELET) 229 2.98 247 1.37 1.07 10.18
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.49 0.54 0.23 0.14 0.00 1.40
A 18.39 20.39 14.01 11.99 35.22 100.00
XtE: KISKHAFE I}
E5. KISEEHM AR5 ME/27|E 52 4 (EH31: 7H)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
= Ki 21 23 20 36 55 155
N 191 260 255 509 39 1,254
=1y 462 638 536 550 678 2,864
SUHEH 10 6 2 0 0 18
SA Y 598 369 155 63 7 1,192
7|Eta-& X 1,342 1,637 1,103 649 73 4,804
SN (S EREET) 537 682 452 329 363 2,363
A (B EES) 1 0 0 0 0 1
ABS 430 346 118 39 0 933
A 3,592 3,961 2,641 2,175 1,215 13,584

ALE: KISKHAHE 7}



Il. KIS ESGX{HX|4= 0|

H6. ESGHIAX| 5 7|ZHE £X 40 8/5 8 0| M/YTM (SHLUE, YTMEH : %)
T 1w ™ 3M 6M 1Y 3y Inception

KIS FHFAUE 0.070 0.120 1.120 2.170 5.540 13.360 0.304
ESf Duration 2.200 2.220 2.210 2.200 2.230 2.740 3.110
= YTM 2.679 2.684 2.925 3.107 3.721 3.256 2.488
ESGEHEMA |FH$AUAE 0.070 0.080 1.080 2.140 5.610 13.470 0.170
Duration 2410 2.430 2.400 2.380 2.370 2.700 3.690
YTM 2.609 2612 2.861 3.057 3.674 3.195 1.996
HuX|4 | &H$AE 0.080 0.040 1.050 2.160 5.930 13.810 0.298
Duration 2.660 2.690 2.680 2.660 2.580 3.000 3.100
YTM 2.700 2.702 2.934 3.127 3.746 3.156 2410

ALE: KISKHAHE 7L
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H7.KIS ESG S8 M

=

E{/2t7|'H Duration

= 37 ~1d 1~24 2~34 3~5i4 50| 4 HH|
SK 0.61 1.47 2.41 3.69 10.24 2.98
2%y 0.64 1.43 2.39 3.74 7.95 1.15
7|Eta &M 0.62 1.45 238 3.73 5.05 2.15
NS EREET) 0.67 1.50 248 3.77 7.81 2.36
AN (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.62 1.39 2.36 3.90 0.00 1.64
A 0.64 1.46 244 3.74 8.80 2.21
XbE: KISKHEEIL
H8. KIS ESG S X ME{/UI|E YTM (TH21: %)
=2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
S 2.505 2.466 2.502 2.584 2.833 2.549
2 XY 2.521 2.480 2.487 2617 2.967 2.508
7|Eta&X 2.656 2.657 2.721 2.840 3.088 2.726
NS EREET) 2.725 2.752 2797 2.863 3.078 2.798
A (S EED) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.616 2.595 2.650 2.663 0.000 2.620
A 2.605 2614 2.682 2.742 2.972 2.666
XbE: KISKHEEIL
H9. KIS ESG S X| = ME{/UI|E H|F (H21: %)
T2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
S 427 6.44 4.66 5.41 2.58 23.36
2 xH 10.71 6.08 214 0.22 0.09 19.24
7|Et3&X 1.44 1.73 1.78 1.72 0.10 6.77
NS EREET) 10.18 12.72 10.69 6.38 3.28 43.26
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.23 2.86 1.37 0.91 0.00 7.38
A 28.83 29.85 20.64 14.64 6.05 100.00
XbE: KISKHEEIE
H10. KIS ESG Z&X| ME|/UI|H F=5 (H2: 7H)
=2 37HE~14 1~2d 2~34 3~54d 5E0|4 HH
S 112 188 141 180 97 718
SA Y 148 89 32 4 274
7|Eta-E X 110 131 112 127 488
SN (S EREET) 335 405 269 217 170 1,396
A (B RES) 0 0 0 0 0
ABS 79 97 54 34 264
A 784 910 608 562 276 3,140

ALE: KISKHAHE 7L
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Q KISKFAHE 7}

#1. FU4 33K 22HE (EHl: %)
THE 5/9 5/16 5/23 5/30 HZCHH|(BP)

ot 14 2.35 2.285 2.27 2.265 -05
Eot 24 2.35 2.327 2.33 2.33 0.0
=1 34 2.33 2315 2.332 2.335 0.3
=154 2.45 244 2495 2.505 1.0
=21 104 2,672 2.67 2.765 2772 0.7
SAHKHAAA 34 2.586 2.56 2.584 2.576 -0.8
SAHHAAA 54 2.681 2.671 2.708 271 0.2
SAHHAAA 104 2.864 2.86 2.951 2.949 -0.2

Rt : KISKHAME 7}

& 3. ;31X SPREAD 0| (542l : bp) 214, E4LXJAAA SPREADZ0| (549l : bp)
3_5SPREAD
60.00 - 40.0

5_10 SPREAD 3_10 SPREAD

3Y SPREAD

5Y SPREAD 10Y SPREAD

40.00

20.00 20.0

0.00
-20.00 - - - / 0.0 - - -
Q Q Q ) N Q Q Q Co) N
Q(,)i’» N&?} b;&,’b ,0"”» ,0"’:5 N&fb Véb?a Vf\/\’% o’,&ﬁ/ (99%5’:
& & & & § & & i S Y
KHZ : KISKHAHE I} AtZ : KISKHAE 7}
H2. FUIZEM A=Y EHE (E+2I: bp)
= 5/9 5/16 5/23 5/30 M|
=1 3 10 SPREAD 34.2 35.5 433 437 04
=1 3 5 SPREAD 12.0 12.5 16.3 17.0 0.7
=1 5 10 SPREAD 222 23.0 27.0 26.7 -0.3
=10 _EX{AAA 3YR SPREAD 25.6 24.5 25.2 24.1 -1.1
=1 _ELXHAAA 5YR SPREAD 23.1 23.1 213 20.5 -0.8
=10 _EX{AAA 10YR SPREAD 19.2 19.0 18.6 17.7 -0.9

AtZ : KISKHAHE IF



0 KISAHLHE 7t

35, X8, EFIMAAA =4 E SM MFOiH| F2HEE (549 : %, bp)
mwm X EHE 0 EFxfaaaBlE ——XE s EX{ana

3.000 3.5

2.000 -3

1.000 -

-3.000

-4.000

-5.000 0
3M 6M IM 1y 1.5y 2y 2.5Y 3Y a4y 5Y 10y 20y 30vY

XtE : KISKHAHE 7}

) X E £ E : EQF 3M~2y, T1 2.5Y~30Y 77t £ E

J12l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)

[ BEI — 11 24-5 ——E£7} 246
5 400

4.5 350

- 300

250

200
150
100
50

10



Q KISKFAHE 7}

H9. 25 SAX Fddd (291 7H, %)
Uzy 559 HEgSE 27| gL E | HEIE HESY
2025-05-26 SaM(EY21)2025-5013Y-C AAA 34 21 -0.5bp 2.600 1,500
2025-05-26 FRFESART9(AN AAA 44 DIE 0.1bp 2.560 600
2025-05-26 HEH Al S AF2025-1(AD AAO 24 21 -4.0bp 2.663 800
2025-05-27 MEnESAR2025-1 AAA 74 21 +3.0bp 2.938 1,000
2025-05-27 | FEFESAIMBS 2025-6(1-1)(Ah AAA 14 =11 +18.0bp 2.455 1,013
2025-05-27 | FEIFESAIMBS 2025-6(1-2)(Ah AAA 24 =11 +15.0bp 2484 1,100
2025-05-27 | FEFESAIMBS 2025-6(1-3)(Ah AAA 34 =11 +17.0bp 2.503 800
2025-05-27 | FEFESAIMBS 2025-6(1-4)(Ah AAA 54 =11 +15.0bp 2.642 1,700
2025-05-28 E2ZA952 AAA 54 g -2.0bp 2.657 1,700
2025-05-28 L2 ZA953 AAA 304 IE +1.3bp 2674 700
2025-05-28 RHat22| S ALK 1182 (A AAA 54 2IE -3.0bp 2.587 900
2025-05-28 Rt 2| S AN 1172 (AD AAA 34 2IE -3.0bp 2.495 1,000
2025-05-29 FEIF &S AR20(Ah AAA 34 21E -2.0bp 2.469 1,000
2025-05-30 s3 M (ELE])2025-50]3Y-D AAA 3d 2g -2.1bp 2.590 1,800
2025-05-30 | =Y ES7|g2505L-22l-214 0 64 +245.0bp 2450 1,300

J87. FU X EEE {5 (EH91: 21gl)
200000

150000

100000 —
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Q KISAFLHE 7}

35000
30000
25000
20000
15000
10000

5000

~ly 1Y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20y~

KtZ : KISKHAHE 7}
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Zt Al ZkZE 21 2.0bp, 1.0bp ZAZUCE 450 10

T2 EM = ot

a3, 28zl 3y YTM F0| (Tl : %) 72, 6|zl 3y YTM 30| (EH21: %)
- Sy 7|EtZ- 8k AA+
A= O S K| =
3 by =g 2 MK AAA =K 8 - J|EF2 8 M AA- JIEF2 S MAe
7 -
6 | 6 -
51 \
: 7”‘%«“ "
5 ] M’\_M\\W’—\’
2 | 2 -
7
0 ; ; 0 : : :
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AtE: KISKHAHE 7t RHE: KISKHAHE 7}
33, 2% = 1CHH| SPREAD30| (4%l : bp) a4, ofx| S DCHH| SPREADZFEO|  (THS: bp)
A=Y 3v- KTB 3Y e S K- KTB 3Y 7| Et2 8 X AA+- KTB3Y
70 ] SR AAA- KTB 3Y SSKHAA+- KTB 3Y 250 1 7|EF2-SXHAA- - KTB 3Y
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H1. 28K F0CHH| A= E Y HEE (EH21: bp)
£2 23 AT E(05/30) MZCHH|(05/23) T Erlid](04/29)
k7] 1Y 3Y 5y | 10Y | 1Y 3Y 5y | 10Y | 1Y 3Y 5Y | 10Y
Mz 226 | 165 | 215 | 450 | 1.0 00 | 11| -07 | 58 | -09 | -19 | -07
=3 226 | 167 | 226 | 483 | 10 00 | 11| 10| 58 | -09 | -19 | -07
AAA 259 | 285 | 298 | 548 | 1.0 00 | 11| -07 | 55 | -09 | -19 | -07
AA+ 320 | 369 | 432 | 629 | 1.0 00 | 11| -07 | 55 | -09 | -19 | -07
H2, O{Hx| FOCHH| AZEE Y HEE (EH21: bp)
s 2F A% E(05/30) T ZLCH{H| (05/23) T E i H|(04/29)
k7] 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
Mz 310 | 425 | 434 | 1354| -10 | -18 | -04 | 00 | -26 | -51 | -20 | 00
58 319 | 482 | 635 | 1540 | -10 | -20 | 00 00 | -28 | -51 | -20 | 00
AAA 383 | 568 | 735 | 1737| -12 | 20 | -10 | 00 | -30 | -53 | -20 | 00
AA+ 1016 | 1421 | 1893 | 2430 | -14 | 20 | -10 | 00 | -32 | -46 | -20 | 00
AAA 177.1| 2213 | 2518|2869 | -14 | 20 | -06 | 00 | -32 | -46 | -20 | 00
AA+ 2311|2906 | 3187 | 3517 | -14 | -30 | -06 | 00 | -32 | -51 | -16 | 00
. LA 5T
SR LHHM2 4F 13009 (22 ™ = CHH| 12 52009 2 ZAUCH SR LA AT 2 M2
2 SR Ul FEUCEL F R ZAT|Y2™e| 1E 0|5 AL STt QL 6.2bpE LA
ZME LIERECE O[O St 2ae| 13 670E TH7| O|EX| HA| AE 0.7bp=E LM AZF0| ZA
E LIEIHICE S M2HZ SR X558 LA S O|0j7tEH 2 A|IE2 FSUE AF12 O ZHNE &
CHRUCH SA7|H23Mol 13 7| & QIX{ 7t AT 6.6bp, HLUHZO0| HE 42bp=E LHME|RALCE 292 2529
J|==ze o5tE S ZA YdS dlst ordUCH
|Eta X HAM2 2F 7,000 |2 M 3 C{H| 8,100 & S7IULCE 7|Eta 88X HA A|E2 K|
Z=0f o|of &A= ACHSUCt F2| Sttt FXA =2 SOHA Qo] 7|#=0| Xig =22 =ists =2
&2 LIEHRICH = =8 AA+ S22 7t L IR 25 AA- S22 T EX 2|12 A- S5 THA| HF
= THO|M QI UHZ LIEFRCE SHEE SHE BXXEL =2 7t Qs &t walo| X|

o
SE| AT AA- S32| A0 0[X| = 7h

|25l 0
7| UEE A0 = X2 S30| dLEAE A0S

o OpZACH

il
10
R
Pl
-l
=
n
19
>
re
in|
)]
(@]
O
©

o
0%
Io
oy
=

2025-05-26  2025-05-27  2025-05-28  2025-05-29  2025-05-30

AtE: KISKHAHE 7L

12,000 -
10,000 -
8,000 -
6,000 -
4,000

2,000 -

2025-05-26  2025-05-27  2025-05-28  2025-05-29  2025-05-30

AtZ: KISKHHEIF
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s =9 gdFE | EdxzEE E i =

