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

orEExt KEY POINT
B7h2 Kt 02)3215-1437 o MFLfH| ZDAYX|$ HL£QUE LA
o HFCjH| SOHHR| S £X4UE BT}

o MFLHH| BAR X% £ 2048 57}

21, X AX| 5= 7|7HE X2 E/F20[8/YTM FHEUE, T : %)
T=E 1w ™ 3M 6M 1Y 3y Inception
SeEMEX | FESAE -0.07 -0.52 0.19 1.89 5.92 17.31 1.84
Duration 6.10 6.10 6.14 5.90 5.63 5.14 1.75
YTM 267 2.60 2.80 2.97 338 3.62 7.45
=Ky FHFAE -0.19 -1.12 -0.63 1.64 7.10 19.88 1.90
Duration 10.13 10.07 10.28 9.97 9.33 8.29 2.05
YTM 2.65 2.54 2.65 2.79 3.21 3.57 6.86
< 2HXH FHFAE 0.05 0.13 0.91 1.69 3.90 11.55 1.38
Duration 1.25 1.21 1.22 1.23 1.24 1.05 0.96
YTM 2.39 2.36 2.65 2.74 3.31 2.69 6.80
S| A FHFAE 0.06 0.06 1.04 2.32 5.21 16.58 2.06
Duration 2.55 2.57 2.61 2.57 2.60 2.80 1.35
YTM 2.87 2.85 3.10 3.29 3.70 4.04 8.43
KOBI30 +HFAE 0.06 0.04 0.95 1.79 4.20 12.53 153
Duration 1.85 1.82 1.83 1.82 1.84 1.80 1.87
YTM 2.36 2.29 2.71 2.82 3.32 3.30 6.86
KOBI120 +HFAE 0.05 017 0.84 1.69 3.71 11.70 135
Duration 0.97 0.96 0.96 0.96 0.96 0.94 1.11
YTM 2.53 2.54 2.82 3.07 349 2.91 7.09
XbE: KISKHAEE I}
F) FHFAE L EFAX|T|FE(KOBI K== EMEXX| )

(KOBI302 2001-01-02, 1 2| 2001-01-01)

i

) inception: &= X|3t 7|& £X <
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Rt : KISKHAME 7}

a32. XA X5 7o 0]

12

10M
8

6 M

=3, MHX[$ YTM F0|

6.0%
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4.0%

3.0%

4 2.0%
2 1.0%
0 0.0%
2022-06-20 2023-06-20 2024-06-20 2025-06-20 2022-06-20 2023-06-20 2024-06-20 2025-06-20
—— BRI 22K oK — SRS 22K Sotx
S| AFRY KOBI30 KOBI120 3| AFXY KOBI30 KOBI120
RHE: KISKAHE 7} Xt&: KISKHAHEIL
H2 KISSE|AX|3 ME{/2t7|'H Duration
7= 3 ~1 1~24 2~3d 3~54 50| A A
XN 0.70 1.56 2.49 3.96 14.53 9.60
NS 0.61 1.46 2.41 3.84 7.45 2.81
S 0.61 1.46 2.38 3.78 11.88 450
S5 H 0.56 1.38 2.30 0.00 0.00 1.27
2SRy 0.62 1.43 234 3.81 7.33 1.27
7|Ef= 88X 0.62 1.44 2.36 3.61 5.00 1.79
A (B ERES) 0.66 1.48 2.46 3.79 9.71 2.70
AN ELES) 0.72 0.00 0.00 0.00 0.00 072
ABS 0.61 1.40 2.44 3.84 0.00 1.51
A 0.64 147 242 3.86 14.08 6.08




H3. KISSEHX| = ME/T7|E YTM

(EH2l: %)

TE 370E~14 1~2d 2~34 3~54 50|44 HH|
=Ky 2.285 2432 2478 2615 2.775 2.654
NN 2.485 2515 2.646 2736 2.948 2.649
SK 2.480 2.557 2.648 2738 2914 2.685
S5 H 2.308 2425 2487 0.000 0.000 2.398
2%y 2.522 2.560 2.608 2.775 3.023 2.558
7|Eta & X 2.771 2.876 2.895 2.975 3.280 2.871
NS ERELET) 2.703 2.863 2915 2.967 3.243 2.896
A (S EED) 3.271 0.000 0.000 0.000 0.000 3.271
ABS 2.566 2,674 2.767 2.771 0.000 2.659
A 2.502 2.604 2.677 2722 2.806 2.680
K2 KISKHAHE 7}
H4. KISSEMAX & ME/DH|E H|F (E421: %)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
=i 439 5.29 421 6.29 29.84 50.02
N 0.19 0.28 0.26 0.39 0.10 1.22
S4=xy 2.10 2.97 2.25 2.54 3.24 13.10
SHEH 1.16 2.01 0.56 0.00 0.00 3.73
2K 5.81 3.81 1.46 0.53 0.03 11.64
7|Et3&X 222 2.94 2.24 1.11 0.10 8.61
NS ERELET) 2.31 297 2.51 1.37 1.06 10.22
A (S EED) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.54 0.54 0.25 0.14 0.00 1.46
A 18.71 20.79 13.74 12.38 3437 100.00
XtE: KISKHAFE I}
5. KISSSAX| = ME{/U7|E FF 5 (H2: 7H)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
= Ki 22 23 20 36 52 153
N 192 261 255 507 39 1,254
S 459 641 530 558 679 2,867
SUHEH 8 6 2 0 0 16
SA Y 602 374 156 61 7 1,200
7|Eta-& X 1,343 1,643 1,089 650 65 4,790
SN (S EREET) 536 668 457 327 360 2,348
A (B EES) 1 0 0 0 0 1
ABS 450 343 119 37 0 949
A 3,613 3,959 2,628 2,176 1,202 13,578

ALE: KISKHAHE 7}



Il. KIS ESGX{HX|4= 0|

H6. ESGXHAX| 5 7|7HE FX 2 E/F7 0| M/YTM

(FHFUE, YTMER : %)

T 1w ™ 3M 6M 1Y 3y Inception
KIS FHFAUE 0.060 0.070 1.030 2.180 4.800 15.150 0.304
ESG Duration 2.200 2.190 2.220 2.180 2.250 2.670 3.110
= YTM 2.712 2.685 2.949 3.154 3.554 3.894 2.488
ESGEHEMA |FH$AUAE 0.050 0.030 0.970 2.140 4.780 15.190 0.169
Duration 2.400 2.400 2.400 2.360 2.400 2.610 3.690
YTM 2.645 2.614 2.884 3.104 3.500 3.845 1.996
HuX|4 | &H$AE 0.040 0.010 0.930 2170 5.010 15.660 0.298
Duration 2.650 2.660 2.680 2.650 2.610 2.890 3.100
YTM 2.737 2.705 2.964 3.179 3.578 3.784 2410
XbE: KISKHEEIL
184, ESGH A F+9 X| 5 F0]
120
115
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105 pam—
100 M
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85
2022-06-20 2022-12-20 2023-06-20 2023-12-20 2024-06-20 2024-12-20 2025-06-20
——KIS ESGE & ESGEEME ——H X5
&5, ESGA A X[ 70| 0| J&6. ESGX A X[ YTM 30|
3.5 6.0%
3 e 5.0% i
23 M 4.0%
2
3.0%
15
1 2.0%
0.5 1.0%
0 0.0%
2022-06-20 2023-06-20 2024-06-20 2025-06-20 2022-06-20 2023-06-20 2024-06-20 2025-06-20
KISESGE @} e ESGH A A ImbNE e KIS ESG S B} EsG=E X2 Hl x|
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XtZ: KISKHHEIL



&

H7. KIS ESG ¢ ME{/2t7|'H Duration

= 37 ~1d 1~24 2~34 3~5i4 50| 4 HH|
SK 0.64 1.48 242 3.70 10.22 2.97
2%y 0.66 1.45 2.37 417 7.89 1.16
7|Eta-8& X 0.64 1.47 240 3.73 5.07 2.15
NS EREET) 0.66 1.48 246 3.75 7.78 2.34
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.62 1.42 2.45 3.85 0.00 1.65
A 0.65 1.47 243 3.74 8.78 2.19
XbE: KISKHEEIL
H8. KIS ESG S X ME{/UI|E YTM (TH21: %)
=2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
S4=xy 2452 2.522 2.607 2.689 2.922 2.608
2%y 2.515 2.548 2.589 2.800 3.029 2.538
7|Eta&X 2612 2713 2.801 2932 3.183 2.775
NS EREET) 2.655 2.804 2.885 2.959 3.168 2.840
A (S EED) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.544 2.637 2.746 2.766 0.000 2.644
A 2.561 2,672 2.772 2.843 3.061 2.709
XbE: KISKHEEIL
H9. KIS ESG S X| = ME{/UI|E H|F (TH21: %)
T2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
S 436 6.41 481 5.33 2.53 23.44
2 xH 10.98 5.59 236 0.14 0.09 19.17
7|Et3&X 1.43 1.76 1.78 1.69 0.08 6.75
NS EREET) 10.06 12.64 10.75 6.30 3.22 42.98
SAH (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.46 2.82 1.48 0.90 0.00 7.67
A 29.28 29.22 21.19 14.37 5.93 100.00
XbE: KISKHEEIE
H10. KIS ESG Z&X| ME|/UI|H F=5 (Hl: 7H)
=2 37HE~14 1~2d 2~34 3~54d 5E0|4 HH
S 114 187 145 182 95 723
SA Y 154 81 35 3 1 274
7|Eta-E X 107 133 111 127 7 485
SN (S EREET) 333 397 273 216 166 1,385
A (B RES) 0 0 0 0 0
ABS 85 9% 54 33 268
A 793 894 618 561 269 3,135

ALE: KISKHAHE 7L
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Q KISKFAHE 7}

H1. FU 33X SEIHS (SH8l: %)
= 5/30 6/5 6/13 6/20 M| (BP)

Sot 14 2.265 2.26 2.227 2217 -1.0
S0t 2 233 2.375 2.445 2435 -1.0
=1 34 2335 2412 2.462 2457 -0.5
=1 54 2.505 2.597 2.6 2.632 32
=21 104 2772 2.89 2.845 2.857 1.2
SAHHAAA 34 2.576 2.653 2.711 2.692 -19
SAHHAAA 54 2.71 2797 2.791 2.808 1.7
SAHHAAA 104 2.949 3.059 3.042 3.049 0.7

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 -
e i o ¢ " & & & & "
& g U S
KHZ : KISKHAHE I} AtZ : KISKHAE 7}
H2 F7t 23X AZYE HE (EH91: bp)
= 5/30 6/5 6/13 6/20 M|
=11 3 10 SPREAD 437 47.8 383 40.0 17
=1 3 5 SPREAD 17.0 18.5 13.8 175 37
=1 5 10 SPREAD 26.7 293 24.5 22.5 -2.0
=10 _EX{AAA 3YR SPREAD 24.1 24.1 24.9 235 -14
=10 _EX{AAA 5YR SPREAD 20.5 20.0 19.1 17.6 -1.5
=10 _EX{AAA 10YR SPREAD 17.7 16.9 19.7 19.2 -0.5

AtZ : KISKHAHE IF



0 KISAHLHE 7t

J3s. X|E, E4MAAA £ 8 TH HECjY| 2EHEE (5431 : %, bp)
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XtE : KISKHAHE 7}

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

J12l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
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@ KISKH&HE 2}

_o .

JEY 559 HESE 27| gL E | HEIE HESY
2025-06-16 MEFEHZAISAH88 AAA 24 2IE -3.0bp 2.656 1,800
2025-06-16 QIEIH S &S AR08 AA+ 44 21 -1.0bp 2.737 800
2025-06-16 RHat2E| S AL 1192 (Ah AA+ 34 2IE -3.0bp 2,612 1,000
2025-06-16 RHat22| S AR 1202] (A AAA 54 PIE -4.0bp 2,677 1,100
2025-06-16 FERS ESAR24(AN AAA 254 2 +1.7bp 2.630 500
2025-06-16 o= #1507 AAA 24 QIE +27bp 2.670 1,300
2025-06-16 oh=T 21508 AAA 34 QIE +0.7bp 2.757 2,000
2025-06-16 o= 21509 AAA 5 QIE +25bp 2.868 1,700
2025-06-18 ol Z S8 AAA 54 21 -4.0bp 2.822 1,100
2025-06-18 FERS &S AR25(AN AAA 44 ol 2.630 800
2025-06-18 ot =Rl B Ar285 AAA 304 21 -4.4bp 2.817 500

