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

Y7t Ext 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 0.19 0.41 -0.02 1.77 5.78 15.40 1.85
Duration 6.08 6.07 6.17 592 5.66 5.37 1.75
YTM 267 2.67 2.66 2.87 3.31 347 7.45

=Ky FHFAE 0.24 0.52 -0.80 1.58 6.90 16.29 1.91
Duration 10.05 10.09 10.23 9.95 9.33 8.57 2.05
YTM 2.65 2.65 2.56 2.73 3.16 3.24 6.86

< 2HXH FHFAE 0.09 0.24 0.72 1.63 3.84 11.60 1.38
Duration 1.33 1.26 1.28 1.29 1.30 1.09 0.96
YTM 2.37 2.37 2.47 2.65 3.23 2.88 6.80

S| A FHFAE 0.14 0.34 0.76 2.16 5.09 16.05 2.07
Duration 2.54 2.55 2.62 2.56 2.60 2.82 1.35
YTM 2.86 2.86 2.94 3.18 3.62 4.02 8.43

KOBI30 +HFAE 0.10 0.22 0.67 1.66 411 12.19 153
Duration 1.87 1.85 1.85 1.84 1.84 1.84 1.87
YTM 2.34 2.33 2.40 2.71 3.25 3.26 6.86

KOBI120 +HFAE 0.07 0.22 0.70 1.56 3.6 11.77 1.36
Duration 0.99 0.98 0.98 0.97 0.99 0.97 1.11
YTM 2.50 2.51 2.68 2.91 339 3.15 7.09
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—— BRI 22K oty — SRS 22K Sotx
S| AFRY KOBI30 KOBI120 B|ARKY KOBI30 s 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 0.66 1.52 2.46 3.93 14.56 9.56
NS 0.62 1.48 243 3.86 7.50 2.82
S 0.60 1.45 2.38 3.78 11.88 451
S5 H 0.70 144 2.25 0.00 0.00 1.31
2SRy 0.60 1.41 2.31 3.76 7.28 1.25
7|Ef= 88X 0.62 1.45 2.37 3.61 496 1.78
A (B ERES) 0.65 1.48 2.45 3.82 9.75 2.67
SIMNNESEES) 0.67 0.00 0.00 0.00 0.00 0.67
ABS 0.63 1.41 248 3.82 0.00 1.55
A 0.63 1.47 2.41 3.85 14.11 6.07




H3. KISSEHX| = ME/T7|E YTM

(EH2l: %)

TE 370E~14 1~2d 2~34 3~54 50|44 HH|
=Ky 2.296 2.390 2.446 2.575 2.746 2.623
NN 2488 2470 2.609 2707 2.920 2619
SK 2.486 2477 2574 2.667 2.884 2.635
S5 H 2.264 2.357 2451 0.000 0.000 2.340
2%y 2491 2476 2.545 2.701 2.967 2.503
7|Eta & X 2.753 2.802 2.834 2913 3.227 2.816
NS ERELET) 2.696 2.810 2.861 2910 3211 2.852
A (S EED) 3.252 0.000 0.000 0.000 0.000 3.252
ABS 2.546 2.600 2.726 2.709 0.000 2613
TH| 2.490 2.540 2.623 2670 2776 2.640
XtE: KISKHAEE I
H4. KISSEMAX & ME/DH|E H|F (E421: %)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
=Ky 439 533 4.40 6.40 29.84 50.36
N 0.19 0.27 0.25 0.39 0.10 1.20
S 2.09 2.94 2.25 2.49 3.24 13.02
SUHEH 1.23 1.75 0.57 0.00 0.00 3.55
2K 5.66 3.97 1.40 0.52 0.03 11.58
7|Et3&X 2.28 293 222 1.11 0.09 8.63
NS ERELET) 2.41 2.88 2.54 1.33 1.04 10.19
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.51 0.56 0.25 0.14 0.00 145
A 1876 20.64 13.89 12.38 3434 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 37 51 154
N 191 262 254 508 38 1,253
S 464 651 532 554 687 2,888
SUHEH 9 6 2 0 0 17
SA Y 597 390 155 62 7 1,211
7|Eta-& X 1,364 1,643 1,115 659 61 4,842
SN (S EREET) 566 665 467 326 356 2,380
A (B EES) 1 0 0 0 0 1
ABS 443 347 122 38 0 950
A 3,658 3,987 2,667 2,184 1,200 13,696
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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 0.130 0.310 0.760 2.010 4700 14.600 0.307
ESf Duration 2.180 2.200 2.210 2.160 2.240 2.670 3.110
= YTM 2.691 2.693 2.777 3.009 3.463 3.862 2.488
ESGEHEMA |FH$AUAE 0.140 0.310 0.710 1.960 4.700 14.660 0.173
Duration 2.400 2.400 2.420 2.360 2.400 2.620 3.690
YTM 2.623 2.626 2712 2.949 3412 3.810 1.996
HuX|4 | &H$AE 0.140 0.330 0.680 1.990 4.920 15.020 0.301
Duration 2.630 2.640 2.690 2.640 2.610 2.950 3.100
YTM 2.715 2.720 2.797 3.026 3484 3.797 2410
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H7.KIS ESG S8 M

=

E{/2t7|'H Duration

= 37 ~1d 1~24 2~34 3~5i4 50| 4 HH|
SK 0.63 1.48 242 3.71 10.16 2.95
2%y 0.63 1.46 242 411 7.84 1.15
7|Eta &M 0.64 1.48 2.41 3.71 4.99 2.15
NS EREET) 0.65 1.49 245 3.80 7.81 2.31
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.65 1.44 2.49 3.83 0.00 1.69
A 0.64 1.47 244 3.76 8.78 2.18
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 2448 2.536 2.623 2.887 2.555
2 XY 2483 2.466 2.537 2729 2.980 2.487
7|Eta&X 2.603 2.630 2747 2.869 3111 2.722
NS EREET) 2.650 2747 2.837 2.904 3.131 2.797
A (S EED) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2514 2.562 2.705 2.704 0.000 2.592
A 2.548 2.598 2.721 2.782 3.023 2.661
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 4.45 6.18 5.16 5.12 2.54 23.44
2 xH 10.53 6.33 1.97 0.14 0.09 19.06
7|Et3&X 147 1.70 1.82 1.70 0.09 6.78
NS EREET) 10.74 12.12 11.12 6.01 3.15 43.14
A (S EED) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.35 2.84 1.46 0.93 0.00 7.58
A 29.54 29.16 2153 13.90 5.87 100.00
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 119 185 154 179 9 733
SA Y 149 88 34 3 1 275
7|Eta-E X 112 127 117 133 7 496
SN (S EREET) 360 389 284 212 164 1,409
A (B RES) 0 0 0 0 0
ABS 87 93 54 34 268
A 827 882 643 561 268 3,181

ALE: KISKHAHE 7L



@ KISKF&HE 7t

KEY POINT
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(2H2: %)

TE 6/20 6/27 7/4 7/11 HMFCHH|(BP)
S0t 1 2217 2212 23 2.275 -2.5
S0t 21 2435 2.435 2422 2.4 22
= 34 2.457 2.455 2472 2.447 -2.5
=354 2.632 2.59 2.625 2.605 -2.0
=21 104 2.857 2.785 2.835 2.83 -0.5
SAHHAAA 34 2.692 2.675 2.677 2.619 -5.8
SAHHAAA 5 2.808 2.758 2.784 2.741 -43
SAHHAAA 10 3.049 2.979 3.028 3.015 -1.3
XbZ : KISKHAE 7}
3 3. 31X SPREAD 30| (548l : bp) 184, E4XJAAA SPREADZO] (EH2] : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 40.0
40.00  -romeremremrem e

20.00

200 |

0.00
20.00 - - - 0.0 T T - -
N N N N N N N N N N
w@w y"’@\, 7 7 7 wé» v"’cf\’ 9’0\? @'QVN = :
i & & & $ S & S & S
AtZ : KISKHAHE It A& : KISKHAHE It
H2 T 33 A= E HE (£+$: bp)
= 6/20 6/27 7/4 7/11 HEChH|
=1 310 SPREAD 40.0 33.0 36.3 383 2.0
=1 3.5 SPREAD 17.5 13.5 15.3 15.8 0.5
=1 5 10 SPREAD 22.5 19.5 21.0 22.5 15
=1 _E=K{AAA 3YR SPREAD 235 22.0 20.5 17.2 -33
=11_E 2K AAA 5YR SPREAD 17.6 16.8 15.9 13.6 -2.3
=1 _EX{AAA 10YR SPREAD 19.2 194 19.3 18.5 -0.8

AtZ : KISKHAHZE G
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J85. X &, EMAAA A& S MFOH| F2HSE (E+2l : %, bp)
mm X EHE 0 ELrfaaaEHE ——XE  —=—EK{ana
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J26. BEI(Breakeven Inflation Rate) HE (52l : %, bp)

[ BEI — 21245 — &7t 24-6
5 400

4.5 L 350

- 300

250

200
150
100

Rl
rC
-
ne
0%
>
oA
rlo
H
]
[\
LIJ'I
[\
(0a]
P
>
o
o
o
12
o
el
ofm
o
ne
o
ofm
rQ
N
[im
M0
[\
7]
w
o
o
o
19
o
=l
r>
=4
ne
0%
m

10



Q KISKF&HE 7t

H9. 55 SAH Hsig (E21: 7, %)
AEY =9 HESE 27| gyg | HEI HESH
2025-07-07 F7|F - = A SAF25-07-108 AAA 2 DI -2.4bp 2.606 1,000
2025-07-07 B7|FE 2 A FALR25-07-109 AAA 34 21 -3.6bp 2.703 1,000
2025-07-07 M T SESA209 AAA 54 DI -2.0bp 2.794 1,200
2025-07-08 e & A3 EH9-1 AAA 3 21 -7.0bp 2.686 1,000
2025-07-08 i YSE9-2 AAA 54 DI -5.0bp 2.811 500
2025-07-08 FEISESAIR230(Ah AAA 2,54 21 -1.4bp 2.560 1,200
2025-07-08 SAHKN 7| PT S H03(Ah AAA 34 2IE -3.0bp 2.581 700
2025-07-08 EX|FedxiH529 AAA 304 21 -2.6bp 2.832 1,200
2025-07-08 | 35 YHEE7|525077t-0H-1.5 0 154 2IE -0.4bp 2.450 500
2025-07-08 st &SR EH25-17(Ab 0 54 21 -4.0bp 2.706 500
2025-07-11 ot 31513 AAA 24 DI -1.6bp 2.549 1,500
2025-07-11 st 1514 AAA 34 2IE -4.1bp 2.609 1,900
2025-07-11 ot 31515 AAA 54 DI -33bp 2.762 1,600
2025-07-11 S YR 7| F2507LF-8 21153 0 44 +245.0bp 2450 2,000

X2 : KISKHAME 7}
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3. 28X 3y YTM 30| (521 : %) 22, o™X 3Y YTM 30| (E2l: %)
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213, 28X = 1CHH| SPREAD3EO| (£l : bp) 214, o™X = 0CHH| SPREAD3O| (EH2I: bp)
AR 3v- kTB 3Y = 53 - KTB 3Y 7|Et=a-&XHAA+- KTB3Y
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H1. 2¥8M 30CjH] A=ZHE S HER (E+9!: bp)
= 2F ATY E(07/11) H=rHH|(07/04) Helrhy|(06/10)
at7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
M2 20.0 124 16.8 | 446 2.0 -2.0 -0.9 0.0 -5.6 -5.5 -3.7 -3.6
s 20.0 14.7 177 | 472 2.0 -2.0 -0.9 0.0 -5.6 -5.5 -3.7 -3.6
AAA 23.1 244 25.1 54.4 2.0 -2.0 -0.9 0.0 -5.8 -5.5 -3.7 -3.6
AA+ 29.2 32.8 38.5 62.5 2.0 -2.0 -0.9 0.0 -5.8 -5.5 -3.7 -3.6

H2 O{Hx| mACHH] AZYE Y HEE (Tl bp)
= 25 2TY E(07/11) H=HH|(07/04) Mgyl (06/10)
at7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
M2 289 34.8 38.0 | 138.6 1.1 -1.8 -1.0 0.0 -4.1 -7.0 -5.0 -1.0
s 29.3 | 403 576 | 156.7 1.1 -2.0 -1.0 0.0 -4.1 -7.2 -5.0 -1.0
AAA 357 | 479 674 | 1764 1.1 -2.0 -1.0 0.0 -4.1 -8.2 -5.2 -1.0
AA+ 96.5 | 1334 | 183.2 | 245.7 1.1 -2.0 -1.0 0.0 -6.6 -8.0 -5.0 -2.0
AAA 170.8 | 212.6 | 245.7 | 289.6 1.1 -2.0 -1.2 0.0 -7.8 -8.0 -5.0 -2.0
AA+ 226.0 | 2819 | 312.6 | 3544 1.1 -2.0 -1.2 0.0 -6.6 -8.0 -5.2 -1.5

= = ] o o
Z 4 SLE2do| 21 U] O|EA|7} 1T 22bpS LIEHHT ZME 2QITH FEOR U42 b2 &
= AR BjLE2 o] 21 BH7| O] EAI7} Q1T 20bpE LS KSFCH F S5t G4l 2

S =& =2
Aol 3 67 E 27| Ol A7t A 59bpE LIEIWNEH 7| #2t2] XXM ZME ERALE 1 50

7Bt & 2N 1= 73009222 T = CfH| 54009 S7IAUL 7[Efa 8 2 AT HAl
Y7 72l ZME LIERHEL 3= = odriFiaiEe| 2 67HE 27| O| A7t AT 4.0bp2 TAHED 2
M=z S2T 28 AT2 AA+ S0 7IEMS| BME XISULE F S22 A5 AA- S82 /T

M AAl 38 670 E XS] BME XIEHBHALY. =2 eI 3H 670 & 27| O|EA 7} QI

>
P

S
50bp= FAL[7[= CE 3= FHO| = H|ot SES 200 2iF O A 3 6701 AO[S] ZM|Z OhHULE

A
I SoE A+ S=2f OFO|AZH I E2 [T 25.0bp2| ZME 20[7|= ULt

O35 F2F 2AX HAlF0| (591 : %) d36. F7H o Hx HAlF0| (EH91: %)
go00  METX mAZXH mAAA 1 AA+ 8,000 - m7tE Sl TR e

6,000 - 6,000

4,000 - 4,000

2,000 - 2,000 1

0 | | | | | o | | i B | |
2025-07-07 2025-07-08 2025-07-09 2025-07-10 2025-07-11 2025-07-07 2025-07-08 2025-07-09 2025-07-10 2025-07-11

KHE: KISKHAE T} A& KISAHAHE T
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3. F 2N 2 Hg
s= 559 2oy c L 2o
AAA = 2123450722l 29M-07 0 2025-07-07 | 2026-04-07
AAA MH2229-07-0]-1-A -2bp 2025-07-08 | 2026-07-08
AAA ShLH24448-070(22f-08 -2bp | 2025-07-08 | 2027-07-08
AAA St ==23825072t-0|&-2 -2bp 2025-07-08 | 2027-07-08
AAA | sUSEME(E2™)2025-070]1Y-B -1bp 2025-07-10 | 2026-07-10
AAA HA2382025-070[1A-10 -Obp | 2025-07-10 | 2026-07-10
AAA 22[2829-07-0| E3.5-L-10 -6bp | 2025-07-10 | 2029-01-10
AAA StL2248-070]12f-10 -1bp 2025-07-10 | 2026-07-10
AAA StL2248-070[22f-10 -2bp 2025-07-10 | 2027-07-10