AAA 7| 28 (EH25052304A-26 2.440 2IE -6bp 2025-05-26 | 2026-03-26
AAA 7| Y28 (£h25050]1.75A-26 2470 2IE -Obp 2025-05-26 | 2027-02-26
AAA 712" (4)25050|2A-26 2470 21" Obp 2025-05-26 | 2027-05-26
AAA A+=225410]0106-0526-2 2470 2" -1bp 2025-05-26 | 2026-11-26
AAA 7| Y28 (£h25050]1.75A-27 2470 2" -1bp 2025-05-27 | 2027-02-27
AAA 7|2 (4125050]2.5A-27 2.480 2IE -Obp 2025-05-27 | 2027-11-27
AAA 7|22 (4h25050|3A-27 2.510 2IE -Obp 2025-05-27 | 2028-05-27
AAA At=25410]0203-0527-1 2470 2IE -2bp 2025-05-27 | 2027-08-27
AAA A+=25410]0206-0527-2 2.480 2IE -Obp 2025-05-27 | 2027-11-27
AAA ot= %2 2825050t-0|E-1.5 2.470 2E -1bp 2025-05-27 | 2026-11-27
AAA 7| Y2 (Th25058H245A-28 2.480 2E -4bp 2025-05-28 | 2026-01-28
AAA 7| ¥2a(£h25050]1.75A-28 2470 2IE -Obp 2025-05-28 | 2027-02-28
AAA 7|2 (41h25050|2A-28 2470 2IE -Obp 2025-05-28 | 2027-05-28
AAA 7|22 (4h25050|3A-28 2.490 2E -1bp 2025-05-28 | 2028-05-28
AAA 7| 2425052 1A-28 2420 2E -7bp 2025-05-28 | 2026-05-28
AAA 4t=25410]0200-0528-2 2470 2IE -Obp 2025-05-28 | 2027-05-28
AAA st = U2 825055-0|E-276 |  2.500 oIE -1bp 2025-05-28 | 2026-02-28
AAA OfO| &8 346-050(12A-29 2.510 2IE -3bp 2025-05-29 | 2026-05-29
AAA StLF2%8448-050(22f-29 2.520 2E -1bp 2025-05-29 | 2027-05-29
AAA 4+=25410]0106-0530-1 2.460 2E -2bp 2025-05-30 | 2026-11-30
AAA 4t=25410]0206-0530-2 2.460 2E -2bp 2025-05-30 | 2027-11-30
AAA StLF2%848-050[12f-30 2.510 2E -1bp 2025-05-30 | 2026-05-30

Xb&E: KISKpLHE 7}

H4. F7H o Tz A dg
=1
[=]

= 5= Wilge | dPAmy e LR 7Y
AA+ AMILE2773 2.800 0l -1bp 2025-05-26 | 2029-02-26
AA+ A FHE2774 2917 0l -1bp 2025-05-26 | 2030-05-23
AA+ AMILE2775 2917 0l -1bp 2025-05-26 | 2030-05-24
AA+ AMSHILE 2262 2.814 Ol -1bp 2025-05-26 | 2029-05-25
AA+ 7{|0|H| =2 217} =429-1 2.635 Ol -3bp 2025-05-26 | 2027-02-26
AA+ 7|0|H| 2217t =429-2 2.740 Ol -3bp 2025-05-26 | 2028-05-25
AA+ 7|0|H| =217} E429-3 2.740 Ol -3bp 2025-05-26 | 2028-05-26
AA+ 7|0|H| 2217} =429-4 2.787 Ol -1bp 2025-05-26 | 2028-11-23
AA+ 7| O|H| = 217t =429-5 2.787 oIE -1bp 2025-05-26 | 2028-11-24
A- 7| 270 @ £220-1 4227 QIE -20bp | 2025-05-26 | 2027-05-26
A- 7| 71 m E220-2 4478 QIE -45bp | 2025-05-26 | 2028-05-26
AA- AN ET767-1 2.685 0IE -3bp 2025-05-27 | 2027-05-27
AA- A2 ) I E767-2 2718 2IE -3bp 2025-05-27 | 2027-11-26
AA- A274m|E767-3 2.809 0l -3bp 2025-05-27 | 2028-05-26
AA- Aot I E514-1 2.774 0lE -3bp 2025-05-27 | 2028-02-25
AA- AetFf o E514-2 2.847 0lE -3bp 2025-05-27 | 2028-08-25
AA- QO|| O K| = & 7H 1| £4247-1 2.750 0lE -3bp 2025-05-27 | 2027-11-26
AA- Q0| Ol X| =& 7H I| & 247-2 2.794 2IE -3pbp 2025-05-27 | 2028-02-25
AA- Q0| 0| X| =& 7H | EF247-3 2.809 2IE -3pbp 2025-05-27 | 2028-03-27
AA- o O| X| s & 7H | Er247-4 2.839 2IE -3pbp 2025-05-27 | 2028-05-26
AA- Q0| 0| X| =& 7H | & 247-5 2.847 2IE -3pbp 2025-05-27 | 2028-06-27
AA- ol O| X| =& 7H | Er247-6 2.865 2IE -3pbp 2025-05-27 | 2028-08-25
AA- Q0| O| X| =& 7H | & 247-7 2.892 2IE -3pbp 2025-05-27 | 2028-08-25
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AA- Qlof| O] X| =& 7] 1| & 247-8 3.049 2IE -12bp | 2025-05-27 | 2030-05-27 200
AA- StL7H I B 457-1 2.679 2IE -3bp 2025-05-27 | 2027-05-27 300
AA- SHLEFH I BH457-2 2.759 2IE -3bp 2025-05-27 | 2028-02-24 200
AA- ShL7H I Er457-3 2.759 OIE -3pp | 2025-05-27 | 2028-02-25 600
AA- SHLH7H I E457-4 2.804 OIE 3pp | 2025-05-27 | 2028-05-25 300
AA- ShL7H I E457-5 2.804 OIE 3bp | 2025-05-27 | 2028-05-26 900
AA- SHLHFN I B 457-6 2.859 2IE -3bp 2025-05-27 | 2028-11-27 200
A+ ROI7H I E478-1 3.639 OlE -2bp | 2025-05-27 | 2028-05-25 100
A+ ROI7H I E478-2 3.639 OIE 2bp | 2025-05-27 | 2028-05-26 900
AA- JB 22|7H I E536-2 2.786 2IE -Shp 2025-05-28 | 2027-11-26 200
AA- JB R2|7Hm|E536-3 2.833 OlE -Sbp | 2025-05-28 | 2028-02-28 500
AA- JB 22|74 I|E536-4 2.848 Ol -Sbp | 2025-05-28 | 2028-03-28 600
AA- JB 22|74 m|E536-5 2.880 OlE -Sbp | 2025-05-28 | 2028-05-26 400
AA- ZH7t=564-3 3.000 OlE -1bp | 2025-05-28 | 2028-05-25 100
AA- ZH7t=564-4 3.000 OlE -1bp | 2025-05-28 | 2028-05-26 400
AA- 7{|O[H| 7} | £558-1 2.748 OIE 3pp | 2025-05-28 | 2027-12-28 500
AO AX|IFH I E381-1 3.977 DI -25bp | 2025-05-28 | 2026-05-28 500
AO AX|IFHIE381-2 4101 DI -35bp | 2025-05-28 | 2027-05-28 300
AO AX|IFHIE381-3 4286 DI -60bp | 2025-05-28 | 2028-05-26 100
AO Sh= 71 1| £ 548-1 3.818 B -20bp | 2025-05-28 | 2026-11-27 400
AO o= 71 | Eh548-2 3.967 DI -20bp | 2025-05-28 | 2027-05-27 200
AO o= 71| Eh548-3 3.967 DI -20bp | 2025-05-28 | 2027-05-28 600
AA+ A47tE2776 2.744 Ol -3bp | 2025-05-29 | 2028-06-29 400
AA+ AY7HE2777 2.804 OIE -1bp | 2025-05-29 | 2029-03-28 300
AA+ A47tE2778 2.804 OIE -1bp | 2025-05-29 | 2029-03-29 400
AA+ A47HE2779 2.814 OIE -1bp | 2025-05-29 | 2029-05-29 100
AA+ A47HE2780 2.905 OIE -1bp | 2025-05-29 | 2030-05-29 300
AA+ & Ch 71 I 22055 2.908 OIE -1bp | 2025-05-29 | 2030-05-29 300
AA- O|2fof 7RI B 121-1 2.872 OIE -5bp | 2025-05-29 | 2027-11-29 300
AA- O|2ho| A 7H | §F121-2 2.965 0IE -5bp 2025-05-29 | 2028-05-29 500
AA- o 2ho| A 7H | §F121-3 3.083 0IE -5bp 2025-05-29 | 2029-05-29 200
AA- f2|=387M o E525-1 2.733 2IE -5hp 2025-05-29 | 2027-12-29 200
AA- L2387 Es525-2 2.748 Ol -Sbp | 2025-05-29 | 2028-01-31 400
AA- L2|FE7Hm E525-3 2.764 Ol -Sbp | 2025-05-29 | 2028-02-29 800
AA- A A553-1 2.692 OIE -3bp | 2025-05-29 | 2027-05-28 300
AA- S M A553-2 2.817 Ol -3bp | 2025-05-29 | 2028-05-29 300
AA- OFO[H|#|O| 7H | £$328-1 2.652 0IE -3bp 2025-05-30 | 2027-05-28 300
AA- OFO[H|#|O| 74 | §328-2 2.673 0IE -3bp 2025-05-30 | 2027-11-30 500
AA- OFO[H|#|O| 74 | £328-3 2914 0IE -7bp 2025-05-30 | 2029-11-30 400
AA- OFO|H| 7| 0| 7H I| & 328-4 2.956 9IE -12bp | 2025-05-30 | 2030-05-30 500

KbE: KISAHEE 7}
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QIAHH : JdIR ATYE =4

YotEExt KEY POINT
SX|g eI7  02) 3215-1471 o 292, &% Z7IEZEl 25t

o B|AMK] AZPE ZEBHA|
I SIA Al S
YA 7|1F ZlAMR 3 2| AAASES| =10 OfH| 38X 2= E= F FEL 0.7bp SHESH 42.1bpE Lt
EtH T, AAOSZ2 ™ FEC 3bp 612 49.8bp, AOSZ2 ™ ZF CiH| 23101 118.2bpE 7| 25} YULY.

