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

YIS XL KEY POINT
B7t A¥ 02)3215-1437 o MZFCiH| 2K 5= OMXX| % =H 402 =7}
o TZFELOHH| S|AKY X|5= =5 =AU FE 57t
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 0.20 -0.48 0.65 242 6.28 17.10 1.84
Duration 6.08 6.11 6.09 5.83 5.58 5.17 1.75
YTM 2.68 2.59 2.83 3.00 340 3.60 7.45

=Ky FHFAE 0.29 -1.05 0.16 2.64 7.75 19.46 1.91
Duration 10.09 10.04 10.18 9.86 9.26 8.31 2.05
YTM 2.66 2.53 2.70 2.84 3.24 3.51 6.86

< 2HXH FHFAE 0.06 0.12 0.95 1.72 3.92 11.55 1.38
Duration 1.27 1.22 1.21 1.21 1.23 1.03 0.96
YTM 2.40 2.35 2.67 2.76 3.32 2.70 6.80

S| A FHFAE 0.14 0.10 1.23 248 5.33 16.55 2.06
Duration 2.55 2.57 2.61 2.55 2.59 2.81 1.35
YTM 2.87 2.83 3.12 3.31 3.71 4.05 8.43

KOBI30 +HFAE 0.08 0.05 1.02 1.86 4.24 12.47 153
Duration 1.83 1.80 1.81 1.80 1.82 1.78 1.87
YTM 2.35 2.27 2.73 2.84 3.34 3.28 6.86

KOBI120 +HFAE 0.05 0.16 0.86 1.70 3.71 11.73 135
Duration 0.96 0.94 0.94 0.94 0.94 0.92 1.11
YTM 2.52 2.53 2.83 3.08 349 2.95 7.09
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Rt : KISKHAME 7}

a32. XA X5 7o 0] =3, XA X5 YTM 30|

12 6.0%
N M 5.0%
8 4.0%

6 M 3.0%

4 2.0%
2 1.0%
0 0.0%
2022-06-27 2023-06-27 2024-06-27 2025-06-27 2022-06-27 2023-06-27 2024-06-27 2025-06-27
—— BRI 22K oty — SRS 22K Sotx
S| AFRY KOBI30 KOBI120 B|ARKY KOBI30 e KOBI120
Rt KISKHAHE 7F ALZ: KISKHAHE 7L
H2 KISSE|AX|3 ME{/2t7|'H Duration
7= 3 ~1 1~24 2~3d 3~54 50| A A
XN 0.68 1.55 2.47 3.95 14.52 9.57
NS 0.59 1.44 2.39 3.82 7.48 2.80
S 0.61 1.46 2.38 3.78 11.89 452
S5 H 0.54 137 2.28 0.00 0.00 1.25
2SRy 0.62 1.43 234 3.80 7.31 1.26
7|Ef= 88X 0.62 1.45 2.36 3.62 4.99 1.78
A (B ERES) 0.66 1.49 2.46 3.80 9.71 2.70
AN ELES) 0.71 0.00 0.00 0.00 0.00 0.71
ABS 0.62 142 2.47 3.86 0.00 1.54
A 0.63 147 2.4 3.86 14.07 6.06




H3. KISSEHX| = ME/T7|E YTM

(EH2l: %)

TE 370E~14 1~2d 2~34 3~54 50|44 HH|
=Ky 2.304 2413 2462 2573 2.744 2.627
NN 2.496 2.496 2632 2.701 2.904 2.628
SK 2483 2.556 2632 2.699 2.876 2.666
S5 H 2.295 2412 2474 0.000 0.000 2.385
2%y 2.530 2.554 2.592 2.729 2.954 2.555
7|Eta & X 2.769 2.868 2.865 2.927 3.221 2.853
NS ERELET) 2.703 2.862 2.882 2916 3.193 2.874
A (S EED) 3.278 0.000 0.000 0.000 0.000 3.278
ABS 2.564 2.667 2.760 2.727 0.000 2.650
TH| 2.508 2.594 2.655 2.679 2.773 2.660
XtE: KISKHAEE I
H4. KISSEMAX & ME/DH|E H|F (E421: %)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
=Ky 443 5.25 419 6.44 29.77 50.08
N 0.19 0.27 0.25 0.39 0.10 1.21
S4=xy 2.09 2.95 227 2.52 3.25 13.08
SHEH 1.15 2.01 0.57 0.00 0.00 3.73
2K 5.76 3.92 1.41 0.52 0.03 11.64
7|Et3&X 2.26 2.91 223 1.11 0.09 8.60
NS ERELET) 234 2.94 249 1.37 1.06 10.20
A (S EED) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.52 0.55 0.23 0.14 0.00 1.45
A 18.74 20.81 13.65 12.50 3431 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 23 23 20 36 52 154
N 192 262 254 508 38 1,254
S 461 640 538 555 684 2,878
SUHEH 8 6 2 0 0 16
SA Y 599 384 154 61 7 1,205
7|Eta-& X 1,360 1,635 1,095 650 63 4,803
SN (S EREET) 548 668 457 330 360 2,363
A (B EES) 1 0 0 0 0 1
ABS 444 342 119 38 0 943
A 3,636 3,960 2,639 2,178 1,204 13,617

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 0.120 0.110 1.160 2.280 4.890 15.080 0.305
ESf Duration 2.190 2.200 2.210 2.170 2.240 2.680 3.110
= YTM 2.709 2.669 2.969 3.165 3.566 3.906 2.488
ESGEHEMA |FH$AUAE 0.110 0.060 1.110 2.250 4.890 15.120 0.171
Duration 2.390 2.430 2.400 2.340 2.400 2.620 3.690
YTM 2.640 2.598 2.904 3.113 3514 3.854 1.996
HuX|4 | &H$AE 0.130 0.040 1.100 2320 5.140 15.600 0.299
Duration 2.640 2.670 2.680 2.630 2.600 2.910 3.100
YTM 2.735 2.690 2.983 3.192 3.591 3.809 2410

ALE: KISKHAHE 7L
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H7. KIS ESG ¢ ME{/2t7|'H Duration

= 37 ~1d 1~24 2~34 3~5i4 50| 4 HH|
SK 0.64 1.48 243 3.72 10.19 2.97
2%y 0.65 1.47 242 415 7.88 1.16
7|Eta &M 0.63 1.46 239 3.72 5.07 2.14
NS EREET) 0.66 1.48 246 3.75 7.77 2.34
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.63 1.44 2.49 3.87 0.00 1.68
A 0.65 1.48 2.45 3.75 8.78 2.20
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 2456 2.522 2.591 2.652 2.875 2.592
2 XY 2.523 2.541 2578 2.749 2.961 2.538
7|Eta&X 2616 2.693 2774 2.881 3.123 2.750
NS EREET) 2.657 2.800 2.856 2.909 3.109 2.820
A (S EED) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.541 2.629 2.739 2722 0.000 2.633
A 2.566 2.664 2.751 2.799 3.007 2.693
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 437 6.32 5.06 5.18 2.55 23.48
2 xH 10.92 6.10 2.07 0.14 0.09 19.32
7|Et3&X 1.43 1.74 1.80 1.68 0.08 6.74
NS EREET) 10.24 12.43 10.67 6.29 3.24 42.86
A (S EED) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.37 2.92 1.38 0.93 0.00 7.59
A 29.34 29.50 20.97 14.23 5.96 100.00
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 116 185 152 179 9 728
SA Y 152 86 34 3 1 276
7|Eta-E X 108 131 113 129 6 487
SN (S EREET) 342 392 272 217 167 1,390
A (B RES) 0 0 0 0 0
ABS 80 97 53 34 264
TH| 798 891 624 562 270 3,145

ALE: KISKHAHE 7L
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KEY POINT
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=1 3E=2 X[ OfH| 0.2bp Z2HCL =

(EH2l: %)

MSB 2YR

MSB 1YR

- £T-90-S20¢
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4.00
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- LT-L0-vC0T

LT-90-v20¢

Ch =3 3/54 AT E= K| CH| 4.0bp £AE 13.5bp, 5/108 AT EE= 195bpS 7|2 T,

21 3/108 AT EL 7.0bp A 33.0bp

3.50 4
3.00

5.00
4.50
4.00
2.50 4
2.00 -

1.50 -
1.00
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Q KISKFAHE 7}

1. T 23 SEHS (EH: %)
= 6/5 6/13 6/20 6/27 HFCHH|(BP)
S0t 2.26 2.227 2.217 2.212 -0.5
Eot o 2.375 2.445 2435 2435 0.0
=27 34 2412 2.462 2457 2.455 -0.2
=1 54 2.597 26 2.632 2.59 -4.2
=1 104 2.89 2.845 2.857 2.785 -7.2
SAHRHAAA 3 2.653 2711 2.692 2.675 -1.7
SAHRHAAA 5 2.797 2.791 2.808 2.758 -5.0
SAHRHAAA 10 3.059 3.042 3.049 2.979 -7.0
Rt : KISKHAME 7}
& 3. ;31X SPREAD 0| (542l : bp) 124, E=XJAAA SPREADFO| (549l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00
20.00 20.0
0.00
20.00 - / 0.0 - - -
5) 5) 3) 1) P P P D
b&bﬂ w@o’g u"’qj’» & 96:\, wa:» D(QO):‘/ V'\’q;b <o’° g <o’° ¢
S & & q’@‘? '159:0 & S S & &
AtE : KISKHAHE 7L KEE : KISKHAHE 7}
B2 Ut 23 AZHE HE (TH2l: bp)
= 6/5 6/13 6/20 6/27 HFCyH|
=1 3 10 SPREAD 478 383 40.0 33.0 -7.0
=1 3 5 SPREAD 18.5 13.8 17.5 13.5 -4.0
=1 5 10 SPREAD 29.3 24.5 22.5 19.5 -3.0
=10 _EX{AAA 3YR SPREAD 24.1 24.9 23.5 22.0 -1.5
=1 _ELXHAAA 5YR SPREAD 20.0 19.1 176 16.8 -0.8
=1 _EX{AAA 10YR SPREAD 16.9 19.7 19.2 19.4 0.2

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
10.000 3.5
8.000
-3
6.000

4.000

2.000
0.000
-2.000

-4.000
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-8.000

-10.000 0
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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}

H9. 5 A 2 (H21: 7H, %)
Uzy 559 HEgSE 27| gL E | HEIE HSEgo
2025-06-24 B7|FE = A| S AF25-06-106 AAA 24 21" -1.5bp 2.671 1,200
2025-06-24 B7|FE = A| S AF25-06-107 AA+ 34 21 -3.5bp 2.762 1,000
2025-06-24 Z2ZAR959 AA+ 104 21 -1.0bp 3.011 1,200
2025-06-24 £ AheEE AF50-1 AAA 34 21 -2.0bp 2.742 1,100
2025-06-24 £ Ak EE AF50-2 AAA 54 ol 2.871 800
2025-06-24 TFERS &S AR26(AN AAA 34 2IE +1.0bp 2.664 2,200
2025-06-24 | FEHF-EIAIMBS 2025-7(1-1)(Ah) AAA 14 =1 +17.0bp 2.464 1,085
2025-06-24 | FEHFEIAIMBS 2025-7(1-2)(Ah) AAA 2 =1 +12.0bp 2.585 1,200
2025-06-24 | FEHF-EIAIMBS 2025-7(1-3)(Ah) AAA 34 =1 +17.0bp 2.636 900
2025-06-24 | FEHF-EIAIMBS 2025-7(1-4)(Ah) AAA 514 =1 +13.0bp 2.767 1,200
2025-06-24 | SESYLHY7|F2506Lt-2Ql1-245 - 74 +238.0bp 2.380 300

Rt : KISKHAME 7}

.‘
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a

187 52 RESS 98 (2l o
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31, 28X 3y YTM F0| (Tl = %) 82 o™Xl 3y YTM 0| (THl: %)