XbE: KISKHAHE 7

B4 FZH O TR LA g
s= 559 gyAmYE L =
AA+ A OlH| = EI7H=431-1 I -4bp 2025-07-07 | 2028-01-07
AA+ 7|0|H| =217}t E431-2 0E -4bp 2025-07-07 | 2028-04-07
AA+ 7|0|H| = BI7}E431-3 2E -3bp 2025-07-07 | 2029-01-05
AA+ 7| 0|H|=217}=431-4 0lE 1bp | 2025-07-07 | 2029-07-06
AA+ SO 7H | & 2063-1 OIE 4bp | 2025-07-07 | 2028-01-07
AA+ L7 | £H2063-2 0E -2bp 2025-07-07 | 2029-07-06
AA- ZH7t=567-1 0lE -3bp | 2025-07-07 | 2026-12-07
AA- ZH7t=567-3 OIE 4bp | 2025-07-07 | 2028-07-06
AA- RO7t=567-4 OIE 4bp | 2025-07-07 | 2028-07-07
AA- MBI E517-1 OIE 4bp | 2025-07-08 | 2028-01-07
AA- MBI E517-2 OIE 4bp | 2025-07-08 | 2028-07-07
AA- MBI E517-3 0lE 5bp | 2025-07-08 | 2029-01-08
AA- fElas70mlE528-1 OIE 4bp | 2025-07-08 | 2028-01-07
AA- feEla8/MmE528-2 OIE 4bp | 2025-07-08 | 2028-05-08
AA- feElas/ ol Es528-3 0E -4bp 2025-07-08 | 2028-07-06
AA- fElas7 & 528-4 OIE 4bp | 2025-07-08 | 2028-07-07
AA- 7Ol H|7Hm| & 562-1 I -4bp 2025-07-08 | 2028-01-06
AA- 7| O H|ZH | & 562-2 0E -4bp 2025-07-08 | 2028-01-07
AA- #|O[H|ZH | & 562-3 0E -4bp 2025-07-08 | 2028-03-08
AA- 7| O|H|7H | & 562-4 0E -4bp 2025-07-08 | 2028-07-07
A+ 20|74 | £480(XI) 2E -5hp 2025-07-08 | 2028-07-07
A+ OFO| 7] | E133-1 IE -15bp | 2025-07-08 | 2027-05-07
A+ OFO|Y7H I & 133-2 OIE -25bp | 2025-07-08 | 2027-05-07
AA+ 2 7t=2793 0IE 4bp | 2025-07-09 | 2028-02-09
AA+ AMILE2794 0lE 1bp | 2025-07-09 | 2029-09-07
AA+ AMILE2795 0lE 1bp | 2025-07-09 | 2030-02-08
AA+ AM7LE2796 0lE -3pbp | 2025-07-09 | 2030-08-09
AA+ SO 7H | £ 2064-1 Ol 4bp | 2025-07-11 | 2027-07-08
AA+ S )74 | £ 2064-2 OIE 4bp | 2025-07-11 | 2027-07-09
AA+ L7 | B 2064-4 0E -4bp 2025-07-11 | 2028-07-11
AA+ S Oi 74 | £H2064-5 OlE -3bp | 2025-07-11 | 2030-07-11
AA- A2 70T E770-1 OIE 4bp | 2025-07-11 | 2027-07-09
AA- MW I §770-2 OlE 4bp | 2025-07-11 | 2028-01-10
AA- L2701 E770-3 OIE 4bp | 2025-07-11 | 2028-01-11
AA- A2 74T E770-4 OlE 4bp | 2025-07-11 | 2028-07-10
AA- A2 741 E770-5 OIE 4bp | 2025-07-11 | 2028-07-11
AA- A2 74T E770-6 OlE Sbp | 2025-07-11 | 2029-01-11

Rt&E: KISKFAHE 7}
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M A2 5919 670 20|M 23 670 AO|2] & ZMHE 2Lt &
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e
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5 Ol go| #ZtK|

M= RISED OFERUC

| T-ZHofl A

7|EtE8H™ Al
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ol

MAIE
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SIAHH : A ZAMl, S3J1 AT = ZEEM

o 7} EHEEX} KEY POINT
27 dRel  02) 3215-1438 o SHE28MO| 7|22 250% =4

o MM SH7| S| SHEA

SlALH MH S

A 71E 2IAK 3E 27| AAASEC| =1 OiH| YA Azxy s T

Bt D, AAOSE2 T F CHH| 222l 443bp, A0S & F OfH| 22l 117.7bpE 7| SStRALCE GAL 7|
T 2 AR 3 THY| AAASE2 =10 OiH| F8j|R Az E= & FEC 23bp 5H2%F 353bpE LIEH
AAOSE= T FECL} 0.5bp 520t 44.3bp, A0eE2 T FELt 0.5bp SF&fSH 117.7bpE 7| EJ}CE 2F

ARD, ofof Az AR 2| ot M =& LIERTE S| ARH 32| R

oF B0 &% SRR, LHHA] FZ0 M= B2 ME LIEHT.

C|
A

6.5 600
5.5 500 AOA TR E
4.5 400 AAOAZIZZ E
AAMAA P =
3.5 300 AO
2.5 s00 —AAO
— AAA
1.5 - 100 271314
0.5 ‘ ‘ 0
2022-07-11 2023-07-11 2024-07-11 2025-07-11
XFE : KISKHAEIL
H1. 3y AZyE Y HEE (E+21: bp)
S 2F A=Y E07/11) M CH|(07/04) HerH|(06/13)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 240 | 348 | 357 | 59.0 | 05 -05 | -03 | -05 | -71 | -43 | -24 | -05
AA+ 289 | 414 | 417 | 908 | 05 00 | -13 | -05 | -60 | -40 | -6.1 | -05
AAO 30.8 | 443 | 485 | 1247 | 05 00 | -13 | -05 | -60 | -40 | -6.1 | -05
AA- 341 | 487 | 586 | 1613 | 05 00 | -13 | -05 | -60 | -40 | -6.1 | -05
A+ 528 | 916 | 1321|2190 | 1.2 0.0 00 | -05 ] -93 | -1.0 | 00 | -05
A0 676 | 117.7 | 1769 | 2650 | 1.2 0.0 00 | -05 | -93 | -1.0 | 00 | -05
A- 947 | 162.2 | 2369 | 3163 | 1.2 0.0 00 | -05 ] -93 | -1.0 | 00 | -05

AtE : KISKHAHEIL
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Ol F SIAK LHFH2 7,150, 27|SH2 22X 30 {22 1 2,880 ROl 4TS 7|FAUCE
=5 AT WHEO|0= 2HE, 3 f2f -12bp, -14bp0ll S2[7F FHEEHM dS5H2 2 HAS
OFMCE EESH SKItAL| X g ES S # SAX| OO AQf HEEAXQ otet2| 2 S50E +FE2E
ZA = OpNiCh
H2. B|ARY LA (EH2l: %, bp, H, Ag)
Hgsa -’-;—%“é L HEUHO|E | EH2AzIYE | ALY HHA
AA- oj2fol| A S H78(F) 2025-07-08 4 - 6 2,400
AA- L%'ﬂlEr0|0163-1 2025-07-08 3.007 JHE2IE -12bp 2 500
AO 4 MIEFO|Of63-2 2025-07-08 3.184 JHETE -14bp 3 1,450
AA- = AX| I 0| 24-1 2025-07-09 2.926 =38 +5bp 2 400
AA- SAX| I 0| A 4-2 2025-07-09 2.991 s=UE +2bp 3 800
A+ shsla| X241 2025-07-09 2.946 s= U8 +7bp 2 600
A+ stsla|x2-2 2025-07-09 3.001 s= U8 +3bp 3 500
AA+ JBEBX|F31-1 2025-07-10 25 JHE2IE -10bp 1 200
AA+ JBE&XIF31-2 2025-07-10 2.667 JHEEIE -10bp 15 300
F) 2T 32 Lt 3|AMRY, ELS X2
Xt KISKHHE 7Y, o EF A K &
H3. A oH7| g (EH91: %, 4, 2ig)
Hgse 5= L HHO|E 2| o | AT
A+ 51 2022-07-12 4936 3 320 320
A+ Ol 2#[ 0] A MM R 3t5k19-2 2020-07-13 2615 5 600 13,970
AO HSE g & EtAXY2-2 2020-07-07 3.174 5 510 2,900
AO K| o AQiE]9-2 2022-07-08 5.292 3 200 2,000
AA+ POSCO312-1 2022-07-07 4.039 3 6500 24,500
AA- S AR I 0 A2-1(5) 2022-07-11 4712 3 1200 4,200
AA- Of|O| K| C| S @ Yt 5 123-2 2020-07-06 1.883 5 500 24,300
AA- EATOIE17-1 2015-07-10 3.126 10 700 3,100
AA- 20 AH96-1 2023-07-11 4659 2 1300 26,450
AAO X|of| 20f L4 X[10-3 2018-07-09 2.933 7 800 16,100
AAA ZHS 8 H2020-3-2 2020-07-10 1.374 5 1000 26,300
AAA St EEUMT72-1 2023-07-06 4.107 2 700 54,900
AAA el F8XF9 2024-07-09 3.383 2 1000 17,100
AAA KT199-1 2023-07-12 4.028 2 850 33,300
AAA el FE&XIF8-1 2024-07-08 3.396 2 500 17,100
AAA SILI2 8 X|F48-1 2020-07-09 1.435 2 3100 58,200
BBB+ $x1107-2 2023-07-10 5.534 2 250 5,030
F) REZS 32 Lot 2|AMKY, ELS X2
Xt KISKHHE 7Y, of Bt A K &

17



H4. XHFE S| ALY A

ot

J

(EH2I: %, bp, H, AH)

MBS =59 Wi W 2o e/ 5HOIZ 27| Fp b
AAO MetEXES 3 2025-07-14 JHE2IE -10bp 2 2000
AAO MetEXS 3 2025-07-14 JWHOE -11bp 3 2000
A+ HD% 2025-07-16 JHERE +30bp 3 700
A+ HD# LY 2025-07-16 JHERE +30bp 5 700
A+ HD#CH 2025-07-16 JHERE +30bp 7 1000

F) REZS B2 Ut s|AH, ELS HIQ)
AtE: KISAHAHE 7L DART
3. B|ARKY Lraol 0| £H9l : o 8l)

180,000

160,000

140,000

120,000

100,000 2022

80,000 - " 2023
w2024
60,000 m 2025
40,000
20,000 -+
12 2¥ | 2 58 638 78 83 98 108 118 12E

RHE : KISKHAME 7}

133, 2| ALXY RrH TRl

%0

3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-07-11

2023-11-11

2024-03-11

2024-07-11

2024-11-11

2025-03-11

2025-07-11

L& : KISKHAHE

7t
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12.32%P

6.68%P S7t2t 18.13%

H~3d 5

it
uz
ot

HATH15.95%E XXM, AA S22

£ KX|YLE THE

ot

N
neE

0

2 8.62%P S7}%t 56.49%, 3H~5EHE S 0.55%P

s

=13
S

ofm
rlo
i
o
=

T2 A= 5.78%P

M3 CHH| 4.84%P S7t8t 63.27%S XHX|ZUCH AS B2

ES

Yot 34%S MR 2H 53 0| UM =

2.28%P Zt2st 469% S KFX|ZUCE
H5. 2|AIX SEEH §8 (EHl: 2 8l)
= 2025-06-19 2025-06-26 2025-07-03 2025-07-10
AAA 9,534 13,846 12,996 8,127
AA 52,056 38,132 26,864 32,235
A 2,977 4,786 5,263 9,236
BBB 1,380 695 804 1,266
JUNK 80 61 50 89
Total 66,027 57,520 45,978 50,953
AtE : KISKHAHE L
H6. 2|AIX| THEH K8 (EHel: of 9)
= 2025-06-19 2025-06-26 2025-07-03 2025-07-10
~Ty 22,045 13,232 18,947 18,052
Ty~3y 30,459 36,057 22,008 28,781
3y~5y 8,445 2,913 1,817 1,731
Sy~ 5,078 5318 3,206 2,390
Total 66,027 57,520 45,978 50,953
Xt : KISKHAE 2}
34 3MK S2E /S (S8l = %) 7S5 B|ARH ZHED|E |8 (241 : %)

AA
63.3%

BBB

BB+
0.2%

AAA
15.9%

AtZ: KISKHAHE ¢

1y~3y
56.5%

3y~5y
3.4% 5y~
4.7%

35.4%

AtZ: KISKHHE 7L
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d=6. SIM & F0| (TH9l - o )

1M RESE

100000

80000

60000

40000 i i z 3 B

ORI | AT I L LU dL
o LALEEEEEELUCCLLRREREREE AL LL1L1]

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

2024-07-10 2024-09-12 2024-12-05 2025-02-20 2025-05-01 2025-07-1(

KHZ : KISKFAHE 7}

B7MEBSET HE
LAt HEYU HAM OUTLOOK HAS OUTLOOK HE
A& ot M8 KISKHAHE It
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ABS/MBS : 2 A|E SHAoH s

B 7Lt} KEY POINT
3719 KR 02) 3215-1435 o ABS LHAIZ LSHA|IE © F CHH]| SHAMSH 25
o|st HTE  02) 3215-1454 o MBS el M

3. HZH 7| =X E ABS HAZ A F0| (919 ¢, 712t : 2025-02-01 ~ 2025-07-11)
30,000 350000
s PF Loan
———
25,000 © 300000 e p-cBO
20000 © 250000 e (et
~ 200000 RER
15,000
~ 150000 Y| E RS
10,000
' - 100000 e EE/A OIS E coo
5,000 A‘. - 50000 Synthetic CDO
0 : : : : : 0 ik
2025-02 2025-03 2025-04 2025-05 2025-06 2025-07
REE: KISKHAHE 7F
Jgl2, A7 Wl =S (5491 : %, 7|2t : 2024-08~2025-07) 213, 78 WelH| = (2491 - %, 712t : 2025-07)
/8
o=

PF Loan,
5000

PF Loan
23%

AtE: KISKHAHE IF Xt&E: KISKHHE 7}

1. 7 ABS '3l sz (58] : 49, %, 7|2t : 2025-07-07~2025-07-11)
HEIIY SPC ANesa ks ol o7 sy ol | wEiZal | M

BEEEEE) 7| €171.2012025H1XH -1(Ah AAA 2025-07-11 3Y0M 294 2.840 CALL

AtE : DARTH AL A|A| A E

21



B2 %2 MBS 2 U TIA LA HumHg (el - 4R, %)
oty MBS 2025-7(2025-06-24) MBS 2025-6(2025-05-27) MBS 2025-5(2025-04-22)
. E = dalgel | Amye | ZAIA e = Ange | gzl dallgel | aZye
14 1,085 2464 +17 1,013 2.455 +18 817 2.615 +19
24 1,200 2.585 +12 1,100 2.484 +15 1,200 2.537 +14
34 900 2.636 +17 800 2.503 +17 900 2.565 +21
54 1,200 2.767 +13 1,700 2.642 +15 1,400 2.636 +17
74 900 3.055 +26 900 2.917 +26 900 2.858 +25
10 800 3.209 +34 700 3.125 +37 800 3.007 +38
204 900 3.396 +56 800 3.273 +55 900 3.085 +52
304 200 3.251 +51 200 3.102 +47 200 2.959 +49
F) GZHA HA| : O|0f 2T &
AE ot FEHFESA
134, MBS 27| TATHN 0| (Eh91: o &)
80,000 180,000
70,000 160,000
60.000 140,000
50,000 120,000 2022 L&l
100,000 w2023 bl
40,000 -
80,000 024 23
30,000 025 23
60,000 =<
_’F_XI-OH(OE)
o =\T "
20,000 40,000
10,000 20,000
0 0

1y 2Y 3Y 5Y

7Y 10Y 15Y 20Y 30Y

AtZ : KISKHAHE 7}

125 MBS 2H7|8E U3 AT E 0|

3
2.5
m1y
2 m2y
m 3y
15 m5Y
m7yYy
1 w10y
15Y
05 20Y
0 T T T 1
MBS2025-4 MBS2025-5 MBS2025-6 MBS2025-7

At @ KISAHAHE 7F

22



Il REAE &S

oot

728 ABS FEAITO M= P-CBOE 7| =X 2 = XHRHO| 150 A&, PF Loans 7| =X 2 S XY
H0| 1,205.8022 2, Synthetic CDOE 7| XXM 2 H= A AO| 3009, SHIFEMHAS 7| XXt 2

St MOl 100, 7|Et RES 7|=AHE2 2 3h= R ZO| 64598 72l = RACH

Jd&le. #7Zk ABS 7| XX R EH|E F0| (541: o @)
100% 3
90%
80% 2
. P-CBO
70%
I PF Loan
60% 2

mm Synthetic CDO
50% N
TS RO F R 2

40% 1

oE=
30%

2/ EM 2 cpo
20% 1

7| Ef
10%

— 53
0% 0

wn
o
(@)
of
rE
oY
ra
rE
ox
ot
rE
oY

| EZXpAE

e
ox
ne
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SJIAY : XIE2 SHIOHH OISt S &

dr1eExt KEY POINT
M E tf2] 02) 3215-1457 o CD:L&HFAH =4 CD-2HM A== =)
o CP/ESTB:CP 2 &4, ESTB HAFAH St

S T Al

CDEEl(AAASE 3MEE 7IT)= A= FU0M ZHE 20BN 2.52%2 Ot SHRAL. CD-2AKY

7| E34ct
CPEE|91Y, A1SE 7|15)= © FoF 59t 2.71% 2 OISt CP-SIAIHAAS S 37HEE 7|F) &

T EE MF OfjH| ZAE 125bpE 7|2}, CP-CD AZ P E= ™ F CHH| SAE 19.0bp2 OFZRUCE
T O AEOME XIEL2 7|0 Cta $hHAtst 2917] 0 OtYSIRICH cDZE2l= 3708 7ot 14

TZH0] Ot JOfgt S J0| LIEILIH Hekdo| 2% HE|= S 50| Yo7 | & SHRALE CPAIZMAME 2 O]

J11. 91 E T8 B7I32|50] @s:%) 2. MMF, MY, FAY BEHAFO0| @ yw
2T E(cp-2dKH) 3| AtxHaA0
cP cb 240,000 HEE —MMF —ZAE
2K AAA
4.5 0.15 220,000
200,000
4.0 ’
0.1 180,000
3.5
0.05 160,000
3.0 140,000
2.5 0 120,000
100,000
2.0 -0.05
80,000
1.5
-0.1 60,000
1.0 40,000
} 3 6 9 12 2005 3
0.5 0.15
0.0 -0.2
7|2t : 2024-07-11~3 XY 7|2t : 2024-07-11~2025-07-11
X2 : KISKHHE 7} Az 3852
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o
4
(@)