?l1el 7|EFel 215t 7|tHA 2 UM XS Ch7F 299 0.25%p QISHUCE 29 4%

rzd
=)

|=

k>
El

ALY RO 2HA| MO XSS ZACHs 241 O[FE ot2 SX7H 1% ZI==2lof tiet 7|tgs &

= 1 —

FE OIS SHBA AT GHE LIEFAT 0|0] @S SAK| E3t OF S LIEHACE BlAK) 2Z2)

E= ZETME LEHCH A HE= ™ F OfH| St S 52 ER}ACH
a1, S|AH SE|F0] (59 : o 9)
6.5 600
5.5 >00 AOAZH E
45 400 AAOA I E
AMA Y E
3.5 300 A0
2.5 200 AAO
——AAA
1.5 100 217314
05 ‘ ‘ 0
2022-05-30 2023-05-30 2024-05-30 2025-05-30
A= KISKHEE 7}
H1. Y% A=ZyE Y HSE (H2: bp)
5= 2F 2D E(05/30) HSFClH|(05/23) HECiH]|(05/02)
| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 333 | 421 | 406 | 568 | 05 -07 | 13| 00 | 10 | -26 | -15 | -05
AA+ 36.1 | 469 | 478 | 886 | -13 | -30 | 00 00 | -63 | -48 | -15 | -02
AAO 380 | 498 | 546 | 1225| -13 | -30 | 0.0 00 | -63 | -48 | -15 | -02
AA- 413 | 542 | 647 | 1591 | -13 | -3.0 | 00 00 | -63 | -48 | -15 | -02
A+ 621 | 921 | 1321 | 2168 | -1.0 | 00 0.0 00 | .10 | 02 -05 | -0.2
A0 769 | 1182 | 1769 | 2628 | -1.0 | 00 0.0 00 | -1.0 | 02 -05 | -02
A- 1040 | 1627 | 2369 | 3141 | -10 | 00 0.0 00 | .10 | 02 -05 | -0.2

X2 : KISKHAHE 7}
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H2, S|Ax| esig (EH2I: %, bp, ', 2A8)
HE8SE 559 LA HHO|E YAz s | a9y ECEL
AAA KBS & XIF54-1 2025-05-26 2.581 JHEBIE -4bp 2 1,000
AAA KBE&X|ZF54-2 2025-05-26 2.626 W2 -4bp 3 2,000
AAA St M EUH68-1 2025-05-27 2678 =1 +33bp 3 1,700
AAA St A S 768-2 2025-05-27 2.824 =1 +32bp 5 100
AAQ GSIH?{14-1 2025-05-27 2.692 HE2E -3bp 3 1,100
AAO GSI}H14-2 2025-05-27 2.846 HE2E -3bp 5 1,400
AAO GSIHY14-3 2025-05-27 3 HEBIE -2bp 7 500
AAO 2| ==& XF19-1 2025-05-27 2.71 HETE -11bp 1 800
AAO 2| =258 X|F19-2 2025-05-27 2.798 ZHERIE -14bp 2 2,000
AA- 7|125H14 2025-05-27 2.895 JHHEIE -5pp 3 1,000
AAA Sda8xH2025-2 2025-05-28 2.685 HEE -5bp 3 3,100
AA+ KBZ H47-1 2025-05-28 2717 JHE2IE -5hp 2 2,200
AA+ KBS ®™47-2 2025-05-28 2.756 JHEBIE -7bp 3 3,800
AAQ SBS15-1 2025-05-28 2.755 JHE2IE -4bp 2 600
AAO SBS15-2 2025-05-28 2.88 N ey 3 900
A0 Lot 111-1 2025-05-28 2.925 JHE2IE -8bp 2 200
A0 ohetets111-2 2025-05-28 3.121 HELE -2bp 3 2,300
A0 ohoketa8111-3 2025-05-28 3.57 7HE2IE -10bp 5 1,000
A0 SHEN | 2+ =20 2025-05-28 3.098 HE2E -45bp 3 600
BBB+ SHEl123-1 2025-05-28 3.585 JHEAE 2 400
BBB+ 5HEl123-2 2025-05-28 4.043 HERIE +4bp 3 1,100
AA+ SK315-1 2025-05-29 2732 JHETE -2bp 3 2,400
AA+ SK315-2 2025-05-29 2.882 JHEBIE -2bp 5 1,100
AA+ SK315-3 2025-05-29 3.176 JHEHBIE -15bp 10 300
A- O| K| AXHH2-824-1 2025-05-29 5.455 JHEBIE +30bp 1 360
A- O| K| AXpAHR-E24-2 2025-05-29 5.715 JHEEIE +29bp 2 440

F) 83

=
X2 KISKHAHE 7L,

rl
o
—

L
g

Ut S| AFKY, ELS H| 2

VB!
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H3. Z|AHAY 2Ho|igt (SH21: %, 1, )
HE8SE =4 EC HUHO|E at7] detey | LUz
A+ DL267 2022-05-27 4271 3 930 1,730
A+ HD®CH12-1 2023-06-01 461 2 530 10,600
A+ SKC142-2 2020-05-28 2.566 5 950 1,950
A- ot= EX|LIEF43 2023-05-31 7.654 2 1000 3,100
AA+ SiCH 528 2022-05-27 3.592 3 2800 11,700
AA+ AHE21-2 2020-05-28 1.676 5 600 5,500
AA+ oICH o 25-2 2020-05-27 1.688 5 500 11,700
AA- S EMA|A41-2 2020-05-27 1.828 5 400 16,700
AA- DLA|O|Z264-2 2020-05-28 1.948 5 800 1,730
AA- EATQIE24-2 2020-05-28 1.942 5 500 9,300
AA- WXL ZH|H12-1 2023-05-25 3.979 2 200 5,200
AA- Ol o| XA S FE 2020-05-28 2.095 5 100 7,600
AA- LX2IE{Lf M E120-2 2020-05-27 2.071 5 500 7,100
AAO SKOj| L4 X[ 49-1 2022-05-27 3.793 5 2600 21,600
AA0 O A O|AMFE10-2 2020-05-26 1.725 5 500 9,500
AAO LG XI91-1 2018-05-28 2.997 5 600 27,100
AAA SHZ81H2020-2-2 2020-05-26 1.462 5 1000 29,200
AAA SHI BN H2022-2 2022-05-24 3.722 5 1900 29,200
AAA St M 227431 2020-05-28 1.402 5 600 51,200
AAA Mota-8X|F135 2020-05-28 1.45 5 1600 82,900
AAA Sl 42 QX2 57-1 2020-05-25 1.382 5 1000 94,800

F) REZS T A S|ALKY, ELS H| 2

AtE: KISAHAHEZE O EF A A 2

H4. X DAY A = (EH21: %, bp, &, AY)
HU8SE ks wa el 2 Aoy E/ 5HOIE 7] R
A+ Statof| L X| 2025-06-02 JHETE -9bp 2 400
A+ ohotof A X| 2025-06-02 ZHERIE -12bp 3 1300

F) REZS T A S|ALKY, ELS H| Q|

AtE: KISKHEHE 7}, DART

T2, AR 2l 0| GEECE)
180,000

160,000

140,000

120,000

100,000 2022
80,000 2023

m 2024

60,000 2025
40,000

JT Tu

8-‘?—J

9-‘?—J

108

118

128

X2 : KISKHAHE 7}
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83, SIAMY LY F0| (291 : ) 2
3100000
2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-05-30 2023-09-30 2024-01-31 2024-05-31 2024-09-30 2025-01-31
Rt : KISKHAE 7}

T M FEAIES T o] 25 Hef 7t O| RN AL S2Y FSEH2 AAA ST T F |
11.43%P ZASH241%E XX, AA SB2 MF OH] 16.62%P 5713t 67.1%S AXHX|RUCH ASE2

4.34%P A3 8%E AHX|IQUCE ZtE Y| H R &

rlo

19 0|3 L2 M = 2.48%P S 7+t 34.42%, 14
~3HES 10.49%P Z A 49.18%, 3EH~5EHEL 592%P S7}3t 10.36%= XHX|Ho 51 O] AF FLZHO| A

= 2.1%P 37t%t 6.03% & XKL

HS. S|AHY S2E /S (EHl: o )
TE 2025-05-08 2025-05-15 2025-05-22 2025-05-29
AAA 7,226 15,530 19,775 16,219
AA 17,463 40,795 28,094 45,152
A 3,717 5,543 6,867 5,384
BBB 685 544 872 491
JUNK 35 65 45 46
Total 29,126 62,477 55,654 67,292
A& : KISKHAE 7}
H6. 2|AH| THEE |R& (THl: o 9)
TE 2025-05-08 2025-05-15 2025-05-22 2025-05-29
~1y 6,116 18,760 17,778 23,162
Ty~3y 19,087 36,991 33,211 33,096
3y~5y 1,501 4,444 2,474 6,974
Sy~ 2,422 2,282 2,191 4,059
Total 29,126 62,477 55,654 67,292

AtZ : KISKHAHE 7L
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4. 3K S22 58 (549 : %)

5. S|ARY THE

K2 KISKFAHE7F

d86. SIA 787 30|

Xt2E: KISKHHE L

BEN FEY
100000
80000
60000
40000 B | | mle [l [ | - B
oo LWLLEEEEE e bt LEELEE s LELEEL .
SRR RAAA AR ARRUAE 0N I
2024-05-29 2024-08-01 2024-10-24 2025-01-02 2025-03-20 2025-05-29
A& : KISKHAEIL
27 MESE HE
S AL | HEY | HAM | OUTLOOK | ™ZAZ | OUTLOOK HE

AR o= MEHIL KISKHE 7t
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ABS/MBS : 58 ABS RSAIE & Hd| Shit

"I XL KEY POINT
7|9k 02) 3215-1435 o AMHEDQO25H|9X} LYX| 12K}, MBS 2025-6 3l
031 GRS 02) 3215-1454 e ABS 5E FEAIE, 420] 0|0 Hak StEatM X|&

<
o
wn
ne
0%
>
oA
2
>
rr
(o))
rE
=
>
L]
| >
N
ne
0%
m
39
il
<
lve)
(V]
)]
o
N
b
(o)}
rlo
~
=
19
[0
njo
)
0
Ral
rr
o
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Of
2
rx
>
o

a7, b 7| XX E ABS Rl S 0| (SH91:2 91, 7|7t : 2024-12-01 ~ 2025-05-30)
25,000 350000
I PF Loan
/
20000 - 300000 oo
- 250000 s (gt
15,000 l - 200000 oe=
10,000 - 150000 R o
l ~ 100000 2 /220 E XA cpo
5,000 1 " 50000 Synthetic CDO
+SH H
0 : : : : : 0 EEEE
2024-12 2025-01 2025-02 2025-03 2025-04 2025-05
XtE: KISKHEHE T}
gl A7 wslH|= (248 : %, 712t : 2024-06~2025-05) JEl3, 58 Walld|=S (SH91 : %, 712F : 2025-05)
HE7IZ 2= A, 1110
P-CBO,
9921.449
PF Loan PF Loan, >
0% 10200
RtE: KISKHEHE T} XEE: KISKFAHE 7}
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1. F7F ABS L4l Szl (59 : A8, %, 7|7 : 2025-05-26~2025-05-30)
7| =XH4E SPC MNESE e a7 Lz | wWzg | M
M E2025K 9B S 5H-1(AH AAA 2025-05-30 3y 4324.415 2.761 -
M E2025810XH E3H -1(%) AAA 2025-05-30 3y 692.699 2.761 -
ME2025H10XH7-&2H -2(Ah AAA 2025-05-30 3y 1706.737 2.761 -
A 20258 11X S 31 -1(A AAA 2025-05-30 2y 651.817 2.690 -
) M E2025812XHF E3H1-1(Ab) AAA 2025-05-30 2y 1932.9645 2.690 -
Primary CBO
M E202589KR-E 81 -2(AH C 2025-05-30 3Y3M 90.585 3.061 -
A_Izzozsxnoﬂ%%s‘ah 3(%) C 2025-05-30 3Y3M 20.301 3.061 -
A 2025 10XH2 531 -4(Ah C 2025-05-30 3Y3M 10.263 3.061 -
A E20258 11X 531 -2(A C 2025-05-30 2Y3M 26.383 2.990 -
A 2025 12XH2 5311 -2(Ah) C 2025-05-30 2Y3M 68.08544 3.090 -
XtZ : DARTHXFSAIA|AHE
H2 X MBS &3 5! MK} LM HnHE (TH2l : A, %)
a7 MBS 2025-6(2025-05-27) MBS 2025-5(2025-04-22) MBS 2025-4(2025-03-11)
- gsigol | wage| | ADS | w@3o | w3zl | AmDpS | waFol | wE3g] | AXc
14 1,013 2.455 +18 817 2.615 +19 605 2.827 +21
2d 1,100 2.484 +15 1,200 2.537 +14 800 2.839 +16
3 800 2.503 +17 900 2.565 +21 600 2.808 +23
514 1,700 2.642 +15 1,400 2.636 +17 800 2.888 +20
74 900 2.917 +26 900 2.858 +25 900 3.069 +26
104 700 3.125 +37 800 3.007 +38 600 3.150 +37
204 800 3.273 +55 900 3.085 +52 600 3.213 +51
304 200 3.102 +47 200 2.959 +49 200 3.098 +50
) Wr7tAR FA| . O| 0§ ZECH &
A& St FEHFEZAL
184, MBS THI|'E HATHA 0] (59l o &)
80,000 180,000
70,000 160,000
60,000 /\ 140,000
50,000 / \ 120,000 2022 2
/ \/\ 100,000 2023 23l
40,000 ra
\ 80,000 2024 S
30,000 (25 EHSH
60,000 =<
EI}OH(OE)
o — TI\T 7
20,000 40,000
10,000 N\ 20,000
0o - 0
1Y 2Y 3Y 5Y 7Y 10y  15Y  20Y  30Y