= 0 xH
7|Et=-8XHAA- 7|Et= 8% A+

El28
) = 3Ry 7|Eta 8 AA+

MEH 2 xHAAA S=M 8 -

] |
:M 4%

0 : : 0 : : ‘ ‘
2023-06-27 2023-12-27 2024-06-27 2023-06-27 2023-12-27 2024-06-27 2024-12-27 2025-06-27
KHE: KISKFAE I} XtE: KISKHAHEIL
33, 2% = 1CHH| SPREAD30| (4%l : bp) a2l4. o{Hx) I 0CHH| SPREADFEO|  (Hl: bp)
A=Y 3v- KTB 3Y e S K- KTB 3Y 7|Et2 -8 XHAA+- KTB3Y
70 ] 284 XHAAA- KTB 3Y 28K AA+ KTB 3Y 250 1 7|EF2-SXHAA- - KTB 3Y
60 7|Eta &*HA+ - KTB 3Y
1 200 -
50 -
0 1 150 |
30 1 100
20 -
50 |
10
0 : : ‘ ‘ 0 : : ‘ ‘
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H1. 28K F0CHH| A= E Y HEE (EH2l: bp)
sa =3 A=Y E(06/27) HClH](06/20) M ELd](05/27)
at7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
Mz 315 | 160 | 187 | 448 | 10 | -10 | -05 | -05 | 92 | -05 | -35 | -09
a8 315 | 168 | 192 | 479 | 10 | -10 | -05 | 00 92 | -05 | -35 | -09
AAA 348 | 280 | 270 | 546 | 10 | 10 | -05 | -05 | 92 | -05 | -35 | -09
AA+ 409 | 364 | 404 | 627 | 10 | 10 | -05 | -05 | 92 | -05 | -35 | -09
H2, O{Hx| FOCHH| AZEE Y HEE (EH21: bp)
s B2F AT E(06/27) T ZCH{H| (06/20) ™ & H|(05/27)
k7] 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3Y 5Y 10Y
= 389 | 377 | 383 | 1381 | 17 | -19 | -16 | 00 69 | -63 | -60 | 30
o 393 | 434 | 584 | 1567 | 17 | -20 | -20 | 00 64 | -63 | -55 | 30
AAA 457 | 517 | 684 | 1764 | 17 | -20 | -20 | 00 64 | -66 | -55 | 30
AA+ 1075 | 137.0 | 1842 | 2457 | 14 | -20 | -20 | 00 47 | -66 | -50 | 30
AAA 1818 | 2162 | 2467 | 2896 | 02 | -20 | -16 | 00 35 | -66 | -5.0 | 30
AA+ 237.0 | 2855 | 3136 | 3544 | 14 | 20 | -16 | 00 47 | -66 | -55 | 27
. LA 5T
23K WHHS 3% ggo0A YR M F ] 59009 ZAUCH 3 72to| X728 FHCR
ZME LIEFRICE F X8t SA7|Y2do| 13 T SIxi7t AE 7.7bpE LIEIHD ZME LT 7|ElT
B AE2 F L A& ZME FAUCE AS2HQ| O|HXE SHCE AdEYME LIEHH D, SHLt
2 Sl Mot2dol 14 Bt7| o|mX| 7t 242 A 0.1bp, 2LH 0.2bpE LHE|QUCE S{L} F 2HC 2 Z=
£ ZNZE 2o Mot AL @2l 3 TH7| O|EA 7t AN 7.2bp2 LHE|H ZME SHCHRUCE O
Of SUY FA| sH2™A2l 3d BHI| O|EA 7t QT 4.6bpE HHED LM ZE ORASUCE

dEEER T

3ZX 8,300 ez ™ F CHH| 1X 9,7004 2 SIISUCt 7|EIZSA & A|ZH2
A+ O3l S29| ZM X T%

871 22 ZM7t EE/ACE F = HEREZ9 FUHM ZHZ SLS 7[Ete8
M A2 AA- S22 OfOIH|AHOZHI| & 54 27| O|BAHZ} Q1 12.0bp 2 HAEH ZHE FLEoAL,

O[0|M A0 SE2| et=FAHI 0] 1 O] O|&XH7t AL 20.0bp2| ZAHE ULt 1 &0l AA+ S52
ACZHEE S AIS2 FEEX] A X EHQ ZME LEIRIL F 2oz Z45 Hxot SES 20|H
7|EfZ&M AlZ2 OfOlH[AOIZHE|E ol 5 27| O|#X{ 7t X|EH22 21 12.0bp2 HHEL, A+ SE2
ROZHEIESl 5 27| O|#A HA| QL 13.0bp2 HHEM X[EH BME LIEHHCE AlE2l =2 220

1Folet= 240 =ofE1 V|2s2 SV A2 Ao Ciet F40| HOtLIHENM Z|Efg&X Alg2 ZME

35, F2F 23] LA F0] (249 - %) d8e6. F7H o Tx| 20| (EH21: %)
0000 , WEFX m4FXH mAAA ©AA+ 20,000 - DT R ==
15,000 - 15,000 -
10,000 - 10,000 -
5,000 - 5,000 -

N e m N

2025-06-23 2025-06-24 2025-06-25 2025-06-26 2025-06-27 2025-06-23 2025-06-24 2025-06-25 2025-06-26 2025-06-27

RF2: KISKFAHE 7} Rt2: KISKFAHE 7}
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H3. F2H 28K LAl g
s =9 Wi ge | LPAmYE= EL R 271
AAA 7| g2 (4h25068H1A-23 2.440 olY -8bp 2025-06-23 | 2026-06-23
AAA Mot2E29-06-2-6M-A 2510 2" -1bp 2025-06-23 | 2025-12-23
AAA 22|2%29-06-0| &2.5-223 2.690 2IE -1bp 2025-06-23 | 2027-12-23
AA0  [BI2YZAE(4)29060((F)10223(] 3310 =1 +33bp | 2025-06-23 | 2035-06-23
AAA StLt22448-060]12-24 2.550 2IE -Obp 2025-06-24 | 2026-06-24
AAA 7| P2 (41)25060[1.75A-25 2.540 oy 2025-06-25 | 2027-03-25
AAA At=25410]0103-0625-1 2.520 oy 2025-06-25 | 2026-09-25
AAA AoH2%429-06-0[-1-A 2.570 21 Obp 2025-06-25 | 2026-06-25
AAA Mot2E29-06-0]-1.5-A 2.620 2IE -2bp 2025-06-25 | 2026-12-25
AA+ Ae282025-060[2A-25() 2.700 +270bp 2025-06-25 | 2027-06-25
AAA 7| P23 (4)25060[2A-26 2.550 21E -0bp 2025-06-26 | 2027-06-26
AAA  5RAZBM B (2%)2025-060[3Y-C(A| 2670 olE -7bp 2025-06-26 | 2028-06-26
AAA Mot2E29-06-0]-1.5-B 2.590 2IE -2bp 2025-06-26 | 2026-12-26
AAA 22| 2829-06-0| E02-2L-26 2.580 olE -3bp 2025-06-26 | 2027-06-26
AAA 7|2 (4h25060|2A-27 2.530 2IE -Obp 2025-06-27 | 2027-06-27
AAA  5RUFEME(2H)2025-060(3Y-D(A  2.680 2IE -Shp 2025-06-27 | 2028-06-27
AAA MBt2E29-06-2-11M-A 2.500 2IE -6bp 2025-06-27 | 2026-05-27

A& KISKFAHE 7}

4 FZHOHX) 2 oig (
s 559 YaFe | LAz = L ol
AA+ #j7H=933 3.016 0IE -4bp 2025-06-23 | 2030-06-21
AA+ & O 74 | & 2060-1 2.541 0IE -4bp 2025-06-23 | 2026-06-23
AA+ 2170 1 2 2060-2 3.005 0IE -4bp 2025-06-23 | 2030-06-21
AA- A2 71T E768-1 2.734 0IE -4bp 2025-06-23 | 2027-06-23
AA- A2IH I E768-2 2.802 2IE -4bp 2025-06-23 | 2027-12-23
AA- A2 74m] E768-3 2.891 0IE -4bp 2025-06-23 | 2028-06-22
AA- A2 71T E768-4 2.891 0IE -4bp 2025-06-23 | 2028-06-23
AA- A27H I E768-5 2.930 2I'E -6bp 2025-06-23 | 2028-12-22
AA- OFO[H|#|O| 74| §330-3 2.902 0IE -6bp 2025-06-23 | 2028-12-22
AA- OFO[H|#|O| 74 I| £ 330-4 3.089 9IE -12bp | 2025-06-23 | 2030-06-21
A0 St S X7 o] EH128-1 3.708 IE -20bp | 2025-06-24 | 2026-06-24
A0 St £ X7 o] EH128-2 3.781 OIE -20bp | 2025-06-24 | 2026-11-24
A0 st EXp7H o] EH128-3 3.904 IE -20bp | 2025-06-24 | 2027-05-21
A0 St E X7 o] EH128-4 3.904 IE -20bp | 2025-06-24 | 2027-05-24
AA+ AMItE2785 2.825 0IE -3bp 2025-06-26 | 2028-07-25
AA+ AM47tE2786 2.825 0IE -3bp 2025-06-26 | 2028-07-26
AA+ AM7tE2787 2.833 0IE -3bp 2025-06-26 | 2028-09-26
AA+ AM47tE2788 2.849 0IE -3bp 2025-06-26 | 2029-01-26
AA+ AMBt7+E2264-1 2.845 0IE -3bp 2025-06-26 | 2028-12-26
AA+ AMSHILE2264-2 2.967 0IE -4bp 2025-06-26 | 2030-06-26
AA+ S 7H=934-1 2.711 0lE -3bp 2025-06-26 | 2027-06-25
AA+ 7 =934-2 2.832 0lE -3bp 2025-06-26 | 2028-06-26
AA+ S 7t=934-3 2.980 0IE -4bp 2025-06-26 | 2028-06-26
AA- Q0| O] X & & 7H | Er 248-1 2.702 IE -4bp 2025-06-26 | 2027-01-26
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AA- Ao O] X| = &7 | E248-2 2.709 Ol -4bp 2025-06-26 | 2027-02-26 300
AA- Ao o] X| = &7 | E248-3 2.716 Ol -4bp 2025-06-26 | 2027-03-26 100
AA- o O] K| =& ) | 248-4 2.737 Ol -4bp 2025-06-26 | 2027-06-25 400
AA- Ao O] X| = &7 | E 248-5 2.765 Ol -4bp 2025-06-26 | 2027-09-24 300
AA- ool x| =7 | E248-6 2.775 Ol -4bp 2025-06-26 | 2027-10-26 400
AA- o o] K| =& 7 | 248-7 2.784 Ol -4bp 2025-06-26 | 2027-11-26 500
AA- Q0| O| X| =& 71 1| £ 248-8 2.794 2E -4bp 2025-06-26 | 2027-12-24 600
AA- fe2lz38M o E527-1 2.627 g 2025-06-26 | 2026-04-24 500
AA- Lela3871mEs527-2 2.637 oy 2025-06-26 | 2026-05-26 300
AA- L2|Z87HmE527-3 2.647 oy 2025-06-26 | 2026-06-26 300
AA- B8N E527-4 2.662 oy 2025-06-26 | 2026-07-23 200
AA- Le|lZ87HmE527-5 2.662 oy 2025-06-26 | 2026-07-24 500
AA- S H M A555-2 2.873 0l -5hp 2025-06-26 | 2028-06-26 500
A+ OFO| 7 I B 132-1 2.939 QIE -15bp | 2025-06-26 | 2026-11-26 400
A+ OFO| A7 | B 132-2 3.080 QI 25bp | 2025-06-26 | 2028-01-25 400
A+ OfO| A7H | EH132-3 3.173 QI -30bp | 2025-06-26 | 2028-06-26 500
AO AX|FH I E383-1 3.945 QI -25bp | 2025-06-26 | 2026-06-26 500
A0 AX|7H ] =$383-2 3.974 B -35bp | 2025-06-26 | 2026-12-24 100
AO AX|IFHIE383-3 4259 OIE -66bp | 2025-06-26 | 2028-06-26 200
A- 7| 27l E222-1 3.976 OIE 20bp | 2025-06-26 | 2026-11-26 300
A- 7| 270 E222-2 4119 OIE -20bp | 2025-06-26 | 2027-03-26 100
A- 7|70 E222-3 4252 OIE -20bp | 2025-06-26 | 2027-06-25 900
A- 7| 270l E222-4 4539 OIE 45bp | 2025-06-26 | 2028-06-26 100
AA+ 7 0|H|= E17t=430-1 2.737 2IE -3bp 2025-06-27 | 2027-12-27 300
AA+ 7{|0|H| =217t =430-2 2.823 0l -3bp 2025-06-27 | 2028-06-26 100
AA+ 7 0|H|= B17t=430-3 2.823 2IE -3bp 2025-06-27 | 2028-06-27 1,100
AA+ 7 0|H|=E17t=430-4 2.847 2IE -3bp 2025-06-27 | 2028-12-27 300
AA+ 7{|0|H| =217t =430-5 2.976 Ol -4bp 2025-06-27 | 2030-06-27 200
AA+ S CH7H I 22061-1 2.691 Ol -4bp 2025-06-27 | 2027-06-25 500
AA- BNK7H | £376-1 2.789 2IE -3bp 2025-06-27 | 2026-12-28 100
AA- BNK7H I Et376-2 2.818 Ol -4bp 2025-06-27 | 2027-06-28 100
AA- BNK7H I &376-3 2.837 2IE -4bp 2025-06-27 | 2027-09-27 100
AA- BNK7H | £376-4 2.857 2I'E -4bp 2025-06-27 | 2027-12-28 800
AA- BNK7H | Et376-5 2.962 Ol -4bp 2025-06-27 | 2028-06-26 100
AA- BNK7H I Et376-6 2.962 Ol -4bp 2025-06-27 | 2028-06-27 900
AA- JB 22|74 m|E538-1 2.847 0IE -5bp 2025-06-27 | 2028-01-25 400
AA- JB 22|74 I E538-2 2.938 0IE -5bp 2025-06-27 | 2028-06-27 300
AA- A2 71T E769-1 2.731 Ol -2bp 2025-06-27 | 2027-06-24 300
AA- A274m] E769-2 2.731 Ol -2bp 2025-06-27 | 2027-06-25 1,000
AA- A2 74T E769-3 2.781 2IE -2bp 2025-06-27 | 2027-12-24 200
AA- A2 71T E769-4 2.878 0IE -3bp 2025-06-27 | 2028-06-26 200
AA- A274m] E769-5 2.878 0IE -3bp 2025-06-27 | 2028-06-27 500
AA- A0 E769-6 2.914 Ol -5hp 2025-06-27 | 2028-12-27 400
AA- Aot E516-1 2.720 Ol -4bp 2025-06-27 | 2027-06-25 400
AA- Aletsf o Es16-2 2.879 Ol -4bp 2025-06-27 | 2028-06-27 600
AA- OFO[H|#|O| 7H | £$331-1 2.693 2IE -3pbp 2025-06-27 | 2027-03-26 600
AA- OFO[H|#|O| 74| §f331-2 2.711 2IE -3pbp 2025-06-27 | 2027-06-25 500
AA- OFO[H|#|O| 74| §331-3 2.847 IE -4bp 2025-06-27 | 2028-06-27 700
AA- OFO[H|A|O| 74| §f331-4 2.878 2IE -Shp 2025-06-27 | 2028-11-27 300
AA- OFO[H|#A|O| 7H | §331-5 3.078 2E -10bp | 2025-06-27 | 2030-06-27 600
AA- 7{|OfH| 7H | £ 560-1 2.759 0lE -3bp 2025-06-27 | 2027-10-26 500
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@ s
AA- 7| O|H|ZH | E560-2 2.759 2IE -3bp 2025-06-27 | 2027-10-27 100
AA- 7|0l 7H | E560-3 2.767 2IE -3bp 2025-06-27 | 2027-11-26 200
AA- 7{|O|H| 7} | B 560-4 2.820 olE -4bp 2025-06-27 | 2028-03-27 100
AA- 70| 7} | E560-5 2.838 2IE -4bp 2025-06-27 | 2028-04-27 100
AA- 7{|O|H| 7} | £560-6 2.875 olE -4bp 2025-06-27 | 2028-06-26 400
AA- 7{|O|H| 7 | & 560-7 2.875 oIE -4bp 2025-06-27 | 2028-06-27 700
AA- ShLEFH I B 459-1 2.706 olY -4bp 2025-06-27 | 2027-06-25 300
AA- StLEZH I £H459-2 2.758 2IE -4bp 2025-06-27 | 2027-12-24 600
AA- ShLE7H I §F459-3 2.865 oIE -4bp 2025-06-27 | 2028-06-27 900
AA- SHLEZH I 459-4 2.908 olE -5bp 2025-06-27 | 2028-12-27 400
A+ S OZH T E479-1 3.681 olE -5bp 2025-06-27 | 2028-06-26 200
A+ ROI7H [ E479-2 3.681 olE -5bp 2025-06-27 | 2028-06-27 500
A+ ROI7H [ E479-3 4137 2IE -13bp | 2025-06-27 | 2030-06-27 300
AO Of 727 I £ 248-1 4145 QIE 25bp | 2025-06-27 | 2027-05-27 400
AO Off #2710 £t 248-2 4248 QIE -35bp | 2025-06-27 | 2027-12-24 500