@]

nE
0%
rlo
H
i
rlo
0%
N

r\l
>

\l

o

o

12
{0
njo
N
Jn
bats
_lTl_
op
4
Ot
-
rlo
0
>
>
=z
rlo
w
(o))}
(U]
ne
Mo
njo
N
(Oa}
N
xR
=
rot
rlo
0%

S5 CP LU 96,735 U2 T CHH| 14,214/ HAOHRACE THIIAM Q] A2 2053259 H

AT S8 U H2 CP 68,2822, ESTB 158,790 o2 ™3 C|f

lo
Hu
ra
A
&
i
N
W
N
N
(o¢}
12
[
ol
N
of
3Q
o

H1. 23 CD ¥y (THel: 243
gy M, 1Y = 2 Z2|(%) EC R
2025-07-07 St 2026-07-07 365 2.52 500
2025-07-08 Aot 2025-10-13 97 2.50 1,000
2025-07-10 o2 2026-07-10 365 2.51 750
2025-07-11 AFHCFEXEIE 2 2025-09-30 81 249 2,500

A2 GIEER R

1123, CP/ESTB sl 2o 3=0| (EHel: Ao, 7|7t : 2024-07-01 ~ 2025-07-11)
CP MESTB
150,000 -
100,000 - I I
50,000 -+ l
0 T T T T T T T T T T T
07 08 09 10 11 12 01 02 03 04 05 06 07

ALE : KISAHAHE 7L
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34 MEE UAZOH (221 U9, 712 2024-07-01-) J85. =5 2 MEE ES7 (2H9l: 7)
ZHAL M3 STt mOITAL mUBT|AL m B AL 128:;"
° ™ Ql Q| AF
120,000 80% 3652 I <
70% I w3652 O|LY
100,000
60% w180 OfLY
80,000 50% I
20% moo O|Lf
60,000 30% me0 OfLY
20%
40,000 10% m302 OfLY
20,000 I 0% 15 Of LY
2 o 8§ 9 3
0 oA £ @ 3 7% o[}
7 891011121 2 3 4 5 6 7 AL flr A
XE : KISKHAHETL XFE : KISKHAHBIL
dZle. A1 Ll (EH91: M, 717 : 2024-07-01~) d27. 2F A1 ME|H Sl HES (el %)
WESTB mCP

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

90,000
80,000
70,000
60,000
50,000
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THF7tE 8% 720 U= AlEe 32| 215 o2 2 oFsi ALt
a2, 0|33 A& F0| (EH9l: %, 712} 24.07.12~25.07.10) 2l S| A& F0| (EH9l: %, 712} 24.07.12~25.07.10)
2K (%) 10Y-2Y(%) 2K (%) 10Y-2Y(%)
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XtZ : KISKHHE T, Bloomberg A& : KISKHHE I, Bloomberg
J33. Y23 =AU E F0| (EH21: %, 717+ 24.07.12~25.07.10) O34, S22 $AS 0] (E491: %, 712+ 24.07.12~25.07.10)
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AtE : KISKHHE 7}, Bloomberg AR : KISKHHE 7L Bloomberg
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(ZHl: %)

2025-07-10 2025-07-04 2025-06-11 M= oiy| HE oiy|
US TREASURY 2Y 3.86 3.88 4.02 -2.80 -16.70
US TREASURY 5Y 3.92 3.94 410 -1.90 -17.90
US TREASURY 10Y 434 435 448 -0.90 -14.40
US TREASURY 30Y 487 486 494 0.60 -7.50
DEUTSCHLAND REP 2Y 1.86 1.82 1.86 460 0.60
DEUTSCHLAND REP 5Y 223 2.12 2.14 11.20 9.80
DEUTSCHLAND REP 10Y 2.66 2.60 2.54 6.40 12.30
DEUTSCHLAND REP 30Y 3.14 3.06 2.98 8.40 16.50
JAPAN GOVT 2Y 0.76 0.74 0.76 2.20 0.10
JAPAN GOVT 5Y 1.02 0.98 1.02 4.50 -0.20
JAPAN GOVT 10Y 1.50 144 1.46 5.60 3.40
JAPAN GOVT 30Y 3.06 2.87 2.92 18.50 13.20
CHINA GOVT 2Y 1.39 1.35 1.42 3.90 -2.70
CHINA GOVT 5Y 1.51 1.48 1.54 3.00 -2.50
CHINA GOVT 10Y 1.66 1.64 1.69 1.70 -2.80
CHINA GOVT 30Y 1.87 1.85 1.86 1.90 1.50

Xt2E : KISKHHE T, Bloomberg
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(2+9l:bp,712+:25.07.04~25.07.10)

12 e/l 12708 24 54

74 104 153 204

Xt2E : KISKHHE I, Bloomberg

Jg10. KPE HZ8X HE H

= (£+91:bp, 7| 2+:25.07.04~25.07.10)

DR(bp)

1Y e/l 1270 & 2 s

2 - Av"

74 108 153 204

XtE : KISKHHE I, Bloomberg

(+l: %, 712t 25.07.07~25.07.11)

J311. HY M ME B2
A

HEF EHY A ME 2

3.33% 6.67%

W Utilities
M Financial

B Communications
B Government

X HYNA ME 22

7.69% 1.92%

5.77%
3.85%

5.77%
3.85%

N

M Utilities
M Financial

B Communications
B Government

Government(Municipal) Industrial Government(Municipal) Industrial
[ Consumer, Cyclical I Energy 1 Consumer, Cyclical " Energy
Technology Technology
XtZ : KISKHHE I, Bloomberg
2 HF COfH| WY x{H Mg ST (EHSl: %, 712+ 25.06.30~25.07.11)
HE] 25 FES =%
Financial 36.54% 15.00% 21.54%
Consumer, Cyclical 3.85% 15.00% -11.15%
Consumer, Non-cyclical 0.00% 0.00% 0.00%
Energy 5.77% 3.33% 2.44%
Government 19.23% 38.33% -19.10%
Basic Materials 0.00% 0.00% 0.00%
Communications 15.38% 11.67% 3.72%
Diversified 0.00% 0.00% 0.00%
Industrial 5.77% 1.67% 4.10%
Technology 7.69% 0.00% 7.69%
Utilities 1.92% 6.67% -4.74%
Government(Municipal) 3.85% 1.67% 2.18%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712}: 25.07.07~25.07.11)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 238112 (USD)
KAUMKG 1 % 07/10/30 | EURO-DOLLAR | USD 2025-07-10 2030-07-10 | 1.75% 650.00MM
KDB 2.71 07/13/26 EURO MTN HKD 2025-07-11 2026-07-13 | 271% 95.54MM
KDB 0 08/11/25 EURO NON-DOL...| HKD 2025-07-11 2025-08-11 -- 19.11MM
SHINFN 4 ¥2 07/30/30 EURO-DOLLAR | USD 2025-07-14 2030-07-30 | 4.5% 500.00MM
LOTCOR 4 ¥ 07/14/28 EURO-DOLLAR | USD 2025-07-14 2028-07-14 | 4.375% 300.00MM
EIBKOR 2.969 07/14/28 EURO MTN HKD 2025-07-14 2028-07-14 | 2.969% 305.73MM
SHINFN 4 %2 07/30/30  |PRIV PLACEME...| USD 2025-07-14 2030-07-30 | 4.5% 500.00MM
KDB 4.36 07/14/26 EURO MTN usD 2025-07-14 2026-07-14 | 4.36% 100.00MM
WOORIB 4.19 07/14/28 | EURO-DOLLAR | USD 2025-07-14 2028-07-14 | 4.19% 100.00MM
KDB 2.9 07/15/27 EURO MTN HKD 2025-07-15 2027-07-15 | 2.9% 45.22MM
HANFGI Float 07/15/26 EURO MTN usD 2025-07-15 2026-07-15 | 4.984% | SOFRRATE |  100.00MM
KDB 4.3 07/14/26 EURO MTN usD 2025-07-15 2026-07-14 | 4.3% 30.00MM
CITNAT 4.42 07/16/26 EURO MTN usD 2025-07-15 2026-07-16 | 442% 50.00MM
KDB 2.82 07/16/26 EURO MTN HKD 2025-07-16 2026-07-16 | 2.82% 19.11MM
KDB 2.82 07/16/26 EURO MTN HKD 2025-07-16 2026-07-16 | 2.82% 24.20MM
KDB 0 07/16/26 EURO MTN usD 2025-07-16 2026-07-16 - 50.00MM
KDB Float 07/17/30 EURO MTN usD 2025-07-17 2030-07-17 | 5.043% | SOFRRATE 50.00MM
XtE : KISKHAHE ZF Bloomberg
H4. F7t 02 AN X &8 (E49l: %, 712t 25.07.07~25.07.11)
Date Name Survey Actual Prior
2025-07-08 NFIB 47|} X[ 98.6 98.6 98.8
2025-07-09 NY Fed 1-Yr Inflation Expectations 3.13% 3.02% 3.20%
2025-07-09 2 H[XFE X5 $10.500b $5.102b $17.873b
2025-07-09 MBA FERGX} MH K| -- 9.40% 2.70%
2025-07-09 ZOf X M| -0.30% -0.30% -0.30%
2025-07-09 ZOjR Y £ MoM 0.20% -0.30% 0.10%
2025-07-10 FOMC 39| 2 - - -
2025-07-10 M Mg HRHs 235k 227k 233k
2025-07-10 Initial Claims 4-Wk Moving Avg - 235.50k 241.50k
2025-07-10 HYEHAS ST AUHX S 1965k 1965k 1964k
X2 : KISKHHEZL Bloomberg
H5. W{F 0| FH X|= (S491: %, 712 25.07.14~25.07.18)
Date Name Survey Actual Prior
2025-07-15 HNZYX =+ (7&F) -10 - -16
2025-07-15 CPI (M &CHH]) 0.30% - 0.10%
2025-07-15 CPI A 204X M| 2| ™ &H| 0.30% - 0.10%
2025-07-15 CPI (M ACHH]) 2.60% - 2.40%
2025-07-15 CPI Al 204X H| 2| & HH| 2.90% - 2.80%
2025-07-15 AE "o A2tE 23 dEiy| -- - 1.40%
2025-07-16 PPl X|Z+82 MoM 0.20% -- 0.10%
2025-07-16 PPI (AZ 3! O 4 X| X Q) T &H| 0.20% - 0.10%
2025-07-16 PPI (AZ 3! O 4 X| X Q) T AH| 2.70% - 3.00%
2025-07-16 w5 gF MUY H7|&2s -- - -13.2
2025-07-17 A0 Fof (RS X S 7EA H Q) 0.40% - -0.10%
2025-07-17 A0f ZHof (RS X A 2]) ™ 2| 0.30% - -0.30%
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2025-07-17 F=YUETHK| 5= T EH| 0.20% - 0.00%
2025-07-17 +2 =7t X5 A7 Hel ™oy -- -- 0.20%
2025-07-17 FYUETHK| 5= T | -- - 0.20%
2025-07-17 +=ZE7HX|5 MoM -0.10% - -0.90%
2025-07-17 F=EE7HXZ Yoy - - 1.70%
2025-07-17 A Hesd gds -- - 227k
2025-07-17 Initial Claims 4-Wk Moving Avg - - 235.50k
2025-07-17 HYEHAS =T AER - - 1965k
XtZ : KISKHHE 7L Bloomberg
H6. Tt 5Y 4N X|m (5+91: %, 7|Z}: 25.07.07~25.07.11)
Date Name Survey Actual Prior
2025-07-04 ST T -0.20% -1.40% 0.60%
2025-07-04 ST WDA T EH| 5.70% 5.30% 4.80%
2025-07-04 HCOB =& AHY PMmI - 448 44.4
2025-07-07 A M A SA MoM -0.20% 1.20% -1.40%
2025-07-07 AH A WDA YoY -0.30% 1.00% -1.80%
2025-07-08 FYX| SA 15.5b 18.4b 14.6b
2025-07-08 & SA MoM -0.50% -1.40% -1.70%
2025-07-08 22 SA MoM -1.70% -3.80% 3.90%
2025-07-10 CPI (I &CHH]) 0.00% 0.00% 0.00%
2025-07-10 CPI (M ALHH]) 2.00% 2.00% 2.00%
2025-07-10 CPI EU B8 M| 0.10% 0.10% 0.10%
2025-07-10 CPI EU B8 M| 2.00% 2.00% 2.00%
XtZ : KISKHHE 7L Bloomberg
77 UF 549 44 X= (E49I: %, 7|Zt: 25.07.14~25.07.18)
Date Name Survey Actual Prior
2025-07-11 CO|S7FK 4= M| - - -0.30%
2025-07-11 ZOE7kX| 4= HEH| - - 0.40%
2025-07-11 RPN - - 23.5b
2025-07-14 SEHI 78 5L MH|0
2025-07-15 ZEW A{H]|O] ofj & 50.2 - 475
2025-07-15 ZEW AHjjo| XY A=t -66 -- -72
X2 : KISKHHE 7L Bloomberg
B8 Ft 5= FH X= (E+91: %, 7|2t: 25.07.07~25.07.11)
Date Name Survey Actual Prior
2025-07-07 Q| G b $3313.00b $3317.42b $3285.26b
2025-07-09 PPl M HH| -3.20% -3.60% -3.30%
2025-07-09 CPI (HALHH]) -0.10% 0.10% -0.10%
XtZ : KISKHHE T, Bloomberg
H9. UF 3= 2 X= (EHSl: %, 712t 25.07.14~25.07.18)
Date Name Survey Actual Prior
07/11-07/18 FDI 2IZ&LHH| Yoy CNY - - -13.20%
07/11-07/15 Aot 2IQtst CHE CNY YTD 12699.5b - 10680.0b
07/11-07/15 8XHEH CNY YTD 22430.7b - 18630.0b
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07/11-07/15 S3ta3 M2 M| 8.20% 7.90%
07/11-07/15 £318583 M1 Yoy 2.80% 2.30%
07/11-07/15 £31583 MO YoY - 12.10%
2025-07-14 +Z YoY 5.20% 4.80%
2025-07-14 =2 YoY 1.90% -3.40%
2025-07-14 Fo=X| $113.20b $103.22b
2025-07-15 MZEITLA 2RO - -0.22%
2025-07-15 7|E FEIHE MoM - -0.50%
2025-07-15 GDP (M A& 7|CH]) 5.10% 5.40%
2025-07-15 GDP YTD ™ ACHH] 5.30% 5.40%
2025-07-15 GDP SA (H7|CHH]) 0.90% 1.20%
2025-07-15 200 Yoy 5.10% 6.40%
2025-07-15 204 O HZ=CHH| ™ EH Y| 5.10% 5.00%
2025-07-15 S-S LML Yoy 5.60% 5.80%
2025-07-15 DF XK EH QL) YTD Yoy 3.60% 3.70%
2025-07-15 HEXZA HYE 5.00% 5.00%
2025-07-15 34 EXYTD Yoy -10.90% -10.70%

Xt= : KISKHHE 7L Bloomberg
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1. ™F CHH| FQ X|5= 30| (CHl: QIE)
X% X % EES HEE
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NIKKEI225 39,810.88 39,569.68 v241.20
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H3. FIHELS WY : 7| XX oFH HASTHE 5 (EH21: 7H)
T& NI o|H F HEE
SUWE=Y 80 70 -10
WX+ 25 24 -1
shelEs=d 40 50 10
s X|+=d 123 156 33
TH=eE 15 9 -6
sfeleed 7 11 4
gl 290 320 30
A& : KISKHAHE 7}
H4. FZHELS 2L 7| XXM RAE Tl (E91: o )
T& NI o|H F HEE
TUHE=Y 4,937 3,024 -1,913
ITUX+=Y 763 925 162
shelEs=d 651 465 -186
s X|+=d 2,783 3,594 811
T 604 193 -411
sfelesd 80 176 9%
A 9,818 8,377 -1,441
A& : KISKHAE T}

H5. FZHELS ZAHE : 7| =ZXHE(ES 5+ 49 107H) (221 7H)
=9 HESIN R HES N HES N =S
1 KOSPI200 SPX SX5E 69
2 AHE XL - - 42
3 NIKKEI225 SPX SX5E 25
4 KOSPI200 - - 24
5 NVIDIA Corporation TESLA INC - 16
6 TESLA INC - - 14
7 KOSPI200 NIKKEI225 SX5E 13
8 SPX - - 12
9 JALANTIR TECHNOLOGIES INC- TESLA INC - 11
10 SACH AL SRR, - 9

Rt : KISKHAE 7}
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NVIDIA Corporation
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AtZ : KISKHAHE IF

38



1213, usD IRS 22| F0|

(THl: %)