Xt : KISKHAE 7}
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KHE : KISKHAME 7}

52 st =7F ABS SEAXO|M= P-CBOS 7| XXAIS 2 &= K| HO0| 2,200 Y&, PF Loan & 7| EXtAtS
2 5= AP0l 4,936.58 A, Synthetic CDOE 7|XXHHS 2 5= X HO| 600 A, THE7| LS A
2 7| MO 2 S {0 300 Y, 7|EF 7| =AAMZ o2 SR X HO| 5,196.73 AR HefzH
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12 2009 H= 7| E L
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AT EL M CHH| St2te 74bpE 7|2 D, CP-CD AT S M 3 | XA 18.0bp2 OHZZCH
=5 B AIEOM = 7|EaE 25t ootz A obRE| = At 7|E0 =2 st thet oS0 MR

H 7t2d 250 7|=22E 25bpQlotstH,cDet CPRF ZAE 20|0 Ot 2| Z|ULt /&3 TS

F

AA g2 2t outz H

Fo| g2l &

o

Ste|ot AULLE =0 MMFO| et =2 S7t FA= X&HEH 3

r

7| HAof CHot S0t DAl X[{E[= 252 ERUCE
d181. 919 = F8 TI[32|F0| (&9: %) 82 MMF, MAY, FHY HETIAF0|  @s: ue
AP E(co-2 8 K) Sl AtxiAA0
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HRIMHA : 22 =M X =4 WE0 WE JIE ZAM

Yt Ext KEY POINT
Aga 97 02) 3215-1469 o U2 XFY|E 2| ot B, 0| =X H7IE BM K=

o FOMC oA EDt X K&, 52| =8 EE Z=t

=7 MEAZe OaMe Z7|2S S22 ZHE EQL F =8 75 Ma A|Z0| RHO|E 'HEZE

a3, o33 A E F0| (EFS1: %, 717k 24.05.31~25.05.29) 2l EUIR] LS =0| (E491: %, 717t 24.05.31~25.05.29)
27 (%) 10¥-2¥(%) 2 %) 10Y-2Y(%)
5.5 0.8 3.5 1.2
0.6 1
5 3 "\‘J.‘\1 08
V\_.\/ 0.4
\ 0.6
4.5 0.2 2.5 0.4
4 0 2 02
0
02
35 15 -0.2
-0.4 04
3 -0.6 1 -0.6
2024-05-31 2024-08-31 2024-11-30 2025-02-28 2024-05-31 2024-08-31 2024-11-30 2025-02-28
DR 2Y 5Y 10y 30Y DR 2Y 5Y 10Y 30Y
XtZ : KISKHHE I, Bloomberg A& : KISKHHE I, Bloomberg
J33. Y23 =AU E F0| (E+91: %, 712t 24.05.31~25.05.29) O3, S22 $UE F0| (E491: %, 717+ 24.05.31~25.05.29)
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0 0 1 0
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DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
AtE : KISKHHE 7}, Bloomberg AR : KISKH:HE 7L Bloomberg
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H1. T 33 S2HS (EH2l: %)
=22 & 2025-05-29 2025-05-23 2025-04-30 M= CjiH] HE chy]
US TREASURY 2Y 4.03 3.99 3.67 410 35.80
US TREASURY 5Y 411 4.09 3.78 2.10 33.30
US TREASURY 10Y 453 453 417 0.20 35.90
US TREASURY 30Y 5.02 5.04 4.64 -1.80 38.10
DEUTSCHLAND REP 2Y 1.83 1.82 1.74 1.20 9.00
DEUTSCHLAND REP 5Y 2.14 2.15 2.04 -1.00 10.00
DEUTSCHLAND REP 10Y 2.59 2.62 249 -3.00 9.70
DEUTSCHLAND REP 30Y 3.06 3.13 2.92 -6.50 14.00
JAPAN GOVT 2Y 0.76 0.73 0.67 2.80 8.20
JAPAN GOVT 5Y 1.04 1.03 0.89 0.80 15.50
JAPAN GOVT 10Y 1.53 1.55 1.31 -1.80 21.50
JAPAN GOVT 30Y 2.98 3.08 2.71 -10.20 27.40
CHINA GOVT 2Y 1.49 1.47 1.45 2.50 470
CHINA GOVT 5Y 1.60 1.56 1.50 4.00 10.60
CHINA GOVT 10Y 1.72 1.69 1.62 2.90 10.00
CHINA GOVT 30Y 1.92 1.89 1.88 3.00 4.20

Xt2E : KISKHHE T, Bloomberg

125 USD & EUR

(2H9l: %, 712t 24.05.31~25.05.29)
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XtZ : KISKHHE I, Bloomberg
d37. kP2 28 MA HE (H2l: %)
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— T YTM HFEvym™m

AtE : KISKHHE 7} Bloomberg
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d%6. MOVE & VIX

(EH9l: %, 717} 24.05.31~25.05.28)
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(£+H9l:bp,712+:25.05.23~25.05.29)

12 e/l 12708 24 s 7 104 15 204

Xt2E : KISKHHE I, Bloomberg

J&10. KPE HZ 8 HE HE

(EHl:bp,712+:25.05.23~25.05.29)

DR(bp)
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6
4
2
0 P
: A AR
-4

19 e/hE1270E 2 sd 74

108 153 204

XtE : KISKHHE I, Bloomberg

(+l: %, 712t 25.05.26~25.05.30)

=]
HE S5 EYU M ME 22
7.81% . 4.69% 3.13%
7.81% 4.69%
3.37% 6.25%
4.69% -
18.75%

W Consumer, Non-cyclical | Utilities

B Communications M Financial
Government Consumer, Cyclical

= Industrial Energy

[ Basic Materials

B Consumer, Non-cyclical | Utilities

B Communications M Financial
Government Consumer, Cyclical

& Industrial Energy

[ Basic Materials

XtZ : KISKHHE I, Bloomberg

H2, MF OjH HY MH ME ST

(2H2l: %, 712k 25.05.19~25.05.30)

A a5 e 57
Financial 42.19% 30.34% 11.85%
Consumer, Cyclical 4.69% 3.37% 1.32%
Consumer, Non-cyclical 4.69% 22.47% -17.78%
Energy 7.81% 1.12% 6.69%
Government 18.75% 10.11% 8.64%
Basic Materials 7.81% 0.00% 7.81%
Communications 4.69% 3.37% 1.32%
Diversified 0.00% 0.00% 0.00%
Industrial 6.25% 15.73% -9.48%
Technology 0.00% 0.00% 0.00%
Utilities 3.13% 7.87% -4.74%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISKHHE 7}, Bloomberg

33



H3. F7} Korean Paper '3y &

(712}: 25.05.26~25.05.30)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 238112 (USD)
CITNAT Float 11/20/25 US DOMESTIC | USD 2025-05-28 2025-11-20 | 4.59% | SOFRRATE |  100.00MM
KEBHNB 2.05 06/01/26 EURO MTN CNY 2025-05-29 2026-06-01 | 2.05% 48.70MM
KDB 4.3 05/28/27 EURO MTN usD 2025-05-29 2027-05-28 | 4.3% 50.00MM
KDB 12.51 05/26/27 EURO MTN BRL 2025-05-29 2027-05-26 | 12.51% 197.31MM
WOORIB 4.475 11/21/25 | EURO-DOLLAR | USD 2025-05-30 2025-11-21 | 4.475% 20.00MM
WOORIB Float 06/01/26 | US DOMESTIC | USD 2025-05-30 2026-06-01 | 4.69% | SOFRRATE 20.00MM
CITNAT Float 06/03/28 EURO MTN usD 2025-06-03 2028-06-03 | 5.123% | SOFRRATE 10.00MM
KDB 0 10/03/25 EURO-DOLLAR | USD 2025-06-03 2025-10-03 -- 11.00MM
KDB Float 06/05/28 DOMESTIC MTN| AUD 2025-06-05 2028-06-05 |4.465% | BBSW3M 321.11MM
KDB 4.145 06/05/28 DOMESTIC MTN| AUD 2025-06-05 2028-06-05 | 4.145% 160.56MM
KDB 0 06/04/26 EURO NON-DOL...| HKD 2025-06-05 2026-06-04 -- 25.5TMM
KDB 0 12/02/25 EURO NON-DOL...| HKD 2025-06-05 2025-12-02 -- 12.76MM
KEBHNB 3.72 06/05/26 AUSTRALIAN | AUD 2025-06-05 2026-06-05 | 3.72% 32.11TMM
KDB Float 06/05/28 EURO MTN usD 2025-06-05 2028-06-05 | 5.054% | SOFRRATE 30.00MM
XtE : KISXHAHEZE Bloomberg
H4 F7H 0|3 ZH X =7 (E+2I: %, 7]Z}: 25.05.26~25.05.30)
Date Name Survey Actual Prior
2025-05-23 Al =40l oy 695k 743k 724k
2025-05-23 Aoy (|2 oid) -4.00% 10.90% 7.40%
2025-05-23 UHS5{7t 1412k 1422k 1412k
2025-05-23 URS7H (A i) - -4.00% -4.70%
2025-05-24 HALAAE| HE MH[AY 2F - 11 3
2025-05-27 W xf =2 -7.80% -6.30% 9.20%
2025-05-27 2EH e W 0.00% 0.20% 0.00%
2025-05-27 A AR S AH|XH7|CY K|S 87.1 98 86
2025-05-27 A HFE MY EE -23.1 -15.3 -35.8
2025-05-28 X2 A M=K 5 -9 -9 -13
2025-05-28 2X2E OFE F4o|Hg - -18 -30
2025-05-28 A AFE MHAY &E - -10.1 -19.4
2025-05-29 FOMC 2|22 - - -
2025-05-29 GDP 27t3} QoQ -0.30% -0.20% -0.30%
2025-05-29 74 QlAH| 1.70% 1.20% 1.80%
2025-05-29 GDP E7tX|% 3.70% 3.70% 3.70%
2025-05-29 =& PCE 27H|$= QoQ 3.50% 3.40% 3.50%
2025-05-29 M A Hpds 230k 240k 227k
2025-05-29 Initial Claims 4-Wk Moving Avg -- 230.75k 231.50k
2025-05-29 HYEHAS G UE A 1893k 1919 1903k
AbZ : KISAH:HE 7F, Bloomberg
5. WF 0|3 ZH X =2 (5+9l: %, 7|ZF: 25.06.02~25.06.06)
Date Name Survey Actual Prior
2025-05-30 PCE E7HX|$= YoY 2.20% - 2.30%
2025-05-30 =& PCE 27HK|== YoY 2.50% - 2.60%
2025-05-30 OJA[ZICHE . AH| XA 2| 51.5 - 50.8
2025-05-30 OjAlZtoist e go|sig 58 - 57.6
2025-05-30 O|A|ZtCH & m AH| X7 | CH 47.7 - 265
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2025-05-30 OjA|ZtoiEtm 14 QlE2| o] 7.10% - 7.30%
2025-06-02 S&p 22H O0/= HZ=¢ PMI 522 - 523
2025-06-02 ISM M| Z= K| = 49.2 - 48.7
2025-06-02 ISM 0§ 2 7HX| 4= -- - 69.8
2025-06-02 ISM AlFF=2 -- - 472
2025-06-02 ISM 18 - - 46.5
2025-06-03 TOlO|RETA TLOIAS 7100k - 7192k
2025-06-04 S&p 22 O|= MH|AY PMmI -- - 523
2025-06-04 sap 22Y 0|5 T PMI -- - 52.1
2025-06-04 ISM AMH|A X|= 52 - 51.6
2025-06-04 ISM MH|A 18 -- -- 49
2025-06-05 FAX| -$117.3b -- -$140.5b
2025-06-05 A Hesd gds -- -- 240k
2025-06-05 Initial Claims 4-Wk Moving Avg - - 230.75k
2025-06-05 HYEHAS ST AUHA S - - 1919k
XtZ : KISKHHE 7L Bloomberg
6. Tt 5Y AN X|=m (5+91: %, 7|Z}: 25.05.26~25.05.30)
Date Name Survey Actual Prior
2025-05-23 Y5 AH JE|OH| -- -0.30% 0.40%
2025-05-23 GDP SA (M 7|CH]) 0.20% 0.40% 0.20%
2025-05-23 GDP WDA M HALHH| -0.20% 0.00% -0.20%
2025-05-23 GDP NSA T HELfH| -0.40% -0.20% -0.40%
2025-05-23 DIzt AH| QoQ 0.20% 0.50% 0.10%
2025-05-23 XHEEX QoQ -- 0.90% 0.40%
2025-05-28 F=AS7HR| 5= T | -1.40% -1.70% -1.00%
2025-05-28 F=AS7HR| 5= T EH| 0.00% -0.40% 2.10%
XtE : KISKHHE 7L Bloomberg
H7. WF 5 X X = (E42l: %, 712+ 25.06.02~25.06.06)
Date Name Survey Actual Prior
2025-05-30 AOfEo (M2 o) 0.20% - -0.20%
2025-05-30 200 Eoj NSA ® | -1.80% - 0.30%
2025-05-30 CPI &4l M| -- -- 2.30%
2025-05-30 CPI HEO[Of 2 M HH| -- -- 2.10%
2025-05-30 CPI ERIHE =3 HiAH| - -- 2.20%
2025-05-30 CPI ZHdl M| -- -- 2.40%
2025-05-30 CPI HHE B2 23 M| -- -- 2.40%
2025-05-30 CPl -2 Ea}Ql HAETH | - - 1.80%
2025-05-30 CPI (HALHH]) 2.10% - 2.10%
2025-05-30 CPI EU &¢t MuH| 2.00% -- 2.20%
2025-06-02 HCOB =¥ M=% PMI -- -- 48.8
2025-06-04 HCOB =& MH|2Y PMI - - 472
2025-06-04 HCOB £¢ Z% PMI -- - 486
2025-06-05 ST WDA T idH| - - 3.80%
2025-06-05 HCOB =Y MY PMI -- - 45.1