XtE : KISKHAHE 7t
n. 34 fssig
XeHF FEAIE2 =210 2542 34 782 0|80 15% 1,960 ¥ FSEIRACE O[0{M 711
24-12 QA 13X 3,708 FE=MH 1 FIE O|ACH
a27. FAH X ESS S E (SHl: A g)
160000
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AtZ : KISKHAHE IF
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H 2.0bp2 ZAYD, 53 F7HE G 1.0bp ZAMCE oHH 103 717H2 EHM 2 OREUCH
azl1. 28x 3y YTM 30| (2 : %) =2, ™| 3y YTM =0| (EHl: %)
o o B K] = =Ny | | Et S8 aA+
8 - E3nky| =n] =3P YN =3 8 JlEl 28 Man Jleta anm
7 -
6 | 6 -
5 |
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2 | 2 -
1]
0 ‘ ‘ 0 : : : ‘
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AtE: KISKHAHE 7t RHE: KISKHAHE 7}
33, 23| S DCHH| SPREADZFEO| (B4l : 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 ] 284 XHAAA- KTB 3Y SSKHAA+- KTB 3Y 250 1 7|EF2-SXHAA- - KTB 3Y
60 T 7|EfS 8 HA+ - KTB 3Y
200 |
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H1. 28K F0CHH| A= E Y HEE (EH21: bp)
52 23 AZY E(06/20) HriH](06/13) T EChd]|(05/20)
k7| 1Y 3y 5y | 10Y | 1Y 3Y 5Y | 10Y | 1Y 3Y 5Y | 10Y
Mz 305 | 168 | 192 | 453 | 30 | -10 | -09 | -09 | 97 | -01 | -42 | -04
=3 305 | 177 | 201 | 488 | 30 | <10 | -09 | =10 | 97 | -01 | -42 | -04
AAA 338 | 288 | 275 | 551 | 30 | -10 | -09 | -09 | 97 | -01 | -42 | -04
AA+ 399 | 372 | 409 | 632 | 30 | 10 | -09 | -09 | 97 | -01 | -42 | -04
H2, O{Hx| FOCHH| AZEE Y HEE (EH21: bp)
s =2F AZY =(06/20) T Z=CH{H|(06/13) ™ & i H|(05/20)
ak7| 1Y 3y 5y | 10y | 1Y 3y 5y | 10Y | 1Y 3y 5Y | 10Y
Az 372 | 396 | 399 | 1381 19 | -1.7 | 14 | 00 55 | -57 | -50 | 30
58 376 | 453 | 600 | 1567 | 19 | -20 | -1.0 | 00 50 | -57 | -49 | 30
AAA 440 | 536 | 700 | 1764 | 19 | 20 | -10 | 00 | 48 | 62 | -51 | 30
AA+ 106.1 | 1389 | 1858 | 2457 | 17 | -20 | -1.0 | 00 34 | -57 | -50 | 30
AAA 1816 | 2181 | 2483|2896 | 17 | -20 | -14 | 00 34 | -57 | -50 | 30
AA+ 2356 | 2874 | 3152 | 3544 | 17 | -20 | -14 | 00 34 | 62 | -47 | 27
I YHAY 5T
UK LHHH2 4T 47004 [ 2 ™ = CHH| 1,200 ZAMCEH 2| ALfZ SQAXRY 7| LY
ZME LIEFRICE = =4t st M 28 0| CILfE SeIXi7F 2D 6.1bpE L1, to=U 2ol ALY
= LOIR7} D 7.6bpE YME|H ZME AIZIUCE O|AZIY O|2te| CHECE X|FSHA 2|AF 0| HEE|
HAM BV S42 F40| H0tLtE 252 LIEIWLH F S22 AE AS2He W20 SO{LIHA
oro|AI ol 1H 674 & Tt7| O|BEX{ 7} QL 0.5bp= YAHSI7| = M1, O[O 242 S =023 HA|
LAS O[O ULt X[t F=ef 2| 23 67 K| e M= X[LH5tH =0 ZMZ OFL3UCE

8,500 ;22 ™ F [iH| 40009 S7IULE 7|Ete&X 2 AlZ2 2
=]

22 =CfHCct 54 el £ FTERUCH 3 X8 AA- S32| OfO|H| A0 74| & o
O 5 Abo| O|EAY 7} WAE|Q D, S8 513 77+ FHOR QG| 12.0bp2 LHEH ZHES FEHCL
O|0JM AA- S22 RHIZtE O|FEX YAl 3 Tt7| O|EX{ 7t QI 4.0bpE YAHE|H HME O UL FF
OZ U+E AA+ ST 7HEX FA| 4H0|M 53 72t LM FO0| R 40bpE HAHLH SY7|= ZME
O|OjZiCt oHH, A0 sE2| St EAZHLO[E X O F 27| EHOo| 25 LHZME LIEHLHACE Z7|EFF 88X Al
2 LR 2x KoME A|EL] =& HISHH DFUCH
35, F7H 28K Lol (591 : %) %6 F7H O{EA L0l (EH91: %)
15000 , MEIH mAIK wAAA ©AA+ 7,000 - m7}E g TN EF gty
6,000 -
10,000 | 5,000 1
4,000 -
3,000 -
5,000 -
2,000 -
1,000 -
0 - 0
2025-06-16 2025-06-17 2025-06-18 2025-06-19 2025-06-20 2025-06-16 2025-06-17 2025-06-18 2025-06-19 2025-06-20
AtE: KISKHAHE 7L AtZ: KISKHHEIF

13



H3. FH 28 2 o1 (EH91: %, A8
s S Wi ge | LPAmYE= EL R 271 ECE
AAA A+22541010200-0616-2 2.590 OIE +3bp | 2025-06-16 | 2027-06-16 3,000
AAA AZ2254120100-0616-1 2.440 Ol" 6bp | 2025-06-16 | 2026-06-16 1,500
AAA | SEEBME(2H)2025-060[1Y-A|  2.540 ol 2025-06-17 | 2026-06-17 1,600
AAA %%%%XHE(%@QOB 060[2Y-B| 2.620 2E -1bp 2025-06-17 | 2027-06-17 3,500
AAA st=+=£ 228250642 21-1 2430 2IE -8bp 2025-06-17 | 2026-06-17 3,100
AAA = 02345 6O|ﬂi°E' 01)10M-18 2.530 RS 2025-06-18 | 2026-04-18 1,200
AAA £ A2342025-060]1.5A-18 2.630 2IE -Obp 2025-06-18 | 2026-12-18 2,100
AAA A22541010109-0618-1 2.540 OlH 1bp | 2025-06-18 | 2027-03-18 3,300
AAA OfO| 24 346-060]18A-18 2.630 OlH 1bp | 2025-06-18 | 2026-12-18 1,000
AAA 7|28 (41)25060|2.5A-19 2.600 OlH -1bp | 2025-06-19 | 2027-12-19 2,500
AAA 7| 428 (4)25060|2A-19 2.560 OlE -1bp | 2025-06-19 | 2027-06-19 3,000
AAA EA292025-060[1.3A-19 2.580 OlH -1bp | 2025-06-19 | 2026-09-19 800
AAA 22|2329-06-0| #02-2f-19 2.590 OlE -1bp | 2025-06-19 | 2027-06-19 1,900
AAA 22|2329-06-0| #1.5-2-19 2.590 OlE 1bp | 2025-06-19 | 2026-12-19 1,500
AAA ShLH2348-060112-19 2.560 OIE +2bp | 2025-06-19 | 2026-06-19 1,800
AA+ FF2#2025-060[1.52-19 2.680 +268bp 2025-06-19 | 2026-12-19 2,000
AAA = 21 2245060| H 2(03)1.5-20 2610 OlE 1bp | 2025-06-20 | 2026-12-20 2,500
AAA 7|%*%§L*(*')2506°*1A-20 2.440 OIH -8bp | 2025-06-20 | 2026-06-20 4,300
AAA St +Z= A 825064 0I- 2.440 OIH -8bp | 2025-06-20 | 2026-06-20 2,600
AA+ 735*%%*2025-060|2A-20 2.680 +268bp 2025-06-20 | 2027-06-20 1,500

AbE: KISKHAHEZF

4 FZHOHX) 2 oig (TH9l: %, A4 8)
53 54 walFal | YWAZYE el o Bk
AA- OFO[H|#|O| 7H | §329-1 2.633 0IE -5bp 2025-06-16 | 2027-02-16 300
AA- OFO[H|#|O| 74 I| §329-2 2.669 0IE -5bp 2025-06-16 | 2027-06-16 600
AA- OFO[H|#|O| 74| §329-3 2.782 0IE -5bp 2025-06-16 | 2028-03-16 500
AA- OFO[H|#|O| 74 | §f329-4 2.824 0IE -5bp 2025-06-16 | 2028-06-16 500
AA- OFO[H|#|O| 74| §329-5 3.040 OIE -12bp | 2025-06-16 | 2030-06-14 500
AA- 2H7t=566-1 2.739 OIH 3bp | 2025-06-17 | 2026-07-17 300
AA- RH7t=566-2 2.929 OIE 3bp | 2025-06-17 | 2027-08-17 300
AA- RH7t=566-4 3.051 OIH 4bp | 2025-06-17 | 2028-06-16 700
A+ 0| 2| = 7K I| §279-1 3410 2IE -5hp 2025-06-17 | 2026-11-16 200
A+ o 2| =74 m| E279-2 3410 2IE -5hp 2025-06-17 | 2026-11-17 500
A+ o 2| =74 m| E279-3 3.479 2IE -5bp 2025-06-17 | 2027-03-17 600
A+ Ol 2| =71 1| & 279-4 3.535 OlH 5bp | 2025-06-17 | 2027-06-16 200
A+ Ol 2| =71 | & 279-5 3.535 0IE -5bp 2025-06-17 | 2027-06-17 500
AO ot E AN I E127-1 3.803 OIE 20bp | 2025-06-17 | 2026-12-17 400
AO ot E AN I E27-2 3.956 OIE -20bp | 2025-06-17 | 2027-06-17 1,600
AA+ SICH7+=932-1 3.009 OIH 4bp | 2025-06-18 | 2030-06-18 400
AA+ SCH7+=932-2 3.009 OIE -4bp | 2025-06-18 | 2030-06-20 100
AA+ SO 74| & 2059-1 2.898 0IE -4bp 2025-06-18 | 2029-06-18 200
AA+ &1 i 71 | 2 2059-2 2.998 Ol -4bp | 2025-06-18 | 2030-06-18 500
AA- 2|38 7HuE526-1(=) 2.903 Ol -7bp | 2025-06-18 | 2028-06-15 200
AA- 2|38 uE526-2(%) 2.903 OIE -7bp | 2025-06-18 | 2028-06-16 800
AO O 727K | E247-1 4208 DI -25bp | 2025-06-18 | 2027-06-18 200
AO O 727K | EH247-2 4208 DI -25bp | 2025-06-18 | 2027-06-18 500
AO O 727K E247-3 4349 DI -32bp | 2025-06-18 | 2027-12-17 500
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AO O 72711 Eh247-4 4516 DI -35bp | 2025-06-18 | 2028-06-15 300
AO Of 727K 1| Eh247-5 4516 DIE -35bp | 2025-06-18 | 2028-06-16 500
AA+ AY7HE2781 2.842 Ol" 3bp | 2025-06-19 | 2029-01-18 200
AA+ A47HE2782 2.842 Ol" 3bp | 2025-06-19 | 2029-01-19 500
AA+ A47HE2783 2915 OlE 4bp | 2025-06-19 | 2029-12-19 100
AA+ A47HE2784 2.979 OlE 4bp | 2025-06-19 | 2030-06-19 400
AAO ShLE7HE282-1 2.731 Ol" 3bp | 2025-06-19 | 2027-09-13 500
AAO StLEFHE282-2 2.731 olE -3bp 2025-06-19 | 2027-09-17 100
AAO StLt7HE282-3 2.833 OlH 4bp | 2025-06-19 | 2028-06-16 800
AAO StLt7HE282-4 2.833 OIH 4bp | 2025-06-19 | 2028-06-19 600
AA- JB 22|74 m|E537-1 2.757 OlH 6bp | 2025-06-19 | 2027-02-19 200
AA- JB 22|74 m|E537-2 2.789 OlH 6bp | 2025-06-19 | 2027-06-18 300
AA- JB £2|7{ ;| E537-3 2.829 2E -6bp 2025-06-19 | 2027-12-17 500
AA- JB 22|74 m|E537-4 2.921 OlH 6bp | 2025-06-19 | 2028-06-19 900
AA- o 2hof| A 74 m| §F 122 3.008 olE -7bp 2025-06-19 | 2028-06-19 1,000
AA- SCH7H M A554 2.712 OlH 5bp | 2025-06-19 | 2027-06-18 500

Xb&E: KISKpLHE 7}
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SIAHH : BIIFSM SH2 HMAH, R=0l 010 XI= 2 =2

"I XL KEY POINT

a7e @re 023215143 e O P72l AN Fe F o

o IIAR ZBEZAM

I ZIAY A EHSE

EtWH, AAOs=2 ™ FECt 1.0bp SF2Het 44.4bp, AOsE2 ©F
=T o A2 07 dES oY F2|sZ, 5 28R Qs =28 =4 d &2 Qs ™
HEA Ol SN HME ERALE 0|0 HSE SAHE FHI|E SHLE UNE EF L}, HUME FEAE
LA S AN SO M2 I A AZYEE ZESME EQCH oHH FEO| 2K F71E -0 A i &
S OMECH N2 M A LE 2 HE D AHAFS ESAES SiASHH UMES EALE ot
MEEI= DBEFES EEHEE FSMHNOZ 20t =4Ol X|F, HIXQl XI2H| 22 2HE EdZXZ
SHE7 552 71T AA-(FEE) A AARHEE) 2 ML gHH RO AMC| pF SEXF £E A
M XNt 52 2HERE MUEBSES 7IF A+'0|M AR S, &5 T2 '28E o PEdE o2 2
Ct.
a2, A S2|3F0| (SH9l: o 9)
6.5 600
5.5 500 AOA TR E
A IL -
45 400 AAOZZEE| £
AMA IR E
3.5 300 AO
2.5 s00 —ARO
— AAA
1.5 - - 100 271314
0.5 ‘ ‘ 0
2022-06-20 2023-06-20 2024-06-20 2025-06-20
AtZ : KISKHAHE 7}
H1. 3y AZyE Y HEE (5+: bp)
s= =2F AT E(06/20) MLl H[(06/13) M chH|(05/23)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 324 | 378 | 373 | 595 | 13 | -13 | -08 | 00 | -04 | -50 | -46 | 27
AA+ 352 | 444 | 450 | 913 | 03 | -10 | -28 | 00 | -22 | -55 | -28 | 27
AAO 371 | 473 | 518 | 1252 | 03 | -10 | -28 | 00 | -22 | -55 | -28 | 27
AA- 404 | 517 | 619 | 1618 03 | -10 | 28 | 00 | -22 | -55 | -28 | 27
A+ 624 | 926 | 1321|2195 | 03 0.0 0.0 00 | -07 | 05 0.0 27
A0 772 | 1187 | 1769 | 2655 | 0.3 0.0 0.0 00 | -07 | 05 0.0 27
A- 1043 | 163.2 | 2369 | 3168 | 03 0.0 0.0 00 | -07 | 05 0.0 27