Xb&E: KISKpLHE 7}
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4738 Ae  02) 3215-1438 o ZEY E3tAMOZ QOIS XY HA| R QA FE
o UE AUFO| F7| 20| E F2 X Ol RO Hod

S|ALx A S

SHAL 7|Z SIARK 31 Q7| AAAS 29| 21 O] A5 AT Ss M FECH02bp 5123 37.6bpS Lt

(B X) oM 'BBB+(FHEE) O F StEMLC ESH HDHCHA O 22| AlZ 27 5t |
H =2 XNYRH &2 2AHE MEBESS2 §XI(A0), 5 HUS X oM ' HEH o2 ZFIUCH
A= 1. 2K F2F0] (S5l o g)
6.5 600
33 500 AOAZH E
A I c
45 400 AAOL IR E
AAAiEEﬂE
3.5 300 AO
2.5 200 e AAQ
e AAA
15 - - 100 271314
0.5 T T 0
2022-06-27 2023-06-27 2024-06-27 2025-06-27
XHE : KISKFAE 7}
H1. 3R A= E Y HEE (+21: bp)
S 25 ATY E(06/27) FZCliH|(06/20) T elrliH|(05/30)
| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 34.6 37.6 36.0 59.5 2.2 -0.2 -1.3 0.0 1.3 -4.5 -4.6 2.7
AA+ 38.7 419 43.0 91.3 3.5 -2.5 -2.0 0.0 2.6 -5.0 -4.8 2.7
AAO 40.6 44.8 498 | 125.2 3.5 -2.5 -2.0 0.0 2.6 -5.0 -4.8 2.7
AA- 439 49.2 599 | 161.8 3.5 -2.5 -2.0 0.0 2.6 -5.0 -4.8 2.7
A+ 62.9 92.1 132.1 | 219.5 0.5 -0.5 0.0 0.0 0.8 0.0 0.0 2.7
A0 777 | 1182 | 1769 | 265.5 0.5 -0.5 0.0 0.0 0.8 0.0 0.0 2.7
A- 104.8 | 162.7 | 236.9 | 316.8 0.5 -0.5 0.0 0.0 0.8 0.0 0.0 2.7

A2 : KISKFAHE 7}

18



O|H = SAX LAFTH2 1= 7,060, 7| FUE 1X 9460H -2 = 24009 22| =otets 7|FRULt
a7 ZHXUTE 7|20 ZHO0H0[= 1.5HF 350 2O -30bp, 2= 48024~ ZH O -20bp, 3=
6709 DO -400p2 LA F2[7F BHYEUCE XtF ROYEE, o3 F & 7IHEL &S DA
X 280l o[o] & of|OlLCt.

H2 S|ARx| wasig (E421: %, bp, H, A8)
HESH =4 Yy BHO|E | wHAZIE L LIZ/ -
AAA ot E MY 53-1 2025-06-23 2.641 =1 +17bp 2 900
AAA St Z A 53-2 2025-06-23 2.703 =1 +24bp 3 400
AAA ot & AMYX53-3 2025-06-23 2.926 =1 +29p 5 400
A- O| K| AR K| EHAZ| X 7(A 2025-06-23 45 - 1 300
AAO S-0il64-1 2025-06-24 2.833 Hgog 3 2,600
AAO S-0il64-2 2025-06-24 2.93 JHERIHE -6bp 5 800
AAO S-0il64-3 2025-06-24 3.199 JHE 28 -15bp 10 600
AAA Ast=a8X|F176-1 2025-06-25 2742 JHHBIE -2bp 3 1,000
AAA Mot a8X|F176-2 2025-06-25 2.893 JHERIE -3bp 5 1,000
A- 7|2 0f| = QH0}0]7-1 2025-06-25 3.343 JHE21E -30bp 1.5 350
A- 7|20 Z=oH0t0]7-2 2025-06-25 3.525 JHE 28 -20bp 2 480
A- HEREXTG A 2025-06-25 3.697 JHEIE -40bp 3 670
AAA ShE M 22 H69-1 2025-06-26 2.613 =1 +15bp 2 600
AAA st M 22 H69-2 2025-06-26 272 =3 +26bp 3 1,000
AAA ShE A 2 2H69-3 2025-06-26 2.909 =1 +29bp 5 900
AA+ JBE28X|F30 2025-06-26 2.589 HERE -abp 1 500
A+ SdAEE 2341 2025-06-26 3.01 s= 28 -15bp 2 550

A+ =SHXEEA3-2 2025-06-26 3.207 S2E -15bp 3 1,450
A0 Motz g 222-1 2025-06-26 3.099 HELE -11bp 2 300
AO Motz gA22-2 2025-06-26 3.209 N 0IE -28bp 3 400
A0 O AHEE1S 2025-06-26 3.405 JHE2IE +20bp 3 350
AO HDCH O A I 7H 25— 2025-06-27 3.647 JHHE +4bp 2 980
A0 HDCH O &t I 7H & 5-2 2025-06-27 4.195 JHETHE +31bp 3 530

F) RES 32 L A, ELS M2l

At&: KISKHLHEIE O EHE R

H3. B|AKY S| (591 %, ', 212))

Ugse =4 EE HMHO|E 27 et | dE Ty
A- O| K| A X| HAE|E5(AD 2024-06-21 6.2 1 400 750
AA+ KBS H42-1 2023-06-26 439 2 2400 40,900
AA- SKX|2ME2]|16-2 2020-06-29 1.851 5 1700 18,200
AA- St EXZ 8 K|F35-1 2023-06-28 4549 2 1050 11,400
AA- LF11-1 2023-06-28 427 2 400 2,000
AA- ZH£H66-3 2015-06-23 2.978 10 1400 27,850
AAO SKOfl L4 X]41-3 2015-06-25 3.221 10 1000 19,000
AAO GSTFY2-3 2015-06-25 3.181 10 2000 15,650
AAA KT197-1 2022-06-29 4191 3 2800 36,100
AAA SHIBAIF25-2 2020-06-26 1.443 5 2000 52,200
AAA ot R U541 2020-06-25 1.34 5 1200 40,100
AAA BNKZ&X|F37-3 2022-06-29 4359 3 300 17,100
AAA ot M2 H44-1 2020-06-23 1.424 3 900 53,100
AAA SR E R YT69-1 2022-06-22 4373 3 1300 56,200
BBBO FARAAT-2 2023-06-28 6.465 3 610 2,750
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H4. XHFE 3| ALY “’3"1"2!
=

(E1S1: %, bp, 1, 218))

Ny =0 Y Wi Amge / 5HO| 7] ol
AAO AAA 2025-06-30 HEE +3bp 2 700
AAO AAMA 2025-06-30 HEE -2bp 3 1300
A0 20HH4 2025-06-30 5.7 1 650
A0 2OHY 2025-06-30 59 1.5 450
AAO ROAFE 2025-07-02 HEEE -3bp 3 1000
AAO ROgxE 2025-07-02 JHETHE -6bp 5 500
AA+ M ALY [E=R=—g S 2025-07-03 HETHE -3bp 2 1100
AA+ sixozggda 2025-07-03 JHEH -6bp 3 900
A+ RHAEY 2025-07-03 JHE 2 +5bp 2 1300
A+ ZOHHE 2025-07-03 JHH L E +4bp 3 610
AA- o=eERF 2025-07-04 JHETE +30bp 3 1800
AA- slagsfF 2025-07-04 JHE I E +30bp 5 700
A0 HSZ & ThA XY 2025-07-04 JHETE +30bp 2 300
A0 HSZ A& EtAXY 2025-07-04 JHETE +30bp 3 300
F)RES 2 Uk S|AMKY, ELS M 2l
X&E: KISKHEHE 7}, DART
JZ2. S|AMR A 0| £Hel s o )
180,000
160,000
140,000
120,000
100,000 2022
80,000 - m2023
w2024
60,000 -+ = 2025
40,000 -
20,000 -+
18 28 38 48 s8 e¥ 7€ 8¥ 9¥ 10¥ 128
X2 : KISKHAHE 7F
33, A AT 3=0| (Tl : o &)
3100000
2900000

2700000

2500000

2300000

2100000

1900000

1700000
2023-06-27

2023-10-27

2024-02-27

2024-06-27

2024-10-27

2025-02-27

2025-06-27

A2 : KISKFAHE 7}
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. FEAME S

7 A FEAIY2 TF OfH| 2ast Hej7t O|RORLL S8 7&

E

o
rlo

AAA ST2 NMF OiH|

9.63%P A0t 24.07%S XX, AA SE2 T CiH| 12.55%P Z24% 66.29%S AKX ASE2

3.81%P 71t 8.32%S AHA|YLE THE 2| 8 R

H~3EE2 16.56%P 5712t 62.69%, 38 ~5E=2 7.73%P &

Me 1.55%P £7t5t 9.24% £ XHX|ZHCH

#5. 2MM SEE /8

2 13 0|2 FZ2H M= 10.38%P 2%k 23.00%, 1

k>

¢ 5.06%= XXM 5 O]y F2Ho]

(THel: A &)

TE 2025-06-05 2025-06-12 2025-06-19 2025-06-26
AAA 7,024 10,614 9,534 13,846
AA 20,151 28,169 52,056 38,132
A 6,963 4,341 2,977 4,786
BBB 489 440 1,380 695
JUNK 48 78 80 61
Total 34,675 43,642 66,027 57,520
X2 : KISKFAHE 7F
H6. Z|AIX THEH /8 (Shl: of )
T2 2025-06-05 2025-06-12 2025-06-19 2025-06-26
~1y 15,721 14,935 22,045 13,232
1y~3y 16,001 22,704 30,459 36,057
3y~5y 1,334 3,711 8,445 2,913
Sy~ 1,620 2,292 5,078 5,318
Total 34,675 43,642 66,027 57,520
X2 : KISKFAHE 7F
184 2| S5E 7S (£491 : %) AR5, 2|A THERIE /S (549 : %)
3y~5y
A 5.1% 5y~
8.3% .
AA - 9.2%
66.3% 1.2% 1y~3y
62.7%
AAA BB+ ~ly
24.1% 0.1% 23.0%

RHE: KISKFAHE T
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J8e. SA SEY 30| (&1 - of g1)
= FH 5

100000

80000

60000

40000 i i i i
.l il ii | |
O T T T T T

T T T T T T T T T T T T T T T T T T T T

2024-06-26 2024-08-29 2024-11-21 2025-02-06 2025-04-17 2025-06-26

AL : KISKFAHE 7}

H7MEB8SE HSE

LA HEY HA™ OUTLOOK HZAS OUTLOOK HE
AoICH G EEH(F) 2025-06-23 A+ A0 sl
DNREZE|E 2025-06-25 A- A0 o
RESSEEE (IR 2025-06-25 BO B- She
oAz ojojEAL 2025-06-25 A- BBB+ Stk
224t 2025-06-26 AA- A+ skt
ohE 2025-06-27 BBB+ BBBO Stk
wEM MO 2025-06-27 A0 A- She
VEEE] 2025-06-27 A- BBB+ Stk
SG 2025-06-27 B+ BO She
RZZH|H 2025-06-27 A0 A- Stk

Xtz oA E It KISAHHE 7}
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GorESxt KEY POINT
oI X+ 02) 3215-1435 o ABS ZSHA|R GV |SHEL 2 H, LEZE, P-CBO 7| XXpAF 2l
ojstd HTE  02) 3215-1454 o ABS Al T CiH| &R oLt & | ot B

O[tHZ= ABS LHAHOME CHRV[ZRUSHES

—

N

| E=XtALS

Z ol E|EENYHLMOIK, LEES
7| ZXto 2 5HO| HiHE2|QEAFHO| 2 2|OF9KL, P-CBOE 7| =AML 2 510 FSTS2025K14, L1 E2025K

13XF LHA| 15KH7F A | UCH MBS 2l 2 SURUACH.