Xt0| ——7/11/2025 7/4/2025
5.00% 0.040%
4.50% 0.035%
400% — ———F 0.030%
3.50% — 0.025%
3.00% 0.020%
5 50% 0.015%
0% 0.010%
0.005%
1.50% 0.000%
1.00% -0.005%
0.50% -0.010%
0.00% -0.015%
3M 6M 9M 1y 2y 3y 4y 5Y 6y 7Y 8 9y 10Y 15Y 20Y 30Y
XI&Z : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-07-11 3.9669 3.6257 3.539 3.561
2025-07-04 3.9612 3.6271 3.5368 3.5528
F5y 0.0057 -0.0014 0.0022 0.0082
2024-12-31 41632 4.0674 4.0372 4.008
]| -0.1963 -0.4417 -0.4982 -0.447
X2 : KISKHAHE G
4. KRW IRS (E421: %, BP)
Xt0| ——7/11/2025 7/4/2025
2.70% 0.02%
2.65% 0.01%
2.60% 0.01%
2.55% - 0.00%
2.50% -0.01%
2.45%
5 20% -0.01%
5 35% -0.02%
2.30% -0.02%
2.25% -0.03%
2.20% -0.03%
2.15% -0.04%
3M 6M 9M 1y 2y 3Y 4y 5Y &Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt : Refinitiv, Bloomberg
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H2. KRW IRS Data (TH9l: %, BP)
KRW IRS 1Y 2y 3y 5Y
2025-07-11 2415 2.3875 2.4075 2.485
2025-07-04 2.425 2.4075 24325 2.5125
Fnsy -0.01 -0.02 -0.025 -0.0275
2024-12-31 2.8625 2.7275 2.705 2.72
]| -0.4475 -0.34 -0.2975 -0.235

Rt : KISKHAME 7}

a&l5. KRW CRS (EH9l: %)
Xto| ——7/11/2025 7/4/2025

2.50% 0.03%
N~ 0.02%
2.00% \/ — 0.01%
0.00%
1.50% -0.01%
-0.02%
1.00% -0.03%
-0.04%
0.50% -0.05%
-0.06%
0.00% -0.07%

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

XI& : Refinitiv, Bloomberg

#3. KRW CRS Data (EH2l: %, BP)
KRW CRS 1Y 2y 3y 5Y
2025-07-11 1.875 1.815 1.865 1.935
2025-07-04 1.895 1.855 1.915 1.995
F=Usd -0.02 -0.04 -0.05 -0.06
2024-12-31 2.315 2.185 2.19 2.23
2| -0.44 -0.37 -0.325 -0.295

Xt : KISKHAE 7}
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6. KTB (S8l: %, BP)
Xt0| ——7/11/2025 7/4/2025
3.00% 0.00%
| 0,
-0.01%
0,
2.00% 0.00%
1.50% -0.02%
| 0,
100% 0.03%
-0.03%
0,
0.50% -0.04%
0.00% -0.04%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
XI&Z : Refinitiv, Bloomberg
H4. KTB Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-07-11 2.3 242 2.447 2.605
2025-07-04 2.31 2.447 2472 2.625
F0EH -0.01 -0.027 -0.025 -0.02
2024-12-31 2.71 2.767 2.597 2.765
IZChy| -0.41 -0.347 -0.15 -0.16
Xt : KISKHAME 7}
27, IRS ®EHI| A=Y E F0| (548l : %) A28 IRS HEH7| AZYE FZHHS (U9 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y ®m KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.20%
) 0.020% 0.018%
0.15% |
0.10% | 0.015%
0.05% |
0.010%
0.00% [-LiAgNEn il 1 1
-0.05% 0.005% -
-0.10% |-
0.000%
015% - I
2024-01 2024-07 2025-01 2025-07 .0.005% - -0.003%

Xt : KISKHAE 7}

AtE : KISKHAE 7}
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O%9. A2 HIO|A|A 30| (5] - %)

SWAP BASIS(1Y) SWAP BASIS(3Y)

JZ10. AYHOINA F2HHE (@9

M SWAP BASIS(1Y) SWAP BASIS(3Y)

0.00% 0.000%
-0.10% |
-0.20% - -0.005%
0-30% 0.010%
_ o, L -JU. (] [~
0.40% ™ -0.010%
-0.50% - ,W N 0.015% L
-0.60% -, J ‘ / ‘)J
-0.70% '.'"" W -0.020% |
-0.80% |
-0.90% | -0.025%
-1.00% . : . -0.025%
2024-01 2024-07 2025-01 2025-07 -0.030% “
Xt : Refinitiv, Bloomberg XtE : Refinitiv, Bloomberg
J&11. KTB/IRS 0| (T2l - %) J&12. KTB/IRS FIt HE (T8l - %)
SWAP SPREAD(1Y) = SWAP SPREAD(3Y) B SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 100.000%
0.30% 90.000%
80.000%
0.20% 70.000%
0, L
0.10% 60.000%
50.000%
0.00% 40.000% -
0, L
-0.10% 30.000%
20.000%
-0.20% : . . 10.000% |-
2024-01 2024-07 2025-01 2025-07 o 0.000%
0.000% 0.000%
XI&E : Refinitiv, Bloomberg Xt : Refinitiv, Bloomberg
I FXAIE S
/e g2 Xt F ofH] 1362.300A 2 ¥ 1375422 1318, 95.25BPTHE B S50 A3} OFA|
S LEIRCE 7|EBt =2 82t & 722 42 0] &2 CiH| M E 21, Aets oM, S= H2EQ
AL UM SES HQUC A/HY AFEQEE 14 7|F 2762 LIELD 22 o2 Y-S LY

ML,
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J313. KRW/USD Swap Point 30|

03M o6M 12M 03y 05Y
0
-20 7~ W
e g
-40
-60
-80
-100
-120
-140
-160
S 2 I S I I S I R I T N S R P BN P IR
N 6‘?’\/ o"’b(g &NQ 0"?‘0 0"?(0 6‘9‘0 &NQ 0"?‘0 0"?‘0 0"?‘0 6‘?‘\/ 6"“:\/ 0"'0 0"?’9 Q¥ g N a 0"3’0 Jv > o’f?g 0'\?)9
0 e e P e N P M M S e P P P P s P P R N )
AtE : Refinitiv, Bloomberg
J&14. KRW/USD Swap Point 30| (THl: &)
s M EHCHH| X}O| M Z=CHH| X}O| ——7/11/2025 =—7/4/2025 ——12/31/2024
1500 20
1450 0
1400 -20
1350 -40
1300 -60
1250 -80
1200 -100
1150 -120
SPT 01W 01M 02M 03M 06M 09M 12M 02y 03Y 04y 05Y
Xt : Refinitiv, Bloomberg
5 FR83 &8 A F (THel: 718
55 2025-07-11 2025-07-04 Xto| == 2025-07-11 2025-07-04 xto|
KRW/USD 13754 13754 13.1 USD/CHF 0.797 0.793 0.005
EUR/USD 1.168 1.168 -0.01 USD/SGD 1.281 1.273 0.008
GBP/USD 1.354 1.354 -0.014 USD/IDR 16222 16182.5 39.5
USD/JPY 146.76 146.76 2.505 USD/PHP 56.466 56.434 0.032
USD/HKD 7.85 7.85 0.001 USD/TWD 29.231 28.887 0.344
USD/CNY 7171 7171 0.007 USD/SEK 9.52 9.557 -0.036
USD/CAD 1.369 1.369 0.013 USD/PLN 3.642 3.601 0.041
AUD/USD 0.659 0.659 0.001 USD/DKK 6.386 6.333 0.054
NzD/USD 0.602 0.602 -0.006 USD/ZAR 17.79 17.517 0.272

A= M2=E7H (154 402 & 7|F)
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i
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& 4o 32 45 M
27 32| I8t 7|7t MutHe|HA Y2 =S8 SE0| LIEHL Y, 63
Y o ZUe A ez ¥7|ge7t 2 222 45Ut =1 20
Cib| Zt2k 16.7bp, 17.5bp &S 3t 2.837%, 2750%E 7| EstH T7|=
109 = YAl 4.0bp 2S5t 2.807% = OFZFUCE BHH 11 3EHE2
Zhg| Qi :.jlj_ 5I_Ij'=' @,A| 43bp & olettt 2592%E 7| atle

o
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JE. F X £ E U F0| U Term Spread F0|

L ==
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A
AT EE 74bp ZAZ FAERUACE Ol =00t A7|52| Bi=M7t T AN L& MEXY
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ergat =2| ot=0l YA A8 2utz SO =L,

5.00% -

4.00%
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4.50%
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B S0 3 2AY IFe Tl SOt HE, 2 8M J1nd AU S T AL

27| Ul FW2 XL 27| CHH| 84.32% B 7+t 222% 43629 YO 2 TA LM, Metdo=z &
S| FR= ™ 27|0H| 5.2% S7tot 62X 9,670 J2E A XA

= 62 M2t =4 HY 342 Hdo| 1xMoz AjE dutE F0|E
SHXY 7} K|k 27| CHH| 89.8% S7}St 57X 6,120 40| & z|o FA| A&
7| 23CE Ol oftl& Al CHE X F54 B, Kot =2 &) S9| 58
Mol ZutE S EICE 7|Etg 8K FA| X 27| THH| 23.51% S7+2t 262 51309 O] HH |
ZE {7 JHMO| HHASACE O|Oj M ABSEH 2 FtEX] B! FEAEEINE 7|8t R332 F7HE2 ©
=7| CiH] 23.5% S7tet 26 51309 |2 7| SUCE Bt X[ x&= K| 27| CHH| 38.05% &A%
0, EX GA 1.82% EUCE S E 17.98% LA D, I S2E 127 2 Xig = 7|

M2 4397% EUCE oHH, S|AHY AR = 5.08% S7t5t0 4% &SM = Org ULt

o Jm

N

73 2E MALHZY F0| S S|AKH+ABSS| HIE (9] 2 gl)
m 2024/01~2024/06 2025/01~2025/06 2025/01~2025/06
900,000 50.00%
800,000 /‘\
0,
700,000 40.00% / \\
600,000
30.00%
500,000 \
400,000 +— 20.00%
300,000 - \/‘
200,000 - 10.00%
100,000 -
. 0.00%
12 " 39 18 28 38 48 53 63
H1, 2EH fALHFA 0] G R=E)
T= 24' 327| | 24'427| | 25'127| 25' 48 25' 58 25' 6 25' 227| H| S
= 381,810 799,571 598,310 206,140 190,040 233,490 629,670 28.31%
NN 9,203 14,739 20,346 5,580 3,078 3,947 12,605 0.57%
E2x4 205,839 250,508 222,123 61,820 80,591 75,674 218,085 9.80%
S5 H 205,000 425,200 219,700 66,000 55,000 59,200 180,200 8.10%
2K 649,900 708,270 303,520 213,900 185,000 177,220 576,120 25.90%
7|EtE2 & 267,510 289,125 214,667 101,200 82,000 81,930 265,130 11.92%
SALY (S &) 163,360 167,426 383,570 112,430 43,200 59,269 214,899 9.66%
SIAFKH (AFR) 18,385 77,000 15,838 5,505 7,017 4,120 16,642 0.75%
ABS 103,164 99,988 65,424 26,129 39,404 45,478 111,011 4.99%
2 2,004,171 2,831,827 2,043,498 798,704 685,330 740,328 | 2,224,362 100.00%
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CEfHe K| 27 CHH| 1.97% a8 172X 2,6969 €12 7|EJCH S HE = K|
P29 64659 A2 E HALYU2H, Ol BH7| & kel

T A2 Sz = HEE SES LIEHRICE 0[0jA S2txHe .

2ME O“Er XNEE SN Iz efH2 X 27] ChH| 17.35%2] Z4

DA SEE ZtZ} 10.37%, 21.46% HAMCE EF| 2(At= 127 MA A Xt=

| 27| 2 S0| JHELE E0{E Zut=E oA EICt Bt X|XHQ £ 4=X|
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8.32%, 5.60% Tt} , 2= At = =CHO| W2t 31.98% S S UCE oHH, 2| ARXKY
= ™ 27| thH| 100% 0|4 Z7I3# 1, ABSE 12.75% =RACt O|2{st S 20 et A 27| =
2 1136% ZA%H126% 58319 o2 XA gt

a4 EE AU =S 30| I 2[AHH +ABSS| H|F (GERE)

2000000 35%

B 2024/07~2024/12 2025/01~2025/06 ——2025/01~2025/06

40%
A
/\

1500000 — z:z / \

O\

1000000 izj / \ / N
10% / v
500000 o d
i1l l
0 ,

o W Q& <) ™ » ©

12 52l 3 4 52 qu’\' ,f:,\g ,ﬁ«,\g ,{;,\0 ,{,,\Q ,f,\o ,{:,\0

1= 2= v ’19 ’19 '\9 ’19 ’19 ’19

B2 2HEH AU E2fFY F0| (A ob7) 7|, £l : o9)

=2 24' 3827| | 24'487| | 25" 127| 25' 48 25' 58 25'6¥ 25' 227| HE
=Y 640,495 640,495 329,981 13,878 13,084 269,503 296,465 17.21%
NN 7,577 7,577 13,526 3,564 6,700 4,387 14,651 0.85%
Exf 143,254 143,254 171,406 56,003 56,114 68,888 181,005 10.51%
S5 H 221,400 221,400 222,800 115,700 24,700 20,000 160,400 9.31%
22l xy 521,758 521,758 391,413 171,105 195,900 149,600 516,605 29.99%
J|Et28 X 212,790 212,790 200,338 63,710 63,602 52,252 179,564 10.42%
SALY (S &) 165,328 165,328 242,468 74,900 50,382 65,162 190,444 11.05%
SIARRY (AFR) 1,260 1,260 32,866 38,191 49,754 150 88,095 5.11%
ABS 80,264 80,264 84,675 8,841 16,116 70,510 95,467 5.54%
2 1,994,126 1,689,473 1,722,696 545,892 476,352 700,452 1,722,696 100.00%
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227 LT H 2= M7 CHH| 1.93% &% F7t3t 2,876X 3,4309 |2 7|E3UCH 1~33 F#7¢
ol M Xt 27| CHH| 19.10% S7tstH 7t 2 F2| S7IME EQ 1, 0|01A1 10 O] & F7t= X[t
=7| CHH| 4.33% S7tME X|S3UCE O[O{A| 1 O|2F 2+ HA| 0.70% 2% S7FULCH BHH 3~5E

TZH2 X[ 27] CHH] 9.52% ZAMD, 5~10F T2t FAl ™ 27| EHHI 32.12%2 7% 2 sl2tZES
BRACEL MEHSE X BHEQ| 42, A LATHAO0| 3.85% F7tot BHH, SHXH= 5.15% L AHH
SE7| 70| StEME FERUCE XX ABSE ZHZ 1.03%, 4.82% LA OMH, HIH Efxf=

1.01%, 2 = 1.28%, 7|EtE8 = 3.73%, A 32 = 071% 25 S 7t OFZ3ICt

J@ls. O5E 20254 6L IEWY| ' LWHANY Y HEWI| E HF (EF91 24gl)
1080|4 ms~0d m3~sEd mi~3E m1E0|0F
16,000,000 10|t
105 0| 4t o
26.23% 21.37%
14,000,000
5~10...
12,000,000
10,000,000
8,000,000
6,000,000
4,000,000 -
2,000,000 !
.
0 | |
= Xi S4=x4 S5 H 2 XH 7|Et=8M 2| ALXH ABS
H3. FHED| E gHTISE U HEW| E HF GRRCED
T&2 19 O]9 1~34 3~5 5~10'd 104 o] & A HIZ
= 1,281,254 2,879,246 1,512,041 1,591,498 6,215,926 13,479,965 46.86%
X| &y 49,002 162,647 63,468 10,446 4,002 289,566 1.01%
E 4% 635,845 1,445,674 413,476 216,800 509,970 3,221,764 11.20%
| 459,200 594,100 - - - 1,053,300 3.66%
o8k 1,980,214 1,317,703 166,750 90,670 176,440 3,731,777 12.97%
7|Et=8X 704,285 1,453,527 130,650 6,900 6,780 2,302,142 8.00%
SIAKY (B R) 691,498 1,419,117 270,382 211,555 408,261 3,000,813 10.43%
S|AMY (ALR) 1,200 3,800 - 1,500 - 6,500 0.02%
ABS 344,190 645,318 258,241 207,918 221,935 1,677,603 5.83%
EotA 6,146,688 9,921,131 2,815,007 2,337,288 7,543,316 28,763,430 100.00%
H= 21.37% 34.49% 9.79% 8.13% 26.23% 100.00% 0.00%