AtE : KISKHAHEIL
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H2. S|ARKY Hoig (H21: %, bp, 9, AS)
HESE =9 LR BHOE | LHPAmYE WaHat7] | Eol
AAA ot R 7 80-1 2025-06-17 2753 =31 +27bp 3 1,600
AAA ot 2 T80-2 2025-06-17 2.923 =11 +30bp 5 600
A0 FAREQHAEZ|68-1 2025-06-17 3.167 W elE -1bp 2 650
AO ALEQILAER|68-2 2025-06-17 3423 JHETE +2bp 3 700
BBB+ S A0 L4 12| E|80-1 2025-06-17 3.621 o 2 460
BBB+ SAtoj| 2 2[E[80-2 2025-06-17 4.096 JHE0IE -25bp 3 820
BBB+ Of| O X| A C| QK OFO| 2kEF156-1 2025-06-17 6 - 1 440
BBB+ Of| O X| A C| QH OFO[ 2kEF156-2 2025-06-17 6.09 - 15 460
AAA el F8XIF18 2025-06-18 2.637 oy 1.5 900
A- s Rmeo|MEZE AT 2025-06-18 3.453 S22 -20bp 2 270
AAQ SKEZEH®IE58-1 2025-06-19 3.089 JHEBIE +3bp 5 4,800
AAO SKEZEHIESg-2 2025-06-19 3.38 JHHBIE -25bp 10 500
AAA SH38XIF50-1 2025-06-20 2.657 JHEBIE -4bp 2 700
AAA SH38XIF50-2 2025-06-20 2.737 JHE I -4bp 1,300
AAA sHFEXIF50-3 2025-06-20 2.91 7 01E -5bp 1,500
F) REZ 32 Lt 3|AMRY, ELS X2
Xt KISKHHE 7Y, o EF A K &
H3. Z|ARKY TH7[oig (SH2: %, ', 2 g)
HESE 5= LR HEHO|E 27| aeto | ahgiol
A+ E|AH|O| X|EH&11-2 2020-06-18 2.306 5 450 450
AA- CJ ENM20-2 2020-06-18 18 5 500 7,850
AA- SK7}A37-2 2020-06-19 17 5 600 11,300
AAO ASHEXHS #2306-1 2023-06-19 4285 2 400 24,200
AAO O| 24 oj| A1 5 H66-1 2023-06-22 4329 2 1500 33,700
AAA A2 BXIF147-1 2022-04-20 3.604 3 1000 81,300
AAA KT193-2 2020-06-17 1434 5 700 36,800
AAA iIMZ8X|F21 2022-06-20 4467 3 500 10,800
AAA KB= & X|ZF48-2 2022-06-16 4268 3 2400 38,150
AAA St 25341 2020-06-18 1.367 5 1200 41,300
AAA ot =2 X} 2{58-1 2020-06-15 1.335 5 800 93,800
AAA St 52 EM32-3 2015-06-16 2.73 10 1000 57,200
AAA KB=&XIF43-2 2020-06-16 1439 10 1100 38,150
BBB+ Oi| O| X| A C| QHOFO| Bt} 144 2024-06-21 85 10 600 2,310
F) REZT 32 Lot 3|AMKY, ELS X2
Xt KISKHHE 7Y, of Bt A K &

18



H4. X AR LA = (H21: %, bp, 4, AH)
HESE 3549 Bk 2y A=y e/ BHOIE 27| ECR
A- PN PAESIC RS ES 2025-06-23 4.50% 1 300
AAO S-Oil 2025-06-24 HETIE +0bp 3 2600
AAO s-Qil 2025-06-24 W2 -6bp 5 800
AAO S-Oil 2025-06-24 JHERIE -15bp 10 600
A- 7| 20 ZoHotO| 2025-06-25 JHERIE -30bp 1.5 350
A- 7|20 =H0}0| 2025-06-25 JHEEIE -20bp 2 480
A- 7| 20| = H0t0] 2025-06-25 7HE2IE -40bp 3 670
A0 Motzg 2 2025-06-26 JHE2IE +£30bp 2 200
A0 Motzga 2025-06-26 7HETE +30bp 3 300
A+ SHAEE A 2025-06-26 S= 2% -15bp 2 550
A+ SHAEE A 2025-06-26 S22 %% -15bp 3 1450
A0 Ao|AAEE 2025-06-26 JHETIE +20bp 3 500
A0 HDCHCH A 7L 2025-06-27 JHE2IE +60bp 2 700
A0 HDCH CH A 17 L 2025-06-27 JHE2IE +60bp 3 500
T REEZ 32 At S|AMK, ELS H Q|
At&: KISAHAHE 7L DART
22, AR A 0| (B9l : o &)
180,000
160,000
140,000
120,000
100,000 2022
80,000 - 2023
w2024
60,000 - 2025
40,000 -+
20,000 -+
18 28 38 48 58 eE 72 83 9E 108 118 128
A& : KISKHAHE 7}
3. AR T 0| (THel: o &)

3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000
2023-06-20

2023-10-20

2024-02-20

2024-06-20

2024-10-20

2025-02-20

2025-06-20

AtZ : KISKHAHE IF
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aF MM FEAYS TF CfH] 2UD 27t O|ROMCL S22 REE2 AAA S52 T F O]
9.88%P ATt 1444%E AL, AA S&2 T UHH| 14.29%P 5712t 78.84%E AHXAIRULE ASE2
5.44%P Z A%t 451%E AHX|UCE 2HE 07| E RS2 13 O[2F ZH| M= 0.83%P &A%k 33.39%, 14
~3HE2 589%P 7t 46.13%, 3 ~5EHE 2 429%P B7tst 12.79%E AtX|ZHS M 51 0|4 FZHOA &=

244%P ZIt8t 7.69% £ XHX| UL

5 2K S2EH /8 (SH9l: of 9)
T& 2025-05-29 2025-06-05 2025-06-12 2025-06-19
AAA 16,219 7,024 10,614 9,534
AA 45,152 20,151 28,169 52,056
A 5,384 6,963 4,341 2,977
BBB 491 489 440 1,380
JUNK 46 48 78 80
Total 67,292 34,675 43,642 66,027
X2 : KISKHHE 7}
H6. S|AMK) THEH R & (TH2l: of 9)
T= 2025-05-29 2025-06-05 2025-06-12 2025-06-19
~1y 23,162 15,721 14,935 22,045
1y~3y 33,096 16,001 22,704 30,459
3y~5y 6,974 1,334 3,711 8,445
Sy~ 4,059 1,620 2,292 5,078
Total 67,292 34,675 43,642 66,027
Xb2 1 KISKHAHE I
4. MK S28 58 (2l = %) O35, 2|ARK| ZHED|E |8 (T2l 2 %)
A 3y~5y
4.5% 12.8%
BBB Sy~
2.1% 1y~3y 7.7%
AA BB+ 46.1%
78.8% 0.1%
AAA ~ly
14.4% 33.4%
XbE: KISKHEE It Xt KISKHAHE 7¢
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a6 S S8 0| (©91: o &)

= A

0
ofm
o

100000

80000

60000

"1 AN |
NORRIE 11| PR It 1
, LALEECULLURRRRE 1] 1l

2024-06-19 2024-08-22 2024-11-14 2025-01-23 2025-04-10 2025-06-19

40000 I

KtZ : KISKFAHE 7}

Ll AL HEY HAH OUTLOOK HAS OUTLOOK HE
ABLM B EHH(F) 2025-06-16 A0 A+ et
SN (S) 2025-06-16 AA- AAQ o
S 2025-06-18 BBBO BBB+ o
ROAM 2025-06-18 A+ A0 Stk
DBY (%) 2025-06-18 A+ AA- o

AgHd 2025-06-20 BB+ BBO Stk

=
A2 oI HEHIL KISKAE I
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- HISH Qal © ac
GorESxt KEY POINT
s7)9 X}& 02) 3215-1435 e ABS, MBS Z&ll 1S
o5ty A7 02) 3215-1454 o ABS SEA|Z M2 CHH| SHAL
. 2 AT S
O[3 ABS 3 MBS HAA| Y2 2T SERICE
1. @ 7| X=X E ABS Rl F0] (H91:94 ® , 7|2t : 2025-01-01 ~ 2025-06-20)
25,000 350000
I PF Loan
/\
20,000 - 300000 o8O
- 250000 (gt
15,000 l - 200000 ce=z
10,000 - - 150000 CHU| SR SR A
I - 100000 /OIS XA cDO
2,000 - - 50000 Synthetic CDO
0 0 Wy
2025-01 2025-02 2025-03 2025-04 2025-05 2025-06

XHE: KISKFAHE 7}
gl A7 wslH|= (248 : %, 712t : 2024-07~2025-06) 213, 68 WalldH|= (SH91 : %, 712F : 2025-06)

CHY7[Z RS A, 2420

P-CBO,
2872.5

PF Loan,
4150

KHE: KISKFAHE 7} AtZ: KISKHHE 7L

o
ret
Olot

H1. F7HABS & (EHl : AR, %, 712t : 2025-06-16~2025-06-20)

HEL: SPC Ngs3 | 2edY IR EE
| e g1

AtE : DARTH RS AIA| A E

22



B LI

st
o

(SH9l - A9,

at7)| MBS 2025-6(2025-05-27) MBS 2025-5(2025-04-22) MBS 2025-4(2025-03-11)
. ER =l e Amye ol = o ERE Aoy ol = of gl Ao
14 1,013 2.455 +18 817 2.615 +19 605 2.827 +21
2id 1,100 2.484 +15 1,200 2.537 +14 800 2.839 +16
34 800 2.503 +17 900 2.565 +21 600 2.808 +23
5 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
) Wt g A O|O§ ZHCH &
AR S FEHFESAL
%4, MBS 7| FHETHA 0] (29l o
80,000 180,000
70,000 160,000
60.000 140,000
50,000 \ 120,000 2022 23l
/ 100,000 w2023 bl
40,000 s
\ 80,000 2024 S
30,000 (25 2hel
60,000 =<
_-’F_II-OH( o E)
O — TI\T ™
20,000 40,000
10,000 - 20,000
0 - 0
1Y 2Y 3Y 5Y 10y 15Y 20Y 30Y
A& : KISKHAHE 7}
J35. MBS TH7|E Ll AT E 0| (EFS): ©f
3
2.5
m1y
2 m2y
m3Y
1.5 m5Y
m7Y
1 =10y
15Y
0.5 20Y
O 1 T T 1
MBS2025-3 MBS2025-4 MBS2025-5 MBS2025-6

AtZ : KISKHAHE IF



. FSAME &

o

O|¥ = ABS SEA|X0| A= P-CBOE 7| XX E 8l 0| 550 A, PF LoanS 7| XAt & st=
XH#0l| 3,360.59 ¢, Synthetic CDOE 7| =XAMCE St XHHO| 1509 Y, 7|Et REES 7| EXMO R e

X§#0| 1,324.779 2 AHef x| QALCE.

d26. It ABS 7| XXt E {EH|E 0] (E9l: o &)

100% 3
90%

N

80%
. P-CBO
70%
I PF Loan

N

60%
s Synthetic CDO

50%
Y| SR F A A

[

40%

QEEZ
30% N
sy e of =11 cpo
20% 1
7| Ef
10%
— 5539
0% 0
A @ O O N T T S A
NS S P F P S
S Al e o '»V\/ ’1?‘:\/ ARV IN RO R - B
LI U U U U U U N N S

XEE : KISKHAE 7}

#3. HE8SE HS

sPC HgH | W@s | Wd ET, Hag
el gig : : : : -

ALE : KISAHAHE 7L

24



SIIARN @ Sraot 29101 £ Oid

wIletekx} KEY POINT
M E thal 02) 3215-1457 o CD: &gl =7 CD-28k| AZ = Sy

e 1=
e CP/ESTB: CP &3zl ZrA ESTB HAFTAH

S T Al

CDEE(AAASE 3MEE 7IT)E XNEE FUM EHME 20|FAM 256%= Ot 5t UAL CD-2H XY

FI

(AAASE 3MEE 7|F) 2T s &% M OHEUChE3 CD 22 U

rlo

1674, 1= 1,800

CPEE|91Y, A1SE 7|F)= ™ F CiH| 3125 2. 72% 2 OtSIRULCE CP-ZAH(AAS S 3 Y E 7|&F)
ADYEE MF Ofjb| SCHEl 135bpE 7|E3 D, CP-CD AT EE ™ F OfjH| H2AE 16.0bpZ O

Ch3F

N

| AZ0IM = ZM FM7t 28 B0 ZOI= TN Crt ohibot 29|7|2 OiE | QUCH 38 =

— —

M= 2O[X| g2 M 2 BisS 80| OrF 2| Z|ACE T CPAIFOA S5 BE0| HuA S7tsi0 0|2 ¢l

[

O
30
o
ot
ofd
]
1o
oin
Ip
rE
ox
H1
ot
ne
Ot
il
o
_|
i

2
fin]
fu
i
o)

1644

fot

10
Hr
al
=
=
-0
I

B 7tS2= 250

O|z Qlot 3=t 552 S8& A0 sfF=YE|= 250| LHEFRIEL

rl

d181. 919 = F8 TI[32|F0| (&9: %) 82 MMF, MAY, FHY HETIAF0|  @s: ue
AP E(co-2 8 K) Sl AtxiAA0 240,000 HAE —MvF — A
cp D
2% HArA 220000
4.5 015 000
4.0 01 180,000
3.5 160,000
0.05
3.0 140,000
120,000
2.5 0
100,000
2.0 005  go000
1.5
01 60,000
1.0 40,000
2024 3 6 9 12 2025 3
05 -0.15
0.0 -0.2
7|2k : 2024-06-20~ S XY 712t : 2024-06-20~2025-06-20
X2 : KISKHHE 7} Az 3852

25



ha

Il. CD, CP/ESTB LS A| &} S

b

—_
(@]

T CD 22 = 2d 167, 11,8009 = 7|SUCLEF T USA(AAAZ 91LZS 2.56%, oLt

2 (AAA)O| 365L =S 2.53% = LUMAKCE.