XtZ : KISKHHE T, Bloomberg
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HS. FU 37 ZH X= (EH2l: %, 712} 25.05.26~25.05.30)
Date Name Survey Actual Prior
2025-05-23 FDI 2 ZT{H] YoY CNY - -10.90% -10.80%
2025-05-27 SY7I1¥0| Hz=CH| HEHH| - 1.40% 0.80%
2025-05-27 A AL Yoy - 3.00% 2.60%
XtE : KISKHAHE ZF Bloomberg
HO. U == 4 X =B (THl: %, 712t 25.06.02~25.06.06)
Date Name Survey Actual Prior
2025-05-31 HZ=L PMI 49.5 -- 49
2025-05-31 HIXMZEY PMI 50.5 -- 50.4
2025-05-31 I PMI -- -- 50.2
2025-06-03 Xto|Al B PMI K E Y 50.8 -- 50.4
2025-06-05 XojAl Z= PMI B = - 51.1
2025-06-05 Xo|Al = PMI AH[A Y 51.1 - 50.7

Xt& : KISKHHEZL Bloomberg
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m7petetx} KEY POINT
g AFY  02) 3215-1422 e X4t = CHH| KOSPI X|Z= AM<L, SQP500 A=,
o FTZHELS T U St LS H= | 57+
o ELS 2t U BUL &% 7 B K=& 5FF
I SLHRI FA] Al
=3 OFX|9F H QI 30, KOSPIX|4=&= FZ CHH| 105.58p A&38IU1, FRX|4 T KOSPIR00E HF
CHH| 4.15% &5, KOSPI= R|'th 3= OFX| 2 A2 Y CiH| 4.07% &S SHALE
H1. HMF OjH| F8 X+ 30| (EH9l: ZOIE)
x| Xt F o|tH = HEZ

KOSPI200 345.28 359.62 A1434

NIKKEI225 37,160.47 37,965.10 AB804.63

HSCEI 8,583.86 8,432.02 v151.84

EUROSTOXX50 5,326.31 5371.10 A44.79

S&P500 5,802.82 5912.17 A109.35
F) 235 U KIS AAIR 213 Y 7IF Y575 22 B N8
81 A= 1A 8 X5 F0| (EH9l: ZQIE)

NIKKEI225 === KOSPI200 HSCEI == EURO STOXX50 e S&P500
39000 r 365 8700 7 r 6200
38500 7 r 360 8600 1 r 6000
38000 1 r 355 8500 1 r 5800
37500 + r 350 8400 1 r 5600
37000 1 b 345 8300 1 \/~/—/_\/\ b 5400
36500 A r 340 8200 1 r 5200
36000 1 335 8100 1 r 5000
35500 T T T 330 8000 T T T 4800
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@ «is7l
H3. FIHELS WY : 7| XX oFH HASTHE 5 (E41: 7H)
TE NI o|H F HEE
SUWE=Y 31 74 43
WX+ 11 16 5
selz=y 5 49 44
s X|+=d 20 111 91
T 3 17 14
sfeleed 1 14 13
gl 71 281 210
A& : KISKHAHE 7}
H4 FIHELS YasE : 7| XX fE YUl Zd (GEREE)
T& NI o|H F HEE
TUHE=Y 1,287 12,608 11,321
ITUX+=Y 131 1,460 1,329
shelEs=d 15 2,789 2,774
s X|+=d 743 8,062 7,319
T 47 1,740 1,693
sfelesd 5 671 666
A 2,228 27,330 25,102
At : KISKHAHE 7}
25 FIFELS HAHE : 7| XXMHE(ESF = d9 1070) (THl: 7H)
=2 7| EXpAE 1 7| XXpAE 2 7| XXpAE 3 e
1 2R - - 44
2 KOSPI200 SPX SX5E 42
3 KOSPI200 - - 16
4 NVIDIA Corporation TESLA INC - 16
5 NIKKEI225 SPX SX5E 15
6 TESLA INC - - 15
7 HSCEI NIKKEI225 SPX 12
8 KOSPI200 SRR, - 12
9 KOSPI200 NIKKEI225 SX5E 9
10 e - - 9
A2 : KISKHE I
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SWAP : CD 91&2= =l 0.08% Ot

o7 ek x} KEY POINT

MQZE % 02) 3215-2940 e K|t CiH| CD &2| 0.08% ot
e IRS F2| St2fM|, CRS F2| St
e SWAP SPREAD S}F2HA|, SWAP BASIS SHEHA

2 CDEEl= 2.59%=2 T F OfH| SI2ISHQUCE RS SE2l= TEH = S5, CRS G212 8

2 M2 2 =ME ERUCL IRS B2|2F KTB Yield2| A}0|Q1 2E AR ATp|E= Mt

=
S|
CRS 22/} IRS F2|2 Xt0[Ql A2 H|O|A[A2] B2 SHEHAME 20| 1 F2 S UL

—USDTB3Y ———USDIRS3Y ——KRW CRS 3Y KRW IRS 3Y KTB 3Y
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1213, usD IRS 22| F0|

(THl: %)

Xt0| =———5/30/2025 5/23/2025
5.00% 0.000%
4.50% -0.010%
4.00% \ e 0.020%
3.50% -0.030%
3.00% -0.040%
2.50% -0.050%
2.00% -0.060%
1.50% -0.070%
1.00% -0.080%
0.50% -0.090%
0.00% -0.100%
3M 6M 9M 1y 2y 3Y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
XI&Z : Refinitiv, Bloomberg
¥1. USD IRS Data (Et21: %, BP)
URD IRS 1Y 2y 3y 5Y
2025-05-30 4.0527 3.7083 3.6104 3.6289
2025-05-23 40713 3.7583 3.679 3.7061
Fusd -0.0186 -0.05 -0.0686 -0.0772
2024-12-31 41632 40674 40372 4.008
Aoy -0.1105 -0.3591 -0.4268 -0.3791
XFZ : KISKHAHE T}
4. KRW IRS (E+8l: %, BP)
Xt0| ———5/30/2025 5/23/2025
3.00% 0.10%
- 0.08%
2:50% \//’” ' ) o N 0.06%
2.00% 0.04%
0.02%
1.50% 0.00%
-0.02%
1.00% -0.04%
0.50% -0.06%
-0.08%
0.00% -0.10%
3M 6M 9M 1y 2y 3y 4y 5Y &Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt : Refinitiv, Bloomberg
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H2. KRW IRS Data (TH9l: %, BP)
KRW IRS 1Y 2y 3y 5Y
2025-05-30 2.3575 2.3025 2.315 24
2025-05-23 2.4075 2.3125 2.325 2.4075
Fnsy -0.05 -0.01 -0.01 -0.0075
2024-12-31 2.8625 2.7275 2.705 2.72
]| -0.505 -0.425 -0.39 -0.32
XFZ : KISKHAE T}
Jd35. KRW CRS (EH8l: %)
XtO] ——5/30/2025 5/23/2025
2.00% 0.20%
1.95%
1.90% 0.15%
1.85% 0.10%
1.80%
1.75% 0.05%
1.70%
1.65% 0.00%
1.60% 0.05%
1.55%
1.50% -0.10%
3M 6M 9M 1y 2y 3y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
XI& : Refinitiv, Bloomberg
#3. KRW CRS Data (EH2l: %, BP)
KRW CRS 1Y 2y 3y 5Y
2025-05-30 1.685 172 1.805 1.89
2025-05-23 1.68 1.765 1.84 1.925
F=Usd 0.005 -0.045 -0.035 -0.035
2024-12-31 2.315 2.185 2.19 2.23
2| -0.63 -0.465 -0.385 -0.34

Xt : KISKHAE 7}
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6. KTB (E+91: %, BP)
X}0| ——5/30/2025 5/23/2025
3.00% 0.02%
S
2.50% . ., S 0.01%
\\/ p—
0.00%
2.00%
-0.01%
1.50%
-0.02%
1.00%
-0.03%
0.50% -0.04%
0.00% -0.05%
3M 6M 9M 1Y 2Y 3y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
XI&Z : Refinitiv, Bloomberg
H4. KTB Data (Et$l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-05-30 2.25 2.33 2.335 2.505
2025-05-23 2.275 2.332 2332 2.495
FUNsT -0.025 -0.002 0.003 0.01
2024-12-31 2.71 2.767 2.597 2.765
IZChy| -0.46 -0.437 -0.262 -0.26
Xt : KISKHAME 7}
27, IRS ®EHI| A=Y E F0| (548l : %) A28 IRS HEH7| AZYE FZHHS (U9 : %)

—— KRW IRS 5Y-3Y

0.20% r
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-0.05%
-0.10% |

-0.15% -
2023-11

2024-05

KRW IRS 10Y-5Y

2024-11

2025-05

Xt : KISKHAE 7}
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B KRW IRS 5Y-3Y

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

0.003%

.