njo
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VI. | A H drsixiol 3t

T o =2 O

o

B S|AHY 22 W EoH ZTLA|, S|AHKH At 2hsixtod 7t

227 K H Ol gl RtoHe 2 876 3,430 o2 K|t 27| CiH| 1.93% 757t}

0
ZE O|O{ZtCt B3| =2 HATN2 385% sOiLt 5 FE 2o F2 222 UL

_—

W Eefs 20 A2 SO

TEE, T HY A NWE 7Y 7| =0f ME =gy 2 g

=
o= ZO|EIC} 0]0|A 7IEFRBME 373% S7HoH0] ZZ 0171 M2 HYUD SOt SN

H
f

2}2k 1.28%, 1.23% SAUCE 2/AK B2 HA| 0.71% AZ SIHCE BHH, X|XH(-1.03%), SABH(-
5.15%), ABS(-4.82%) AU, E3| St ot 2Ho| R =F 7|27t HAE Ao =2 A
g/t
%6 MALEYE W IEY 20251 6HY LATYHY (549l :212)
BFRN ®m2%AH FRN  ®FRN-2ZH AY OPTION CB/EB/BW
4,000,000
3,000,000
2,000,000
1,000,000 -
0
o 5 Q > & Q < & Q < ™ ©» ©
A A A I S A T M e N A M
O S I I LG I I LG G I G SR S
HA MAFEE LT GHRE)
T= Uyt FRN Call Put Call/Put CB BW EB A
=N 13,479,965 | - - - - - - - 13,479,965
INFIN| 289,566 | - - - - - - - 289,566
E 3,165,664 30,400 25,700 | - - - - - 3,221,764
sor5H 1,053,300 | - - - - - - - 1,053,300
23 %y 3,365,137 287,310 79,330 | - - - - - 3,731,777
7| EF2 8 kH 2,143,412 156,830 | - 1,900 | - - - - 2,302,142
SIAKY (B R) 2,564,164 413,960 12,050 | - - 8,965 1,675 | - 3,000,813
SIAFK (AFR) 5,700 | - 300 500 | - - - - 6,500
ABS 407,562 8,137 1,261,904 | - - - - - 1,677,603
oA 26,474,469 896,637 1,379,284 2,400 | - 8,965 1,675 | - 28,763,430
H| S 92.04% 3.12% 4.80% 0.01% 0.00% 0.03% 0.01%| 0.00% 100.00%
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VII. 2|AHY 5! ABS SSEH/THED| EH LlTHA S
17, 2025\ 6EY S|AM U ABSO| STH/IETY| E wHTANY 2l -g)
HAAA BAA mA BBB ' Junk HAAA BAA mA BBB ' Junk
550,000 -
500,000 -
1,400,000 - 450,000 -
1,200,000 - 400,000 -
1,000,000 - 350,000
800,000
600,000 - 300,000 -
400,000 | 250,000 1
200,000 - 200,000 -
0 ‘ ‘ ‘ ‘ 150,000 ‘
1€o)gk 13l 3~ svi0d 10014 1Ho|g 1~34 3~5id 5~104 1004
H5. Z|AM S ABS2| SEEH/ZHETY| E LTI Tl )
& sa 14 ojg 1~34 3~54 5~104 103 o] 4 A HIE
3| AP (R R) AAA 155,560 282,736 89,350 71,315 126,700 725,661 24.18%
AA+ 85,200 140,450 51,800 47,800 6,600 331,850 11.06%
AAO 132,150 303,820 118,800 111,200 45,900 711,870 23.72%
AA- 170,400 291,160 59,950 32,650 197,940 752,100 25.06%
A+ 84,840 125,330 14,870 13,330 16,210 254,580 8.48%
AO 32,997 75,055 7,170 10,830 2,800 128,852 4.29%
A- 18,625 19,997 900 6,900 2,300 48,722 1.62%
BBB+ 8,490 14,899 - - 8,911 32,300 1.08%
BBBO 6,960 3,090 - - 400 10,450 0.35%
BBB- - - - - - - 0.00%
Junk 76 466 3,887 - - 4,428 0.15%
B AbxH A 695,298 1,257,002 346,727 294,025 411,961 | 3,000,813 100.00%
ABS AAA 340,884 496,392 272,145 322,389 220216 | 1,652,027 98.48%
AA+ 3,556 7,820 - - - 11,376 0.68%
AAO - - 45 - - 45 0.00%
AA- - 1,000 8,300 - - 9,300 0.00%
A+ - - - - - - 0.00%
AO - 52 89 - - 141 0.01%
A- - - - - - - 0.00%
BBB+ 98 183 170 - - 451 0.03%
BBBO 40 125 1,333 - - 1,498 0.09%
BBB- 24 135 218 - - 377 0.02%
Junk 387 144 1,256 600 - 2,387 0.14%
ABS &4 344,989 505,851 283,557 322,989 220216 | 1,677,603 100.00%
S 1,040,288 | 1,762,853 630,283 617,014 632,178 | 4,678,416
H|S 22.20% 37.65% 13.45% 13.17% 13.53% 100.00%
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= W7 Ee) &

(-3.46%), 7|EtZ8*M(-7.96%), =
S, A=

AHef #EE &2

SN Sl X EE RS

0.31% H23YC

.

Wﬂ 8-71 EH7r St 2l =l
(+2.65%), S|AMKY ALR
=]

—

=
(+63.50%), ABS(+45.75%) £ &
2zl SO0 e Atet =
CIPNON I Ss 4
el R F a2 Hel &
o O

(-0.

S 24.09% S7tst

=971 Hej =ty

ot
Hu
;4-:
rH
Jo
0lﬂl

O
ol
N
=
oR

ogt

EQN XI';F =7| CiH| 15.54% &7tk 2,517x
| =X (+26.82%) F& 0| 1,576
z;ﬁ}a 7o 2 Z0|EC) o= K&
oA Sl (+4.31%), S *Y

7t34Ct o] & 2dxH= 0l & 2|
RACE BHH, XX (-15.50%), S=X4
AU O 5 7Bt e o
olo| E=9ict Aoz 21X

T A

_F,‘_
m
ot

CCﬂ)'c'Sk

=
=
51%)= S&&0| &

9ol 2 SBL UL MEO| A =0 2Totn

JdEs HE MAIE 8 /83U 0| U 3|AHxf+ABSS| H|F GEREE)
ABS S| ALAY 7|EF2 SR 60.0%
10,000,000 "= 2| mEoH mE2K e —o— S| AHX+ABS H| E
K| HhX] 2K
el =M 50.0% -
8,000,000 -
40.0%
6,000,000 -
30.0% -
4,000,000 -
e 20.0% -
2,000,000 - 10.0% |
® ¢ ¢ —
0 0.0%
S Q > > “ ©
S & L & ¢ © & & & G °
&P P P P P U P
) ~+ ) D D D
He. ¥'E HAIE ¥ REZY 30| (2 ot
T= 24' 327| | 24 487| | 25 1&87] 25' 48 25' 58 25' 6 25' 227| H| S
=Ry 12,667,314 | 12,034,210 | 12,431,340 5,592,048 4,692,958 5,480,821 | 15,765,827 62.63%
K| 2y 55,435 65,652 87,423 31,595 26,205 16,073 73,873 0.29%
E 2% 1,092,065 1,166,532 1,305,675 425,670 439,184 395,689 | 1,260,543 501%
S5 H 2,239,731 1,918,132 1,719,033 621,190 598,680 573,259 | 1,793,130 7.12%
2K 3,153,084 3,265,365 3,150,225 1,129,871 985,071 1,118,807 | 3,233,749 12.85%
7|EtZ2 84 1,660,707 1,976,814 1,972,672 641,905 566,219 607,428 | 1,815,552 7.21%
3| AKY (S 2) 570,046 655,429 881,677 369,529 256,982 250,658 877,169 3.48%
SIAHY (ALR) 12,368 33,476 17,369 6,721 6,078 15,599 28,398 0.11%
ABS 345,062 294,215 222,956 104,347 104,783 115,833 324,964 1.29%
A 21,795,811 | 21,409,826 | 21,788,370 8,922,876 7,676,161 8,574,167 | 25,173,204 100.00%
HECHH| 1.24% 1997.45% 9.36% 20.52% 24.73% 17.41% 20.67%

AT, O /=540 EF ot (ELS H <)
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B 337 22 U2 T R8Y 571, 100 0|¥ HIIE /R8Y &2

27| MAH T RSSUL2 K| 27| CHH| 15.54% 7t 2,517X 3,204 |2 7|E3Ct S| ¢
St 7|07t MEtR R Y72 SR FXA =271 0|33, 3 0|5t #+7t0| MK RS2
57.39%E AKX MEHLZ2= 1d~33F 70| E Z7| CiH| 20.94% S7t3 1, O[0jA 3 ~5
H 7 Al K| 27 THH| 30.43% S715tH, HE A2 SHE0M HUE =& 22E Ut
QUCH ot 13 0|2 22t 5~10F F2HE 282E 479%, 24.41% S7tet BtH, 103 O| & #+72t2 &
718 22| 45 U HEY Frjo] O Z 956% AL M SEEZE N, E45H, 2
X, S| ALXH AFR S ABSOIIA REA0| S7HH L, BHH X[, SK, 7|Etg&8Xl, 2 2= |/
SAUO| ALt 5| Z7|=20] ot 7t4 2|23 2|H|Z 10d 0|4 THERH| FZHM F& =827t
IFE 7H2H, 37| 7 FSY0| HME7| CHH| 50% 0|4 S7t5tH A|Y 4SME FE=CH

g

d39. 20259 227 MH SRE UHEUI| 2 FS=Y

ret

m1EH0[ m1~3d m3~5E mse10E 1004

100% —
90% +—
80%
70% +—
60% -
50% -
40% -
30% -
20% -
10% -
0% - ; ,
S N S SoEH 28 7IEt RIAFXH 3B RIAHH AFE ABS
B7 M3 HEW| EH FESASL (G REE)
T& 13 ojg 1~34d 3~54 5~10'd 10'3 0] & A HIE
=M 1,316,139 5,151,720 3,428,596 3,332,514 2,536,858 15,765,827 | 62.63%
N 3,808 17,127 22,420 30,519 - 73,873 | 0.29%
S 260,898 492,076 287,151 152,663 67,755 1,260,543 |  501%
=453 402,330 1,390,800 - - - 1,793,130 | 7.12%
2R 1,661,635 1,393,474 152,501 10,581 15,558 3,233,749 | 12.85%
7|Et= & X 523,067 1,015,650 236,110 40,124 601 1,815,552 | 7.21%
AR (S 2) 248,043 446,386 108,823 48,255 25,662 877,169 | 3.48%
SIARRY (AFR) 1,763 4,832 4,300 157 17,347 28398 | 0.11%
ABS 70,577 121,507 83,555 38,404 10,921 324964 | 129%
SA 4,488,259 10,033,572 4,323,456 3,653,216 2,674,701 25,173,204 | 100.00%
HE 17.83% 39.86% 17.17% 14.51% 10.63% 100.00%
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22 7| BlAMM 7EH2 AAARY = ad2 A7t oo X|H, H =7| CHH|

A s
051% HA%t 87X 7,1579 JCZ2 M 27| &S UCE WA FEH B of 64.81%5 XHX[SHe
AAA(+6.47%)2t AAO(+12.63%) sB2 a0 S7I}2D, O|=418 dA o7} =0Tl 7+24
Q2| FSMo| EXt 97t U= Zut2 ZO0|EICt O|0{A A0(+0.56%)2t JUNK(+1.48%) S22 H
2719t SAISt S22 2Lt B AA+(-6.75%), AA—(-12.23%), A+(~4.29%), A—(-29.11%), BBB+(~
0.16%), BBBO(-44.81%) &2 &0 Z4A3YCt 53| BBB 5=0A= BBB0O| 40% 0|4 &A1,
BBB—= 27t TRAUCE Ol 227 TEHQ MEAZEE ZAR RUSS0| =27t YEE I

o= gM =Lt

310, S|AMY ABEZE 2E g
mA

BBB
300,000

250,000

200,000

150,000 A—.

B
100,000 -~
50,000
0 -

T T T

8. 3| MESTE E€E 83Y F0| (GEREE)
T2 24' 3&7| | 24" 47| 25' 17| 25' 4 25' 58 25' 6¥ 25' 27| HE
AAA 188,968 151,199 246,696 118,093 74,326 70,250 262,669 29.95%
AA+ 69,027 67,676 100,460 33,971 28,843 30,863 93,677 10.68%
AAQ 161,984 114,912 188,844 97,799 57,760 56,559 212,119 24.18%
AA- 161,027 138,377 231,650 71,416 65,716 66,177 203,309 23.18%
A+ 62,212 44,668 60,230 30,804 13,934 12,907 57,645 6.57%
A0 21,135 25,454 24,772 9,776 8,828 6,306 24,909 2.84%
A- 20,408 16,229 15,493 4,694 4,018 2,272 10,983 1.25%
BBB+ 2,769 1,400 9,090 1,935 2,577 4,563 9,075 1.03%
BBBO 3,866 1,478 3,748 809 774 486 2,069 0.24%
BBB- 118 82 - - - - - 0.00%
Junk 669 1,360 692 229 205 268 702 0.08%

SeA 692,185 562,834 881,675 369,526 256,982 250,649 877,157 100.00%
AT -521% -18.68% 0.60% 72.67% 32.50% 19.30% 41.92%

LI THSDIIF) SN BR/PES HHTIE (ABS L ELSHIL), DI/ EFY BF

H
gt
o
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Il 20254 62 COCP S

"I} KEY POINT

HiOf| x| CHz| 02) 3215-1457 e CDE2| (AAASE 3M) M CHH| 3bp B}EFSH 2.56%

. BH7|2E S

o CPEE| (A1SE 3M) T EL{H| 6bp 5245t 2.71%

o

B cD32 &/ P s

CDEZ(AAASE 3MEE7|FE)= T EIHH| 3bp 52 256% 2 2 OHSHRALE CD-2HXHAAAS S
IMEE 7|F) 2= E& MY -1bpOfA S 2bpZE 3bp SCHEIQACE 62 CD U7 2E I 28
437102 MY OfH| & 1X 4,800 ZATH4ZT 19504 /S 7|EHOH O] & X|BE*2 74 &

E|ACE.

CPaEl(A16= 3E=E 7|F)= T & UiH| 6bp Sttt 2.71%2 2 O SHIULE CP-2|AHXH(AAS =
HEE 7|F) 2mp == MY 7bpoM 2 13bpE 6bp i, CD-CP AT == HE -18bp0fM &
2 -15bpZE 3bp FHAL|ACE CHIIAIY2 68 = M O|F FRO| =4 MY =S
U FA L FF o|22td} ool B S0 MHE X|HSH Q0| HUSIHM HEHE ER
He X ZME EO0|HAM DSR 3EHA A T THE Stk &M L&0| Cta SIHHo Lt
AR 22| 2ot gotof wat tHE0| AM TN S 20| ZHALE C
HES SHOE CiA LN ELU L O|Lf AfMEZE SOt EHI| ZtEX &
ROAY, ROXF, RS S ROIE A SAS] M8 SE0

t = 2
M0, SKOEHAE, 2 dstst Sk HESS0| SHERAL: A ZoME £

0

2. 918 F2 tH7| 28| F0| (Sl %)
6.00 -
CD(AAA) — 23Xl (AAA) — 2| Al (AAO) CP(A1)
5.00 -

4.00

3.00 - —_—
2.00 -
1.00
2023-08 2024-01 2024-05 2024-09 2025-02 2025-06

AHE : KISKMEIE SAF DAY E 7|
RNE=2-—+ g

rir
g

B+71 802 ~ 10022 L3 E|
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- 220000
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E/HaE

7t

o

143

cpe

Ut

= 46x 3, ABCP

#, SACP

—>— ABCP

SAtcp

tcp —m—7tEIHOE P —

o
2t

——

25,000

20,000

15,000

10,000

5,000

20256

20254

20252

AtZ: KISKHAHE ¢

56



@ «isrsrzo

Htll H| S 2 AUCP7} 36% 2 MCHH| 6%Z QI E % Mo, ZtE/F0 O ECPe 7% 2 M YCHH| 5%
HQOIE =7} ZACPE 12%E MYACHH| 5%ZEQIE ZEA, ABCP= 45% 2 MECHH| 6%ZQIE ZtASHA

C}.
J&e6. CP LM H|=F (EH9l: %)

XtZ: KISKHAHE ¢

B HTh s

62 HMXITHZ|ALKH Q| %*%"%% Ot 839X YO MECHH| 3.7 ZrARNCH UBFEXIEHT| ALK Of
dohe Mal CHH| 412 ZA%H 548K, ABSTB(PFA|2))Q| Efsioie T CHH| 0.5 ZHASH 153
Z @, PF ABSTBS| a2 XM el CHH| 11 J7Ist 13.72 S 7| E5I Lt
87, ™XFSE7| ALK 2Wall H| S (EH2]: %)

Uk sTB
66%

AtZ: KISKHAHE ¢
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a29. PF /S

SAb 23 ABCPO| 3ol D@l ABSTBO| Hsioh 144X Q10| QUL PF ABCPL| el

MK ABCP 3ol 12%E KtX|SFH SO, PF ABSTB= T A| ABSTBL| 50%S XHX|SHRULE PF

M SIS AHNM KRS HIE2 35%= & CHH| 5%Z QA E S7HUCE

70,000 L00%
L 0,
60,000 0%
- 80%
50,000 - 70%
40,000 Coon
- 50%
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20,000 [ 30
10,000 o
) - 10%
) 0%
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Q) «isrsr|