oH
4
)

p sl e 87340 /A2 M CH| 28,632 @ ZHASIRULCE CHI|AX o a2 190,721 A

o= M OfiH| 443679 Y LAGIIALC

>

158 HHAW2 CP 65,822, ESTB 127,702Y9 A= T

H 2t 12967948 A4, 41,2629 ZACH

H1. 25 D YA (EHl: 242l)
EC | 71 IHE 2 Z2|(%) gyIH
2025-06-16 2A2H 2026-06-16 365 2.55 700
2025-06-16 ShLH2 3 2026-06-16 365 2.53 150
2025-06-17 =2 2026-06-17 365 2.57 200
2025-06-17 2Aa2H 2026-06-17 365 2.55 700
2025-06-17 St 2026-06-17 365 2.53 100
2025-06-18 g2 2026-06-18 365 2.57 150
2025-06-18 Aot 2025-09-18 92 2.56 3,000
2025-06-18 St 2026-06-18 365 2.53 650
2025-06-19 FF2Y 2026-06-19 365 2.57 1,000
2025-06-19 02 2025-09-18 91 2.56 1,700
2025-06-19 2A2H 2025-09-19 92 2.56 200
2025-06-19 SESa 2026-06-19 365 2.57 300
2025-06-19 St 2026-06-19 365 2.53 1,250
2025-06-20 22 2025-12-19 182 2.55 900
2025-06-20 22 2026-06-19 364 2.53 400
2025-06-20 StLE2 2026-06-17 362 2.53 400
A=z oEHEH 3
J123. CP/ESTB HaiZ o 30| (St Mo, 712t : 2024-06-01 ~ 2025-06-20)
150,000 CP mESTB
100,000 - I I I
50,000 - I I
0 : : : : : : : : : : : :
06 07 08 09 10 11 12 01 02 03 04 05 06

ALE : KISAHAHE 7L

26



%4, ME{H UHZFH (29l e, 712 : 2024-06-01~) %5 253 2l MEYE THES7 (EHel: )
ZHUA BRE3 WOiTAL mYLe|AL T AL 100%
0% m365 0|4
120,000 80%
70% m 3652 OfLY
100,000
gg:f m 180 O|LY
80,000 o |
20% moo O|Lf
60,000 30% I m 602 OfLY
20%
40,000 10% m30% O|LY
20,000 0% 15 O|LY
= g 2 2
0 Fod s w4 7% O|Lf
6 7 8 91011121 2 3 4 5 6 AL flr A
A& : KISKHAHE 7} K& KISAHHE It
J2le. A1 2ol (EHS1: 442, 7|2t : 2024-06-01~) azl7. 2

MESTB mCP

90,000
80,000
70,000
60,000
50,000
40,000
30,000
20,000
10,000

0

2 3 4

5 6 7 8 9 10 11 12

A& KISKHHE 7} A& KISKHHE 7
I1l. ABCP, ABSTB &3l st
M2 99428ARIC 2 M [CH| 3479 ZAGIFLCE 7| =X 42 EF A 23 CfEO|

grI0=0l 1 7S OIULt

71218. ABCP/ABSTB slig ol 30| (5H9l: M9, 712t : 2024-06-01~)

r

60000 mABCP mABSTB

50000

40000

30000
20000
10000

0
1 2

AtZ : KISKHAHE IF

27



R, 7| XXHAE e gol  (zhel: MY, 712H2024-06-01~) a0 2F 2 7| =Xk ZkEFZE (Tl 7)
e BOIEMACo) mWESA RS 100%
90%
mHC A=Y L}D{R| 80% m365% 0|
70%
0% m 3652 O|LY
50% m 1802 O| LY
40%
20 oo OfLK
20% me02 O|L
10% -
0% 302 OfLf
o O 8 P P sEou
V) ’gy /;g’\/ 429 (/;—;(o/\ 7< O|L}
NP ®
1 2 3 456 7 8 9 101112 X
RtE: KISKHAHE 7H REE: KISKHAE 7}

F H70|l3 dlZH2 16,913 A RCOE M CfH| 2417493 ZAMCE 27H= 3659 = 7|F 2.58%

i

- = = = R | 1 =— 9
of |, 1 2 X|H0| 4,204 & A2 XX|UCL PFE 90Y 7|&E YAl FEl= 2.90%=2 & 3= CiH| Tt Sttt
4+FEo= opRelE it

FSU B UE EHSH2 17,423 U2 TF OfH] 500998 S7HUCE 2 & =230 13,219

d311. B34 A E f53 2= 0| (EH9l: M2, 712t : 2024-06-01~)

e d =9 XY

10,000
8,000
6,000
4,000
2,000 I
0
6 7 8 9 10 11 12 1 2 3 4 5 6

AtZ : KISKHAHE IF

28



OHRIMHA : 53 AJIE /I &5 X UASdl 2d B

M A== PN KEY POINT

Zo}zl 2| 02) 3215-2980 o O|AZIA-O|2t B x| Z2H S7F AL O OFM XA M A 25}

o o

o AFE, FHOM 52| HYK| 3875%= FA

sielxfd AMESE

=
1L O
Ef. EE.':.*E IZHEE“’I Of £t I3H5._ 43 ez o= &2 |7|7f x*o* AL, Ij| dFF 48 58 Dlﬂ_%

o =

A0E0f= M OHH] 0.9% ZARUCE X|H 2023EF 3 O] 7HE 3 A %015 Ao ANFOSXEH -0.7%
 SISIUCH XS 9 HE BN} 35% SR KA 04T Za0) Q8 2t

Al A0fEOl= MECHH| 0.4% S7t5HH O &X| S E 03%E H2|ULCtH HE X*Eﬂi 4H F2HE 42
| :LE|7P StEfdte RS ERUCL gE2 HERH0M S5 & 2| UK E 3.875%= FAIRUCE Of
£ 25bpM & HO| QISI7t AS A2 SEoff AL Qs 1He 2 ZHAE Z0|2ts {7t At chote ofF
2 7| Xt2| A0 BN E Qs QIEY 0| BtE ZXStH FA LS |FAIUCLOZ T2 Mg HgEE §
THFE AE O 4K 28t 240 SHYOE HA L0 2FF CHH| 5HYF ZAst Jo 2 LIEHGRCH A=
Ae ew F2L 242 328 STUL, AU A9~ FYSHL 7| FTAE ekt
a2, o|=232x] £ F0| (E1: %, 717t 24.06.21~25.06.19) dz2. SYIH =4 E F0] (E41: %, 717t 24.06.21~25.06.19)
2K (%) 10Y-2Y(%) 2K (%) 10Y-2Y(%)
5.5 0.8 3.5 1.2

0.6 1
5 3

038
0.4 J‘\-\
‘\/ N 0.6
45 25

02
35 15 02
-0.4 04
3 -0.6 1 -0.6
2024-06-21 2024-09-21 2024-12-21 2025-03-21 2024-06-21 2024-09-21 2024-12-21 2025-03-21
DR 2Y 5Y 10y 30Y DR 2Y 5Y 10Y 30Y
A& : KISKHE 7Y, Bloomberg Xtz : KISKHHE 7L Bloomberg
73 2K =AU E F0| (E491: %, 712k 24.06.21~25.06.19) %4, S22 $AE =0] (E491: %, 712F: 24.06.21~25.06.19)
=H(%) 10Y-2Y(%) =xH(%) 10Y-2Y(%)
3.5 0.9 0.9
3 0.8 . 0.8
0.7 0.7
2.5
0.6 0.6
2 0.5 2 0.5
1.5 0.4 0.4
0.3 0.3
1 1.5
0.2 0.2
0s W 01 01
0 0 1 0
2024-06-21 2024-09-21 2024-12-21 2025-03-21 2024-06-21 2024-09-21 2024-12-21 2025-03-21
DR 2Y 5Y 10y 30Y DR 2Y 5Y 10Y 30Y
Xt& : KISKHHE I, Bloomberg AtE : KISKHHE I, Bloomberg

29



#1. F 33X S2HS (EH9l: %)
R 2025-06-19 2025-06-13 2025-05-20 H=F oiy| HE oiy|
US TREASURY 2Y 3.94 3.88 3.96 6.80 -1.70
US TREASURY 5Y 3.99 393 4.05 6.70 -5.90
US TREASURY 10Y 4.39 4.32 4.45 7.10 -5.50
US TREASURY 30Y 4.89 4.81 491 7.80 -1.80
DEUTSCHLAND REP 2Y 1.86 1.78 1.83 7.60 3.00
DEUTSCHLAND REP 5Y 2.13 2.04 2.13 9.20 -0.20
DEUTSCHLAND REP 10Y 2.52 243 2.57 8.90 -4.60
DEUTSCHLAND REP 30Y 2.97 2.89 3.01 7.80 -4.70
JAPAN GOVT 2Y 0.73 0.74 0.73 -1.50 -0.50
JAPAN GOVT 5Y 0.96 0.97 1.01 -0.80 -5.20
JAPAN GOVT 10Y 1.42 1.41 1.52 1.00 -10.50
JAPAN GOVT 30Y 2.93 2.89 3.14 3.40 -21.50
CHINA GOVT 2Y 1.37 1.42 1.48 -4.90 -10.40
CHINA GOVT 5Y 1.50 1.54 1.57 -3.90 -6.90
CHINA GOVT 10Y 1.64 1.68 1.66 -4.60 -2.50
CHINA GOVT 30Y 1.84 1.85 1.87 -1.00 -2.80
X2 : KISKHHE 7} Bloomberg
35, USD & EUR (E421: %, 717F: 24.06.21~25.06.19) d%e6. MOVE & VIX (E49]: %, 7|ZF: 24.06.21~25.06.18)
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S @ @Y N O S @ T
e |SD/KRW EUR/KRW MOVE e VIX
Xt& : KISKHEE 7Y Bloomberg Xtz @ KISKHHE 7L Bloomberg
J37. KPE =58 X3 HE (EH21: %) 128 KPE HIZ28 MA HE (EH51: %)
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X2 : KISAHHE I Bloomberg
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Jzlg KPE 28 HE HE (E+91:bp, 7] 2+:25.06.13~25.06.19) 2110, KPE H| 28X HE HE  (=#91bp.712+:25.06.13~25.06.19)
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19 e/fE127HE 2 s 74 10 154 204 19 e/hE1270E 2 sd 74 10 154 204

Xt2E : KISKHHE I, Bloomberg

XtE : KISKHHE I, Bloomberg

(TH2l: %, 712t 25.06.16~25.06.20)

B Communications

B Consumer, Non-cyclical

MY ME 22

1.75%

3.51% 8.77%

B Consumer, Non-cyclical B Communications

H Financial E Government M Financial B Government
Government(Municipal) Industrial Government(Municipal) Industrial
[ Consumer, Cyclical Energy [ Consumer, Cyclical Energy

XtZ : KISKHHE I, Bloomberg

H2, MF OjH HY MH ME ST

(2H2l: %, 712t 25.06.09~25.06.20)

HE] 25 FES =%
Financial 28.07% 44.58% -16.51%
Consumer, Cyclical 12.28% 13.25% -0.97%
Consumer, Non-cyclical 12.28% 3.61% 8.67%
Energy 29.82% 1.20% 28.62%
Government 8.77% 20.48% -11.71%
Basic Materials 0.00% 0.00% 0.00%
Communications 3.51% 1.20% 2.30%
Diversified 0.00% 0.00% 0.00%
Industrial 1.75% 241% -0.66%
Technology 0.00% 0.00% 0.00%
Utilities 0.00% 0.00% 0.00%
3.51% 4.82% -131%

Government(Municipal)

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZHdH (712}: 25.06.16~25.06.20)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 238112 (USD)
KDB 0 12/11/25 EURO-DOLLAR | USD 2025-06-13 2025-12-11 -- 16.00MM
CITNAT Float 12/15/25 US DOMESTIC | USD 2025-06-17 2025-12-15 | 4.61% | SOFRRATE |  100.00MM
KDB 12.685 12/16/26 EURO MTN BRL 2025-06-20 2026-12-16  |12.685% 50.66MM
KDB 3.075 06/23/27 EURO MTN HKD 2025-06-23 2027-06-23 | 3.075% 49.68MM
CITNAT Float 06/24/26 EURO MTN usD 2025-06-23 2026-06-24 | 4.773% | SOFRRATE 50.00MM
KDB 0 06/22/26 EURO-DOLLAR | USD 2025-06-23 2026-06-22 -- 150.00MM
KEBHNB Float 06/23/26 AUSTRALIAN | AUD 2025-06-23 2026-06-23 | 4.215% | BBSW3M 32.57MM
HLINSU 6.3 06/24/55 EURO-DOLLAR | USD 2025-06-24 2055-06-24 | 6.3% | H15T5Y 1.00MMM
INDKOR 4 ¥% 06/24/30 EURO MTN usD 2025-06-24 2030-06-24 | 4.375% 500.00MM
INDKOR Float 06/24/28 EURO MTN usD 2025-06-24 2028-06-24 | 4.914% | SOFRRATE |  500.00MM
HLINSU 6.3 06/24/55 PRIV PLACEME...| USD 2025-06-24 2055-06-24 | 63% | H15T5Y 1.00MMM
INDKOR 4 ¥% 06/24/30 | PRIV PLACEME...| USD 2025-06-24 2030-06-24 | 4.375% 500.00MM
INDKOR Float 06/24/28 | PRIV PLACEME...| USD 2025-06-24 2028-06-24 |4.913% | SOFRRATE |  500.00MM
SKET Float 06/23/28 EURO MTN usD 2025-06-24 2028-06-23 | 5.483% | SOFRRATE 29.00MM
DAEHAN Float 06/24/28 EURO MTN usD 2025-06-24 2028-06-24 | 5.433% | SOFRRATE 11.40MM
KDB Float 06/26/27 EURO MTN usD 2025-06-26 2027-06-26 | 4.833% | SOFRRATE 30.00MM
KDB 2.8 06/26/26 EURO MTN HKD 2025-06-26 2026-06-26 | 2.8% 19.11MM
KDB 4.43 06/26/26 EURO MTN usD 2025-06-26 2026-06-26 | 4.43% 14.00MM
CITNAT Float 06/29/26 EURO MTN GBP 2025-06-26 2026-06-29 | 4.659% | SONIO/N 20.19MM
ELANDW Float 06/27/28 EURO MTN usD 2025-06-27 2028-06-27 | 5.484% | SOFRRATE 30.00MM
DONGVYA Float 06/27/28 EURO MTN usD 2025-06-27 2028-06-27 | 5.484% | SOFRRATE 20.00MM
XtE : KISXHAHEZE Bloomberg
H4 F7H 0|3 ZH X =2 (E+2I: %, 71Z}: 25.06.16~25.06.20)
Date Name Survey Actual Prior
2025-06-13 OJA|ZPCHSm AH|RFA 2 53.6 60.5 52.2
2025-06-13 OjA|ZtoHE . Ho g 59.3 63.7 58.9
2025-06-13 O|A[ZFCHEE . A-H|X}Z|CH 497 58.4 479
2025-06-13 ojA|Zichstm 1 QIEa|o|M 6.40% 5.10% 6.60%
2025-06-13 DIA|7+EH°W 5-104 QlZ2o|M 4.10% 4.10% 4.20%
2025-06-16 M=K (FEF) -6.00 -16.00 -9.20
2025-06-17 204 oy (IPEXP P ENS o] 0.30% -0.10% 0.20%
2025-06-17 a0 Tof (Rksxt Jel) M| 0.20% -0.30% 0.10%
2025-06-17 00 ©of 22| 18 0.30% 0.40% -0.20%
2025-06-17 F=AS7HR| 5= | -0.20% 0.00% 0.10%
2025-06-17 =2 27 X M3 e ™Ay 0.10% 0.20% 0.40%
2025-06-17 F=AS7HR| 5= T dH| 0.00% 0.20% 0.10%
2025-06-17 +EE7HX|4 MoM -0.20% -0.90% 0.10%
2025-06-17 FEE7HX|F Yoy 2.50% 1.70% 2.00%
2025-06-17 w5 gF MUY H7|&2s -- -13.2 -16.2
2025-06-18 FRHAIS AL 1350k 1256k 1361k
2025-06-18 HE57t 1422k 1393k 1422k
2025-06-18 M desE g3ds 245k 245k 248k
2025-06-18 Initial Claims 4-Wk Moving Avg - 245.50k 240.25k
2025-06-18 HYRHAS = AU™ER 1941k 1945k 1956k