KRW IRS 10Y-5Y

0.015%

AtE : KISKHAE 7}



189, 22 HIO|A| 2 0| (EH91 : %) 1810. 2YHO|A L FZH HS (£l : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) B SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.060% - 0.055%
-0.10% |- 0.050% |-
-0.20% - 0.040% |-
030% 0.030%
0.40% - ) Rt
-0.50% |- W ' Jl . 0.020%
-0.60% , ,,' ‘ ) ( 0.010% |-
-0.70% -Ai-f N 0.000%
-0.80% 0.010%
-0.90%
-0.020% |-
-1.00% : : :
2023-11 2024-05 2024-11 2025-05 -0.030% - -0.025%
AtE : Refinitiv, Bloomberg XtE : Refinitiv, Bloomberg
2l11. KTB/IRS 30| (e : %) 212, KTB/IRS FZH HE (T : %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% ( 0.000%
0.30% - -0.005% |-
0.20%
-0.010% - -0.013%
0.10% |-
-0.015% |-
0.00% |-
-0.020% -
-0.10% |-
-0.025% |-
-0.20% : . . -0.025%
2023-11 2024-05 2024-11 2025-05 10.030% .
XI&E : Refinitiv, Bloomberg Xt : Refinitiv, Bloomberg

Il. FXA|Z S8

/et 82 X4 F OfH| 1375.60|AM 2L 1380.12 2 458, 32.61BPEIE HE6lH A3t AME
LIEISHCE 7|El =2 §3t & F22| 242 0| Zaf CHH| ZAE 2/}, A= QF A,
2L ZMN SEg HAUCL /e AYHEQEE 1H 7|F -3229 8 LIEHHH 28 52 MAUS LY
c}.
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313. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
0
-20 W
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9 O D A D DD PO O A DO O DA DDA N>
'9’9 '\?"N m“’” '3’/\/ m“o '»“9 fv“"g '»“"0 '»“9 '»VQ m“"g f»“"o fv“"g '»V\/ '»“'\/ '»“"N m‘°0 ff"Q fﬁ°’0 fﬁ"g i’g
G g G A R R R U R
XI&Z : Refinitiv, Bloomberg
1214. KRW/USD Swap Point 30| Tl &)
MuEChH| XFO| MZCHH| X}O| —=—=——5/30/2025 —=——5/23/2025 ———12/31/2024
1500 20
1450 0
1400 -20
1350 —
-40
1300
-60
1250
1200 -80
1150 -100
1100 -120
SPT 01W  01M 02M 03M 06M 09M 12M 02y 03Y 04y 05Y
Xt : Refinitiv, Bloomberg
H5 Fo % &g U F7H (EHSl: 7HE)
== 2025-05-30 | 2025-05-23 xto| == 2025-05-30 | 2025-05-23 xto|
KRW/USD 1380.1 1380.1 45 USD/CHF 0.823 0.827 -0.004
EUR/USD 1.135 1.135 0.003 USD/SGD 1.29 1.289 0
GBP/USD 1.348 1.348 0.003 USD/IDR 16290 16286.5 3.5
USD/JPY 143.815 143.815 0.27 USD/PHP 55.694 55.39 0.304
USD/HKD 7.841 7.841 0.01 USD/TWD 29.871 29.979 -0.108
USD/CNY 7.189 7.189 -0.013 USD/SEK 9.574 9.607 -0.033
USD/CAD 1.382 1.382 -0.001 USD/PLN 3.738 3.76 -0.022
AUD/USD 0.643 0.643 0 USD/DKK 6.573 6.593 -0.02
NZD/USD 0.597 0.597 0.006 USD/ZAR 17.844 17.919 -0.075

A2 MEd=ESH (154 402 &8 7IF)
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[Appendix 1] = 2¢dl X Credit Spread His 2

0|3}

e A2l 02) 3215-1454

1. 3 T332 (E4$l: %, 2025-05-30) "2 82 =8 27| (£49l: %, 2025-05-30)
=T Z2 =4 HFCiH] | HZCHH] =2 = HFChH] | AEChH|
CD 90¢¥ 2.590 -0.080 -0.670 o= 2y 3.941 -0.045 -0.440
Cp90¥ 2.770 -0.140 -0.630 o|= sy 3.999 -0.094 0.044
=1 34 2.335 0.003 -0.167 o= 10y 4419 -0.111 0.581
=154 2.505 0.010 -0.170 oj= 20v 4928 -0.125 0.825
=27 104 2.772 0.007 0.030 oj= 30v 4912 -0.129 0.985
=7 204 2.725 -0.010 -0.042 f8 2y 1.770 -0.051 -0.891
=1 304 2.625 -0.015 -0.067 {8 5y 2.071 -0.083 -0.386
ot 14 2.265 -0.005 -0.395 28 10y 2.510 -0.109 0.072
ot 21 2.330 0.000 -0.312 28 20y 2.902 -0.136 0.454
S0t 34 2.405 -0.005 -0.250 28 30y 2.988 -0.138 0.631
X2 : KIS-NET X2 : KIS-NET
3. JUY Fax|$ (71Z¥ : 2025-05-30) H4. LU Credit Spread (E+2l: %, 2025-05-30)
Faxx gy TFCHY] | AXCHH| =2 gy FRCHH| | AXECHH|
KTB3 148.62 0.06 1.62 EL% AAA 2.576 -0.011 -0.064
KTB10 119.17 -0.1 1.5 SIARKH AA- 2.877 -0.030 -0.148
KOSPI 2,697.67 105.58 298.73 7|Et28H AA- 2.903 -0.020 -0.170
0 0. 0 0 2K AAA 2.620 -0.002 -0.059
Xt=Z : KIS-NET XtE : KIS-NET
H25. ME{¥ Z 7 CiH| Credit Spread -5 ZM| Top3 LA} (2h2l : bp, 271 : 3Y)
ag ZM Top 3
. ZAALE s HE
[N F =l FS N AAA -2.1
St FEIFESAL AAA -1.3
= AZHE S A AA+ -1.1
Al S A AA+ -1.1
SAHKNI|YTIS ST AAA -1.1
AT HSESA AAA -1.1
WHZA|SAL AAO -1.1
DT A ZE|SA AAO -1.1
MEU&SAt AAA -1.1
ot=sSAL AAA -1.1
QHA I Al S AL AAO -1.1
BEI D A S A} AAO -1.1
St EA|lSAL AAO -1.1
St o QI et E A7) X IS A AAA -1.1
ot &S AAA -1.1
QM S S A AA+ -1.1
St A RIS S AL AAA -1.1
=S4t oS AL AAA -1.1
St EX|FEES AL AAA -1.1
ok IHB TS AL AAA -1.1
MEFHEZASA AAA -1.1
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SA oS AL AAA -1.1
EFMLSAL AA+ -1.1
SN A SA AA+ -1.1

ST YA A SA AA+ -1.1
TEsYY AAA -1.1

o= LTS AL AAA -1.1
SAEA|SAL AA+ -1.1

St SO ESA} AAA -1.1
HI7|FHEANSAL AAA -1.1

St MG SAL AAA -1.1
St=7tASAL AAA -1.1

QB A|S A AA+ -1.1
TS SA AA+ -1.1
Al S A AA+ -1.1

= A7 S A AA+ -1.1
ME1&SAt AAA -1.1

ot o QI Z B A ZH L X| RIS A AAA -1.1
DT A ZE|SA AAQ -1.1
ClH|7H o & BBB+ 1.7

07t AA+ -18

ST o] B AA+ -18

7 O[H|=BIFIE AA+ -18
fE|7tE AAO -1.8

SLEZLE AAO -1.8

HEItE AA+ -1.8

ABHItE AA+ -1.8

H|M7IE AA+ -18

M OFO| IO th M A H| AR 2| Of A+ 20
ZEAHtATO| -2 A H| A E|OF A+ 20
Ofo| A7) m| & A+ 20

St=SE XN Il E AO -2.0

FHEXH o 2| =71 m| & A+ 20
A2 70 I E AA- -2.0

O 2 M G A M XIHO| Hd MH| A A+ -2.0
Aot I E AA- -2.0

ZOI7HI & A+ 20

H| M A 0| 7] | & AA- -2.0
A A AA- -2.0

Of F=74 ol & A0 -2.0

oy o|X| s m| & AA- -2.0
RO7tE AA- -2.0

HNo|H| 2|7 m| & AA- -2.0
ShLEH I AA- -2.0

ot 7o A0 2.0
Ofo[H|7|o|7H | & AA- 2.0

S BBB+ 6.0

ALY O| K| AKX E A- 4.0
SiCA ol Z A0 2.0

X2 ; KISKHARE 7}
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[Appendix 2] SMUAHHY X 4 g
St7| ¥ X}E 02) 3215-1435
1. SHYALEY
EEIC 54 Wi 71 Ey [ PN =T ALH| S
KR6000031569 L2 EAE(4)19-060|(21F)302-03 | 2015-06-03 2045-06-03 2025-06-03 oy
KR644191CC92 22|7tE2 EXN0[XH1-18 2022-09-08 2027-04-08 2025-06-08 oy
2 3\ ME5E HE sig (712} : 2025-05-23~2025-05-30)
S|Ap _— == saHZudy shilg NICE a71d
o | ol | S& oty sa oty sa oty
oleEZ|H Y 2025-05-26 |7| Y53 BBB+ | BBBO BBBO | 2025-05-26
MEDEA 2025-05-21| BOND | BBO | BB+ BB+ |2025-05-21
HDH YA ESY 2025-05-28 | BOND | A0 A+ A+ | 2025-05-28
CAOIMF2H 2025-05-30 |7| 252 BBBO | BBB- BBB- | 2025-05-30
DHREZ|E 2025-05-26 | BOND |  B- B+ B+ | 2025-05-26
H3. 3\l 2882 HE g (712} : 2025-05-23~2025-05-30)
= -
e o1 Bt 58 o.aﬂ:i% 0= g; SAE | NICE | 81
P2 AR DEA 2025-05-21 BOND BBO | BB+ BB+ BB+
M | =R = EY) | 2025-05-23 J1dsa AAA | AAA AAA
A LIC|OtIH A H 2025-05-26 BOND BBO BBO BBO
Al 0|2 2025-05-26 BOND B+ B+ B+ B+
Al TP 2025-05-26 BOND BBB- | BB+ BBB-
ey AIHE| I Ef 22| 2025-05-27 1dea A+ A+ A+ A+
Al DL 2025-05-27 lgsa AA- | AA- | AA-
N wgndy 2025-05-30 71958 BBBO | BBBO | BBBO BBBO
N BEHEZAZtA 2025-05-30 71958 A0 A0 A0 AO
Hy HAH O M =24 2025-05-30 79SS | BBBO | BBB- BBB- BBB-




