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

Y7t Ext KEY POINT
B7He XHd 02)3215-1437 o TFCHH| FOXHX|+ SHLQAE UL
o TIFCOHH| SOHRY K| FAE 57t
o TFCHH| ZAY XI5 £X 0|8 Lo
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 -0.23 0.13 -0.73 1.29 490 14.58 1.84
Duration 6.07 6.08 6.23 593 572 5.41 1.75
YTM 2.64 2.68 2.61 2.84 3.24 343 7.45

=Ky FHFAE -0.45 -0.04 -2.05 0.75 5.37 14.82 1.90
Duration 10.03 10.11 10.30 9.94 9.42 8.62 2.05
YTM 2.63 2.66 2.49 2.71 3.07 3.16 6.86

< 2HXH FHFAE 0.01 0.25 0.64 1.57 3.71 11.50 1.38
Duration 1.31 1.24 1.28 1.30 1.30 1.08 0.96
YTM 2.34 2.40 244 2.64 3.19 2.89 6.80

S| A FHFAE -0.02 0.31 0.57 2.00 477 15.77 2.07
Duration 2.53 2.55 2.61 2.57 2.61 2.83 1.35
YTM 2.82 2.88 2.91 3.15 3.56 4.00 8.43

KOBI30 +HFAE 0.00 0.25 0.54 1.60 3.91 12.00 153
Duration 1.85 1.83 1.83 1.82 1.83 1.83 1.87
YTM 2.31 2.36 2.36 2.70 3.19 3.22 6.86

KOBI120 +HFAE 0.02 0.23 0.64 1.52 3.52 11.72 1.36
Duration 0.98 0.96 0.96 0.95 0.97 0.95 1.11
YTM 248 2.53 2.64 2.88 336 3.21 7.09
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—— BRI 22K oK — SRS 22K Sotx
S| AFRY KOBI30 KOBI120 3| AFXY KOBI30 KOBI120
At&: KISKHEE 7 At&: KISKHHE 7t
H2 KISSE|AX|3 ME{/2t7|'H Duration
7= 3 ~1 1~2d 2~3d 3~54 50| A A
XN 0.64 1.50 2.45 3.91 14.49 9.51
NS 0.61 1.47 242 3.86 7.40 2.82
S 0.60 1.46 2.38 377 11.85 449
S5 H 0.68 143 2.25 0.00 0.00 1.32
2SRy 0.61 1.42 2.33 3.74 7.26 1.26
7|Ef= 88X 0.61 1.45 2.37 3.63 495 1.79
A (B ERES) 0.64 1.47 244 3.83 9.76 2.66
SIMNNESEES) 0.65 0.00 0.00 0.00 0.00 0.65
ABS 0.62 1.39 246 3.81 0.00 1.53
A 0.62 1.46 2.40 3.84 14.04 6.04




H3. KISSEHX| = ME/T7|E YTM

(EH2l: %)