3. Y7 7| XXpAHE ABS SN 0] (SHl:9f 9, 7|7t : 2025-01-01 ~ 2025-06-27)
30,000 350000
I PF Loan

25,000 - 300000 o p-cBO

- 250000
20,000 e 7| E}

- 200000 o=
15,000

- 150000 ST =S T
10,000 -

' 100000 e s /AEHOIS R E CDO
5,000 - l L 50000 Synthetic CDO
0 T T T T T 0 HEHSOHE%

2025-01 2025-02 2025-03 2025-04 2025-05 2025-06

Xt&: KISKHAHE 7L

dEl2, A7 2alH| = (5491 : %, 712t : 2024-07~2025-06) 213, 68 WalldH|= (491 : %, 712t : 2025-06)

P-CBO,
14348.79
992

PF Loan
20%

{2 KiL 384060
4150

At&E: KISKHAHE 7} AHE: KISKHAHE 7}
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H1. F7HABS Bl sg CH9| : o191, %, 7|7t : 2025-06-23~2025-06-27)
7| E=XpAE SPC MESE L gt7| g | wIag | M
E|2 S H Q8 40| XH -1 AAA 2025-06-25 ™ 50 2.569 -
E| 2SR U2 A4 0[XH1-2 AAA 2025-06-25 2M 50 2.569 -
El2E N QU4 0[XH-3 AAA 2025-06-25 3M 50 2.569 -
E|2 x| LA 40| kt1-4 AAA 2025-06-25 4M 50 2.590 -
El2EH QA4 0[XH-5 AAA 2025-06-25 5M 50 2.601 -
|2 QA4 0[XH-6 AAA 2025-06-25 6M 50 2612 -
E|2EH Qe U4 O0[XH-7 AAA 2025-06-25 ™ 50 2.601 -
E| 2SN Q824 0| XH-8 AAA 2025-06-25 8M 100 2.590 -
E|2EH Qe U4 0[XH-9 AAA 2025-06-25 9M 50 2.580 -
E|2EH Q8 A4 0[XH-10 AAA 2025-06-25 10M 50 2.584 -
E| 2 EH Qe Q40| XH-11 AAA 2025-06-25 11M 50 2.589 -
E|2 SN Q8 A 40| XH-12 AAA 2025-06-25 1Y 50 2.594 -
E|2EH QA4 0[Xt1-13 AAA 2025-06-25 1Y1M 50 2.627 -
crarojsrary e | e A EH SO 14 AAA 2025-06-25 1Y2M 100 2.651 -
El2EH QAL O[XH1-15 AAA 2025-06-25 1Y3M 100 2.685 -
ElZEH Qe A4 0|XH-16 AAA 2025-06-25 1Y4M 100 2.708 -
El2EH YU O[XH-17 AAA 2025-06-25 1Y5M 50 2.742 -
E|2 SN Qe A4 0|XH-18 AAA 2025-06-25 1Y6M 50 2.766 -
El2EH QU4 O[XH-19 AAA 2025-06-25 1Y7M 50 2773 -
E| 2 S X Q8 Q40| XH-20 AAA 2025-06-25 1Y8M 50 2.790 -
E| 2 E H Qe Q40| XH-21 AAA 2025-06-25 1Y9M 100 2.797 -
E| 2 S X Q8 Q40| XH-22 AAA 2025-06-25 1Y10M 50 2.804 -
E|2 S Qe A 40| kH1-23 AAA 2025-06-25 1Y11M 50 2.811 -
E| 2 S X Q8 40| XH -24 AAA 2025-06-25 2y 50 2.819 -
E|2E N Y A4 0[XH1-25 AAA 2025-06-25 2Y4M 50 2.845 -
E|2E X Q8 U 40| XH-26 AAA 2025-06-25 2Y10M 50 2.891 -
E| 2 EH Qe U 40|kt -27 AAA 2025-06-25 3Y6M 50 2928 | CALL
E|2E X Q8 U4 0| XH-28 AAA 2025-06-25 4Y6M 40 3004 | CALL
BH2| OhA 7}0| 9K} -1 AAA 2025-06-26 ™ 350 2.635 -
BFHI2| OFA7H0]9%H -2 AAA 2025-06-26 2M 150 2635 | CALL
BFHt2| A 70| 9K} -3 AAA 2025-06-26 3M 150 2635 | CALL
BtHt2| FA 70| 9K} -4 AAA 2025-06-26 4M 150 2645 | CALL
BFHt2| A 70| 9K} -5 AAA 2025-06-26 5M 150 2656 | CALL
BtHL2| 2t A 70| 9%H -6 AAA 2025-06-26 6M 150 2667 | CALL
BfHt2| FA 70| 9K} -7 AAA 2025-06-26 ™ 150 2678 | CALL
BtHL2| 2t A 70| 9%t -8 AAA 2025-06-26 8M 150 2679 | CALL
BfHt2| FA 70| 9K} -9 AAA 2025-06-26 9M 200 2.691 CALL
HHHE2] 0HA 70| 9%H -10 AAA 2025-06-26 10M 200 2696 | CALL
BHHE 2| OFA 70| 9K} -11 AAA 2025-06-26 1M 200 2712 | CALL
HHHE2| A 70| 9K -12 AAA 2025-06-26 1Y 200 2718 | CALL
BHbl 2| Ot A 7L0|9KH -13 AAA 2025-06-26 1Y1M 200 2.741 CALL
HHEE2] OHA 70| 9%H -14 AAA 2025-06-26 1v2M 200 2764 | CALL
Btbl 2| Ot A 7L0|9KH-15 AAA 2025-06-26 1Y3M 200 2788 | CALL
BHHE2| OFA L] 9%H -16 AAA 2025-06-26 1Y4M 200 2.811 CALL
BHb 2| OFA 70| 9K -17 AAA 2025-06-26 1Y5M 150 2834 | CALL
HHH2| Ot A T}O|9XH -18 AAA 2025-06-26 1Y6M 150 2.858 | CALL
BHb 2| OFA7}0|9XH -19 AAA 2025-06-26 1Y7M 150 2864 | CALL
BHH 2| FA7}0|9%H -20 AAA 2025-06-26 1Y8M 150 2.871 CALL
BHH 2] OFA 70| 9K} -21 AAA 2025-06-26 1Y9M 150 2878 | CALL
bHHl 2| FA7L0| 9%} -22 AAA 2025-06-26 1Y10M 100 2.884 | CALL
BHbl 2| Ot A 710| 9%} -23 AAA 2025-06-26 1Y11M 100 2.891 CALL

24



HiH}2| OtAFHO[9XH -24 AAA 2025-06-26 2y 100 2.898 CALL
osz HiHR2| QFAFHO|9X}H -25 AAA 2025-06-26 2Y1M 100 2.902 CALL
HiH}2| otAFHO[9XH -26 AAA 2025-06-26 2Y2M 100 2917 CALL
BiHb2| OtAFHO[9X}H -27 AAA 2025-06-26 2Y3M 100 2.921 CALL
HiH}2| OtAFHO[9X}H -28 AAA 2025-06-26 2Y4M 100 2.926 CALL
HiHb2| OhAFHO[9XH -29 AAA 2025-06-26 2Y5M 100 2.930 CALL
HiH}2| otAFHO[9X}H -30 AAA 2025-06-26 2Y6M 100 2.935 CALL
HiHf2| OFAF+O|9X}H -31 AAA 2025-06-26 2Y7M 100 2.944 CALL
HiH2| 2k A 70| 9K} -31 AAA 2025-06-26 2Y7TM 100 2.944 CALL
HH}2| 2k A FH0]9XF1-32 AAA 2025-06-26 2Y8M 100 2.953 CALL
HE}2| QA FHO|9X}F1-33 AAA 2025-06-26 2Y9M 100 2.963 CALL
HHHF2| 2k A FH0| 9K 1-34 AAA 2025-06-26 2Y10M 100 2.982 CALL
HiHt2| QFAFHO|9%}-35 AAA 2025-06-26 2Y11M 100 2.991 CALL
HHHF2| 2k A FH0|9Kk1-36 AAA 2025-06-26 3y 100 3.001 CALL
HtEF2| QA FHO|9X}-37 AAA 2025-06-26 3Y1M 100 3.003 CALL
HHH}2| 2k A 7H0|9Kt1-38 AAA 2025-06-26 3y2M 50 3.006 CALL
HtEF2| QA FHO|9XF-39 AAA 2025-06-26 3Y3M 50 3.009 CALL
HHHF2| 2k 2 FH0]9Kk1-40 AAA 2025-06-26 3Y4M 50 3.012 CALL
HHEF2| Ot AFHO|9X}F1-41 AAA 2025-06-26 3Y5M 50 3.015 CALL
HHHF2| 2k A FH0]9XF1-42 AAA 2025-06-26 3Y6M 50 3.018 CALL
HiHt2| kA FHO| 9K} -43 AAA 2025-06-26 3Y7M 50 3.021 CALL
HH}2| QA FHO| 9K} -44 AAA 2025-06-26 3Y8M 50 3.034 CALL
biet2| kA FHO[9K}-45 AAA 2025-06-26 3Y9M 50 3.037 CALL
HiH}2| OtAFHO[9XH -46 AAA 2025-06-26 3Y10M 50 3.040 CALL
HFHI2| QA FHO|9K}1-47 AAA 2025-06-26 3Y11M 50 3.043 CALL
HiHF2| OtAFHO[9XH -48 AAA 2025-06-26 4y 50 3.046 CALL
HFHF2| QA FHO|9K}1-49 AAA 2025-06-26 4Y1M 50 3.056 CALL
HHHF2| 2k A FH0|9Kk1-50 AAA 2025-06-26 4Y2M 50 3.066 CALL
520258 1XH-1(A AAA 2025-06-27 1Y 250 2.629 -
B T52025H 1XH1-2(Ah AAA 2025-06-27 2y 250 2.781 -
B1Z202581%H1-3(Ah AAA 2025-06-27 3y 200 2.878 -
B T52025H1XH1-4(AL AAA 2025-06-27 4y 150 2.954 CALL
520258 1XH1-5(Ah AAA 2025-06-27 5Y 200 3.069 CALL
ZEIE2025H81XF2-1(AR BBB+ 2025-06-27 5y 80 6.200 CALL
primary CBO 520258 1xt2-2(Ah BBBO 2025-06-27 5Y 80 6.700 CALL
B X132025H81Xk2-3(Ah BBB- 2025-06-27 5Y 94.4268 7.200 CALL
520258 1A+3-1(Ah C 2025-06-27 5Y6M 600 20.000 CALL
AME2025H 1382 53H-1(AH|  AAA 2025-06-27 3y 3803.42 2.818 -
ME2025H 13K+ 53 -2(AH C 2025-06-27 3Y3M 3860 3.118 -
AME2025H 14X F3H-1(AH|  AAA 2025-06-27 2y 878.8502 2.731 -
ME2025814XHF S3H1-2(Ah C 2025-06-27 2Y3M 36.8498 3.031 -
AME2025H 15X F53H-1(AH|  AAA 2025-06-27 2y 863.1059 2.731 -
ME20258|15%H7 S3H1-2(Ah C 2025-06-27 2Y3M 34.07402 3.131 -