XtZ : KISKHHE T, Bloomberg
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5. W 0= A X =

(TH2l: %, 712t 25.06.23~25.06.27)

Date Name Survey Actual Prior
2025-06-23 S&p 22H 0/= HZ=¢ PMI 51 - 52
2025-06-23 S&p =2 0|= MH|AY PMI 52.9 - 53.7
2025-06-23 sap 22 0|2 ZE PMI - - 53
2025-06-24 dotgolor HFE HNEY gs -- - -419
2025-06-24 2 X2 Y YR 5 -- -- -9
2025-06-24 AHAAHE AH|XFZ|CHR| 5 99 - 98
2025-06-25 At =4O oj 693k - 743k
2025-06-25 Mt FEdofo) (M2 TiH) -6.70% - 10.90%
06/25-06/26 A=s{7t -- -- 1393k
06/25-06/26 HESIE (A ETHH|) - - -2.00%
2025-06-26 ZOf X M| - -- 0.20%
2025-06-26 N py ISl ] -- -- -0.10%
2025-06-26 7H el -- -- 1.20%
2025-06-26 GDP B7tX|= 3.70% - 3.70%
2025-06-26 =¥ PCE 27H QoQ - - 3.40%
2025-06-26 Hrr =2 6.90% -- -6.30%
2025-06-26 2=5H 2l Y 0.00% - 0.20%
2025-06-26 M A H3ds 248k - 245k
2025-06-26 Initial Claims 4-Wk Moving Avg - - 245.50k
2025-06-26 HYEHAS ST AU HA S - - 1945k
AtE : KISKHEE L, Bloomberg
6. Tt 5Y AN X|=m (5+91: %, 71Z}: 25.06.16~25.06.20)

Date Name Survey Actual Prior
2025-06-13 ZOiE7HX 5= T & - -0.30% -0.10%
2025-06-13 ZOiE7HK 5= HEH| - 0.40% 0.80%
2025-06-13 CPI (I &CHH]) 0.10% 0.10% 0.10%
2025-06-13 CPI (M ALHH]) 2.10% 2.10% 2.10%
2025-06-13 CPI EU B¢ M| 0.20% 0.20% 0.20%
2025-06-13 CPI EU B¢ MuH| 2.10% 2.10% 2.10%
2025-06-17 ZEW A{H{O] of & 35 475 252
2025-06-17 ZEW AHi|o] A& -75 -72 -82
XtE : KISXHAHE ZF Bloomberg
H7. WF 54 ZH X|=® (E+21: %, 71Z}: 25.06.23~25.06.27)

Date Name Survey Actual Prior
2025-06-20 PPI(H & CHH]) -0.30% - -0.60%
2025-06-20 PPI T AH| -1.20% - -0.90%
2025-06-23 HCOB =< M=% PMI -- - 483
2025-06-23 HCOB =& MH|2Y PMI - - 47.1
2025-06-23 HCOB =¥ &% PMI -- -- 485
2025-06-24 IFO 7| ¥t 88.3 - 87.5
2025-06-24 IFO X} H7t -- -- 86.1
2025-06-24 IFO of & -- -- 88.9
06/24-06/30 USR5 HEH| -- -- -1.70%
06/24-06/30 FYE7HX5= FE| - - -0.40%
2025-06-26 GfK 2H|XF 7| T K| == -18.5 - -19.9
XtE : KISKHHE 7L Bloomberg
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H8. F = BN A=

(TH2l: %, 712t 25.06.16~25.06.20)

Date Name Survey Actual Prior
2025-06-13 A3t 2Qtst HE CNY YTD 10959.7b 10680.0b 10060.0b
2025-06-13 X5 A CNY YTD 18673.0b 18630.0b 16340.0b
2025-06-13 355 M2 | 8.10% 7.90% 8.00%
2025-06-13 333 M1 Yoy 1.70% 2.30% 1.50%
2025-06-13 £3152 MO YoY - 12.10% 12.00%
2025-06-16 M ZEITLA 2T -- -0.22% -0.12%
2025-06-16 7| & FEIt4 MoM -- -0.50% -0.41%
2025-06-16 20§l Yoy 4.90% 6.40% 5.10%
2025-06-16 200 OfE HZ=CHH| T ETHH| 4.80% 5.00% 470%
2025-06-16 S YL YTD Yoy 6.40% 6.30% 6.40%
2025-06-16 ZS ML Yoy 6.00% 5.80% 6.10%
2025-06-16 DY S EH L) YTD Yoy 4.00% 3.70% 4.00%
2025-06-16 MEXZAL MY E 5.10% 5.00% 5.10%
2025-06-16 2E54 EX}YTD Yoy -10.50% -10.70% -10.30%
2025-06-16 F78 234 0iE YTD Yoy - -2.80% -1.90%
2025-06-17 FX Net Settlement - Clients CNY -- 124.9b 42.5b
2025-06-19 SWIFT CNY= XM ZXH|E -- 2.89% 3.50%
XtE : KISKHHE 7L Bloomberg
9. WF 5= 8N X & (E+91: %, 7|Z}: 25.06.23~25.06.27)

Date Name Survey Actual Prior
2025-06-20 19 oz =2t 2 3.00% 3.00% 3.00%
2025-06-20 54 oiE =zt Z2| 3.50% 3.50% 3.50%
06/20-06/23 FDI ¥ ZCHH| Yoy CNY -- - -10.90%

XtE : KISKHAHEZE Bloomberg
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e b= =N KEY POINT
g AFY  02) 3215-1422 e X4t = CHH| KOSPI X|Z= AM<L, SQP500 A=,
o FZHELS Ul A A, HWHTH M CiH| A,
o ELS 8 s U4 H8t TS HA XZE &5
| 2Ll FA Al
=3 OFX|9F AL QI 20, KOSPIX|$&= FZF CHH| 127.22p A&38IU1, FRX|4 T KOSPIR00E HF
CHH| 4.65% &5, KOSPI= X't 3= OFX|2 AH2{ Y CHH| 4.4% &SSFATE
H1. ®F C{H| F=8 X5 30| (TH9l: ZQIE)
ES N [ o|H = HEZ
KOSPI200 387.30 405.32 A18.02
NIKKEI225 37,834.25 38,403.23 A56898
HSCEI 8,655.33 8,527.07 v128.26
EUROSTOXX50 5,290.47 5,197.03 v93.44
S&P500 5,976.97 5,980.87 A390
F) 2F I RIS HEAMNE 2T He 71F Lotst 22 B HE
a2, £ 2 170872 =2 X 30| (SH9l: ZOIE)
NIKKEI225 == KOSPI200 HSCEI ——— EURO STOXX50 ——— S&P500
39000 410 9000 T+ r 6200
o . v_/\f'ﬂ\/\ L 6000
38500 1 390 8800 1
+ 5800
380 8700 1
38000 - [ 2600
370 8600 -
K/\/\ [ 5400
r 360 8500 1
37500 -
+ 5200
r 350 8400 1
+ 5000
37000 b 340 8300
b 330 8200 1 4800
36500 T T T 320 8100 T T T 4600
2025-05-26 2025-06-02 2025-06-09 2025-06-16 2025-05-26 2025-06-02 2025-06-09 2025-06-16

F) 224U IE

35



k|
: %)
41

o
O O O ©9 © O o o th S
K4 ¥ & & ®@ © ¥ N oS o o 3
- - <4 «+€ O O o o o of
= a
.. |Hr s =

Bl -

.. .
= (o) o
Joi0 ro i R
Bl %0 8
| @ R .
e . S
HE — F S
tlolal |82y @ 5 a s
< =
FQIN NN Ki Q N w
L o | o 1 - 8
) = ) S

191

0
24

2025-06-09
=
T

=
o
-20
-18
-2
-555
-111
-444
EhQ|: 7
27
—A 093
— 229
2025-06-16
7| o
B 2l)
3
4000 5000

2 @ 109
0

A2,

aro
f LS

o

=]
=

/ME T

g . S

-
o

2& StepDown 0| 74.61%2| HIE2 2 7H%
=13

mm. ™ un} /I B N I ¥
+ Al = K 2 27 88
o
o
|A
| ?
N ..
Ko im0 5152 S -
NS N |[R| Q| — © oF
>3 | O | — ﬁl < mm
Mo &
o
~ 180
0|
0 m| &
Bl Bl ~
oF
an .o c
2
? w3
o © Bl 2
o~ = -
&+ N 2 | *
= = 1
o ofll A
(K. = Sl 4| &
ri K0 |FHo | < |80 |Fo | < | - ~ R w| 8
70 2 o o 0 @
_m___ E <l rJ = r~
1 o —_— v
5 W 5 Kk
< o > m
d o o o o o o o i
%A 7 & 388" ¥ A

4 7}

I
o

XHE : KISKFAF

36

7t

b

AHE : KIS}



(EH2l: 7H)

Hr
£

-22

-20

K-
£

60
28
35

113

15

256

K-

ol

56
24
43

135

276

IH

B

Ty

160

RS

Ty

R

Ty

160
jol
fofd

Ty

160

st
=

Q=

AHE : KIS}

Hr
Bl

490
790

193
-2,281

162

91
-555

K-
£

3,412

1,167
651
3,417

432
171

9,250

K-

ol

2,922

377
458

5,698
270

80
9,805

1K

Iy

Iy

160

SIS

Iy

160

selES
RS

Iy

160

Iy

60
0l
fo

7t

H0
=

t

AHE : KIS}

(EH2l: 7H)

<+

or
kio

58
37
27
15
14
12
10
10

7| =Xp 3

SX5E

SX5E

SX5E

SX5E

SPX

SPX

TESLA INC

NIKKEI225
NIKKEI225

KOSPI200

E
0

<a

KOSPI200
NIKKEI225

SPX
KOSPI200
NVIDIA Corporation

TESLA INC

HSCEI
KOSPI200

oF
<H

10
X2 : KISK}

7t

H0
<

b

37



%l

=
S

Zl ELSe
X't CHH| 0.66%p &S50 5.88% ULt =24

b

k=1
=

I.

A
(=]

K-

o[t

3447422 K|t CHH| -59A

=
[

—_

3|
=l

k=]
—

(EH%l: 7H, %)

(EH2l: 7H)

<+
Tl
ol
<0
<
A

(EH21: 7H, %)

<+
™
<0

ro
orl

81

64

320
280

i<l
T o |~

ol

0

D

od | mju
o R | R
K| 3|8
i ic|c
£
+lg |
RN

ol

0

~

K{ |miu

Mo || X
CREIPY
| S |
£
Flaly
RIS

|

%0

K0 |y

il | R | R
FARIES
| |
£

oK m.

|3
K

7t

t

A& : KISt

1K

s

Kk
T

7t

t

A& : KISt

—_

r 6.00

r 5.80

- 5.60

- 5.40

- 5.20

- 5.00
4.80
(TH21: 7H)

<+

or
kio

80
57
25

24
19

2025-06-16

7| =Xtk 3

SX5E
SX5E

2025-06-09

SPX
SPX

2025-06-02

7t

b

2025-05-26

KOSPI200
KOSPI200
NIKKEI225

Kd

K

<o

500
400
300
200
100
A2 : KISKt

. JoF
<H

38

SPX




SWAP: CD 912 =

o |
a

d 2

KEY POINT

qaE otE 02) 3215-2940

o X[t = CHH| CD 22| 2%
e RS 22| #EA|, CRS 22| &SAl
e SWAP SPREAD S}F2HA|, SWAP BASIS &S Al

= o o
2 CDBE= 256%=2 T F O] 2HO|CE RS F2|= MHHCOR 453D, CRS 529 82
M2 45 FMHE 23Ct RS 22|12 KTB Yield2| X0|Q BE-AQ AT ELE HMEHOZ 12ts}

o} IRS 22|29 X}0|

o] AQF

ol A2 HIO|A|22] B2 §SME

a8, F8 a2 F0| (EH2l: %)
——USDTB3Y ———USDIRS3Y ———KRW CRS 3Y KRW IRS 3Y KTB 3Y
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%
NG Qo"?’/\/\/o"f'b&&vb\/c"y&éy&0"?‘&&&&Q'VNQQ)Q"'V /\Q'VNQ%Q"'V qo"?‘ Q0"'&00"'&061?)9\,6@&6‘9&o’f)gvo"?)&o’f)éo
S S S R S S S S S R S S S S S MG SIS N
REE @ KISKFAHE 7}
2. F2 ge| FUHE (91 %)
mKTB m KRW IRS m KRW CRS USD IRS USD TB
0.05%
0.04% | oo 0.04%
0.03% 0.02%
0.02%
0.01%
0.00%
-0.01%
-0.02% - -0.02%
RFE @ KISKFAHE 7}
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133. USD IRS =&| 0| (52l %)
x}0| ——6/20/2025 6/13/2025