Thel: 28
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
A1 oAt - - - 1,400 - 1,400
Al BEURESA - - - - 1,500 1,500
A1 SK3t0o| Y A - - - 1,500 - 1,500
Al SHEN - - 200 450 - 650
A1 SRR - - - 200 200 400
Al SR EXFEAIF - - - 1,300 2,500 3,800
A1 DB & FA - 300 100 600 50 1,050
Al KBS H - - - - 5,000 5,000
Al SR EHSE - 1,000 3,000 - - 4,000
Al el SN - - - - 800 800
A1 ELEEN g - - - - 221 221
Al 2Had - - - 600 1,900 2,500
Al WHol2E B 4,000 3,700 - - - 7,700
Al SK - - 1,000 5,700 - 6,700
Al @] 400 300 - - - 700
Al oA oz - - - 1,000 - 1,000
A1 oz =53 - - - - 500 500
Al HUAAEEG 224t - - - - 285 285
Al RIERES - - - 115 - 115
Al 70| W M - - - 1,500 - 1,500
Al Aoj| AT M 500 - 3,600 - - 4,100
Al ALKt 3 - - - 200 700 900
Al LieHofl A X| A H| - - - 600 - 600
Al 2 - - - - 50 50
Al 71858 - - - 2,000 3,300 5,300
Al ACfxjo=z YA - - - 550 - 550
Al eE2Eds - - 20 - - 20
Al nE=sd - - - - 1,050 1,050
A1 BNKEXE# - - 250 - 400 650
Al NHEXHSH - - - 7,550 4,450 12,000
A1 oj2jo A5 & - - - 2,000 3,700 5,700
A1 A RpLHEE - - 300 1,400 3,200 4,900
Al SFaB - 3,600 - - - 3,600
Al o|OtE - - 1,000 500 - 1,500
A1 MESH - - 370 - - 370
A1 CI#H oM - - - - 150 150
Al Mg Sat - 1,000 - - - 1,000
Al Rl B eS - - - 500 - 500
A2+ otRlE - - - - 350 350
A2+ 0| 2H|E - - - - 400 400
A2+ MOt A ESH 200 200 150 - - 550
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Q) «isrsr|

Chel: oA 3l)
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179Y | 180~364Y | 365 O| 4 Al
A2+ Ol A7 0 Q1M M 7 3}t 400 1,800 - - - - 2,200
A2+ LSEH - - - 40 100 - 140
A2+ ZHAE - - - - 1,500 - 1,500
A2+ Sors - - - - 1,200 - 1,200
A2+ TAE|HM - 500 - - - - 500
A2+ SHO| 2} Xt 300 480 - - - - 780
A2+ ojzjo M- - - - 100 - - 100
A2+ LS 100 100 - - - - 200
A2+ ZI7AEH A HE - - - 500 - - 500
A2 CHAlof ot otO| - - - 200 1,250 - 1,450
A2 ay - 400 - - - - 400
A2 HSZ A X EhATY - 500 400 - - - 900
A2 L2 ZAH0LO| - - - 700 600 - 1,300
A2 SKSH - - - 560 140 - 700
A2 2453Y 300 2,200 - - - - 2,500
A2 Ao AAER - - - 100 - - 100
A2 SIO|EXIZEE A - 400 300 300 - - 1,000
A2 ALEQH - - - 600 - - 600
A2 ez e - 300 - - - - 300
A2- o Eo|Qlof & - 200 50 50 - - 300
A2- ROZENEA - - 1,600 - - - 1,600
A2- ootz HER|ZRE - - - 500 - - 500
A2- C2Ex35d - - - 190 320 - 510
A2- AO|ZEXZH - 200 - 350 300 - 850
A2- 7| 20 = Hotol - 900 - 150 700 - 1,750
A3+ RO AAZTE - - 20 20 - - 40
A3+ 2| EAEH - - - - 100 - 100
A3+ CHEtEX|AIE - - - - 395 - 395
A3 ojegc - - - 100 - - 100
A3 SYLEAMD] - - - 70 - - 70
A3 sS2HY - - - - 30 - 30
A3 ZHEZFEY - - - 50 - - 50
A3 YL - - - - 40 - 40
B+ FAtAM - - - - 100 - 100

Utk A 8,800 22,280 15,960 44,915 51,336 S 143,291
F) *HESS
B ZIE/AHT)E cp To|E Ll Uy

Chel: oA R)
s= -k 1~10¢ | 11~29¥ | 30~89Y | 90~179% | 180~364%Y | 365% Ol& | &7
Al A4 - - - 400 - . 400
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Q) «isrsr|

Thel: 28

s 719 1~10Y 11~29¢ | 30~89% | 90~179Y | 180~364Y | 365 O| 4 Al
A1 SHLEFLE 500 - - - - 500
Al Hd7tE 7,600 - - - - 7,600
A1 felas/MoE - - - 500 - 500
Al FlolH| = RI7tE - - 2,500 - - 2,500
A1 A1 | - - 500 - - 500
Al 2|7t - 100 - - 2,000 2,100
A1 Xo|H| 2|7} ol e - 1,000 - - - 1,000
A1 HO7tE - - 300 - - 300
A1 7 ofH| 74 | - - - 800 - 800
Al ZH7tE 200 - 1,000 - - 1,200
A1 Ab2 o - - - 600 - 600
A1 OfO[H|AH[O|7H | & - - 300 3,150 - 3,450
A1 AshzteE - - - - 1,500 1,500
A2+ Oto| 7K | & - - 500 - - 500
A2+ StLEOf| ZZQHO}O| - - - 400 - 400
A2 st =X o & 1,000 - - 1,000 - 2,000
A2 AN 100 - - - - 100
A2 ot 7Hm & - - 1,200 - - 1,200
A2- HE=xd = - - - 300 - 300
A3+ C|H| 7} | & - - - 70 - 70
A3 S| E - - - 100 - 100
A3 RO AE - - - 320 - 320
A3- oflofZH m| & - - - 220 - 220
A3- A3 Cztel - - - 50 - 50
FtE/FME B A 9,400 1,100 6,700 7,510 3,500 28,210

H ABCP It7|8 &3

Chel: oA 3)

s 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364L | 3652 O] A A
Al ST E O] gx okt - - 200 - - 200
Al HLS 22 H 1A - - - 4,900 - 4,900
Al X|otolH|Zet - - 183 - - 183
Al 7 o|H| 0| 2 A O X} - - 500 - - 500
Al ofl o| X| &Lt | O] kt - - 900 - - 900
Al FAEFAM K AL - - - 777 - 777
A1 SHER| 24 0| X} - - - 2,450 - 2,450
Al ZE|H| O] M| & X} - - 973 - - 973
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Q) «isrsr|

Thel: 28
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
Al X|Oto|H| A - 223 - - - 223
Al Ol &~ 2 2}0| EX| X} - - - 375 - 375
Al o ATHAEOO|X|C| - 100 100 600 - 800
Al M Lstm LA 1t - - - 300 1,700 2,000
Al X LS| LR skt - - - 1,200 1,202 2,402
Al Ooff A CH| K| Xt - - - - 1,234 1,234
Al Alstx| ool H| =k - 294 294 - - 587
Al 2|X| 7 0| E0f| 0] X| 139 - 361 - - 500
Al ME|H o Xt - - - 2,400 4 2,404
Al S I AEHH AR} - - - - 2,450 2,450
Al O] Q7| o| £ H| H| UK} - - - 500 - 500
Al 22| 0| A K| o off A K| 2 Xt - - - 170 - 170
Al HAZZMEOQ|L - 300 - - - 300
Al Ol 2E}O| H T X LAt - - - 2,000 - 2,000
Al X|oto|H| &g - 265 - - - 265
Al Clof o] x| & 7|0kt - - - 76 - 76
Al S ESERTE M LA - - - 300 - 300
Al A A E| O SHLER LKL - - - 500 - 500
Al 2SR 7 - - - 2,400 3 2,403
Al FUHEH 11K} - - - - 2,405 2,405
Al E e 2StLER L AL - - - 300 - 300
Al 0| A1 2~ E 0j| O] X| & - - - 2,000 - 2,000
Al SHLFARZER| 1K} - - - - 2,405 2,405
Al H L LA 6Xt - - - - 2,405 2,405
Al S}LOFO| X| | O] Kt - - - 200 - 200
Al Ol 2EtO|AHoj L & - - - 500 - 500
Al SCHAH|O| T H| M QFR| AR XE - - - 120 - 120
Al = QI O] 2 K AR - - - 2,400 3 2,403
A1 2 Al2|otmtA K 0|kt 100 - - - - 100
Al JM= TR 0K} - - - 500 - 500
A1 #loju| 22 A EX Xt - - 768 - - 768
A1 2| Yxt - - - 1,000 - 1,000
Al FUHSH 15K - - - 2,400 5 2,405
Al 2| X Lkt - - - 2,400 4 2,404
Al 2|4 LA LAt - - - 500 - 500
Al X|otolH|AlE - - 100 - . 100
Al 7|O|H| O] Off A X & &<t - - - 400 - 400
Al FAQAHE - - - 280 . 280
Al X|OtO|H| Z E{ H| O| X} - - - 300 - 300
Al = R B Y ESTUIpN; - - - - 0 0
Al Of| Ol K| M| 2 M| & Kt - - - 300 - 300
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Thel: 28
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
Al 0| SFLER| 2XE - - 650 - 650
Al StO| 2 AR Xkt - 248 - - 248
Al C|AH Ol StLER| LKt - 300 - - 300
Al CHekQ 2| M| ekt - - 300 - 300
Al #|0[H| of| 0| X| 2}O] - - 300 - 300
Al Of| O K| M| 2 M| & Kt - - 100 - 100
Al ag2H LAt - - - 28 28
Al 7 o[ H| of| O] X| 5} 2 M K| Lkt - - 300 - 300
Al 2| 2.0f| O| K| H| &F kt - - 400 - 400
Al Z 2|0 A Xt - - - 800 800
Al Ofl 2-E+O| 74 0f| O] X| X| O] x} - - 800 - 800
Al 2| 5 R ARk - - 1,700 2 1,702
Al SIx 0|t - - - 2,450 2,450
Al Oi| O X| M| 2 | O X} - - 200 - 200
Al EZAUH0| 3N T - - - 800 800
Al 23z AR EA - - - 2,450 2,450
Al o AZ 2N ETHA - - 500 - 500
Al I O| 2{| Bf & 7 | O| K} - 300 - - 300
Al oAz 2 M E0]o|# 0| - - 700 - 700
Al FAERSHER YA - - 250 - 250
Al Adloflol x| C|cm| - - 1,300 - 1,300
Al SZ| BTN LAt - - 800 - 800
Al J2IHto| K| &FA} - - - 200 200
Al 2|X|A 0| EA - - 139 - 139
Al A o[H| Z2tA M LXt - - 200 - 200
Al Aofo| x| off of 2 K| YA} - - 502 - 502
Al JZIOf AR YA - - 150 - 150
Al O|X|EHEH| LAt - - 50 - 50
Al X|OtO|H| At} - 217 - - 217
A1 HAaZ2MEFLEXO[Xt 300 - - - 300
Al o AR A Ykt - - - 80 80
Al ESFAHEA M Lt - - 202 - 202
Al FE2|LE[QER 0|Xt - - 30 - 30
Al =05 WA 2% - - 2,400 3 2,403
Al 2| E2t=0tH LAt - - 400 - 400
Al SHLEE 2R 2 XH - - 300 - 300
Al AmmgE237| - - 292 - 292
Al QUol| o K| & I - 329 - - 329
Al SHLEOI O X 21 T &2 T A K| ALK} - - 200 - 200
A1 HOH|EH A EH LAt - - 650 - 650
Al C| bl A | 2k - - - 2,450 2,450




Q) «isrsr|

Thel: 28
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
Al ClofaMenta - - 199 - 199
Al 2{7| 1| 7| H A} - - - 67 67
Al X|oto|H| 2 4 - - - 4
Al Ol ~EO|HZE - - 450 - 450
Al 0i| Of X] of| 2 | O| X} - - 600 - 600
Al X|otolH|s=& 2 - - - 2
Al X|OtO|H| M 2| 2 X Y X} - 492 - - 492
Al Off A | Of| A | & K} - 10 - - 10
Al C| ] Ooff A K| ALK - - - 19 19
Al 7 0| C|H| O] of A K| K| 2 X} - - 1,258 - 1,258
Al SHLEE| A 2| O] K| 0| K} - - 2,000 - 2,000
Al HFE[I M LA - 150 - - 150
A1 FEZ R AX - - - 490 490
Al X|oto|H| S 628 - - - 628
Al StLts|2t 3 2 H Ykt - - 2,000 - 2,000
A1 0f| O] X| Of EEH A = H| L X} - - 300 - 300
Al e V[N - - 2,400 3 2,403
Al el =X akkt - - 500 - 500
Al LIO|AS K| 2| YXt - - 250 - 250
Al AT & LA - - 2,400 4 2,404
Al 2|2 QI LK} - 694 - - 694
A1 aZz™EADA - - 300 - 300
Al ShLPA I 2 K| ARAL - - - 2,400 2,400
Al SO O X QI T 2 T A K| & K} - - 1,000 - 1,000
Al Off LA & 2| E| SFLER| &b X} - - 1,300 - 1,300
Al 7{| 0| H| of| O H E| A| 24Xt - - 200 - 200
Al H| A EC|X|H|H| X} - _ 244 _ 544
A1 | AlO|C|H| =T 20| Of| A K| K| E A} - - 2,069 - 2,069
Al 2| X| 7 0| E it - - 500 - 500
Al O| ol A K| = At - - 120 - 120
Al Z 2t H| K| O] A} - - 225 - 225
A1 AOLEA SR YA} - - - 457 457
Al Q0| C| I & A X} - - - 2,400 2,400
Al C| | of| A M| & X} - - - 34 34
Al = DI I 2 & & AR - - - 2,405 2,405
Al CEEUEF YK - - 150 . 150
Al SUHSH 174 - - 2,400 5 2,405
Al 2 2|0 0| X| 2 H| Lkt - - 400 . 400
Al Q0| C| I & & X} - - 1,900 1,003 2,903
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Q) «isrsr|

Thel: 28
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
Al SHLIMALS R 2 X Ykt - - 346 - 346
Al o AZZHELX]| 405 - - - 405
Al O AZ 2 E0f O X| 4| - - 300 - 300
Al HONEE1ZT| - - 81 - 81
Al FEZUMO|MAI R BRI 2 - - 1,000 - 1,000
Al | EHO| TH T M| 2 K} - - - 200 200
Al SHLEA TR Ykt - - 1,000 - 1,000
Al =0 X 0|kt - - 2,150 3 2,153
Al SHEH| A Xt - - 1,500 2 1,502
Al S2[H O M YAt - - 500 - 500
Al Ofl O X| 4| C| &| & xt - - - 2,399 2,399
A1 2|X|H 0| EAltE 2 - - - 2
Al pubSFSESPNS - - 2,400 3 2,403
Al EHH A N A K - - - 1,950 1,950
Al 7{|0[H| of| O X| 24| 24Xt - - 500 - 500
Al 7| O[H| C| EFI & L Xt - - 500 - 500
Al 2| FO| AKX LA - - 400 - 400
Al X|oto|H|sH-2CH - - 305 - 305
Al ol of O] X| off O] X| QR 2 Xt - - 501 - 501
Al L ZESHLEA| KL - - 496 - 496
Al 2| X| 7 o] E 2 uY - - 217 - 217
Al £ H|o{ x| o]kt - - - 490 490
Al 7{|0[H| 0| = A K| &+ A} - - 500 - 500
Al 2R A YR - - - 2,450 2,450
Al SHLEA| O M | 2 Kt - - 700 - 700
Al 7|o[H|of O] K| & - - 582 - 582
Al 22|00 =H| Lkt - - 300 - 300
Al 2| E| A K| X} - - - 2,450 2,450
Al A EFQLO| I M| AFkt - - - 555 555
Al OrEtSHLEH At - 300 - - 300
Al # o[H|O| 2 A M LXt - - 300 - 300
Al O AE}O|H Y| T - - 1,500 - 1,500
Al O AEtO|HE & - - 656 - 656
Al SHER| A AL - - 2,400 5 2,405
Al Q10| | | | 4 & Kt - - - 2,400 2,400
Al Clof Ao of A LKL - 169 - . 169
Al wEE[LE[ S LAt - - 200 - 200
Al 7{|Of | M x| L X} - - 966 - 966
Al SHLEE 2 E X AFAL - - 500 - 500
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Q) «isrsr|