XtZ : DARTEAFEAIA|A

_|"."_

[=]
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H2 X2 MBS 2 U HXt Tl HlmEH (B9l : AE,
a7 MBS 2025-7(2025-06-24) MBS 2025-6(2025-05-27) MBS 2025-5(2025-04-22)
- waigoy | wage| | Amyc | wwgy | wwgel | Amic | wway | wwagel | amyc
14 1,085 2.464 +17 1,013 2.455 +18 817 2615 +19
24 1,200 2.585 +12 1,100 2484 +15 1,200 2537 +14
3 900 2636 +17 800 2,503 +17 900 2.565 +21
544 1,200 2.767 +13 1,700 2.642 +15 1,400 2.636 +17
74 900 3.055 +26 900 2917 +26 900 2.858 +25
104 800 3.209 +34 700 3.125 +37 800 3.007 +38
201 900 3.396 +56 800 3.273 +55 900 3.085 +52
30 200 3.251 +51 200 3.102 +47 200 2.959 +49
%) w7 EA|: O[O Zeh o
Itz st FEFESA
%4, MBS 7| FHETHA 0] (29l o
80,000 180,000
70,000 - 160,000
£0.000 - 140,000
50,000 \ - 120,000 2022 23l
/ - 100,000  mmmm023 HSH
40,000 s
\ - 80,000 202425
30,000 (25 2hel
- 60,000 =<
_-’F_II-OH(OE)
O — TI\T ™
20,000 - 40,000
10,000 - - 20,000
0 - -0
1Y 2Y 3y 5Y 7Y 10Y 15y  20Y  30Y
A& : KISKHAHE 7}
J35. MBS TH7|E Ll AT E 0| (EFS): ©f
3
2.5
m1Y
2 m2yY
m 3y
1.5 m5Y
m7Y
1 = 10Y
15Y
05 20Y
O T T T 1
MBS2025-4 MBS2025-5 MBS2025-6 MBS2025-7

AtZ : KISKHAHE IF



FSAME &

O|HH 3= ABS SEA|Z

XH 0| 824.745A &, Synthetic CDOE

Ao 2 BH= K HO|

0%

off &

500

= P-CBOE 7|=XHte =z

o9, 7|Et S 7| xRS

=,

J|Z=XAMO 2

ot

—
—

Xi#O| 750 A,

St MOl 186815, LIRS ES 7

PF Loan2 7| XXHtO 2 8t

EN

2 ShE k0] 2,939.44 Y HEH AL

1%6. HZH ABS 7| EXH EH FSH|IE F0] (E9l: o &)
100% 3
90%
80% 2
I P-CBO
70%
I PF Loan
60% 2
s Synthetic CDO
50% .
| SEO F R
40% 1
QEEZ
30% 5
AESYRSEI =YY FE N e]e)
20% 1
7|Et
10%
— sz
0% 0
A @ O QO N N D DD PO K
ﬁ?"g '»VQ ’»VQ ﬁ?"\’ '»V\/ ’1?‘:\/ ’1‘?9 '\‘,”9 m"’g ’1‘?9 '\‘,”9 m"’g
PSR IR S R
XEE : KISKHAE 7}
H3. MEBSE HE
SPCH HEH HES HA 7| =X HEY
e els - - - - -

ALE : KISAHAHE 7L
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LA :

B EAL

Srust 2901 £

ar&

KEY POINT

B E iz

CDEEl(AAASE

02) 3215-1457

S T Al

13.0bpZ 7|23 1, CP-CD

VHYE 7IF)s NIES TUOA %AE HOIBA 257%2 O1ZetACt. CD-2 8K

FI

S AZ sriEo) ORYTHEE D B Iy

rlo

S 874, 7,800

o
fjo

7= ChH| St&fo 271%2 OHASHRILE CP-2(AH(AASE 3MEE 7IF)

r

|>

ZHEE M F CiH] HAE 14.00p2 OFZA
FME 20X @2 M2 shitot 22(7| 2 OHE = ACLCPAIHO M= o &

HE0 S7Iots A2t S¥E2 S M7 1= o=tz 2150 HES

AA| FSioh b2 HOIX| Aol CPCDY 2ZEs ZESAME FA

d31.91¢E =8 TI|Z2|F0| ($21: %) 2. MMF, |38, TAE HETIHZX0| (@9 49)
AP E(cp-2 & KY) 2| AR AAD
cp o 240,000 PIETE =uH
S 8xhann L
4.5 0.15 220,000
200,000
4.0 01
180,000
3.5
0.05 160,000
3.0
140,000
2.5 0 120,000
2.0 -0.05 100,000
1.5 80,000
01 60,000
1.0
40,000
0.5 015 204 3 6 9 12 2025 3
0.0 -0.2
7|2k : 2024-06-27~S XY 712t : 2024-06-27~2025-06-27

AtE : KISKHAHEIL

U= 58FAYE
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Il. CD, CP/ESTB Y3l A| % Sk

0%

=3 CD L L 2 87, 7,800 S 7|EMCLEF ZULHAAA)S 3652 =S 2.53%, StL=2

(AAA)O| 2732 =S 2.53%= LAlZUCE

=1
[ |

I'_n.

p o2 98693 A2 M CHH| 11,353 R ZIISERULCE THI|AX o a2 205 655 A

+4
O

O =2 M= CiH| 14,9353 S7I5IYULE A1 &2 HAU2 CP 68,267, ESTB 103,704 =2 ™ Y

.{

Hl Zt 2,4459 & S 7t 23,9984 & ZEARACE

HE1. 25 D LW (EH21: )
Tay TR I ¥E | Zd=a) | LdaY
2025-06-23 Zzou 2026-06-23 365 2.59 1,000
2025-06-23 AMsho sl 2025-12-23 183 2.56 850
2025-06-24 Alshe s 2026-06-24 365 2.53 1,400
2025-06-24 SHLES S 2026-03-24 273 2.53 100
2025-06-24 CIINECRS)] 2026-06-23 364 2.53 1,300
2025-06-25 ZolesH 2026-06-25 365 2.53 2,000
2025-06-26 2o 2026-06-26 365 2.53 600
2025-06-26 2o 2025-10-31 127 2.56 550
AR oEAN
71213, CP/ESTB L&l 2H 30| (549 Mo, 7|7F : 2024-06-01 ~ 2025-06-27)
CP mESTB
150,000 -
50,000 -
0 : : : :
06 07 08 09 10 11 12 01 02 03 04 05 06

Xt : KISKHAE 7}
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O34 MEH YW IZH (29 N, 712H: 2024-06-01~) 85 253 Y MEd TrER7 (EH9l: )
ZAA W QS MmO TAL mULES|AL m A} 183;
o ] Ql Q| At
120,000 80% 3652 Io
70% w3652 O|Lf
100,000
gg:f m 180 O|LY
80,000 °
20% moo O|Lf
60,000 30% m 602 OfLY
20%
40,000 10% m30L O|LY
20,000 0% 15 OfLH
2 2 ¢ 3
0 IS 7< ofu
6 7 8 91011121 2 3 4 5 6 AL flr A
A& : KISKHAHE 7} XtE @ KISKHHE 7}
dE6. A1 LI (F5l: 8494, 712 : 2024-06-01-) d87. 25 A1 HEE ZJASHHE (B9 %
mESTB mCP

SAb = LES|AF = Of AL wABCP m S A}

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

KFZ: KISAHAHE L KPE: KISKFLE 7}

I1l. ABCP, ABSTB &3l st

=25 953 LHZ UL 1357654402 HF CH| 36,337 SII6FRACE 7| XA B A 2HA f
£0| 7tk Blo| e}, HI|0=20] O FE O|ALCE
J12!8. ABCP/ABSTB 32 oH 30| (EHl: M9, 7|2t : 2024-06-01~)
60000 m ABCP m ABSTB

50000

40000
30000
20000
10000
0

1 2 3 4 5 6 7 8 9 10 11 12

AtZ : KISKHAHE IF
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J39. 7| XXHAHE UHZ M (2h9l: M, 7124:2024-06-01~) agho. 2F Y 7| =XHE THEL (THl: 2)
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
\Sg@\ \\(}o\ o\% \@\\% \%ab 15 O LK
VR 2 72 ol
% M
N X
1 2 3 456 7 8 9 101112 X
XtE: KISKHAE 7} REE: KISKHAE 7}

FF S BY O LUTUL 16290 AU HF O] 1,1242 2 FAYCE 1 F £ HO| 13117
of 9, 1 9| X|0] 3,182 o Y2 AKYCH PFS 00Y 7|F TR/ 290%2 X F ] Y £T02

311, £S4 2 I E |3 EHSA F0] (EH9l: Mo, 717k : 2024-06-01~)

e d =9 XY

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

AtZ : KISKHAHE IF
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OHRIXHA : O =Xt ZMl S8 = 2d E= 3AHE B8

T 7petetx} KEY POINT
Zlorzl 2| 02) 3215-2980 o TZH 0|2 22|= SF2ME EY
o ETI & OIF =2ld =H0| Ot 22t XI5

I. SHRIx{3 AESe

25 MHFAIZS K&l YA S20| o[ofECt &, €| Fyto| AN 327t sharyct
7t UEE O/F YA REE YHE 233 258 HYCH SRPSE Y O|F ALY PMI OfH|X|7}

5312 A MECHH| 0.6ZEQE HOIXl Ao 2 LIEIGICH A HA BEO| & AH|XAME|X|[== X[t 5E

2 98 S| E2|H 932 Z LiEtGEH|, M| 54201 E Slatdict 127| GDPEZE 2 X7t
H7|CHH] A& -05% 2 LIt EX|ECE St A L[} PCEE H™K| CHH| 0.7%ZEQIE Z2 0.5%= LIEt
SO T AT AQYUEREY HRdss AAOL A% MUAEY HAAFI AREZE 7|F 197848 F 2
307 MY SILRHCE

=2|7t SFEMCH £S5 AF0| EobA gH 2| X[H|Z(SLR)S stst= 717 =
L FCE GSIBE2| X|F A0 HEE|= eSLRS B 5%0|A 3.5~45%2, 2 X|
ZZ=[0F 8t= eSLRE 6%0| A 3.5~4.5%2 A Q710| &tz A =ICt,

Jz. 0338 =4 E F0| (EH1: %, 717t 24.06.28~25.06.26) 2l EUIR] LS =0| (E41: %, 717t 24.06.28~25.06.26)

(%) 10Y-2Y(%) 2K (%) 10Y-2Y(%)
5.5 0.8 3.5 1.2

0.6 1

o ny 0.8

Ry
0.2 25 §

0 ) 0.2
0
02
15 -0.2
-0.4 04
3 -0.6 1 -0.6
2024-06-28 2024-09-28 2024-12-28 2025-03-28 2024-06-28 2024-09-28 2024-12-28 2025-03-28
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7}, Bloomberg Xtz : KISKHHE 7L Bloomberg
J33. Y23 =AU E F0| (E491: %, 712k 24.06.28~25.06.26) O3, S22 $UE F0| (E491: %, 717+ 24.06.28~25.06.26)
=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
02 02
0 W 0.1 01
0 0 1 0
2024-06-28 2024-09-28 2024-12-28 2025-03-28 2024-06-28 2024-09-28 2024-12-28 2025-03-28
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
Xt& : KISKHHE I, Bloomberg AtE : KISKHHE I, Bloomberg
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H1. T 33 S2HS (EH2l: %)
=22 & 2025-06-26 2025-06-20 2025-05-27 M= CjiH] HE chy]
US TREASURY 2Y 3.77 3.93 3.98 -15.90 -21.70
US TREASURY 5Y 3.84 3.96 4.05 -12.40 -21.40
US TREASURY 10Y 4.27 437 4.47 -9.70 -19.80
US TREASURY 30Y 4.81 4.87 4.98 -5.60 -16.60
DEUTSCHLAND REP 2Y 1.84 1.83 1.79 0.50 5.00
DEUTSCHLAND REP 5Y 213 2.10 2.09 3.20 3.90
DEUTSCHLAND REP 10Y 2.54 249 2.54 4.90 0.50
DEUTSCHLAND REP 30Y 3.03 2.94 3.03 9.00 -0.70
JAPAN GOVT 2Y 0.73 0.73 0.73 0.40 -0.30
JAPAN GOVT 5Y 0.97 0.95 1.01 1.60 -4.10
JAPAN GOVT 10Y 142 1.40 1.47 1.60 -5.50
JAPAN GOVT 30Y 2.90 2.91 2.86 -1.20 4.50
CHINA GOVT 2Y 1.37 1.37 1.46 0.30 -9.40
CHINA GOVT 5Y 1.51 1.50 1.57 1.10 -5.70
CHINA GOVT 10Y 1.65 1.64 1.69 1.40 -4.20
CHINA GOVT 30Y 1.86 1.84 1.90 2.10 -3.90

Xt2E : KISKHHE T, Bloomberg

125 USD & EUR

(2H9l: %, 712t 24.06.28~25.06.26)
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XtZ : KISKHHE I, Bloomberg
d&87. KPE 28 A #HE (£91: %)
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AtE : KISKHHE 7} Bloomberg
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d%6. MOVE & VIX