Q) «isrsr|

SPC 7| =XHAE HMW Y2 KIS-NetS S5l Qlstd = JASLICE

—

HE 2| 02) 3215-1457

H1. 859 55 wWalicizl (71Z}: 2025-05-26~2025-05-30, £H| : 21 8l)
BA EE]
SPCH == 7| =X 7Y 2oy 7| =Xt XpFE
OO ~E 20| A1 CHEA 3 (CLO) | 2025-08-29 325 fzled
ML L H2K A1 Moo= 2025-06-02 1,221 St AGHCIEXIELE 28
M| AR SXE A1 go10= 2025-12-26 700 ot ARMCEE XHEFE 23
Q| =2 AKX O Xt A1 CHExH 2 (CLO) | 2025-08-25 300 SHEX|F
Of| O K| | T &| & At A2- | AEZIECiZ A | 2025-08-27 535 DLAA
ESHO| A E M ALY 2F AL A1 | AE8FLECHZRIAE| 2025-07-11 206 SKX| M E &
0| M| M| K| O Kt Al | AMEFLEDIZAAH | 2025-06-30 700 SKX| QM E 2
EZAEL A1 MEF=O| A 2025-07-29 1,615 SKOf| L4 K|
SYAH 7A A1 7|02 2026-05-28 1,700 sg2d
Of| O K| M| C| & K} A2 | AEFtECHZAAH| 2025-08-28 57 HSE M & ThAXY
W ELE A2- | EE4 B> E | 2026-05-22 2,200 20f| O 3 2 CH M| 2 X}
CHROICERThE | A2 | RSM R hE | 20250828 | 3s0 | ool o VA NSSHAEE
2 Y2 E[H| AERX| O] K} A1 SPYOEAHA | 2025-06-27 250 | WOARERE|EHAESEX| A
Qs mr) Unf Al | BESOEE | 2025-08-27 sp | HAIHATOS SRAETSEE
dro23Yy Al | B4 B> O1E | 2025-07-31 400 SEZIO|Y =m0 =E0|
AEX|LEA| O K} Al | B34 BA OF | 2025-08-27 130 Aoz
S| M Xt Al | B34 B>A O1F | 2025-06-27 48 R Fas
ol 2 TH Al L Xt Al | BS54 2 THE | 2025-08-28 550 S MEHI o= =0
QM 2| A K| A E At A1 CHEM 2 (CLO) | 2025-09-01 114 Olgm%$)ﬂ§:§$%ﬁ$”
S Lo A H O X} Al | B4 B O1E | 2025-08-27 9 NEX
Xo|2= 7t A1 CHEM B (CLO) | 2025-06-24 103 HyzZlmagda
FAMERYEN LA Al | B4 2 THE | 2025-08-26 300 Q10| C|427L| 0 = £.0]
ESSEIEVSPNON; Al | BS54 2 THE | 2025-06-30 450 CHESLo| Al = 7
7| 25 Q| &kt Al | B3 2 TfE | 2025-06-25 300 7| A& QIH|Of X}
O =H| A E K| Y Xt A3- | B4 23 HE | 2025-06-26 100 HMolH|Ea{A
QIA 7| O] = H|O| K} Al | B34 B O1E | 2025-08-26 200 SRR EHA
AOHIZHASH LR | A1 | SEM B OIE | 20250630 | 654 | o DTS
N
= e 21| O} O| K| L X} Al | BESA BE OE | 2025-08-29 200 AFHO[ZA
HI E|H| A 2bK| 2 X} A1 | ESA BE OIE | 2025-06-25 120 HMELEE
L Eatu b=y A1 | TiEXACLO) | 2025-07-25 1,180 EH“%E%EElii:i%E|$%H
£
g7 0| A2 | B34 BA O1F | 2025-08-28 410 | HMo[Ao|o|2i =m0 =0
Zot A H| T A LAt A1 | ESA B OE | 2025-08-26 405 910|427 0| = 0|
J2ESH LX AT CHEM 2 (CLO) | 2025-06-13 116 ol E &
SHLFO| o Rf| 2k} A1 CHExH A (CLO) | 2025-08-25 350 A Of| 2 Of| L K| | 24 K}

51



sPC SN izxp ary | o8 TR R
o d 0 —1
CEH g A1 | ESA B OE | 2025-07-31 104 SHEAHIE R A0
ZE[H|O] M 4 ¢ A} A2 | BS4 2E THE | 2025-06-16 95 AH2|UE|IQHAE
UL HZL U 0| K} A2 | BEEA B O1E | 2025-08-28 45 | Ho|Ao|ojei ¢S oz 0|
E= RSNV, Al | B34 BH OE | 2025-06-16 186 HIAE%JEEIDI%*
OFE L&A Xt A1 | BEEA B OE | 2025-06-13 77 HetAOLEAIE|
Of| O] X| -8 AFK| L K} Al | B34 2 THE | 2025-08-29 400 | SAt2to|ZAlE|T|oZ 0]
Q10| #| 0| O] 2H M| & O] Xt A1 =3 (CLO) | 2025-06-13 370 Q10| 7| O O] H M| & 2 Kt
H 2 =SS M ALK A2+ | B34 A THE | 2025-08-29 59 H 2 EF S 0|k}
2| X|H Ol EX|Of & A1 CHEXHZ(CLO) | 2025-08-27 478 GSHd
X| Of| A SHLEA| @ K} A1 CHEXH2(CLO) | 2025-08-28 500 GSUH
2|2 2b & Lkt A1 CHEXA(CLO) | 2025-06-24 202 O|HEZE
70| O] ELA| 4 X} A1 Primary CBO 2025-08-26 200 IRE
H| @ AEFX| & X} A1 CHEXHE(CLO) | 2025-08-29 500 MEESH
[=R=1pcESTpN A1 CHEXH 2 (CLO) | 2025-08-29 101 oY
TAEFAM K| LAt Al | ABFtED FRHH | 2025-11-28 527 oA oZ
Of| Of X[ M| C| & ) &+ <t A2- | MEILECHZHA| 2025-08-29 635 Of MNCC
Of| A T H| & AFXF A2- | AEFLECiFRA | 2025-08-29 103 S 20|
X|oto|H| | o|C| A1 SHEOfEME | 2025-06-27 1,100 CIM LA g
IO M M & O] Kt Al | ABItEDNFRHE | 2025-07-14 1,281 SKX| QM E 2
EEER AT AEf=O A 2025-07-09 1,597 SKOILHX]|
0f| 0| X| 2t0| F 2 M| L At A3 | CHEXACLO) | 2025-05-28 80 MIOIE[H| M|
MNIEIL E|J X} A3 CHEXH(CLO) | 2025-08-25 207 | 7p kA
of| AEf0| 7 0f| O] k| | AT CHEXA(CLO) | 2025-08-25 500 HD# CH
OIEEZ A A1 CHEM2(CLO) | 2025-08-26 200 k=l Sl
QI IR &bk} Al | B34 B> O1E | 2025-06-30 310 S}O|OLE O] HA
ERYZ=NMEN YK} Al | B34 B O1E | 2025-07-31 60 SHEAHIZ R A0
OfHIZ|AEHMATHA LRt | A1 | B84 23 O1EF | 2025-08-28 38 CHE 72 7| &
Eef WM ZH 0| K} Al | BS54 A THE | 2025-08-29 304 S Of At
OB 2 7F2t M| of Kt Al | B4 BH O1E | 2025-08-25 140 QHLIRIA O]
ILOf 3l 2 CHA| L A A1 | ESA 23 OiE | 2025-08-28 550 SH2CHAl EE Tl Z= =0
ofl o] X of| & &t-& M| L At Al | B4 B O1E | 2025-08-28 94 Oj2f = Al
&£ 0i| O X] of = | 2 <t A1 CHEXH B (CLO) | 2025-06-09 80 M|SHol| = of| A
Oi|  OH A THX| O] Xt Al | B4 B O1E | 2025-06-05 400 | 4YAEHOIAE|IZEOQ]
W& =R O Xt Al | BS54 2 THE | 2025-08-28 200 O|#|O| C| M| S Xt
7| A2 H Xt Al | B34 A O1E | 2025-05-30 143 2HYR|GFEx
Z2| I A O| X} AT CHEM 2 (CLO) | 2025-06-09 120 Q| ZHA| LKt
2tz L A1 HEAZH | 2025-06-16 260 a=s= i;:jﬂ;; dAs
B =0l &5 QIR 0| Xt Al | RS 28 = | 2025-08-25 140 H| 7| Of | 4 2kt
X O| =O| M A LK} A1 | B34 23 & | 2025-08-28 100 eto[#olo|H
2| XA O EHE Al | B34 2HE S | 2025-08-29 627 Mgﬂg?%i}_{:”%gﬂng
OIH| A E 7 AR 2R} Al | RS 28 = | 2025-08-25 48 K22 0]&

52



Q) «isrsr|

sPC SN izxp ary | o8 TR R
o d 0 —1
HI E|H| A 2bH| 2 Xt A1 | BESA 23 iE | 2025-05-30 98 HEAatae
X|2f0] £I % o] % a1 | HEReEE | 050702 | so | MOCET LS IEERSEE
Q| A E ZZ=H| Of X} Al | B34 BA OF | 2025-06-26 100 HNSTYS MY
2t0[0j| = Ot0] At A1 | EEA B OE | 2025-08-26 188 MASF
S FEH YKt Al | B34 2A O1F | 2025-08-28 331 O|HC|FLIO|EIE
2 A|2[OtIt 3 H| & At A1 3| AFKH(CBO) 2025-09-02 328 | QA|2|OFE| O A I 0f Z 0|
ST E L E[E QI AFO[ E 2 OTH]|
SHLEOf| O] OFO| M K| & X} A1 HEAZH | 2025-08-26 585 | UHFEXIS AL SSHAFAERFAI
e
AEZX| A2 = A1 CHEA3(CLO) | 2025-06-30 700 AEHAEZY
H| OFO| Off A Xj| Of X} A2+ | BS54 2 THE | 2025-08-28 120 m|Qhoflojof A AlCl
Of&tES ARK| Xt Al | B34 BA OF | 2025-06-27 580 5= 0| HM
ZL80| 3 LAt Al | B34 2 THE | 2025-08-26 182 LNSFTASHNY
Ho|2ZE2H Al | B34 BA O1F | 2025-08-26 708 Q0| C|427T|0f = 0|
X|OFO[H| &IAF Al | B34 2 HE | 2025-08-25 209 30| ER2|OFAHY
2| Of O K| M| H| AFKF A1 CHEx A (CLO) | 2025-08-27 900 sf7tE
M| YA RS KL A1 Holola 2026-05-26 1,750 St ATHCIEXIELE 28
Off 2 | & K} Al | B34 B O1E | 2025-08-28 150 SR
SH| S LA} AT CHEM 2 (CLO) | 2025-08-27 500 CJ CGV
5|0]2=0j0| X Al | SHOHZ=HEMAE | 2025-05-30 100 Hd5A
Of| AELO| HAOIM A1 CHEXHE(CLO) | 2025-09-01 300 s Rak=!
Of| O K| | T & & At A2- | AEFLECiFRA | 2025-08-29 150 DLAA
oA 2% A3 3| AHKH(CBO) 2025-08-26 300 oj+=Hdd
Of| Of K| M| C| H| & AFXF Al | ABFLEDIFXRH | 2025-08-26 393 OotYUE
22|70l 2 X 0|kt A1 CHEXH B (CLO) | 2025-08-29 1,000 ohotER M
S| YH 1A A1 7|02 2026-05-18 2,450 sg2d
et BN ESPY: A1 Holola 2026-03-30 1,200 g2
QI I| L| E[H| T &| O] Xt A1 = A (CLO) | 2025-06-27 200 oeAdg
2|7 o] of| = X| O Xt A1 CHE XA (CLO) | 2025-08-25 350 7| 20{| = oH0}0|
7| AH| | 0| H| A Lk} A2 | CHEX{J(CLO) | 2025-08-27 100 243t
OIZHMMAK | A1 | SSM BE4E| 20250626 | 139 Mmg’ﬁgigw h=asl
Ol H| =0 S A L&} Al | B4 2 THE | 2025-06-16 585 HAEZZ|O|Y
O & /M 0| A K| Xt A2+ | B4 B THE | 2025-06-27 646 | O|ESHCHOIIIER[ LAY X
AZUREAMLR | A2+ | HE4AFH | 2050624 | 26| T Tt TAE
E[OFO| ' 2 | Xt Al | BSA A THE | 2025-07-25 110 gtesga
7101 EH™ LKt Al | B34 2A E | 2025-06-25 94 T
ERYFH LA Al | B34 23 iE | 2025-08-29 120 Of| A QY =Ed AR
StLEE A E 30| K| 0|kt A1 HEASH | 2025-08-28 838 KTB%E%CRE%E{“E$XWQ
Hl49=
22| H|OF X} Al | B34 2 THE | 2025-06-26 150 Otz oto|A I o ZEO|
STUAZEX LKL A2+ | CHEXHH(CLO) | 2025-06-13 32 LIEWNEEET
DR Xt Al | B34 2 THE | 2025-07-30 156 YmAE 2K UKt

53



spcH

]
K

)

I

oy

12 o

2 7FO| BRI A 2 At

Sl

o
e
e
i
=
L

2025-06-13

Off 2 K| 4 Off 2 R A AbKE

re
|n
>
10
ol

rH

2025-08-26

293

FH|OFAK| A

e
it
iy

o

2025-06-30

15

O ZO| K| %t

I |

ofn | ofn
e
e
i
g: ==
|

2025-06-27

2,050

of o] X| &l = 21 K| O] K}

re
n

N

19
ol

)