Thel: 28
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179Y | 180~364Y | 365 O| 4 Al
Al HI7| O] & ALK LK} - - 1,500 2 - 1,502
A1 Off A C| H| & &%} - - - 1,073 - 1,073
Al OfEf ZH| 2 Xt - - 2,400 4 - 2,404
Al ORI A & K - 2,070 - 5 - 2,075
Al HAZZNEZSH 1,863 - - - - 1,863
Al 27| H| 7| | Abkt - - - 67 - 67
Al QA|2|otmt AN Ykt - - 1,859 - - 1,859
Al 2| XA O EXAY - - 1,644 - - 1,644
Al CIEL X O] X} - - 250 - - 250
Al 2| X|AHOIEHME - 291 - - - 291
Al =S LA - 730 - - - 730
Al SLtObx| & Of K - - 500 - - 500
Al 7| 0| £|H| O] O A K| | & Kt - - 495 - - 495
A1 FTUMONSXRSSHE - - 1,000 - - 1,000
Al A 23| R 24 - - - 1,250 - 1,250
Al 70| CIH| = 2 CH 2 2 M| 2kt 120 - - - - 120
A1 O| Lo A K| A} - - 60 - - 60
A2+ $I8[0i|OfH O H| & At - - 300 - - 300
A2+ IO A R AL - - 71 - - 71
A2+ SEZSEN LAt - - - 725 - 725
A2+ Ct2 20| E 2 2 M| ARkt - - - 312 - 312
A2+ SIS H o Xt - - - 1,040 - 1,040
A2+ S E22|Hi x| LAt - - - 800 - 800
A2 OlH 23 dH™ Lt - - 100 255 - 355
A2 Ol 20| TR S At - - 100 - - 100
A2 7| A S XX O] Kt - - - - 700 700
A2 A ELO|| O H| O R Y X} - - 300 - - 300
A2 7|5 7| R 24 - - - 295 - 295
A2 H|#| 0| = 2 A & A} - - 300 - - 300
A2 FAEC| A O] Ukt - - - 1 - 1
A2 7| 2 H| 7 O| M| St - - 1,237 - - 1,237
A2 HAOIEREH - - 130 - - 130
A2 5H0| S 2 M| & At - - 550 - - 550
A2 XHHI}FO| K| AFE - - - 795 - 795
A2 LEOI 21| Kt - - - 1,550 - 1,550
A2 M 2 9t0] off AR - - - 600 . 600
A2- M ELHH LA - - - 310 - 310
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Chel: oA 3l)
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179Y | 180~364Y | 365 O| 4 Al
A2- 2 olM| LK} - - - - 1 - 1
A2- O A E X YAt - - - - 420 - 420
A3 O|H| X 0 A 2}0] - - - - 1 - 1
A3 Ol 2 2t0| & M H| X} - - - - 177 - 177
A3 HEOF 3 Z AN LKt - - - 900 - - 900
ABCP &4 239 4,506 7,922 98,652 63,086 700 | 175,106
Sl 9,039 36,186 28,382 189,967 | 122,932 6,300 | 392,807
Iv. 282: 68 T TXITH| AR 2 szt
B ZAFHREE7 ALK TR Lo
Thel: 23)
sa 7143 1~10¥ 11~292 | 30~89Y | 90~179Y | 180~364% | 3652 O] A Al
Al ot = XHA S AL - - 1,000 - - - 1,000
Al St Z AL - 8,000 49,000 - - - 57,000
Al St RpAbE 2| S A - - 2,000 - - - 2,000
Al SAHNI YRS SE - - - 1,200 - - 1,200
Al St ItAZ AL 1,900 5,500 22,700 - - - 30,100
3t CP B 1,900 13,500 74,700 1,200 - - 91,300
B YU FXPCEI[ARK 271 2l WY
Thel: 2 3)
sa 7143 1~10¥ 11~292 | 30~89Y | 90~179Y | 180~364% | 3652 O] A Al
Al O|OtE 3,840 - - 550 - - 4,390
A1 Rz A - 500 - - - - 500
Al SK2|= - - - 1,000 - - 1,000
Al 71853 2,000 2,000 - 1,000 - - 5,000
Al GSZE A 2,000 - - - - - 2,000
A1 AMMANES - 200 - - - - 200
Al SR Y - 400 2,400 - - - 2,800
Al L ES=SSINES - - 300 - - - 300
A1 stEad 450 200 - - - - 650
Al HACh XS 3 9,500 - - 1,800 - - 11,300
A1 St EXEH 45,000 - - - - - 45,000
A1 IOl M| - - 400 400 - - 800
A1 ofo|AZ A 600 500 300 500 - - 1,900
A1 He| =53 45 - 80 156 - . 281
A1 diizay - 180 - - - - 180
A1 BNKEAZH 2,000 - - 200 - . 2,200
Al MEEH 22,050 1,300 - - - - 23,350
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s 719 1~10Y 11~29¢ | 30~89% | 90~179Y | 180~364Y | 365 O| 4 Al

A1 Rl B eEs 500 - 1,000 - - - 1,500
Al NEl=g =N 19,000 - - - - - 19,000
A1 AMA| 3,000 1,100 - - - - 4,100
Al ool &3 57,500 800 - - - - 58,300
A1 SIStUWE - - 1,600 - - - 1,600
Al St E R - - 4,200 - - - 4,200
A1 FOtEFEA 9,500 - - 100 - - 9,600
Al St MR - - 3,900 - - - 3,900
A1 st s MY - - 3,500 2,600 - - 6,100
Al SKEIZ 2 1,500 2,500 - - - - 4,000
A1 ™I S-S AL - - 600 - - - 600
Al IBKEAISH 1,000 - - - - - 1,000
A1 KBE¥H 3,800 - - - - - 3,800
Al el SN 9,500 - - - - - 9,500
Al SIEHSE 28,600 - - - - - 28,600
Al ] = - 300 - - - - 300
Al DBZ&EXt 19,000 1,200 650 300 - - 21,150
Al GSEIE| Y 2,000 500 - - - - 2,500
Al AMIAH QIE{ LY A - - - 200 - - 200
Al AE At - - 1,000 - - - 1,000
Al SR 2,600 - - - - - 2,600
A2+ ShLHO| IO O}O| - - - 200 - - 200
A2+ £=5# 5,051 2,395 - 700 - - 8,146
A2+ LSSH - - - 400 - - 400
A2 oz 300 270 - - - - 570
A2 2odd - - 500 - - - 500
A2 SKEH - - - 141 - - 141
A2 WOAHEE - - - 100 100 - 200
A2 CHAlof = otO] - - - 700 80 - 780
A2- = N - - 50 380 - - 430
A2- 7| 20| = 2Hoto| - - - 1,320 - - 1,320
A2- Mettma|x - - - 980 - - 980
A2- O| X[ X|HARIE - - 150 100 - - 250
A2- Aol ZEXEH - 52 119 62 15 - 248
A2- Ol 0| ZEHE - - - 400 - - 400
A3+ 2 EXESH - - 50 - 60 - 110
A3 YL - - - 40 - - 40
A3 |71 - - - 50 100 - 150
A3 KOl E[H| M| - - - 15 - - 15
A3 SeymE - - - - 150 - 150
A3 === - - - 180 - - 180
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Chel: oA 3l)

s 7143 1~10¢ 11~29¢ | 30~89% | 90~179Y | 180~364Y | 365 O| 4 Al
A3 Rl - - - - 100 - 100
A3 AyolsH - - 10 50 - - 60
A3- T RetLtet - - 100 10 - - 110
A3- Zofe|Aagd - - - - 50 - 50
Utk g 250,336 14,397 20,909 14,634 655 - | 300,931

F)*EHESS
B FIE/FHTE HXPTHI AR 2H1E 2 L

Chel: o)

s 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A Al
Al HO7tE 29,950 4,300 - - - - 34,250
A1 A olH| =27t E 21,850 13,600 - - - - 35,450
Al 2|7t - 15,350 1,000 1,500 - - 17,850
A1 ABHItE 17,700 8,550 3,000 - - - 29,250
Al RO7tE 500 1,750 1,000 - - - 3,250
Al ofo[H| A o|ZH m| & - - - - 100 - 100
A1 Hd7tE 20,000 7,400 - - - - 27,400
Al SHLH7HE 4,650 3,750 - - - - 8,400
A1 Aoty g 300 - - - - - 300
A2- HE=xd = - - - 200 - - 200
A3+ C|H[7Hm| & - - - 23 180 - 203
A3 sHHTE - - - 10 - - 10
A3- dd3eg izt - - - 50 70 - 120
FIE/7Hl e B A 94,950 54,700 5,000 1,783 350 - 156,783

B ABTXITHI[AMRY 2Ho|E 2R LY

Chel: oA 3)

s 7199 1~10¥ 11~292 | 30~89% | 90~179% | 180~364L | 3652 O] A A
Al B Ol A K| LAl 2 A} - - - 492 - - 492
Al O LIAE S X LAt - - - 921 - - 921
Al Q0| | 0| F ;| B K| L%t 421 - - - - - 421
Al ME|Zolt| A EHERX LXt - 690 - - - - 690
Al SHLE2IR| ALK - 9 24 - - - 33
Al 20|7tLtz|ot - - - 15 - - 15
A1 = 2| Of X A%t - - - 1,790 - - 1,790
Al St A A UKkt - - - 787 - - 787
A1 HI# 0| = 2 & A} - 1,422 5,233 - - - 6,655
Al 7| 20| A Off A &F A &b XF - - - 348 - - 348
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Q) «isrsr|

Thel: 28
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
Al ZE2|DEN LKt - 59 - - - 59
Al Aol A 2tu| L X} - - - 180 - 180
Al ERAESNMH UKt - - - 100 - 100
Al BREYS - 131 - - - 131
Al DAY AER 100 - - - - 100
Al 0i| 2240 T H| &| & A} - - 100 - - 100
Al Of| O| X| K| O] 24 =4 A| | AbX} - 783 - - - 783
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7 KT - - 1,418 17
8 S&P500 Index - - 1,313 49
9 TESLA INC NVIDIA Corporation - 996 61
10 SO A - - 867 19
11 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 451 25
12 TESLA INC - - 436 51
13 S&P500 Index Nikkei225 Index HSCEI Index 369 30
14 TESLA INC PALANTIRI"I'\IE((::::‘NOLOGIES . 363 15
15 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 354 29
16 TESLA INC S&P500 Index - 342 12
17 S&P500 Index Nikkei225 Index KOSPI200 Index 274 20
18 S&P500 Index Nikkei225 Index HangSeng Index 207 3
19 SICH X} g HRL - 150 15
20 ot TR - 143 4
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B7. X|HE CHH| =2 2E Mo sig (91 = )
Uxt T 4 a3 dads =4 dads
2025-05 596 167 4
2025-06 928 308 4
d%e6. +o/Hs/Asdd 78 d8ds 30| (B2 XIZE T o %)
180 0.07
160 : T - 0.06
140 S — -
120
100
80
60
40
20
0
2025-06-02 2025-06-11 2025-06-18 2025-06-25

W =7 &8 E 7| =X =g 49 208 B2 XS E A 6.54%

2025 68 ZR7|MEE FSEE2 L2 7| RXHE 28 49| 2042 8l AL HEX| "l
KOSPI200 Index, S&P500 Index, EURO STOXX50 Price Index 12|10 HSCEI Index 52| X|=&0| ({ ™3|
HHS KRS URUACH EBH TOP20 7| EXFAO| MKHI S| 86.37%0( HMCH, WA X|ZE2

6.54%= LIEFRICE,

HS. XZ7|4& B35 7| XXt =8 §E (TOP20) (B2 X2E T2 E %)
29 7| EXtAH HE ) ES 24 | HIXZE
1 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 259 5.60%

2 KOSPI200 Index - - 164 5.17%

3 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 68 6.68%

4 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 32 437%

5 S&P500 Index KOSPI200 Index HSCEI Index 31 7.65%

6 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 24 6.83%

7 TESLA INC - - 23 19.67%

8 TESLA INC NVIDIA Corporation - 20 18.02%

9 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 18 9.31%

10 #340] 47 CSI300K]| %= KOSPI200 Index EURO STOXX50 Price Index 17 2.42%
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11 S&P500 Index KOSPI200 Index - 16 4.73%
12 T} KOSPI200 Index - 15 8.33%
13 ERCINPN, - - 13 1.69%
14 S&P500 Index Nikkei225 Index HSCEI Index 12 7.65%
15 KOSPI200 Index HSCEI Index - 11 1.77%
16 Nikkei225 Index KOSPI200 Index HSCEI Index 10 8.62%
17 S&P500 Index HSCEI Index EURO STOXX50 Price Index 9 6.38%
18 KOSPI200 Index EURO STOXX50 Price Index - 9 3.23%
19 NVIDIA Corporation Advanced Micro Devices Inc. - 8 8.85%
20 S&P500 Index EURO STOXX50 Price Index - 8 7.00%

W 27| E 7| EXpE =8 9] 20 W X2E A 031%

20254 60| Bt &l ZRES AR J|XRXtA R A9 20712 F2 Z1}, TOP20 7| R Xp4t
O HIS2 99.43% A1, BxXZE2 A 031%S 7|FHL,.

H9. 7|48 35 7| =1t =9 H¥ (B2 X238 T2 A %)
=9 7| £ XM 7| £ X2 7| EXHM3 57 d2x 28
1 ™At - - 129 0.02%
2 S&P500 Index - - 62 0.42%
3 KOSPI200 Index - - 47 0.68%
4 St - - 44 0.00%
5 KT - - 15 0.00%
6 TR KOSPI200 Index - 15 0.00%
7 IO A - - 12 0.00%
8 oty TR - 6 0.00%
9 7| OFk} KOSPI200 Index - 4 0.00%
10 TESLA INC - - 4 -6.83%
11 TESLA INC NVIDIA Corporation - 2 18.58%
12 HSCEI Index - - 2 3.14%
13 NVIDIA Corporation - - 1 18.55%
14 SK&HO| o & KT&G - 1 10.88%
15 LGO|HX| &M KOSPI200 Index - 1 0.66%
16 Nikkei225 Index - - 1 0.20%
17 EURO STOXX50 Price Index - - 1 0.10%
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18 ALYt A EHXE 0.00%
19 Netflix Inc(UW) - 0.00%
20 SACH KL KT&G 0.00%
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Appendix 11 £ 2¢d| & Credit Spread His &g

o|5t ALY 02) 3215-1454

1. 2L Fa32| (EH2l: %, 2025-07-11) H2 92 F2 =2 (TH: %, 2025-07-11)

TL=2 2y HFEC{H] | HXCHH| =2l gy HFEC{d| | HXCHH|
CD 90¢¥ 2.520 0.010 -0.740 o= 2y 3.877 -0.006 -0.504
CcPo0g 2.710 0.000 -0.690 oj= 5Y 3.942 0.005 -0.013
= 34 2.447 -0.025 -0.055 o= 10Y 4.365 0.017 0.527
=3 5 2.605 -0.020 -0.070 oj= 20Y 4.881 0.015 0.778
=10 104 2.830 -0.005 0.088 oj= 30Y 4.887 0.024 0.960
=120 2.810 -0.020 0.043 /8 2y 1.874 0.057 -0.787
=1 304 2715 -0.017 0.023 8 5y 2.253 0.132 -0.204
&S0t 1 2.275 -0.025 -0.385 S8 10y 2.687 0.092 0.249
S0t 2 2.400 -0.022 -0.242 S8 20y 3.091 0.128 0.643
S0t 34 2477 -0.028 -0.178 S8 30v 3.190 0.130 0.833
Xt& : KIS-NET XtZ : KIS-NET
H3 I F2X|$ (PI1EY : 2025-07-11) H4. LY Credit Spread (SHl: %, 2025-07-11)

FQX| 2y HFEC{H] | AXCHH| L2l gy HFEC{H| | HXCHH|
KTB3 146.36 0.12 -0.64 EX AAA 2619 -0.033 -0.133
KTB10 118.32 0.17 0.65 2| ALK AA- 2.934 0.000 -0.203
KOSPI 3,175.77 121.49 776.83 7|Ef= 88Xl AA- 2.926 -0.023 -0.259

0 0. 0 0 2K AAA 2.691 -0.023 -0.100
Xt& : KIS-NET AtZ : KIS-NET
H5. ME{H 1 CHH| Credit Spread H-E ZtA| Top3 L&At (491 : bp, 27| : 3y)
ope ZM Top 3