(EH9l: %, 712t 24.06.28~25.06.25)
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Jzlg KPE 28 HE HE (E+21:bp, 71 2+:25.06.20~25.06.26) 2110, KPE H| 28X HE HE (E+2]:bp, 7] 7+:25.06.20~25.06.26)
DR(bp)
0
-2
-4
-6
-8
-10
-12
-14
-16
19 e/l E 2 sd 74 104 15 204 19 e/ E127HE 2 sd 74 104 15 204
X2 : KISKHHE 7} Bloomberg AtE : KISKHHE 7} Bloomberg
%11, HEY M ME 22 (E+21: %, 7|Z}: 25.06.23~25.06.27)
HE HY WA ME 2B 25 HY M ME 2=
11.11% 7.94% 6.35% 6.35%
1.59%
4.76%
\
Loy o — 15.87%
13.89%
13.89% 7% 22 3.17%
4.17% 3.17%
B Consumer, Non-cyclical M Financial B Consumer, Non-cyclical M Financial
B Communications B Government(Municipal) B Communications B Government(Municipal)
Government Consumer, Cyclical Government Consumer, Cyclical
[ Industrial Technology [ Industrial Technology
1 Energy 1 Utilities 1 Energy 1 Utilities
XtZ : KISKHHE I, Bloomberg
2 HF COfH| WY x{H Mg ST (2HSl: %, 712+ 25.06.16~25.06.27)
HE] 25 FES =%
Financial 28.57% 25.00% 3.57%
Consumer, Cyclical 15.87% 13.89% 1.98%
Consumer, Non-cyclical 6.35% 11.11% -4.76%
Energy 7.94% 23.61% -15.67%
Government 22.22% 13.89% 8.33%
Basic Materials 0.00% 0.00% 0.00%
Communications 3.17% 4.17% -0.99%
Diversified 0.00% 0.00% 0.00%
Industrial 4.76% 1.39% 3.37%
Technology 1.59% 1.39% 0.20%
Utilities 6.35% 0.00% 6.35%
Government(Municipal) 3.17% 417% -0.99%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712}: 25.06.23~25.06.27)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 238112 (USD)
KDB 2.86 06/20/26 EURO MTN HKD 2025-06-20 2026-06-20 | 2.86% 99.36MM
KDB 2 % 06/27/26 EURO MTN HKD 2025-06-27 2026-06-27 | 2.75% 10.19MM
HANTRA Float 06/27/28 EURO MTN usD 2025-06-27 2028-06-27 | 5.464% | SOFRRATE 26.00MM
KDB Float 01/27/26 US DOMESTIC | USD 2025-06-27 2026-01-27 | 4.63% | SOFRRATE |  100.00MM
NACF 4.52 06/30/26 EURO MTN usD 2025-06-30 2026-06-30 | 4.52% 50.00MM
KDB 6 % 07/01/30 EURO MTN INR 2025-07-01 2030-07-01 | 6.75% 49.68MM
KDB Float 07/02/27 EURO MTN EUR 2025-07-02 2027-07-02 | 2.295% | EUR003M 116.31MM
KOREAT 4 ¥ 01/03/29 EURO-DOLLAR | USD 2025-07-03 2029-01-03 | 4.375% 500.00MM
KOREAT 4 % 01/03/29 | PRIV PLACEME...| USD 2025-07-03 2029-01-03 | 4.375% 500.00MM
KOREA 2 ¥ 07/03/28  |EURO NON-DOL..| EUR 2025-07-03 2028-07-03 | 2.25% 814.16MM
KOREA 2 7% 07/03/32 EURO NON-DOL...| EUR 2025-07-03 2032-07-03 | 2.875% 814.16MM
KEBHNB Float 07/03/26 AUSTRALIAN | AUD 2025-07-03 2026-07-03 | 4.174% | BBSW3M 32.5TMM
XtE : KISKHAHEZE Bloomberg
B4, F7H 0|3 AH X = (E+2l: %, 712t: 25.06.23~25.06.27)
Date Name Survey Actual Prior
2025-06-23 sap ZEY 0|3 MEQ PMI 51.0 52.0 52.0
2025-06-23 SapP ZEY 0|7 MH| A PMI 53.0 53.1 53.7
2025-06-23 sap 22 0|2 ZE PMI 52.2 52.8 53.0
2025-06-24 Zotdmor HE HMHEY s - -25 -419
2025-06-24 2K 2 A M=K -10 -7 -9
2025-06-24 AMBAEE AH|XL7| O X2 99.80 93.00 98.00
2025-06-25 Al s=Edofoy 693k 623k 743k
2025-06-25 Aoy (|2 oid) -6.70% -13.70% 10.90%
06/25-06/26 UH5{7t 1393k 1394k 1393k
06/25-06/26 URS7F (A ) 0.00% -2.00% -2.00%
2025-06-26 ZOf R M| 0.20% -0.30% 0.20%
2025-06-26 200X M AAChH| -0.10% 0.30% -0.10%
2025-06-26 74 Q1A 1.20% 0.50% 1.20%
2025-06-26 GDP B7tX|= 3.70% 3.80% 3.70%
2025-06-26 =& PCE E7tX|= QoQ 3.40% 3.50% 3.40%
2025-06-26 N 8.50% 16.40% -6.30%
2025-06-26 25X WK 0.00% 0.50% 0.20%
2025-06-26 M A Hads 243k 236k 245k
2025-06-26 Initial Claims 4-Wk Moving Avg - 245.00k 245.50k
2025-06-26 MRS ST AUHR S 1950k 1974k 1945k
XtE : KISXHAHEZF Bloomberg
H5. W{F 0|3 X X = (E49l: %, 712k 25.06.30~25.07.04)
Date Name Survey Actual Prior
2025-06-27 PCE E7HX|$= YoY 2.30% - 2.10%
2025-06-27 =& PCE 27HK|== YoY 2.60% - 2.50%
2025-06-27 OJA[ZICHE . AH| XA 2| 60.5 - 60.5
2025-06-27 OJA[ZtCHE D AH|X}Z|CH -- - 58.4
2025-06-27 OjA|ZtCiEtm 14 QlIE2f| o] 5.20% - 5.10%
2025-06-27 OjA|Ztcietm 5-10 QIE2 ol 4.10% - 4.10%
2025-07-01 S&p 22H O0/= HZ=¢ PMI 52 - 52
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2025-07-01 ISM M| Z= K| = 48.8 - 485
2025-07-01 TOlO|RETA TLOIAS -- - 7391k
2025-07-03 FAX| -$69.8b - -$61.6b
2025-07-03 H=sPRE208As HE 120k - 139k
2025-07-03 DIZIRE D8X HE 115k -- 140k
2025-07-03 MUE 430% -- 4.20%
2025-07-03 AlzZte W A3 (™ ksl 0.30% - 0.40%
2025-07-03 AlZte B (™ Echs]) 3.90% - 3.90%
2025-07-03 A Hesd gds - -- 236k
2025-07-03 HYEHAS ST AUHA S - - 1974k
2025-07-03 S&p =29 0|= MH|AY pMI -- - 53.1
2025-07-03 sap 224 0|2 TE PMI -- - 52.8
2025-07-03 ISM AMH|A X|= 50.8 - 499
XtE : KISKHAHE ZF Bloomberg
H6. Tt 5Y 4N X|m (5+91: %, 7|Z}: 25.06.23~25.06.27)
Date Name Survey Actual Prior
2025-06-20 PPI( & CHH]) -0.30% -0.20% -0.60%
2025-06-20 PPI T AH| -1.20% -1.20% -0.90%
2025-06-23 HCOB =< M=% PMI 49 49 483
2025-06-23 HCOB S AMH|AY PMI 478 49.4 47.1
2025-06-23 HCOB £¢ 3% PMI 491 50.4 485
2025-06-24 IFO 7| =t 88 88.4 875
2025-06-24 IFO X} E7t 86.5 86.2 86.1
2025-06-24 IFO of & 89.9 90.7 88.9
2025-06-26 GfK 2H|XH 7| T K| 2= -19.2 -20.3 -19.9
XtE : KISXHAHEZF Bloomberg
H7. UF 5 4H X = (E42l: %, 712+ 25.06.30~25.07.04)
Date Name Survey Actual Prior
2025-06-30 FUS7HR| 5= T | -- -- -0.40%
2025-06-30 A0fEof (M FChH]) 0.50% - -1.10%
2025-06-30 20 o NSA H HH| - -- 4.00%
2025-06-30 CPI 8| Ml M| -- -- 2.30%
2025-06-30 CPI HiO[0f 2 ™ iHH| -- -- 2.10%
2025-06-30 CPI ERtEHIE =3 HidH| - -- 2.20%
2025-06-30 CPI ZHdl M| -- -- 2.30%
2025-06-30 CPI HHEI 22" =23 M| -- -- 2.20%
2025-06-30 CPl mEE&}Ql HIAEZ A - - 2.00%
2025-06-30 CPI (M CH() -- -- 0.10%
2025-06-30 CPI (HALHH]) - -- 2.10%
2025-06-30 CPI EU &% HH| -- -- 0.20%
2025-06-30 CPI EU &¢t MuH| -- -- 2.10%
2025-07-01 AR HE (TRl H) -- - 34.0k
2025-07-01 HYsg HAE SA - - 6.30%
2025-07-01 HCOB =g HMZ=¢Y PMI - - 49
2025-07-03 HCOB =& AMH|A Y PMI -- - 494
2025-07-03 HCOB £¢ Z% PMI -- - 50.4

XtZ : KISKHHE T, Bloomberg
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#8. F 3= FH A=

(EH2l: %, 712t 25.06.23~25.06.27)

Date Name Survey Actual Prior
2025-06-20 19 ofE =2ty 2 3.00% 3.00% 3.00%
2025-06-20 54 s =2ty =2 3.50% 3.50% 3.50%
2025-06-20 FDI HZ=T{H] YoY CNY - -13.20% -10.90%
XtZ : KISKHHE T, Bloomberg
B9 W 53 4H K& (EH2l: %, 712k 25.06.30~25.07.04)

Date Name Survey Actual Prior
2025-06-27 SY7| 80| AARCHH| ™ EHH| 1.00% -- 1.40%
2025-06-27 AL ML Yoy -- -- 3.00%
2025-06-27 BoP Current Account Balance -- -- $165.6b
2025-06-30 HZ=L PMI 497 -- 495
2025-06-30 HIHZ=Y PMI 50.3 -- 50.3
2025-06-30 =3t PMI -- -- 50.4
2025-07-01 Aol &= PMI HZE Y 49 - 483
2025-07-03 Aol &= PmI B - - 49.6
2025-07-03 Xo| &l &= PMI MH[AY - - 51.1

XtE : KISXHAHEZE Bloomberg
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. =< A
ELS : 20254 6& Yl == KOSPIXI== 3055.94= O
s o L= N KEY POINT
ka2 rf 2| 02) 3215-1492 o K|t 3= CHH| KOSPI K|~ &5, S&P500 &5.
o FIHELS ¥ A F7t, LdHEW MF Oy 7t
o ELS &% A ZA dot X BH X|=E St
I TLHQ F=A Al
=3 OFX|9F AL QI 27, KOSPIX|$== HZF CHH| 34.1p 453811, FRX|$ 5 NIKKEI225= F =LY

Ab

H| 4.55%

SPXE= A|'th = OpX|8f A2 & CHH| 2.9% & SotUALt.

o O
H1. MF OjH] £ X5 F0| (E9: ZAZ)
ES N [ o|H = HEZ
KOSPI200 405.32 412.72 A7.40
NIKKEI225 38,403.23 40,150.79 A1,747.56
HSCEI 8,527.07 8,762.47 A235.40
EUROSTOXX50 5,233.58 5,244.03 A 1045
S&P500 5,967.84 6,141.02 A173.18
F) 2F U |IISEAIE 2F ALY 7|1F LeTtst A2 B HE
J81. 22 1782 =8 X F0| (H9l: ZOIE)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
40500 1 - 430 9000 - - 6400
40000 - [ 420 8900 1 L 6200
[ 410 N
39500 1 8800 1 L 6000
b 400
39000 1 8700 1 L sso0
b 390
38500 1 | 380 8600 1 L se00
38000 1 [ 370 8500 1 % -
360
37500 1 8400 1 L 5200
350
37000 1 8300 1 L so00
b 340
36500 1 | 330 8200 | L 4300
36000 : : : 320 8100 : : : 4600
2025-06-02 2025-06-09 2025-06-16 2025-06-23 2025-06-02 2025-06-09 2025-06-16 2025-06-23

F) FZ4FU 7IE
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7t
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@ «is7l

Zh

H3. FIHELS WY : 7| XX oFH HASTHE 5 (E41: 7H)
T& NI o|H F HEE
SUWE=Y 60 89 29
WX+ 28 31 3
shelEs=d 35 61 26
s X|+=d 113 178 65
TU=d 15 19 4
sfel=ed 5 9 4
gl 256 387 131
A& : KISKHAHE 7}
H4. FZHELS 2L 7| XXM RAE Tl (EH9l: o )
T& NI o|H F HEE
TUHE=Y 3,412 8,771 5,359
ITUX+=Y 1,167 2,808 1,641
shelEs=d 651 1,135 484
s X|+=d 3,417 3,925 508
T 432 1,531 1,099
sfelesd 171 136 -35
A 9,250 18,306 9,056
At : KISKHAHE 7}

5. FZHELS HAlE : 7| XXME(EF = 49 107H) (chel: 7H)
=9 PESSEIR HESSEI) HESSEIE! e
1 KOSPI200 SPX SX5E 67
2 2R - - 53
3 KOSPI200 - - 30
4 NIKKEI225 SPX SX5E 24
5 NVIDIA Corporation TESLA INC - 22
6 TESLA INC - - 20
7 KOSPI200 SRR, - 14
8 SPX - - 14
9 KOSPI200 NIKKEI225 SX5E 13
10 e - - 13