2025-08-22

120

HYE 2 M Xt

e
e
e

2025-06-27

1,000

7| AN EEH LA

ofn | ofn

=
e
i

2025-06-02

285

H| M 7| o] = HH

e
e
e

2025-08-29

150

A Of| A7 2= K| O Kt

ofn | ofn

e
e
i

2025-08-11

50

%2 7| O| | Okt

dr | Hr | 4r | qr | 4

| T | T | T |

o
e
e
i

2025-06-27

2,500

AtE : KIS-NET

54




@ «sHm)

[Appendix 4] =2+ A TS

O|M & 02) 3215-1432

H1. FUMASHE W7 3UHE (59l #etel)
23 S Sot 2 7IErZ 81 3| Aty ABS A
- 2,030,000 500,000 4,210,000 1,183,000 351,000 988,600 9,262,600

Rt : KISKHAME 7}

22 FH I3 1w (TSl - wgkel)
T& 7Y 553 e YT ER R HE8SE
2025-06-02 |st=™ 31210 2022-06-02 3y 260,000 AAA
2025-06-03 | M2 1-&3A020-1 2020-06-03 5Y 90,000 AAA
2025-06-03 |EX|ZFE4X] 362 2020-06-03 5Y 150,000 AAA
2025-06-04 | BAHIK 7| G EISHH690(Ah 2020-06-04 5Y 100,000 AAA
2025-06-05 |EZE2ZAH48 2023-06-08 1Y 11m 28d 140,000 AAA
E4=x 2025-06-05 |et=T1241388 2023-06-05 2y 190,000 AAA
2025-06-05 | EZA|[ZAR218 2022-12-06 2Y 5m 30d 200,000 AA+
2025-06-05 |A7|FEHZA|SAL22-12-52 2022-12-05 2Y 6m 400,000 AAA
2025-06-05 |=4t=8&*H(EH)53-060| #12-052 2024-06-05 1Y 200,000 AAA
2025-06-05 |ZAMIX 7| LTS K H816(Ah 2023-06-08 1Y 11m 28d 80,000 AAA
2025-06-07 |st=™ 21213 2022-06-07 3y 220,000 AAA
U 2025-06-03 |5 2tDC025-0603-0910 2025-03-04 2m 30d 500,000
2025-06-01 | 7| &2 (41)23060[2A-01(Ah 2023-06-01 2y 130,000 AAA
2025-06-02 |4t=22410/0300-0602-2 2022-06-02 3y 250,000 AAA
2025-06-02 | 7|22 (41)23060]|2A-02 2023-06-02 2y 400,000 AAA
2025-06-03 | 7|22 (4A1)2406EH1A-03 2024-06-03 1Y 170,000 AAA
2025-06-03 |et= == UF 824067t-2Ql-1 2024-06-03 1Y 270,000 AAA
2025-06-03 | R2|2WEZE(4)19-060|(41F)30Z-0]  2015-06-03 10Y 240,000 AA-
2025-06-04 | StLt2246-120]1.52-04 2023-12-04 1Y 6m 250,000 AAA
csiy 2025-06-04 |St=EF=EUFE2411L-20l-212 2024-11-04 7m 180,000 AAA
2025-06-04 | 7| Y2 (41)2406E1A-04 2024-06-04 1Y 120,000 AAA
2025-06-05 | 4AIsH2@27-12-0]-1.5-A 2023-12-05 1Y 6m 300,000 AAA
2025-06-07 | = 21 2244060| & 2(03)1-07 2024-06-07 1Y 350,000 AAA
2025-06-07 |HS52@28-060[12507(H) 2024-06-07 1Y 150,000 AA+
2025-06-07 |et=+E Y3 E2406CH-2 Q-1 2024-06-07 1Y 300,000 AAA
2025-06-07 |AEHCHEXIEFE2324-06-0|('H)01-07 | 2024-06-07 1Y 300,000 AAA
2025-06-07 |Alet2327-12-0]-1.5-B 2023-12-07 1Y 6m 400,000 AAA
2025-06-07 |2|2%28-06-22101-4-07 2024-06-07 1Y 400,000 AAA
2025-06-03 | #|O|H|7H I Ek524-3 2023-11-03 1Y 7m 30,000 AA-
2025-06-03 | Alst7H I Er491-2 2023-11-03 1Y 7m 60,000 AA-
2025-06-03  |Al8tFLE2141-2 2022-06-03 3y 10,000 AA+
2025-06-03  |BNKZHI|E284 2022-06-03 3y 20,000 AA-
2025-06-04 | 22[7t=171-6 2020-06-04 5Y 100,000 AAO
2025-06-04 |StLIFHE185 2020-06-04 5Y 130,000 AAO
2025-06-04 | 0|20l A7) | EE81 2023-05-04 2Y 1m 20,000 AA-
2025-06-04 | RElFENIIE471-1 2023-06-08 1Y 11m 27d 40,000 AA-
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2025-06-04  |ot=mFE A7 | EH98-1 2023-12-04 1Y 6m 10,000 A0
2025-06-04 | AHO|ZH7Hm| k22 2023-12-04 1Y 6m 3,000 BBBO
2025-06-04 | SHLEZHI] EF397-4 2023-08-04 1Y 10m 10,000 AA-
2025-06-05 | SFLZHI|EE401-2 2023-09-07 1Y 8m 29d 20,000 AA-
2025-06-05 | SHLIZHI|EE341-5 2021-12-07 3Y 5m 29d 20,000 AA-
2025-06-05 L2|74 o Ek476-2 2023-06-05 2y 20,000 AA-
2025-06-05 < 2|74 0 =r466-3 2023-03-06 2Y 2m 30d 10,000 AA-
2025-06-05 L 2|7 m| Ek435-5(X|) 2021-12-07 3Y 5m 29d 20,000 AA-
7|EF2S| 2025-06-05 |ElFEIHTE471-2 2023-06-08 1Y 11m 28d 90,000 AA-
| 2025-06-05 | 22|38 7H I EH465-5 2023-04-06 2Y 1m 30d 10,000 AA-
2025-06-05 | #CH7HII| E2005-1 2023-12-07 1Y 5m 29d 30,000 AA+
2025-06-05 |RO7H=466-3 2022-09-06 2Y 8m 30d 10,000 AA-
2025-06-05 | Al8t7H=2099-2 2020-12-07 4Y 5m 29d 50,000 AA+
2025-06-05 |Alst7t=2132-3 2022-03-08 3Y 2m 28d 10,000 AA+
2025-06-05  |H|M7H=168-1 2024-02-06 1Y 3m 30d 40,000 AA+
2025-06-05 | &*d7tE2444 2020-06-05 5Y 80,000 AA+
2025-06-05 | 4&IH7HI|Er459-7 2022-04-11 3Y 1m 25d 50,000 AA-
2025-06-05 | AlBt7HII| E473-4 2022-12-08 2Y 5m 28d 40,000 AA-
2025-06-05 | A|O[H|7HI| E503-6 2022-12-06 2Y 5m 30d 70,000 AA-
2025-06-05 |7 Er486-2 2023-09-07 1Y 8m 29d 30,000 AA-
2025-06-05 |7|27Hm|E174-2 2024-03-08 1Y 2m 28d 20,000 A-
2025-06-05 | &tLFFHE255-1 2024-02-05 1Y 4m 40,000 AAD
2025-06-05 |7|0|H| = EI7FE=348-5 2022-01-07 3Y 4m 29d 50,000 AA+
2025-06-05 |BNKZHI|Er208-5 2020-06-05 5Y 10,000 AA-
2025-06-05 |OHF=7HI|EH206 2024-03-05 1Y 3m 20,000 A0
2025-06-07 |71 701 'E185-1 2024-06-07 1Y 10,000 A-
2025-06-03  |SK292-2 2020-06-03 5Y 120,000 AA+
2025-06-05 |MFCHE6 2024-06-05 1Y 10,000 BBB+
2025-06-05 |¢t= L TE9-2 2023-06-08 1Y 11m 28d 50,000 AAA
e 2025-06-05 |0 A7 O| AT ME|6-1 2023-06-08 1Y 11m 28d 40,000 A0
2025-06-05 |otmEMET44-1(5) 2022-06-07 2Y 11m 29d 90,000 AAA
2025-06-05 |E|1|64 2024-06-05 1Y 10,000 BB+
2025-06-05 | 22|22 8X|F4-1 2022-06-08 2Y 11m 28d 30,000 AAA
2025-06-07 | M| YOI AEHEGICB 2023-06-07 2y 1,000
2025-06-02 | FEZ-8SAIMBS2015-11(1-6) 2015-06-02 10Y 590,000 AAA
2025-06-02 | FE4E8SAIMBS2023-15(1-2)(Ah 2023-06-02 2y 120,000 AAA
2025-06-03 | AEI}0| 2 X|53%+R1-29 2020-11-03 4Y 7m 100 AAA
2025-06-03 |HAEIIO|EX|714R1-19 2023-11-03 1Y 7m 10,000 AAA
2025-06-04 |FEFESAIMBS2024-11(1-1)(Ah 2024-06-04 1Y 118,100 AAA
2025-06-05 | E|OFO|F= Wl K| O| Xt 2022-09-30 2Y 8m 5d 5,000
ABS 2025-06-06 | H| AWM O A K| Zrxt1-3 2023-12-20 1Y 5m 17d 17,400 AAA
2025-06-07 | FE2{ALI0|EX|6871-13 2023-04-07 2Y 2m 10,000 AAA
2025-06-07 |REHALI0|EX|7371-8 2024-02-07 1Y 4m 18,000 AAA
2025-06-07 | FE2{ALIOIEX|7231-9 2023-12-07 1Y 6m 23,000 AAA
2025-06-07 |REHAL}I0|EX|80F1-1 2025-04-07 2m 27,000 AAA
2025-06-07 | FE2{ALIO|EX|79%H-2 2025-02-07 4m 21,000 AAA
2025-06-07 | REB{AILIO[EX|7071-11 2023-08-07 1Y 10m 15,000 AAA
2025-06-07 | FE2{ALIO|EX|7671-5 2024-08-07 10m 14,000 AAA
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[Appendix 5] HS=dMAH SBHE
QHE# rlf2| 02) 3215-1482
H1. W32k 2y Thl : 7HE, o 9, 7|2F: 2025-05-26 ~ 2025-05-30)
g23c E2 Hgs3| ¥y | Wiy FRNAPE 4] OlF | AT H| 2 g3t
KR6005283F54 |£4t2282025-050|(H)1A-26 AAA 2025-05-26 | 2026-05-26 | LI W4AL AAA CD 1712 +6bp 1 1,000 KRW
KR310210GF58 |4H225810]010005261M(AL) AAA 2025-05-26 | 2026-05-26 | I H3AL AAA CD17HE +3bp 1 1,900 KRW
KR6192531F50 |&F222025-050|(#)14-27 AA+ 2025-05-27 | 2026-05-27 | E3AL AAA CD 1712 +8bp 1 2,000 KRW
KR603062BF50 | & HI7+=564-1 AA- 2025-05-28 | 2027-06-28 |CIE3AL ROIZLE 217 & -1bp 3 300 KRW
KR603062CF59 | ZC|7tE564-2 AA- 2025-05-28 | 2028-04-28 |91 &2 CD+70bp 3 1,200 KRW
KR6021966F55 |#|O|H|7H | €t558-2 AA- 2025-05-28 | 2028-05-26 |91 2 CD+48bp 3 500 KRW
KR310213GF55 |4t=258#0]010005281M(AH AAA 2025-05-28 | 2026-05-28 |ZIH3AL AAA CD 170 & +3bp 1 2,200 KRW
KR6079315F51 [JB 2 2|7HI|&536-1 AA- 2025-05-28 | 2027-05-28 |2l HAAL JBL2|7H T & 2H-3bp 3 200 KRW
L 0| 21H:6.1%/0|= 1 BIH4A 5 12 +578.8bp/0| = OfH:0[H
KR6079161F56 |MIK|O| WX|Z0|ABXtESH 40 BBB+ | 2025-05-29 | 2055-05-29 za| E50t|> 6/l St =2 p/0l tH:0] 1 400 30NC2 Monthly KRW
o &+ P
KR6006351F59 |T=-2329-050]1Z30(1H) AA+ 2025-05-30 | 2026-06-01 |2 H3AL AAA CD 17H&+9b 1 1,000 KRW
P
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