5.00% 0.060%
4.50%

0,
4.00% \// 0.050%
3.50% 0.040%
3.00%
2.50% 0.030%
2.00%

0,
1.50% 0.020%
1.00% 0.010%
0.50%
0.00% 0.000%

3M e6M SM 1y 2y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y

XI&Z : Refinitiv, Bloomberg

H1. USD IRS Data (Et21: %, BP)
URD IRS 1Y 2y 3y 5Y
2025-06-20 4.0493 3.7036 3.6047 3.6099
2025-06-13 3.9971 3.6697 3.5822 3.5953
Fsy 0.0522 0.0339 0.0225 0.0146
2024-12-31 41632 40674 40372 4.008
]| -0.1139 -0.3638 -0.4325 -0.3981

Xt : KISKHAME 7}

1214 KRW IRS (St2l: %, BP)
X}O| —6/20/2025 6/13/2025

2.80% 0.03%
2.70% 0.02%
2.60%

0.01%
2.50% =

0.00%
2.40%

-0.01%
2.30%
2.20% -0.02%
2.10% -0.03%

3M 6M 9SM 1y 2y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt : Refinitiv, Bloomberg
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H2. KRW IRS Data (Et2l: %, BP)
KRW IRS 1Y 2y 3y 5Y
2025-06-20 2.4575 24175 2.435 2.5125
2025-06-13 24775 2.4375 2.45 2.5075
Fnsy -0.02 -0.02 -0.015 0.005
2024-12-31 2.8625 2.7275 2.705 2.72
]| -0.405 -0.31 -0.27 -0.2075

Rt : KISKHAME 7}

2l5. KRW CRS (2H2l: %)
X}0| ——6/20/2025 6/13/2025
2.20% 0.14%
2.10% 0.12%
0.10%
2.00%
0.08%
1.90%
0.06%
1.80%
0.04%
1.70% 0.02%
1.60% 0.00%

3M 6M OSM 1Y 2Y 3Y 4Y 5Y 6Y 7Y 8y 9y 10y 15Y 20y 30Y

XI& : Refinitiv, Bloomberg

#3. KRW CRS Data (EH2l: %, BP)
KRW CRS 1Y 2y 3y 5Y
2025-06-20 1.795 1.815 1.885 1.985
2025-06-13 1.79 1.79 1.85 1.975
F=Usd 0.005 0.025 0.035 0.01
2024-12-31 2.315 2.185 2.19 2.23
2| -0.52 -0.37 -0.305 -0.245

Xt : KISKHAE 7}
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6. KTB (S8l: %, BP)
Xt0| ——6/20/2025 6/13/2025
3.50% 0.04%
3.00% — 0.03%
,,/—/7 o
2.50% —
—_— 0.02%
2.00%
0.01%
1.50%
0.00%
1.00%
0.50% 0.01%
0.00% -0.02%
3M 6M O9M 1Y 2y 3y 4Y 5¢Y 6Y 7Y 8 10Y 15Y 20Y 30Y
XI&Z : Refinitiv, Bloomberg
H4. KTB Data (Et$l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-06-20 2.295 2.462 2457 2,632
2025-06-13 2.28 2.455 2.462 26
FUNsT 0.015 0.007 -0.005 0.032
2024-12-31 2.71 2.767 2.597 2.765
IZChy| -0.415 -0.305 -0.14 -0.133

Xt : KISKHAME 7}

(EH2l : %)

37, IRS FEL7| AT E F0]

—— KRW IRS 5Y-3Y KRW IRS 10Y-5Y

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

-0.10% |

-0.15% -

2023-12 2024-06 2025-06

2024-12

ALE : KISAHAHE 7L
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J38. IRS HEH7| AT E F7H

HE (=9 : %)

B KRW IRS 5Y-3Y

0.025% r

0.020% r

0.015% -

0.010% r

0.005% -

0.000%

KRW IRS 10Y-5Y

0.020%

0.010%

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%
-0.10% | 0.050%
-0.20% |- 0.050% |-
030% 0.040%
0.40% - ) Rkt
0.50% |- g
-0.50% .W \ 0.030% 0.025%
-0.60% 4, ‘ j
0.70% Ah}' N 0.020% -
-0.80% |
-0.90% |- 0.010% |-
-1.00% : : :
2023-12 2024-06 2024-12 2025-06 0.000%
Xt : 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% -0.010%
| 0, -
0.20% 0.010%
-0.015% |-
0.10%
-0.020% |-
0.00% 0.025%
-0.10% -0.030% |-
-0.20% . : s -0.035% -
. - . i -0.0359
2023-12 2024-06 2024-12 2025-06 10.040% . %
XI&E : Refinitiv, Bloomberg Xt : Refinitiv, Bloomberg

Il. FXA|Z S8

/e 282 X 3 ChH| 1369.601A 2 1365.622 -4@, -29.29BPTHE BIEstH |3t ZME
LIEFSHCE 7|Et =2 &2t & 22 42 0] 22 i 4ME 21, Ast= oM, E= T2EQ 4
L UM SES HQUCE |A/HY AYEQEE 11U 7|F -3028 2 LIEHH &2 HLYES LHHIA
c}.
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J313. KRW/USD Swap Point 30|

03M o6M 12M 03y 05Y
0
-20 W
N
-40
-60
-80
-100
-120
-140
-160
S WD NP PP PO PEPE PO ODDN DI TS
§?§?§?&Q@F@§@§@§@f@y@Q@fép@y&§§9§9@§§959@9
O A A S A I I S S S S SAES AE SAE A N E S N
AtE : Refinitiv, Bloomberg
J&14. KRW/USD Swap Point 30| (Bl 8)
M EHCHH| X}O| MZEOyH| X}O| ——6/20/2025 ——6/13/2025 ——12/31/2024
1500 0
1450 20
1400
-40
1350
-60
1300
-80
1250
1200 -100
1150 -120
SPT 0lW  0IM  02M  03M  06M  09M  12M 02y 03y 04y
Xt : Refinitiv, Bloomberg
HS5 FRE3} &2 U F7 (SH2l: 748
== 2025-06-20 2025-06-13 *to| =5 2025-06-20 2025-06-13 Xto|
KRW/USD 1365.6 1365.6 -4 USD/CHF 0.816 0.811 0.005
EUR/USD 1.152 1.152 -0.001 USD/SGD 1.285 1.283 0.002
GBP/USD 1.347 1.347 -0.006 USD/IDR 16400 16302.5 97.5
USD/JPY 145375 145375 1.765 USD/PHP 57.243 56.148 1.095
USD/HKD 7.85 7.85 0.001 USD/TWD 29.524 29.559 -0.035
USD/CNY 7.183 7.183 0.002 USD/SEK 9.616 9.52 0.096
USD/CAD 1.37 1.37 0.006 USD/PLN 3.711 3.71 0.001
AUD/USD 0.648 0.648 0.001 USD/DKK 6.477 6.468 0.009
NZD/USD 0.6 0.6 -0.001 USD/ZAR 18.036 18.036 0

A= M2=E7H (154 402 & 7|F)
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[Appendix 1] =2 2¢d| & Credit Spread His &g

0|3t A 02) 3215-1454
1. 2L Fa32| (EH2l: %, 2025-06-20) H2 92 F2 =2 (TH: %, 2025-06-20)
TL=2 2y HFEC{H] | HXCHH| =2l gy HFEC{d| | HXCHH|
CD 90¢ 2.560 0.000 -0.700 o= 2y 3.925 0.048 -0.456
Cpo0g 2.720 -0.010 -0.680 o= 5Y 3.964 0.039 0.009
= 34 2457 -0.005 -0.045 o= 10Y 4.367 0.045 0.529
= 54 2.632 0.032 -0.043 o= 20y 4.884 0.058 0.781
=1 104 2.857 0.012 0.115 o= 30Y 4.868 0.056 0.941
=1 204 2.837 0.037 0.070 = A 1.832 0.051 -0.829
=1 304 2.745 0.028 0.053 =) 2.096 0.060 -0.361
=S¢t 14 2.217 -0.010 -0.443 S& 10y 2494 0.061 0.056
S¢t 2 2435 -0.010 -0.207 S8 20v 2.856 0.051 0.408
S0t 34 2.512 -0.028 -0.143 S8 30v 2.937 0.049 0.580
X2 : KIS-NET XtZ : KIS-NET
H3. I F2X|¢ (7IZY : 2025-06-20) H4. LY Credit Spread (E49l: %, 2025-06-20)
FQX| 2y HFEC{H] | AXCHH| L2l gy HFEC{H| | HXCHH|
KTB3 14542 -0.82 -1.58 S AAA 2.692 -0.014 -0.070
KTB10 118.07 -0.07 04 ZIAKH AA- 2974 -0.010 -0.173
KOSPI 3,021.84 127.22 622.9 7|EtZ&XH AA- 2.993 -0.020 -0.202
0 0. 0 0 23 AAA 2.745 -0.009 -0.056
Xt& : KIS-NET AtZ : KIS-NET
#5. ME{H 311 CH| Credit Spread & ZMl Top3 EHA (491 : bp, BH7] : 3Y)
ope ZM Top 3
. Tl S HE
BFZTEAZ AL AAA -2.4
sy St ApLtEE| S AL AAA 19
XN SESA AAA -1.9
SAHNI|GTSSE AAA -15
EqE (= AA- -25
Of /274 | A0 -23
7|20 ol A- -23
felz8MuE AA- 23
0| 2Hofl AU 74 m| & AA- 23
ot S AR E A0 23
ShLt7H I E AA- 20
oh=7f o E AO 2.0
OFO[H|#|O|7H | & AA- -2.0
AX|FHIE AO 2.0
RO E A+ -2.0
S H +_|6J?HILI_EEF AA- -2.0
o[ H| 7H | & AA- 2.0
HojH| 2| 7Hm| & AA- -2.0
Adlofo|X| sl AA- -2.0
A HAE AA- 2.0
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H| A O] 7H | & AA- -2.0
LM Oto| IO H-A AMH| AR 2| Of A+ 20
H 2 M| C| A A IHO| A M H| A A+ 20
ZAHtAIo| H-AE MH| AR 2|Of A+ -2.0
Oto| A7 m| & A+ -20
o 2| =74 o A+ 2.0
A2 NI E AA- 2.0
ClH|ZH | & BBB+ -2.0
At BBBO -12.6
S| ALRY SFAtof 2| E| BBB+ 35
ST EXF AAA -2.8
RtZ : KISKHAHE 7}
6. ME|'H 31 CHH| Credit Spread H-5 2N Top3 Bl At Tk : bp, 7| : 3Y)
am 2kM| Top 3
. ZAHALE s HE
O = AZHE S AL AA+ -04
AH NS ZA AA+ -04
SHEZINYSAL AA+ -0.4
T uESSA AA+ -04
CHE A S A AA+ -04
EHINLSAL AA+ -04
BAFD A ZA} AA+ -04
SFEIGA A SA AA+ -04
E=x SAUS A ZA|SAL AA+ -04
B ZINLSA AA+ -04
SENLSA AA+ -0.4
QI A[S A AA+ -09
St E Al S A AAO -1.1
D A[SA AAO -1.1
QHUEEA|S AL AAO -1.1
DA 22| S A AAO -1.1
HE D A|SAL AAO -1.1
SHLEFtE AAO -17
dfFE AA+ 17
ASHItE AA+ 17
HIMZLE AA+ 17
HE7tE AA+ 17
ST 7] | B AA+ 17
AOH=EZIE AA+ 17
2|7t AAO -17
7| O H| 7H | & AA- 2.0
H| A O] 7H | & AA- 2.0
O 2 M| G| A A IHO| A M H A A+ 2.0
LM Oto| IO H-A MH| AR 2| Of A+ 2.0
ZAHtAIIo| H-A MH| AR 2| Of A+ 2.0
OfO| A7 m| & A+ -2.0
o 2| =74 m| & A+ -2.0
FrEX A2 W I §F AA- 2.0
dloflo| X sl & AA- 2.0
Aot o] g AA- -2.0
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SO I E A+ 2.0
QK| ZHm| B A0 2.0
OfO[H|#|O| 7H | & AA- -2.0
ot 70 m| & A0 20
ShLEFH I E AA- -2.0
AN A AA- 2.0
C|H[7Hm| & BBB+ 2.0
MiolH| 2| 7Hm| & AA- 2.0
o 2hof| A 7H | EF AA- -23
Of F-=7H ol & A0 23
ot=S XN O E A0 23
7|20 ol g A- -23
felasHaE AA- -23
2HHY A+ 16.6