A2 : KISKHE I
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SWAP: CD 91&2E =dl 0.01% &5

o7 ek x} KEY POINT

HRE MY 02) 3215-2940 o K|t = CHH| CD 22| 0.01% &5
o IRS S| 3t2HA|, CRS F2| &S
e SWAP SPREAD 5t2tAfl, SWAP BASIS & & Al

EHl CDE2l= 2.57%2 ™ F ChH| A53IQACEH RS 22|= MUX o2 125t 1, CRS 22[9| &4
L IHE AL F=ME EULCEH IRS 22|92 KTB VYield2| X}0|Ql EE-AQF AmpEL XMt

=
S|
SRAL, CRS =2[2f IRS 52| Xt0[Ql A H|O|A|A0] B2 YSMHE 20K O F= E/UCL

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

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

0.00%

A2 . F9 gl FUHS (EH: %)

= KTB = KRW IRS = KRW,GRS USD IRS USD TB
0.00% :
0.02% |- 0.00% -
0.04% - -0.03%

0.06% -
0.08% -
0.10% -
0.12% -
0.14% -
0.16% -

-0.18% - -0.17%
-0.20% -

-0.17%

AtZ : KISKHAHE IF
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18 3. USD IRS 52| 30| (EH21: %)
XtO|  ——6/27/2025 6/20/2025
5.00% 0.000%
4.50% -0.020%
4.00% \ e -0.040%
3.50% -0.060%
3.00% -0.080%
2.50% -0.100%
2.00% -0.120%
1.50% -0.140%
1.00% -0.160%
0.50% -0.180%
0.00% -0.200%

3M 6M OSM 1y 2y 3Y 4 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
2025-06-27 3.893 3.5281 34348 34535
2025-06-20 40493 3.7036 3.6047 3.6099
F=Usd -0.1563 -0.1755 -0.1699 -0.1564
2024-12-31 41632 4.0674 40372 4.008
]| -0.2702 -0.5393 -0.6024 -0.5545

Xt : KISKHAME 7}

J34. KRW IRS (5+91: %, BP)
X}O| —6/27/2025 6/20/2025
2.80% 0.02%
2.70% 0.01%
0,
2.60% 0.00%
-0.01%
2.50% \ : ’
-0.02%
2.40%
-0.03%
0,
2.30% -0.04%
2.20% -0.05%
2.10% -0.06%

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

Xt : Refinitiv, Bloomberg
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2. KRW IRS Data

(EH%l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2025-06-27 2.445 2.4 2.41 24775
2025-06-20 2.4575 2.4175 2.435 2.5125

FUs -0.0125 -0.0175 -0.025 -0.035
2024-12-31 2.8625 2.7275 2.705 2.72
L -0.4175 -0.3275 -0.295 -0.2425
Rt : KISKHAME 7}
J35. KRW CRS (EH9l: %)
X}O| ——6/27/2025 6/20/2025

2.50%

2.00% \

0.10%

0.08%

ST 0.06%

1.50% 0.04%
0.02%
1.00% 0.00%
-0.02%
0.50%
-0.04%
0.00% -0.06%
3M 6M O9M 1Y 2y 3Y 4y 5Y 6Y 7Y 8 9Y 10V 30Y
XI& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£+2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2025-06-27 1.82 1.82 1.885 1.95
2025-06-20 1.795 1.815 1.885 1.985
F0EH 0.025 0.005 0 -0.035
2024-12-31 2.315 2.185 2.19 2.23
ZCb| -0.495 -0.365 -0.305 -0.28

Xt : KISKHAE 7}

44



J36. KTB

AtO|
3.50%
3.00%
2.50%
2.00%
1.50%
1.00%
0.50%

0.00%

3M 6M SM 1Y 2y 3Y 4Y

—6/27/2025

5Y 6Y

6/20/2025

0.04%

0.02%

—

0.00%

-0.02%

-0.04%

-0.06%

-0.08%

7Y 8y 10Y 15Y 20y 30Y

XI&Z : Refinitiv, Bloomberg

#4. KTB Data

(SH$l: %, BP)

URD IRS 1Y

2Y

3Y 5Y

2025-06-27 2.325

2.46

2.455 2.59

2025-06-20 2.295

2.462

2.457 2.632

F15%

0.03

-0.002

-0.002 -0.042

2024-12-31 2.71

2.767

2.597 2.765

HTCHH| -0.385

-0.307

-0.142 -0.175

Xt : KISKHAME 7}

37, IRS FEL7| AT E F0] (59l : %)

—— 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% -
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J313. KRW/USD Swap Point 30|
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J&14. KRW/USD Swap Point 30| (EHl: &
w1 U CHH| KO FZSCHH| XFO| ——6/27/2025 ——6/20/2025 ——12/31/2024
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H5 FTRE3} 2 U F7 (Thel: 7neg
== 2025-06-27 2025-06-20 *to| =5 2025-06-27 2025-06-20 Xto|
KRW/USD 13574 13574 -8.2 USD/CHF 0.8 0.816 -0.015
EUR/USD 1.171 1.171 0.019 USD/SGD 1.274 1.285 -0.011
GBP/USD 1.374 1.374 0.027 USD/IDR 16204 16400 -196
USD/JPY 144.28 144.28 -1.095 USD/PHP 56.506 57.243 -0.737
USD/HKD 7.85 7.85 0 USD/TWD 28.843 29.524 -0.681
USD/CNY 717 717 -0.013 USD/SEK 9.51 9.616 -0.105
USD/CAD 1.363 1.363 -0.007 USD/PLN 3.624 3.711 -0.087
AUD/USD 0.655 0.655 0.007 USD/DKK 6.373 6.477 -0.104
NZD/USD 0.607 0.607 0.007 USD/ZAR 17.781 18.036 -0.256
X2 M22=2HEH (15A] 402 &2 7|1F)
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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] SMUBAILHY X MESE oE
St713 X 02) 3215-1435
21, SMAALLS
BEIE 5249 EC R 7Y Z7|1dAY WA
KR6495116EA8 AFH I 2 A A O k1 -6 2024-10-30 2026-04-30 2025-06-30 T
KR60002Y1EC7 7010l = Of O AL O] 1 2024-12-27 2026-12-27 2025-06-30 ot
2 3\ ME5E HE sig (712} : 2025-06-20~2025-06-27)
S|AME - z= sSHZEUY shAly NICE ek
o | ol | S& "oty se "oty s "oty
ot= 2025-06-25| BOND | BBB+ | BBBO | BBBO |2025-06-25
HEMHO 2025-06-26 | BOND | A0 A- A- | 2025-06-26
DN EZE|E 2025-06-23| BOND | A- A0 A0 | 2025-06-23
DNREZE|E 2025-06-25| BOND |  A- A0 A0 | 2025-06-25
Rkl 2025-06-19 | BOND | BB+ BBO BBO | 2025-06-19
oRZ=z 2025-06-25| BOND | A- BBB+ BBB+ | 2025-06-25
SH=FH 0| M 2025-06-24 | BOND | BO B- B- | 2025-06-24
SAMMY 2025-06-20 | BOND | BBBO | BBB- BBB- | 2025-06-20
D 2|OFAIEf 2025-06-25 |7| Y S=| BBB+ | BBBO BBBO | 2025-06-25
O AHOJOJEVHAE | 2025-06-24 | BOND | A- BBB+ | BBB+ | 2025-06-24
SG 2025-06-20 | BOND BB- B+ B+ 2025-06-20
SG 2025-06-26 | BOND B+ BO BO 2025-06-26
RZ==Z2H|A 2025-06-25 | BOND A0 A- A- 2025-06-25
Ao o X XM =24 2025-06-24 7| 2S5 A0 A- A- 2025-06-24
DB E Y (E 2025-06-20 | BOND AAO AA+ AA+ 2025-06-20
Ao|C|H| M HEH(F) 2025-06-20 BOND A+ A0 A0 2025-06-20
AlO|C|H| M B E & (F) 2025-06-24 | BOND A+ A0 A0 2025-06-24
H3.3A fEME8SE2 HE dg (712} : 2025-06-20~2025-06-27)
= -
28 oI Bty sz om“zﬁmq o= T2 wum) N | @l
ey oo /of 2025-06-18 ’l1gse AA- AA- AA-
A E|m[ Lt Ot 2025-06-19 BOND BBO BBO BBO BBO
HE AddHA 2025-06-19 BOND BB+ BBO BBO BBO
A edd 2025-06-20 lgs= A0 AO AO
Mz A O|C|H EHEH (F) 2025-06-20 BOND A+ A0 A0 AO
A LM A ALO|H 2025-06-20 lgs= A+ A+ A+
A DL 2025-06-20 lgs= A- A- A-
My SHUHLMY 2025-06-20 BOND BBBO | BBB- BBB- BBB-
A SLHNT|gTSSH 2025-06-23 lgs= AAA | AAA AAA
Al SHLEFH I (S 2025-06-23 BOND A0 AO AO
Al SHLEFH I (S 2025-06-23 BOND A0 AO AO
My A= meo|M 2025-06-24 BOND BO B- B- B-
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A StLEH I E(sh 2025-06-24 BOND AO AO
My Ao o X| KM =2 2025-06-24 lgs= A0 A- A-

My oA O|o{ERHAL 2025-06-24 BOND A- BBB+ BBB+ | BBB+

My e 2025-06-25 BOND BBB+ | BBBO BBBO | BBBO

Mz oRZ=z 2025-06-25 BOND A- | BBB+ BBB+

A FERZ ARSI 2025-06-25 lgs= AAA AAA
My Ol 2H|H 2025-06-25 BOND A0 A- A-

A TEHINL S A 2025-06-25 J1ds= AA+ AA+ AA+
Hg DNREZEIE 2025-06-25 BOND A- A0 A0 A0
A LGO| =&l 2025-06-25 Z1gs= AA-

Hg RO S 2025-06-25 BOND AA- A+ A+

#HZ SG 2025-06-26 BOND B+ BO BO

k] &E M HO| 2025-06-26 BOND A0 A- A-
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SHLEEZ 2 E X AFAL Al | B34 2 THE | 2025-09-26 500 olaAH Ol R &R
7| A0 AOf| A AR K} AT 3| AHXH(CBO) 2025-08-27 299 A O ZEHE
SHEN A TR A1 o0z 2026-06-05 5 St
SHLEM| = E = A Xt AT CHER 2 (CLO) | 2025-08-29 100 ZH 22N
Oi| O K| M C| H| & 2 K} A2+ |AEFLEDIFAA | 2025-09-24 1,000 otst
QU0j| O] X Off O] K| 2| Kt AT CHEM 2 (CLO) | 2025-09-23 501 SlslsHINER| ZE
7| A D H| K| LKt A1 S4B fE | 2025-09-23 225 CloflAClet=
H|A O| = 2 X| 7K} Al | ABFLEDNFR R | 2025-07-25 680 SKOILHX]|
IO| | AR ALK A2+ |AEFLEDHFXHRH| 2025-08-11 314 (Bt [ R PS RS el ey
EAEEHN YKt AT CHEM2(CLO) | 2025-09-27 100 g
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Hiah
SPCH 27| Zon 7| ERpAF R
=%
O A0 =X S A 25A 2 2025-09-27 100 S OIEH2 71
Z2| M Xt 254 2 2025-07-28 48 -
Z2[H|OF L Xt sS4 #H 2025-07-28 150 O 50O A L0 E O
HI E|H| S QI K| Xt R | 2025-09-26 572 S QIEHR 7
Ho|=2X|a A ! 2025-09-26 100 CHAER|Z T QM
O A E{ L4 H| AbXF 234 2 2025-07-25 118 o b
AOf| A 2HA| LAt 254 2 2025-09-25 180 HetAOLEA|E|
EZTUCM2H LA N 2025-08-26 350 HWEDOF M2
MEtAER| M LAt S2S4 2A 2025-09-24 17 2 CIHM