. Tl S HE

St E S A AAA -5.3

S+ ot A Y SE AAA 4.8

SAHNI|GTSSE AAA -36

O 2foff S 74 | & AA- -2.6

AISHH I E AA- -2.6

felasMo AA- -2.6

ROFtE AA- 25

M oto|mto| thA AMH| AR 2|0} A+ 23

B A O] 7Hm| & AA- 23

A A AA- 23

Ao ol x| s Tl & AA- 23

CIH|7H o & BBB+ 23

HojH| 2| 7Hm| & AA- -2.3

oh=7H ol & AO 23

e ShLE7H | EE*_ AA- 23

OFO[H|#|O|7H | & AA- -2.3

AX|FH | EF AO 23

RO E A+ -2.3

7O H| 7H | AA- 23

O 2 M| G| A X IHO| H A M H| A A+ -2.3
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AAHEA|SA} AA+ -33
S/tEESE AAA -33

s®E LY AAA 33

T uESSA AA+ 33
Hd7tE AA+ -1.8

StLEFHE AAQ -1.8

SE|FtE AAQ -1.8

A OlH|=27tE AA+ -18

SACH 7R | B AA+ -18

ti7t= AA+ -18

AP E AA+ -1.8

HIMZHE AA+ -18

A2 YIS AA- -2.3

7|20 ol g A- -23

7O H| 7H | AA- -23

ROIZHm & A+ 23

AX| 7| A0 -23
OFO[H|#|O|7H | & AA- -23
FrEX 2| =74 g A+ 23
ot= S XN O A0 -23

OfO| A7 m| & A+ 23
ZAHtAITO|H A AMH| AR Z|Of A+ 23
LM OO IO LH & A H| AR 2| Of A+ 23
H 2 M| C| A X IO A M H| A A+ 23
H| A A O] 74 | EF AA- -23
AN AE AA- -23

of F=27Hm| & A0 -23
Adlofo|X| sl AA- -23
CH[7Hm| & BBB+ 23

Hlo[H| 2| 7Hm| & AA- 23
SHLPFH I § AA- -23

st 7 m| & A0 -23

20H7tE AA- =25

O AAHO|O{ERAL BBB+ 10.0
SIARY k=Rl Sy BBBO 5.0
87| BBB+ 40

EEE BBB+ 40

KHE : KISKHAHE 7}
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i <L A{GH d gl Al=31
sh7|9l XPE 02) 3215-1435
H1. SAHAILLS
EFEAC 353 e 71 Z7|MA SAHH| 2
KR60076H3F63 AOEA-EH| O] kH 2025-06-26 2028-06-27 2025-07-14 ™o
KR60029L3F31 A ER L B 23K -3 2025-03-26 2025-09-15 2025-07-15 ™o
KR6498091EB8 OFO| Bl A K| X} 2024-11-15 2026-02-20 2025-07-15 Moy
KR6498111EB4 Al X[ RIK X 2024-11-15 2026-02-20 2025-07-15 Moy
KR647131ADB2 A7 E R LI A1%X}1-8 2023-11-09 2026-06-15 2025-07-15 Moy
KR648836CE76 HHERLENMRXR1-12 2024-07-23 2026-01-18 2025-07-18 Moy
KR60020J2F35 AOIZHH L E M S KR 1-2 2025-03-18 2026-03-18 2025-07-18 ™o
#H2.3M MESE HE oE
EasAYS EE] NICE o1
S|Ap - s | °F ALl o g
o | ol | S& g7ty s= g7ty s g7ty
e els
3. 3A fedE8s5g HA szl (712t : 2025-07-04~2025-07-11)
E:I-H=|7=I|_|.|01 oy
1 o H| m7}ol =2 eH=e? w SEAIT st7|m™
T= AMH Hord ST ol® =7t NE =3 ohME | NICE | $H7|1™
#HE Ot M 2025-07-09 7|52 A- A0 AO AO
At & 30| 2ot 2025-07-09 BOND A+ A+ A+ A+
At JwA & st 2025-07-10 lgesa BBBO | BBBO | BBBO
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ol A0 = E AN At Al | B34 2 THE | 2025-07-21 319 Ot=0to|Am| o= =0|
7| 2 Z bR Xt Al | B4 BA OF | 2025-07-17 113 Zo| Bl A| E| 72t
ASUERUANUY | A1 | FEM B 20050714 | 140 | o2 LLIONEEEA
F| A A ZRAIM KL | AT | SO{EASERA | 2025-07-11 100 AMEtEXS 3
Q0| C| | K| 7 A} A1 "oloa 2026-06-19 1,000 s82d
Q1O C| I| & AFX} A1 Holola 2026-07-09 2,400 SR HSE
Cf = 0f| O| X[ Of| = X| 2 X} A1 CHEx{ A (CLO) | 2025-08-08 80 Mol zof &
ZE QR LA A1 3| AHRH(CBO) 2025-10-10 800 H| A Hf =
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SHAt| of| = | U A} Al | BS54 2 THE | 2025-09-08 218 ShAHIF | A}
G =2 XM Z At Al | B34 2 THE | 2025-08-08 90 ey -y
ETFA=HH oAt Al | B34 2 THE | 2025-10-02 100 |  H|OFO[0||O]=H m| 0| 20|
o 2| 2Kt A2 | BEM B OE | 2025-08-08 g SEAITRT JSEIAR
SZCOoAY A1 | BE4H B HE | 2025-09-08 200 Clo AL EA
Of| AbOf| A CJ A L&} Al | BS54 2 THE | 2025-10-10 200 Of| &K O] AHH EF X
ofo] 2 #0f2 Al | ESA TR 0S| 20250808 | 300 E”;LO"H'“'TOEF”%E'O“E
| S A 2K Al | B4 2 THE | 2025-10-08 1,884 Otz oto|A T ZE0|
ClAolgsty Al | -S4 A THE | 2025-10-13 72| HotZoAmaHEZ2Y
A of| A2 4HK| O] Kt Al | B4 B O1E | 2025-10-08 415 A O|LTE LA
T E C 25| LA} Al | BS4 2HE E | 2025-08-14 170 X o[x o1
B ES A2+ | B34 2 THE | 2025-07-11 40 NEEY1Io==0]
Z 2 A QIR A} A1 | SHREARXA | 2025-07-09 100 HesH
Z ALK LKt Al | SORZARXHAE | 2025-07-08 100 Hd4E5H
T AERC|AH O Xt A2 CHEM 2 (CLO) | 2026-01-30 1 I | = I A O| K}
=UEY 0| EH LA A1 CHExH2(CLO) | 2025-08-11 370 =W EY 0| EH LA
2204 X] & 7K O Xt AT CHEX#(CLO) | 2025-10-10 300 —Z-Elwldxl%zi_:ﬂl%%ﬁ?
A 0j| Of X[ Off £ Of| = M A1 | CHEXACLO) | 2025-10-10 1,930 FAEE
ArZEMEOSEYA A1 CiEA 3 (CLO) | 2025-10-10 300 SIO|EXIZEZ YA
Xo|2ZAH AT CHEM B (CLO) | 2025-08-11 1,000 A7 O ZREHE
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spca 2 xma wiy | o8 J|RRH KR
==l 0 —1
Lo I =M Y Xt A1 CHEXH = (CLO) | 2025-07-18 90 E22| A2 H X &AL
7|O[H| 2| EA X LKt A1 CiExH & (CLO) | 2025-10-10 500 SHZH
OFO|0f| O| X| & THA| U K} A1 7|Et 2025-10-02 536 OIM = A ZA}
IO| W AR ALK A2+ |AEFLEDIFAHRA| 2025-10-01 567 ol 27 0| 21 M 7 %tst
Qto| 7| o|ot= K| L Xt A1 | EEA 2 O1E | 2025-08-08 170 OFZ0pO|AL|O| ZEO|
X|otolH| &I Al | BS54 2 THE | 2025-10-10 277 AO|YIMEHA
2R YKt Al | B34 B> O1E | 2025-07-30 22 YT R Lkt
MIO| K| M| 2Kt Al | B34 2 THE | 2025-07-31 131 2X| 2951/ Z =0
AOIHERFSHMAEA Al | B34 BA O1E | 2025-08-11 866 MIE
| Of )| O| X| O] K} Al | B34 2 THE | 2026-01-12 133 | Of )| O| & L K}
Of| 23 M| Y Xt Al | B34 2> THE | 2025-10-02 89 9%

XtE : KIS-NET
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Appendix 4] F=2t A oD |EE

O|M & 02) 3215-1432

2. FUHASRE W49 (EHSI: ate)
23 S5 St 2 7|EF2 81 3| AL ABS A
- 1,570,000 500,000 4,560,000 1,111,000 1,509,000 282,200 9,532,200

Rt : KISKHAME 7}

22 FH I3 1w (TSl - wgkel)
T& 7Y 553 e YT ER R HE8SE
2025-07-13 | =23 AH96 2010-07-13 15Y 140,000 AAA
2025-07-13 |8t 7kAF AM452 2023-07-13 2Y 170,000 AAA
2025-07-13 | FEHZFEZA73(A 2022-07-13 3y 430,000 AAA
2025-07-14 | S2HIX 7| LTS K H695(Ah 2020-07-14 5Y 90,000 AAA
sy 2025-07-15 | &oi&YSCTte-2 2020-07-15 5Y 80,000 AAA
2025-07-15 |t 21237 2022-07-15 3y 60,000 AAA
2025-07-16 | R 7R =S CH 347 2020-07-16 5Y 160,000 AAA
2025-07-18 | = 7E =S CHY 390 2023-07-19 1Y 11m 29d 130,000 AAA
2025-07-18 | HEH Z A|ZAF2023-5(Ah 2023-07-18 2y 100,000 AAD
2025-07-18 | Z7|FEH = Al S A24-01-66 2024-01-18 1Y 6m 210,000 AAA
LUy 2025-07-15 | S9tDC025-0715-0910 2025-04-15 3m 500,000
2025-07-13 | Al5h23428-02-0[-17M-A 2024-02-13 1Y 5m 100,000 AAA
2025-07-13 | StLt2246-070122-13 2023-07-13 2y 150,000 AAA
2025-07-14 |4t222410/0300-0714-1 2022-07-14 3y 320,000 AAA
2025-07-15 | 4tg22410[0210-0915-4 2022-09-15 2Y 10m 210,000 AAA
2025-07-15 | =Ata- 8% H(28)24-70[12-15 2024-07-15 1Y 200,000 AAA
2025-07-15 |et==&U3822090t-0|&E-1034 2022-09-15 2Y 10m 170,000 AAA
2025-07-16 | 4t=21410/0400-0716-1 2021-07-16 4y 280,000 AAA
2025-07-17 | 7| P2 (41)23070[2A-17 2023-07-17 2y 350,000 AAA
SAl Y 2025-07-17  |5tLt2%46-070[22-17 2023-07-17 2Y 150,000 AAA
2025-07-17 |4t=23410/0200-0717-1 2023-07-17 2y 500,000 AAA
2025-07-17 | 7|g2&(4)24071A-17 2024-07-17 1Y 170,000 AAA
2025-07-18 |4t=23410/0206-0118-1 2023-01-18 2Y 6m 280,000 AAA
2025-07-18 | 4t=23410/0200-0718-1 2023-07-18 2Y 570,000 AAA
2025-07-18 | ®2|2W28-07-22l01--18 2024-07-18 1Y 400,000 AAA
2025-07-18 | s Y=& M (2%)2023-070|2Y-D 2023-07-18 2Y 240,000 AAA
2025-07-19  |4t=23410/0206-0119-3 2023-01-19 2Y 6m 230,000 AAA
2025-07-19 | 7| &2 (41)23070[2A-19 2023-07-19 2y 240,000 AAA
2025-07-14 | StLt7HI]E321-5 2021-01-14 4Y 6m 30,000 AA-
2025-07-14 | SCi7+HE877-1 2023-07-14 2y 30,000 AA+
2025-07-14 7|27 E183-2 2024-05-14 1Y 2m 26,000 A-
2025-07-14 | R07H=498-2 2023-08-14 1Y 11m 10,000 AA-
2025-07-14 | StLt7HI]E384-2 2023-03-14 2Y 4m 30,000 AA-
2025-07-15 | HACHZH | E2009-3 2024-01-15 1Y 6m 10,000 AA+
2025-07-15 | Al8t7HE2082-3 2020-07-15 5Y 30,000 AA+
2025-07-15 | StHLt7HI 2 403-2 2023-09-15 1Y 10m 20,000 AA-
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2025-07-15 | SO HA502 2024-01-15 1Y 6m 50,000 AA-
2025-07-15 | REI7HE515-3 2024-01-15 1Y 6m 80,000 AA-
2025-07-16  |OtO| 74 m|E92-3 2023-01-16 2Y 6m 10,000 A+
2025-07-16 | ROI7HE482-2 2023-01-16 2Y 6m 10,000 AA-
2025-07-17 | CH7{HH479-4 2023-07-17 2Y 90,000 AA-
2025-07-17 2|70 mEt481-1 2023-07-17 2y 80,000 AA-
2025-07-17 | OFO[H| A O] 7H | Ek271-1 2023-01-17 2Y 6m 20,000 AA-
2025-07-17 |t RAHH I EF32 2024-07-17 1Y 5,000 BBB+
2025-07-18 |2 =74 m|Eh247-2 2024-01-18 1Y 6m 30,000 A+
J|Et28| 2025-07-18 |7|270m|EH188-1 2024-07-18 1Y 10,000 A-
| 2025-07-18 |71 2702 186-1 2024-06-19 1Y 29d 20,000 A-
2025-07-18 | #|O|H|=EIFt=349-2 2022-01-19 3Y 5m 29d 30,000 AA+
2025-07-18  |BNK7HI|E299-1 2022-12-19 2Y 6m 29d 40,000 AA-
2025-07-18 | &CH7{0{4459-3 2023-01-19 2Y 5m 29d 10,000 AA-
2025-07-18 |70 4469-5 2023-04-19 2Y 2m 29d 100,000 AA-
2025-07-18 | OfF=7H | Eh218-3(X|) 2024-06-20 1Y 28d 20,000 AO
2025-07-18 | RHI7HE489-1 2023-04-19 2Y 2m 29d 30,000 AA-
2025-07-18 | REH|7HE537-1 2024-07-18 1Y 50,000 AA-
2025-07-18 | ICH7Hm E1968-1 2023-01-18 2Y 6m 20,000 AA+
2025-07-18 | 22|23 871m|E482-4 2023-09-20 1Y 9m 28d 10,000 AA-
2025-07-18 | S2|2871m E485-3 2023-10-18 1Y 9m 20,000 AA-
2025-07-18 |JB 22|7{I|E464-2 2023-01-19 2Y 5m 29d 30,000 AA-
2025-07-18 | ¢+=7H I 2r488-2 2022-07-18 3y 10,000 A0
2025-07-18 | #CH7H=828-1 2021-07-20 3Y 11m 28d 20,000 AA+
2025-07-18 |HCi7t=866 2023-01-19 2Y 5m 29d 50,000 AA+
2025-07-18 | 4l8t7t=2083-3 2020-07-20 4Y 11m 28d 20,000 AA+
2025-07-18 | A$H7HE2083-2 2020-07-20 4Y 11m 28d 10,000 AA+
2025-07-18 | Al$HFEE2127-2 2022-01-20 3Y 5m 28d 50,000 AA+
2025-07-13  |HDCHCHAH7HE3-3 2020-07-13 5Y 50,000 A0
2025-07-13 | X|Of| A0|m|0f| A17-2 2020-07-13 5Y 90,000 AAO
2025-07-14 |HCiAE129-2 2020-07-14 5Y 240,000 AAO
2025-07-14 |ROEMESE45-3 2015-07-14 10Y 60,000 AAQ
2025-07-14 |KBEB8ZUE(4hH3-1 2020-07-14 5Y 370,000 AA-
2025-07-14  |SKO|‘cH|O| MAIZXtEZH 1 2020-07-14 5Y 145,000
2025-07-15 | ZAA|A31 2024-07-15 1Y 5,000 BBO
1PN | 2025-07-15 || &7{|0| &2t=0H2 2024-07-15 1Y 20,000
2025-07-16  |2t=&AMEF35-1 2020-07-16 5Y 40,000 AAA
2025-07-17 | MTIA|AE19 2024-07-17 1Y 4,000 BB+
2025-07-17 [SKEH2|Z67-2 2015-07-17 10Y 70,000 AAA
2025-07-18 | Alst38X|F149-1 2022-07-18 3y 250,000 AAA
2025-07-18 | A 2|OFAIEH -1 2025-02-11 5m 7d 5,000
2025-07-18  |H2|=ZH2301-1 2023-01-18 2Y 6m 110,000 AA-
2025-07-19 |Sta AR L H54-2(5) 2022-07-19 3y 50,000 AAA
2025-07-15 |-ESZEHLXH-2 2024-02-14 1Y 5m 1d 5,000
2025-07-15 |- ESZCH UXH-1 2024-02-14 1Y 5m 1d 5,000
2025-07-15 |-ESZEHY%H-3 2024-02-29 1Y 4m 15d 4,000
2025-07-15 | MlELIO| =X LKt 2024-02-14 1Y 5m 1d 20,000
2025-07-15 |7t ERLIB{A1XH1-8 2023-11-09 1Y 8m 6d 2,600 AAA
2025-07-15 | Z2|QH| M L Xt 2024-04-17 1Y 2m 28d 5,000 A-
2025-07-15 |HAEIIO|EX|H|67XH-26 2023-03-15 2Y 4m 10,000 AAA
2025-07-15 | Ml LIO| =X K} -1 2024-02-14 1Y 5m 1d 20,000
ABS 2025-07-15 | C7HERLIE{ 23K}H-3 2025-03-26 3m 19d 6,400 AAA
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2025-07-15 |O|E L3 M Y XH 2024-02-14 1Y 5m 1d 13,000 A-
2025-07-15 | Ol O| A I & LK1 2024-01-15 1Y 6m 10,000 A-
2025-07-15 | Of O] S A| I & L K}2 2024-04-17 1Y 2m 28d 6,000 A-
2025-07-17 | FHZ8&3AIMBS2018-17(1-5) 2018-07-17 7Y 134,400 AAA
2025-07-18 | Z|O|ZFFH | &t X & AH7-1-2 2025-03-18 4m 100 AAA
2025-07-18 |HHMEQENMAS1-12 2024-07-23 11m 25d 700 AAA
2025-07-18 |HAELIO|2X|79A+R1-4 2025-03-19 3m 29d 10,000 AAA
2025-07-18 |2EI|OtH & A& X} 1-5 2023-10-23 1Y 8m 25d 30,000 AAA

Atz @ KISKHAHE 7}
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Appendix 5] BiS3dIHH HaEst

.

orE# 2] 02) 3215-1482

H1. HSZ2KH Ao (SHl : 7HE, of 9, 7|2t : 2025-07-07 ~ 2025-07-11)
SJ/3cL =9 HEgSE| =HdEY | Y FRNAHY HEA] ol LAY H| 11 3t
KR6030622F78 |ZL|7t=567-2 AA- 2025-07-07 | 2027-08-06 [91YE CD+46.8bp 3 400 KRW
KR6065902F75 | CH7H=936 AA+ | 2025-07-09 | 2028-07-07 [91LE CD+38bp 3 500 KRW
KR6019801F74 |StLIZHI| & A B XHE S H460 A0 2025-07-11 | 2055-07-11 |4 0| 5H: 43%/ O|%: PIH4A F 15 +371bp 3 2,000 30NC5Y Q KRW
KR602988AF70 | & CH7H I EH2064-3 AA+ | 2025-07-11 | 2027-07-09 [91LE CD+26bp 3 200 KRW
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