HL D& BBB+ 11.0

S| ALRY HACjAmeolM A0 4.0
ZE0M A0 40
CICHH| K| A E A0 40

Rt : KISKHAE 7}
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[Appendix 2] SMMANHSE X MESE dE
St713 X 02) 3215-1435
B1. SMAAMNLLS
BEIE 5249 EC R 7Y Z7|1dAY WAHH| 2
KR6138934569 BNKES ZHE(Ah1-2 2015-06-24 2045-06-24 2025-06-24 T
KR6055551560 M8 HE (A1 2015-06-25 2045-06-25 2025-06-25 T
KR60044Y2F42 FIEQENSAIR1-2 2025-04-18 2025-08-27 2025-06-27 A
KR6495864EA3 FIEQEN QAR =3} -4 2024-10-29 2025-10-27 2025-06-27 oK
KR6474361ECT oYM ERZ N L2 2024-12-27 2025-12-26 2025-06-27 A
KR6457415DG9 HiH2| 2t AFH0|6KH -37 2023-04-27 2026-05-27 2025-06-27 ot
B2 3\ ME5F HE dig (712} : 2025-06-13~2025-06-20)
S|ApE e sz sESHZEUY ehilg NICE ek
o | ol | S& "oty s Yoty s Yoty
St 2025-06-17 | BOND | BBBO | BBB+ BBB+ | 2025-06-17
oAy 2025-06-17 | BOND | A+ A0 A0 | 2025-06-17| AO |2025-06-18| A0 |2025-06-17
Hd53Y 2025-06-13 7| 55| BBB+ A- A- | 2025-06-13| A- |2025-06-13
ERcral- 2025-06-19 | BOND | BB+ BBO BBO |2025-06-19
HEA 2025-06-17 | BOND | A0 A- A- | 2025-06-17
wsga 2025-06-12| BOND | BBB- | BBBO BBBO | 2025-06-12
A 2025-06-18 | BOND | BB+ BBO BBO | 2025-06-18
H| 2 &= X oF 2025-06-16 |7|¥ &5 B+ B- B- 2025-06-16
SFHEEnY 2025-06-17 7| PS8 A- A0 A0 | 2025-06-17
D 2|OFAIEf 2025-06-18 |7| Y54 BBB+ | BBBO BBBO | 2025-06-18
DHREZ|E 2025-06-12 | BOND |  B- BB- BB- | 2025-06-12
EM7|E 2025-06-16 | BOND | BB- B+ B+ | 2025-06-16
SHEZI0|EOE 2025-06-17 | BOND BB- B+ B+ 2025-06-17 BB- 2025-06-17
Elni |3x1|1x+(w)1 2025-06-18 | ABS A+ A0 A0 | 2025-06-18
S E DI RPNIC) 2025-06-18 | ABS A+ A0 A0 | 2025-06-18 | A0 | 2025-06-18
MAEZH1XH)1 2025-06-18 ABS A+ A0 A0 2025-06-18
HAE T 1XHS)2 2025-06-18 | ABS A+ A0 A0 | 2025-06-18
7| 2 M A SR 2KHR)1 2025-06-18 | ABS A+ A0 A0 | 2025-06-18
7| 2 e SR 2KH )1 2025-06-18 ABS A+ A0 A0 2025-06-18 A0 2025-06-18
7|24 S H 2K )2 2025-06-18 ABS A+ A0 A0 2025-06-18
7|24 S H2KH )2 2025-06-18 ABS A+ A0 A0 2025-06-18 A0 2025-06-18
ofl 20| C| &1 KHR)1 2025-06-18 | ABS A+ A0 A0 | 2025-06-18
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IS MEHEMARHR)T | 2025-06-18 | ABS A+ AO A0 | 2025-06-18
IS MEHEMARHR)T | 2025-06-18 | ABS A+ AO A0 | 2025-06-18
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Ofl A AH O] R 1 KH(R)1 2025-06-18 | ABS A+ AO A0 | 2025-06-18
Ofl A AH O] R 1 KH(R)1 2025-06-18 | ABS A+ AO A0 | 2025-06-18
EZ2|A2|H YR1KRHR)T | 2025-06-18 | ABS A+ AO A0 | 2025-06-18
EZ2|A2|H YR1KHR)T | 2025-06-18 | ABS A+ AO A0 | 2025-06-18 | AO | 2025-06-18