AtE : KIS-NET
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[Appendix 4] =2t XHAH o)
O|ME 02) 3215-1432
2. FUMASFE W|adsg (Chel: wakgl)
S| | Sty 28H 7|EtZ-EX 3| ARRY ABS A
1,934,444 792,198 8,300,000 720,000 910,750 1,052,142 919,624 18,629,157
KbZ : KISKFAE 7}
22 FH I3 1w (THS - kel
T& 7Y 553 e YT ER R HE8SE
2025-06-30 |2 4HX| 9 71E20-06 2020-06-30 5Y 16,708
2025-06-30 | &@X|D71E20-06 2020-06-30 5Y 3,622
2025-06-30 | M EX|G71L20-06 2020-06-30 5Y 34,802
2025-06-30 X1|$XI‘£7HHE*20 06 2020-06-30 5Y 7,335
2025-06-30 SX971220-06 2020-06-30 5Y 26,934
2025-06-30 %‘1@2"1%20-06 2020-06-30 5Y 1,515,793
2025-06-30 | A EX|Y74'L20-06 2020-06-30 5Y 13,084
2025-06-30 |MEEZA|HEZ18-06 2018-06-30 7Y 64,099
2025-06-30 | Z&X|YG74'L20-06 2020-06-30 5Y 29,079
2025-06-30 |CHEX| 2 72h20-06 2020-06-30 5Y 12,217
= 2025-06-30 | &FX|Y71'L20-06 2020-06-30 5Y 12,049
2025-06-30 |RAHEA|EE20-06 2020-06-30 5Y 11,496
2025-06-30 |F4HX| 971 220-06 2020-06-30 5Y 5,081
2025-06-30 |CHT-=A|E E20-06 2020-06-30 5Y 5,758
2025-06-30  |CH-X| G 71E20-06 2020-06-30 5Y 4,192
2025-06-30 | =X Y71220-06 2020-06-30 5Y 25,549
2025-06-30 | & 7|X|Y71'L20-06 2020-06-30 5Y 56,938
2025-06-30 | MEX|H71220-06 2020-06-30 5Y 25,447
2025-06-30 | ZAEX|97{H20-06 2020-06-30 5Y 42,111
2025-06-30 | MIZX|YG71220-06 2020-06-30 5Y 5218
2025-06-30 | 2AHX|H74'L20-06 2020-06-30 5Y 16,932
2025-06-29 |H=ET 31226 2022-06-29 3y 90,000 AAA
2025-06-29 | R4S FAR023-04 2023-06-29 2y 30,000 AAA
2025-06-29 |3+ &SR] TH5-48 2015-06-29 10Y 50,000
2025-06-30 |CHTZ=AlSAHEAH20-06-01 2020-06-30 5Y 754 AA+
2025-06-30 |HEH T A|SALE A (EE$)2022-327t 2022-06-30 3y 79 AAQ
2025-06-30 | EX|FE4X}#(&X]3)20-06 2020-06-30 5Y 653 AAA
2025-06-30 | EX|FE4X]H(EX]2)22-06 2022-06-30 3y 559 AAA
2025-06-30 |EX|FE4XYH(&X])22-06 2022-06-30 3y 22,170 AAA
2025-06-30 | A7|FEH T Al SALEA22-06Lt 2022-06-30 3y 200 AAA
2025-06-30 | Z7|FE ZA|SALEA22-067} 2022-06-30 3y 1,951 AAA
2025-06-30 |BSINUSALE A (S4H) 2022-6 2022-06-30 3y 2,104 AA+
2025-06-30 |BEINESALEA(E0]) 2022-6 2022-06-30 3y 1,178 AA+
sy 2025-06-30 | EEHNUSAHE ) (EH2H22-06 2022-06-30 3y 103 AA+
2025-06-30 |HEHEA|SALE M (BEID)2022-367F 2022-06-30 3y 79 AAO
2025-06-30 |HEHEA|ZALE M (HENS)2022-337} 2022-06-30 3y 14 AAO
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2025-06-30 | HEHEA|ZALE &H(EEZ)2022-347} 2022-06-30 3y 179 AAO
2025-06-30 |HEHE A|ZALE AH(HEIS)2022-357} 2022-06-30 3y 79 AAO
2025-06-30 |HEAE A|ZAME AH(HENS)2022-377F 2022-06-30 3y 14 AA0
2025-06-30 | HEHE AR AR AH(EENS)2022-397} 2022-06-30 3y 103 AAO
2025-06-30 | HEHE AR AL AH(HEHS)2022-407} 2022-06-30 3y 103 AAO
2025-06-30 |HEHEA|Z AR AH(EENS)2022-317} 2022-06-30 3y 1,773 AAO
2025-06-30 |HEHEA|SALE M (HEI$)2022-387t 2022-06-30 3y 103 AAO
2025-07-02 | B2HN 7| YT S H694(Ah 2020-07-02 5Y 130,000 AAA
2025-07-04 |ZAMIX 7| LTS K H822(Ah 2023-07-06 1Y 11m 28d 80,000 AAA
2025-07-04 | M2 FA2022-4(X]) 2022-07-04 3y 240,000 AAA
2025-07-04 |37 21228 2022-07-04 3y 140,000 AAA
Sk 2025-07-01 | S9tDC025-0701-0910 2025-04-01 3m 500,000
2025-07-02 | E2t03670-2507-02 2023-07-02 2y 7,800,000
2025-06-29 | ShLt2@46-060(22f-29 2023-06-29 2Y 150,000 AAA
2025-06-29 |ot=+= U3 822064t-0E-3 2022-06-29 3y 110,000 AAA
2025-06-29 |4t=22410]0300-0629-1 2022-06-29 3y 150,000 AAA
2025-06-30 |4t=22410/0300-0630-1 2022-06-30 3y 210,000 AAA
2025-07-01 |St= =&Y 8 (H)25047}-0| E-91 2025-04-01 3m 210,000 AAA
2025-07-01 | H52228-060]1228(%H) 2024-06-28 1Y 3d 150,000 AA+
2025-07-01 |t =& F 8 (H)240771-0| E-1 2024-07-01 1Y 400,000 AAA
2025-07-01 |4t=22410/0300-0701-1 2022-07-01 3y 250,000 AAA
2025-07-01  |A+225%0]/0003-0401-1M 2025-04-01 3m 200,000 AAA
cniy 2025-07-02 | Al$H2428-07-0]-1-A(H &) 2024-07-02 1Y 100,000 AAA
2025-07-02 |2t=+E LSS (H)2407LF-0]H-1 2024-07-02 1Y 240,000 AAA
2025-07-03 | ®2|2¥28-07-22l01-2-03 2024-07-03 1Y 400,000 AAA
2025-07-03 | = BI-2344070| 2 2(03)1-03 2024-07-03 1Y 300,000 AAA
2025-07-03 | R24H232024-070[1A-03 2024-07-03 1Y 150,000 AAA
2025-07-03 |t == F 8 (H)2407CH-0| E-1 2024-07-03 1Y 420,000 AAA
2025-07-05 |Alot23428-07-2-1-B 2024-07-05 1Y 350,000 AAA
2025-07-05 | = BI-2344070| 2 2(03)1-05 2024-07-05 1Y 300,000 AAA
2025-07-05 | 7| 223(Th24118242A-05 2024-11-05 8m 180,000 AAA
2025-07-05 |s =8 (2:8)2024-070]1Y-A 2024-07-05 1Y 200,000 AAA
2025-07-05 | OFO| A8 345-070]12A-05 2024-07-05 1Y 250,000 AAA
2025-06-30 | ROI7HIE432(X|) 2022-06-30 3y 50,000 A+
2025-06-30 | AX|FHI| 346 2023-06-30 2y 15,000 A0
2025-06-30 | SHLITHI]EF417-1 2024-01-12 1Y 5m 18d 60,000 AA-
2025-06-30 |JB R2IZHIE511-1 2024-05-30 1Y 1m 20,000 AA-
2025-06-30 | <2l=87HIE496-1 2024-01-15 1Y 5m 15d 110,000 AA-
2025-06-30 |BNK7HI|E346-1 2024-01-30 1Y 5m 20,000 AA-
2025-06-30 |FEI|IE70 2023-06-30 2Y 750
2025-06-30 | AH|O[H| = 2IF7LE372-3 2022-11-30 2Y 7Tm 30,000 AA+
2025-06-30 | 22|7t=209-3 2022-03-31 3Y 3m 10,000 AAQ
2025-07-02 |7|27Hm|E187-1 2024-07-02 1Y 20,000 A-
2025-07-03 | 4l8t7t=2080-3 2020-07-03 5Y 50,000 AA+
. 2025-07-03 | &H7+E2452 2020-07-03 5Y 80,000 AA+
" 2025-07-03 | 7|0|H|7HI| &f509-1 2023-05-03 2Y 2m 60,000 AA-
2025-07-03 | RElF87HIIE494-1 2024-01-04 1Y 5m 29d 10,000 AA-
2025-07-04 | AIO|H|FHI|EF513-3 2023-07-06 1Y 11m 28d 30,000 AA-
2025-07-04 | A O[H|ZHm| Ek526-1(X]) 2023-12-05 1Y 6m 29d 10,000 AA-
2025-07-04 | A|O|H|7H | E528-1 2024-01-05 1Y 5m 29d 80,000 AA-
2025-07-04 | AH2IHEE713-2 2023-08-04 1Y 11m 10,000 AA-
2025-07-04 |M2|=FHI|E214 2022-07-05 2Y 11m 29d 50,000 A+
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2025-07-04 | et EXIFHIE91 2023-07-05 1Y 11m 29d 10,000 A0
2025-07-04 | 2[7HE218-2(Ah 2022-07-05 2Y 11m 29d 80,000 AAQ
2025-07-04 | R EINTET 2023-07-04 2y 15,000
2025-07-04 | 2|Z87NIE494-2 2024-01-04 1Y 6m 70,000 AA-
2025-07-04 | ShLt7H I EF397-5 2023-08-04 1Y 11m 10,000 AA-
2025-07-04 | 4l5t7t=1998-3 2018-07-04 7Y 10,000 AA+
2025-06-29 |TQEA IS 2023-06-29 2y 5,000
2025-06-29 |ot=H &L 58-1 2023-06-29 2y 120,000 AAA
2025-06-29 |ROZAMYAMBAESH 12 2023-06-29 2y 30,000
2025-06-29 |LGO|HX|EEM2-1(=) 2023-06-29 2Y 125,000 AAO
2025-06-29 |St= = YK H44-2 2015-06-29 10Y 40,000 AAA
2025-06-30 |3I&5 2022-06-30 3y 20,000
2025-06-30 |LGREZA111-1 2022-06-30 3y 250,000 AAO
| ALY 2025-06-30 |¢tE66 2022-06-30 3y 142 ccc
2025-07-02 |¢ta R ET34-3 2015-07-02 10Y 120,000 AAA
2025-07-03 |0 A7 O| AW M E|3 2020-07-03 5Y 10,000 AO
2025-07-03  |S-0Qil53-3 2018-07-03 7Y 80,000 AAO
2025-07-03 |OO|X|EEEA12-2 2020-07-03 5Y 39,000 AO
2025-07-03 |ROYEFEE61-2 2015-07-03 10Y 50,000 AAO
2025-07-04 |SILIS 8 2022-07-04 3y 153,000 AAD
2025-07-05 | 0i|0|#| 0] &2tAt15 2024-07-05 1Y 10,000
2025-06-29 | ZTIZ2022H|1XkA 7 2-3(Ah 2022-06-29 3y 4,000 BBB-
2025-06-29 | BXIZ2022M1KFAH 2-2(Ah) 2022-06-29 3y 4,000 BBBO
2025-06-29 | B TIZ2022F1KtAAH 2-1(AR 2022-06-29 3y 5,000 BBB+
2025-06-29 | BXIZ2022M1KFA 7| 1-3(Ah) 2022-06-29 3y 42,000 AAA
2025-06-30 |IHAEIHO| 2 X|70%HR1-22 2023-08-31 1Y 10m 5,000 AAA
2025-06-30 | UZHI|EFH| & 0| KH-6 2024-10-30 8m 5,900 AAA
2025-06-30 |E[EEMEMTXR1-23 2023-07-31 1Y 11m 5,000 AAA
2025-06-30 | AEI}O| 2 X|H|64X}1-27 2022-08-31 2Y 10m 5,000 AAA
2025-06-30 |FE =83 AIMBS2015-15(1-6) 2015-06-30 10Y 580,000 AAA
2025-06-30 |IH{AEIIO|EX|74X121-14 2024-04-30 1Y 2m 10,000 AAA
ABS 2025-06-30 |IHAEIi0| 2 X|65%HR1-23 2022-11-30 2Y 7m 6,000 AAA
2025-06-30 |E|¥EXZAEX-24 2023-06-30 2Y 5,000 AAA
2025-06-30 |E[EEXFAXtF1-22 2023-08-31 1Y 10m 10,000 AAA
2025-06-30 | AEI}O|EX|76XFR1-10 2024-08-30 10m 5,000 AAA
2025-06-30 |IHAEIiO| 2 X|H|77X}1-8 2024-10-31 8m 10,000 AAA
2025-06-30 | AEI}O| 2|69kt 1-24 2023-06-30 2y 5,000 AAA
2025-06-30 | A EI}0| 2 X|80X}R1-2 2025-04-30 2m 10,000 AAA
2025-07-01 | S&HEZ1%XH-10 2015-07-22 9Y 11m 9d 10,000 AAA
2025-07-03 | FEZ-83AIMBS2020-22(1-2)(Ah 2020-07-03 5Y 182,700 AAA
2025-07-03 |HAEDO|EX|71XH1-20 2023-11-03 1Y 8m 10,000 AAA
2025-07-04 | MC|HAFKH 2024-11-01 8m 3d 24 AAA

AtZ : KISKHAHE 7}
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[Appendix 5] BiSaciiid HHHE

.

orE# 2] 02) 3215-1482

H1. HSZ2KH Ao (SH : 7HE, of 9, 7|2t : 2025-06-23 ~ 2025-06-27)

S=3E =9 HEgSE| =HdEY | Y FRNAHE 4 ol LAY H| 11 3t
KR6019456F64 |OFO|H|#| 0| 7] | £F330-1 AA- 2025-06-23 | 2026-12-23 |912E CD+28.5bp 3 600 KRW
KR6019457F63 |OFO|H|#| 0|74 I &330-2 AA- 2025-06-23 | 2027-07-23 |912E CD+33bp 3 600 KRW
KR6095922F60 |&CH7{TH{A&555-1 AA- 2025-06-26 | 2027-06-25 912 E CD+30bp 3 500 KRW
KR602988AF62 | S1CH7H I EH2061-2 AA+ 2025-06-27 | 2028-06-27 [91YE CD+37bp 3 500 KRW
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