48



H3.3A 2855 HE o (712 : 2025-06-13~2025-06-20)
= -
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A |(HREEAEA2EAd SR 2025-06-11 lgs= AA- AA- AA- AA-
A sfxZgeA 2025-06-12 BOND AA+ | AA+ | AA+ | AA+
A Motz g 2025-06-12 BOND A0 AO AO
Hg DHREE|E 2025-06-12 BOND B- B+ B+ BB-
A 7| 20| =l otol 2025-06-12 Z1gs= A- A- A-
A OFY - A|Z A 2025-06-13 BOND AAO | AAD | AAO
Mz ABLYEEH(Z) 2025-06-13 BOND A0 A+ A+ A+
A He53Y 2025-06-13 J1ds= A- A- A- A- A-
A 7O E|Of| O] X[ M| Al 2025-06-13 71gea A+ A+ A+
Hg SYHHEH(Z 2025-06-13 BOND AA- | AAO AAO | AAO
A < 0| 21} 2025-06-13 Z1gs= A+ A+ A+
Hg sM7|E 2025-06-16 BOND BB- B+ B+ B+
A H 2 EX2f 2025-06-16 Z1gs= B- B- B- B-
A SHEEtO|EOE 2025-06-17 BOND B+ B+ B+ BB-
Hy SEMCEE Y 2025-06-17 lgsaE A- A0 AO A0
At ZEHEA|TIA 2025-06-17 lgsaE A- A- A- A-
Hy S 2025-06-17 BOND BBBO | BBB+ BBB+ BBB+
Hy Rodd 2025-06-17 BOND A+ A0 AO AO A0 A0
#HE o 31X 2025-06-18 ABS A+ A0 AO A0
Hy Z2[OFIEY 2025-06-18 71955 | BBB+ | BBBO BBBO BBBO
Hy HAE DA 1KHSF)2 2025-06-18 ABS A+ A0 AO A0
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Hy o=|]H ol ol M1 XHF 2025-06-18 ABS A+ A0 A0 A0
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[Appendix 4] =2t XHAH o)
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2. FUMASFE W|adsg (EH9I: wehal)
S| | Sty 28H 7|EtZ-EX 3| ARRY ABS A
- 1,106,600 500,000 2,820,000 873,700 2,629,076 | 2,797,944 10,727,319
KbZ : KISKFAE 7}
22 FH I3 1w (THS - kel
T& 7Y 553 e YT ER R HE8SE
2025-06-22 |St==AtASAL268 2023-06-22 2Y 100,000 AAA
2025-06-22 |H=M 31219 2022-06-22 3y 130,000 AAA
2025-06-22  |B=ItA T AR5 2023-06-22 2y 290,000 AAA
2025-06-23 |t T 21392(=) 2023-06-23 2y 130,000 AAA
2025-06-23 | T/t =S CHY A388(=) 2023-06-23 2y 30,000 AAA
2025-06-23 | Bt K| GBS AFS9-1 2023-06-23 2Y 40,000 AAA
S 2025-06-23 |EX|ZFE4HH439 2023-06-23 2y 100,000 AAA
2025-06-23 |1 W& & At2020-01 2020-06-23 5Y 27,900 AA+
2025-06-24 | t= &SR TH5-47(1H) 2015-06-24 10Y 10,000
2025-06-24 [2t=7 31223 2022-06-24 3y 110,000 AAA
2025-06-25 |F4tmE 3 AR020-08 2020-06-25 5Y 28,700 AAA
2025-06-26 | St A|ZAR2024-03 2024-06-26 1Y 40,000 AAO
2025-06-27 | BAMIK 7| P EI S H820(Ah 2023-06-28 1Y 11m 30d 70,000 AAA
= XY 2025-06-24 |&Q2tDC025-0624-0910 2025-03-25 2m 30d 500,000
2025-06-22 ﬂ%zz*l0|o3oo-0622-1 2022-06-22 3y 170,000 AAA
2025-06-22 | s Y& (2H)2023-060]2Y-H 2023-06-22 2Y 50,000 AAA
2025-06-22 | StLt2246-060|22-22 2023-06-22 2y 200,000 AAA
2025-06-23 | At22441E0006-1223-1 2024-12-23 6m 280,000 AAA
2025-06-23 | 7| Y23 (A1)22060|3A-23 2022-06-23 3y 190,000 AAA
2025-06-23 | s YU BT (2%)2023-060(2Y-I 2023-06-23 2Y 60,000 AAA
2025-06-26 |FitE &M (2™)24-60[12-26 2024-06-26 1Y 200,000 AAA
28 &y 2025-06-26 | 7| &2 (41)240621A-26 2024-06-26 1Y 220,000 AAA
2025-06-26 |et= == UFE2306L -0 &-2 2023-06-26 2y 280,000 AAA
2025-06-27 | = QI 2@44060| H Y(03)1-27 2024-06-27 1Y 220,000 AAA
2025-06-27 | dleH2@27-12-0]-1.5-D 2023-12-27 1Y 6m 250,000 AAA
2025-06-27 | = Y28 (=2¥)2023-060|2Y-K 2023-06-27 2Y 230,000 AAA
2025-06-28 |ot= == U= 823062t-0|&-2 2023-06-28 2Y 70,000 AAA
2025-06-28 | Al$H2H28-06-0|-1-A(H &) 2024-06-28 1Y 200,000 AAA
2025-06-28 | Aloh23428-06-0[-1-B 2024-06-28 1Y 200,000 AAA
2025-06-23 | AO|H|7Hm|Et512-3 2023-06-23 2y 60,000 AA-
2025-06-23 |20 0| X| = 7H | E188-4 2022-08-23 2Y 10m 20,000 AA-
2025-06-23 |t RHAHFHIE20 2023-06-23 2y 5,000 BBB+
2025-06-23  |OtO|H| 7| 0|7 | & 282-3 2023-06-23 2Y 40,000 AA-
2025-06-23 | SCH70{A4476-1 2023-06-23 2y 20,000 AA-
2025-06-23 | SICi7H I E1924-2 2022-06-23 3y 30,000 AA+
2025-06-23 | SCH7HI] E1924-4 2022-06-23 3y 20,200 AA+
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2025-06-23 | SHLEPHIEF330-6 2021-06-23 4y 20,000 AA-
2025-06-24 | OtO[H|A|0|7H | Ek216-6 2020-06-24 5Y 30,000 AA-
2025-06-24 |20 0| X| == 7 | §230-3 2024-04-24 1Y 2m 40,000 AA-
2025-06-24 | RO|7HE461-2 2022-06-28 2Y 11m 27d 30,000 AA-
2025-06-25 |7|27Hm|E178-2 2024-03-25 1Y 3m 10,000 A-
2025-06-25 |A|O|H|=RIZFE353-2(Ah) 2022-03-25 3Y 3m 10,000 AA+
2025-06-25 | SHLEFHIEF349-6 2022-03-25 3Y 3m 10,000 AA-
2025-06-25 | E|7HE174 2020-06-25 5Y 50,000 AAQ
2025-06-25 |®O7H=461-3 2022-06-28 2Y 11m 28d 20,000 AA-
2025-06-26 | RLI7H=E461-4 2022-06-28 2Y 11m 29d 30,000 AA-
S 2025-06-26 | SHLIZHI|EE396-2 2023-07-26 1Y 11m 10,000 AA-
xHD 2025-06-26 | 7| 271IE146 2023-06-26 2y 30,000 A-
2025-06-27 |OtO| A7 m|El85 2022-06-27 3y 52,500 A+
2025-06-27 | R2|7tE175-3 2020-06-29 4Y 11m 29d 10,000 AAD
2025-06-27 |7|0|H| = 2IF7}=306-3 2020-06-29 4Y 11m 29d 10,000 AA+
2025-06-27 | #|O|H|=EI7t=330-2 2021-06-29 3Y 11m 29d 20,000 AA+
2025-06-27 | #CHF{{A477-3 2023-06-29 1Y 11m 29d 10,000 AA-
2025-06-27 |OfF 274 I E213-2 2024-05-27 1Y 1m 20,000 AO
2025-06-27 |OfF274m|E222 2024-06-27 1Y 5,000 A0
2025-06-27 | OfF-=27H I E230-2 2024-09-27 9m 40,000 A0
2025-06-27 | RH|7HE461-5 2022-06-28 2Y 11m 30d 20,000 AA-
2025-06-27 |RH7H=512 2023-12-27 1Y 6m 50,000 AA-
2025-06-27 | $ICH7H I EF1984-2 2023-06-27 2Y 30,000 AA+
2025-06-27 |JB P2|7HTE478-2 2023-06-27 2y 10,000 AA-
2025-06-27 |JB R2|7HIE501-3 2024-01-29 1Y 4m 29d 10,000 AA-
2025-06-27 |JB 2|71 E505-1 2024-03-27 1Y 3m 30,000 AA-
2025-06-27 | SHLEZHIEE343-3 2021-12-28 3Y 5m 30d 20,000 AA-
2025-06-27 |OO|H|#|O|7H | & 283-4 2023-06-29 1Y 11m 29d 20,000 AA-
2025-06-27 | 27| 0|FH | €441 2022-06-27 3y 26,000 BBBO
2025-06-28 | OfF=7H | EH208 2024-03-28 1Y 3m 5,000 A0
2025-06-22 |tEEELME9-1 2022-06-22 3y 130,000 AAA
2025-06-23 | Z2H4%66-3 2015-06-23 10Y 140,000 AA-
2025-06-23 |BNKE28 =12 (4h8 2020-06-23 5Y 100,000 AA-
2025-06-23 |StE AR L T44-1 2020-06-23 5Y 90,000 AAA
2025-06-24 |O||E|H{ A7 2022-06-24 3y 10,000
2025-06-24 |BNKZ8 ZUE(A)1-2 2015-06-24 10Y 30,000 AA-
2025-06-25 | E|m|65 2024-06-25 1Y 10,000 BB+
2025-06-25 |ot=EE L T54-1 2020-06-25 5Y 120,000 AAA
2025-06-25  |SKO{[LH4X[41-3 2015-06-25 10Y 100,000 AAO
2025-06-25  |Of| 2 XM 0f L4 X[ 13-1 2024-06-25 1Y 30,000 A0
2025-06-25 |AlSt2EZE (A 2015-06-25 10Y 200,000 AA-
2025-06-25 |GSIFSI2-3 2015-06-25 10Y 200,000 AAQ
2025-06-26 |KBSH42-1 2023-06-26 2Y 240,000 AA+
2025-06-26 |3|HAZAUS 2023-06-26 2y 4,000
2025-06-26 | &H|A32 2023-06-26 2y 2,100 B+
2025-06-26 | AlA26 2023-06-26 2y 3,500 BBO
2025-06-26 |3 7IXY24 2023-06-26 2y 470
2025-06-26 |AIZIOjEIA7 2023-06-26 2y 280
2025-06-26 |¥+H=539 2023-06-26 2y 14,000 BBB+
2025-06-26 |= Y53 2023-06-26 2y 4,900 BB+
2025-06-26 | AAH 0| Xt9 2023-06-26 2y 7,000
2025-06-26 |O|4=74A125 2025-04-11 2m 15d 7,000
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2025-06-26 |O|=714126 2025-04-17 2m 9d 7,000
2025-06-26 | H|Of|A%H77 2023-06-26 2y 7,000 BBB+
2025-06-26 | M LHI|&t=15 2023-06-26 2Y 6,300 BB+
2025-06-26 |313 2023-06-26 2y 7,000 BBO
2025-06-26 | C|0j|0|X|0tO|14 2023-06-26 2y 600
2025-06-26 |ROALEHS3D 2023-06-26 2y 7,000
2025-06-26 |IIQIRE6 2023-06-26 2y 1,106
2025-06-26 |MIAZAO1Z17 2023-06-26 2y 730
2025-06-26 |S&3gdH12 2023-06-26 2Y 312
2025-06-26 |=@FEXIF25-2 2020-06-26 5Y 200,000 AAA
2025-06-26 | FAHED21 2023-06-26 2y 150
2025-06-26 |Z=0|0f L4 X|4 2023-06-26 2y 1,270
2025-06-26 |QECHAZ|0H1 2023-06-26 2y 390
2025-06-26 |SEHL4 2023-06-26 2y 400
2025-06-26 | E|X|Of| AL}O| =10 2023-06-26 2y 1,200
2025-06-26 |BEItA4 2023-06-26 2Y 1,200
2025-06-26 |BUEHEZ6 2023-06-26 2y 394
2025-06-26  |CisHE2[El9 2023-06-26 2Y 1,550
2025-06-26 |OtQlTtMe 2023-06-26 2y 320
2025-06-26 |O|A B 2|0t6 2023-06-26 2y 830
2025-06-26 |2#0|=2|06 2023-06-26 2y 290
2025-06-26 |8TEL7 2023-06-26 2y 1,000
2025-06-26 | SHO[TA| AT 2023-06-26 2Y 245
2025-06-26  |C|O|AH A7 2023-06-26 2y 270
2025-06-26 | 0f22t0[14 2023-06-26 2Y 7,000 BBO
2025-06-26 |%l0|2|6 2023-06-26 2y 408
2025-06-26 | M L=H4d12 2023-06-26 2y 480
2025-06-26 | AEMIY7 2023-06-26 2y 700
2025-06-26 |BF 0|26 2023-06-26 2y 1,050
2025-06-26 | MEZEEMH 2|0t 2023-06-26 2y 850
2025-06-26 |S2MA10 2023-06-26 2y 1,400
2025-06-26 |MYFEHEQ 2023-06-26 2y 400
2025-06-26 | =4 E20]311 2023-06-26 2Y 243
2025-06-26 |E|0f|AAENG 2023-06-26 2y 330
2025-06-26 |OfAMAZ A3 2023-06-26 2y 14,000 BBBO
ALY 2025-06-26 |M|7FErA14 2023-06-26 2y 28,000 BBBO
2025-06-26  |Ef&O[ M M4 2023-06-26 2Y 7,000 B+
2025-06-26 | A ZTIZ411 2023-06-26 2y 7,000 BB+
2025-06-26 |HEE7(3 2023-06-26 2y 280
2025-06-26 |$+0I3 2023-06-26 2y 490
2025-06-26 |ZE2%A3 2023-06-26 2Y 144
2025-06-26 |HE1W83 2023-06-26 2y 5,000
2025-06-26 | sY4tY6 2023-06-26 2y 2,000
2025-06-26 |C|0f0|X| 2 E2|=10 2023-06-26 2y 5,600 B+
2025-06-26 |C|YAHA|25 2023-06-26 2y 4,200
2025-06-26 |HX|H2|ES 2023-06-26 2y 5,600 B+
2025-06-26 | X217 2023-06-26 2y 490
2025-06-26 | ZR0|AX|19 2023-06-26 2Y 1,210
2025-06-26 |EHE7|S24 2023-06-26 2y 424
2025-06-26 |OfL|YHEZHA10 2023-06-26 2Y 170
2025-06-26 |MTIA|AEI1g 2024-06-26 1Y 5,000 BB+
2025-06-27 |KT197-1 2022-06-29 2Y 11m 29d 280,000 AAA
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2025-06-27 |CH&12{4k11-1 2024-06-27 1Y 578
2025-06-27 | 5+O|H| E10-1 2024-06-27 1% 512
2025-06-27 |EfE7|528-1 2024-06-27 1Y 462
2025-06-27  |LF11-1 2023-06-28 1Y 11m 30d 40,000 AA-
2025-06-27 | Al EAA14-1 2024-06-27 1Y 512
2025-06-27 |FAtFLMT-2 2023-06-28 1Y 11m 30d 61,000 BBBO
2025-06-27 | At43 2024-06-27 1Y 10,000 BB+
2025-06-27 | AlI$tAE|0F25-1 2024-06-27 1% 612
2025-06-27 | M|O|2H0[16-1 2024-06-27 1Y 512
2025-06-27 |EfBO| M 13-1 2024-06-27 1Y 644
2025-06-27 | S8%tEt4-1 2024-06-27 1Y 594
2025-06-27 |OHEAH| Ql2[A21-1 2024-06-27 1Y 1,080 BBO
2025-06-27 | AIOFE|HM 16-1 2024-06-27 1Y 644
2025-06-27 |SKX|2MEE16-2 2020-06-29 4Y 11m 29d 170,000 AA-
2025-06-27 |BNK=8X|F37-3 2022-06-29 2Y 11m 29d 30,000 AAA
2025-06-27 |O|H[E|214-1 2024-06-27 1Y 413
2025-06-27 |CHLEE30-1 2024-06-27 1Y 702
2025-06-27 |et=mEAEF8X|F35-1 2023-06-28 1Y 11m 30d 105,000 AA-
2025-06-27 |2 L|#39-1 2024-06-27 1Y 1,188 BB-
2025-06-27 |210|X|-238 2022-06-27 3y 15,000 BBBO
2025-06-27 | ZH|O|AF KI6 2022-06-27 3y 8,000 BB-
2025-06-27 |®O714138-1 2022-06-27 3y 70,000 AO
2025-06-27 | H|Of| ABHB5(=) 2024-06-27 1Y 10,000 BBB+
2025-06-27 |9 8- 2024-06-27 1Y 512
2025-06-27 | &AS+Z13-1 2024-06-27 1Y 540
2025-06-27 | AfEHFA15-1 2024-06-27 1Y 578
2025-06-28 |2 E19-3 2022-06-28 3y 1,500
2025-06-28 |2QEAE 12-3 2022-06-28 3y 840
2025-06-28 |O|FMEIA14 2023-06-28 2y 881
2025-06-28 | &3l 7|Al4-3 2022-06-28 3y 2,100
2025-06-28 | &AIE+2410-3 2022-06-28 3y 780
2025-06-28 |0 EAH|Ql2|A17-3 2022-06-28 3y 1,320 BBO
2025-06-28 | &44 2024-06-28 1Y 5,000 BB+
2025-06-28 | H4H2-3 2022-06-28 3y 840
2025-06-28 | &t&4tY11-3 2022-06-28 3y 3,600
2025-06-28 | X|H}O|El11-3 2022-06-28 3y 900
2025-06-28 | OtAOF18-3 2022-06-28 3y 2,100
2025-06-28 |&H17-3 2022-06-28 3y 960
2025-06-28 | Al1H5-3 2022-06-28 3y 1,800
2025-06-28 |&2™7[11-3 2022-06-28 3y 2,400
2025-06-28 |Of|O| A E 2 AKHAIHEE15-2 2024-06-28 1Y 3,000
2025-06-28 |EO|EE7-3 2022-06-28 3y 2,700
2025-06-22 |O|AEAE4 2023-07-03 1Y 11m 19d 3,000
2025-06-22 |OAERAES 2023-06-28 1Y 11m 25d 41,000
2025-06-22 | FEF&SAIMBS2018-15(1-5) 2018-06-22 7Y 115,200 AAA
2025-06-23 |E| 2= M A%t-1 2025-05-23 m 2,500 AAA
2025-06-23 | FEF&SAIMBS2015-14(1-6) 2015-06-23 10Y 570,000 AAA
2025-06-23 |E|YEHTASKS1-16 2024-02-23 1Y 4m 5,000 AAA
2025-06-23 | B TIZ2023F1KtAAH 1-2(Ah 2023-06-23 2y 15,000 AAA
2025-06-23 |E|EEX| LHO|K}1-10 2024-08-23 10m 5,000 AAA
2025-06-23 | FEEZ &S AIMBS2020-20(1-4)(Ah 2020-06-23 5Y 450,000 AAA
2025-06-24 | 0| O| X| 20| | L &} 2024-12-24 6m 40,000
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2025-06-24 |E|EENMFHHXR1-19 2023-11-24 1Y 7m 15,000 AAA
2025-06-24 |E|2EMFATXR1-13 2024-05-24 1Y 1m 10,000 AAA
2025-06-24 |E|EEN LMFK1-6 2024-12-24 6m 10,000 AAA
2025-06-24 |E|EEX LHEK}1-5 2025-01-24 5m 5,000 AAA
2025-06-25 |E|EEX LHAKt1-11 2024-07-25 11m 5,000 AAA
2025-06-25 |E|EEXMTHEAR1-14 2024-04-25 1Y 2m 10,000 AAA
2025-06-25 |E|2EX| L AFK}1-9 2024-09-25 9m 10,000 AAA
2025-06-25 |E|EEX| LHALR1-12 2024-06-25 1Y 10,000 AAA
2025-06-25 |E[EENTHLXtR1-17 2024-01-25 1Y 5m 10,000 AAA
2025-06-25 |E|EEX T LAR1-21 2023-09-25 1Y 9m 15,000 AAA
2025-06-25 |E[EE=UHi4X}-2 2025-04-25 2m 5,000 AAA
2025-06-25 |E|EEXMTFHEXR1-15 2024-03-25 1Y 3m 15,000 AAA
2025-06-25 |E|ZEX| LHALK}1-8 2024-10-25 8m 5,000 AAA
2025-06-25 |E|ZEX| Lt %t-3 2025-03-25 3m 15,000 AAA
2025-06-25 |E|EEN L 2K}1-7 2024-11-25 7m 15,000 AAA
2025-06-25 |E|EEX| LM EKt1-4 2025-02-25 4m 5,000 AAA
ABS 2025-06-25 |E|2EXNTAO|XFR1-20 2023-10-25 1Y 8m 10,000 AAA
2025-06-25 |FEZ&SAIMBS2024-13(1-1)(Ah 2024-06-25 1Y 147,100 AAA
2025-06-26  |HtH2|QkAFHO|8X}-16 2024-09-26 9m 15,000 AAA
2025-06-26 |IHAEIIO|2X|78%R1-6 2024-12-26 6m 10,000 AAA
2025-06-26 |H{AEIIO|EX|73XHR1-15 2024-03-26 1Y 3m 10,000 AAA
2025-06-26 | FE4E-&SAIMBS2020-21(1-4)(Ah 2020-06-26 5Y 250,000 AAA
2025-06-26  |HtH2|QtAFFO[8X}H-15 2024-09-26 9m 15,000 AAA
2025-06-26 |E|EEMTFHALAR1-18 2023-12-26 1Y 6m 10,000 AAA
2025-06-27 | A 220238 11X 53H-1(Ah 2023-06-27 2Y 165,971 AAA
2025-06-27 | A E22023F10%HR S5H-1(AD 2023-06-27 2y 169,109 AAA
2025-06-27  |HtH2|QtAFFO[6X}-37 2023-04-27 2Y 2m 5,000 AAA
2025-06-27  |HFHF2|tAF}O|7K}1-43 2023-10-27 1Y 8m 5,000 AAA
2025-06-27 | HtHIZ|QtAFLO|7XH-42 2023-10-27 1Y 8m 5,000 AAA
2025-06-27  |HFHF2| 2t AF}O|7K}-41 2023-10-27 1Y 8m 5,000 AAA
2025-06-27  |HHE2|QkAFHO|7X}H-40 2023-10-27 1Y 8m 5,000 AAA
2025-06-27 |FIEQEM XS E3H-4 2024-10-29 7m 29d 300 AAA
2025-06-27 |AlsH I 2K E*xt2-2 2023-12-29 1Y 5m 29d 1,480 AAA
2025-06-27 | AP I 2K 2%t2-2 2023-12-29 1Y 5m 29d 1,480 AAA
2025-06-27 |HAEIO|2X|75%+21-12 2024-06-28 11m 30d 5,000 AAA
2025-06-27 |ZIERLEMSKIR1-2 2025-04-18 2m 9d 11,300 AAA
2025-06-27 |HAEIO|2X|68kt21-25 2023-04-28 2Y 1m 30d 10,000 AAA
2025-06-27  |Of|0|X| 20| Z L M| AFAF2 2025-03-27 3m 75,000
2025-06-28 | A E22022H 13X 53H-1(Ah 2022-06-28 3y 336,254 AAA
2025-06-28 |E|ZEX|59%31-28 2020-12-28 4Y 6m 2,000 AAA
2025-06-28 |AEAERN LX}5-1 2024-10-02 8m 26d 1,000
2025-06-28 | A5 O|X|O|dFAt5 2024-03-28 1Y 3m 18,750 AAA
2025-06-28 | S TZ2024H1AAA1-1(Ah 2024-06-28 1Y 11,500 AAA
2025-06-28 | FEE8SAIMBS2022-13(1-3)(Ah 2022-06-28 3y 90,000 AAA

AtZE : KISKHAHE ZF
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[Appendix 5] HiSdcliiH TS
etE s 2] 02) 3215-1482
H1. HSZ2KH Ao Thl : JHY, & 9, 7|7F: 2025-06-16 ~ 2025-06-20)
583c EET xgs3| way | Wy FRNAHE 4] ol | wu3o H| 3 £3}
KR6006351F67 | X 2-2329-060]1216(H) AA+ | 2025-06-16 | 2026-06-16 | 21 H3AF AAA CD 1712 +10bp 1 1,700 KRW
KR6030628F64 |ZH7t=566-3 AA- 2025-06-17 | 2028-04-17 [91¥= CD+59bp 3 200 KRW
KR6000033F66 |<2|-2329-06-0|(H)6M-2-20 AAA 2025-06-20 | 2025-12-20 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+9bp 1 1,000 KRW
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