TE 370E~14 1~2d 2~34 3~54 50|44 HH|
=Ky 2.321 2410 2.468 2.603 2.798 2.665
NN 2514 2.489 2.627 2.725 2.959 2.642
SK 2.496 2.506 2.590 2.689 2.937 2.663
S5 H 2.279 2.385 2477 0.000 0.000 2.365
2%y 2.503 2.509 2.574 2.712 3.010 2.524
7|Eta & X 2.770 2.833 2.848 2.929 3.267 2.837
NS ERELET) 2.707 2.834 2.882 2932 3.261 2.875
A (B2 ET) 3.255 0.000 0.000 0.000 0.000 3.255
ABS 2.564 2.627 2.744 2.726 0.000 2.634
TH| 2.506 2.567 2.643 2.694 2.827 2.673
K2 KISKHAHE 7}
H4. KISSEMAX & ME/DH|E H|F (E421: %)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
=Ky 435 5.31 441 6.41 29.77 50.24
N 0.19 0.27 0.26 0.38 0.11 1.21
S4=xy 2.10 2.98 2.23 2.51 3.22 13.05
SHEH 1.21 1.71 0.62 0.00 0.00 3.53
2K 5.61 401 1.44 0.53 0.03 11.62
7|Et3&X 2.28 297 2.24 1.11 0.09 8.69
NS ERELET) 242 2.87 2.56 1.34 1.02 10.21
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 1.45
A 18.66 20.67 13.99 12.43 34.25 100.00
XtE: KISKHAFE I}
5. KISSSAX| = ME{/U7|E FF 5 (H2: 7H)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
= Ki 23 23 20 37 51 154
N 192 260 255 508 39 1,254
=1y 460 660 528 556 687 2,891
SUHEH 9 6 2 0 0 17
SA Y 591 394 157 63 7 1,212
7|Eta-& X 1,363 1,650 1,121 657 60 4,851
SN (S EREET) 565 662 471 330 353 2,381
A (B EES) 1 0 0 0 0 1
ABS 440 346 122 36 0 944
TH| 3,644 4,001 2,676 2,187 1,197 13,705
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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 -0.010 0.310 0.610 1.880 4430 14.340 0.307
ESf Duration 2.180 2.190 2.220 2.160 2.240 2.670 3.110
= YTM 2.661 2.717 2.742 2.978 3.402 3.844 2.488
ESGEHEMA |FH$AUAE -0.030 0.290 0.520 1.800 4390 14.400 0.172
Duration 2410 2.390 2.430 2.360 2410 2.620 3.690
YTM 2.592 2.648 2,672 2912 3.348 3.796 1.996
HuX|4 | &H$AE -0.040 0.280 0.450 1.810 4570 14.720 0.301
Duration 2.630 2.640 2.700 2.640 2.620 2.950 3.100
YTM 2.684 2.742 2.757 2.992 3428 3.798 2410

ALE: KISKHAHE 7L
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H7.KIS ESG S8 M

=

E{/2t7|'H Duration

= 37 ~1d 1~24 2~34 3~5i4 50| 4 HH|
SK 0.63 1.48 243 3.70 10.22 2.94
2%y 0.65 1.46 2.46 4.09 7.81 1.18
7|Eta &M 0.63 1.49 2.41 3.73 498 2.17
NS EREET) 0.64 1.48 244 3.80 7.81 2.30
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.64 1.42 248 3.82 0.00 1.68
A 0.64 1.47 244 3.76 8.80 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 2470 2478 2.553 2.645 2.939 2.579
2 XY 2.496 2.500 2.564 2.744 3.033 2.509
7|Eta&X 2.622 2.667 2764 2.890 3.151 2.747
NS EREET) 2.661 2.769 2.859 2.923 3.180 2.817
A (S EED) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.534 2.588 2.723 2722 0.000 2614
A 2.562 2.624 2.743 2.802 3.074 2.683
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 441 6.40 497 5.19 2.49 23.46
2 xH 10.17 6.31 2.11 0.14 0.09 18.82
7|Et3&X 1.46 1.78 1.84 1.76 0.09 6.92
NS EREET) 10.79 12.09 11.23 6.03 3.11 43.25
A (S EED) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.32 2.84 1.46 0.93 0.00 7.55
A 29.14 29.42 21.60 14.05 5.78 100.00
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 118 190 149 182 94 733
SA Y 145 88 34 3 1 271
7|Eta-E X 112 131 119 135 7 504
SN (S EREET) 358 390 287 213 163 1,411
A (B RES) 0 0 0 0 0
ABS 86 93 54 33 266
A 819 892 643 566 265 3,185

ALE: KISKHAHE 7L
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(2H2: %)

IE 6/27 7/4 7/11 7/18 M| (BP)
S0t 1 2212 2.3 2.275 2.307 32
S0t 21 2435 2422 24 2432 3.2
= 34 2.455 2472 2447 2472 2.5
=154 2.59 2.625 2.605 2.647 42
=1 104 2.785 2.835 283 2.872 42
SAHHAAA 34 2.675 2.677 2.619 2.642 2.3
SAHHAAA 54 2.758 2.784 2.741 2.783 42
SAHHAAA 10 2.979 3.028 3.015 3.052 3.7
XbZ : KISKHAE 7}
3 3. 31X SPREAD 30| (T2 : bp) 124, E4XJAAA SPREADZ0| (2] : bp)

3_5SPREAD

5_10 SPREAD
60.00 -

3_10 SPREAD

40.00

20.00

40.0 -

20.0 -+

3Y SPREAD

5Y SPREAD

10Y SPREAD

0.00
20.00 - - 0.0 T T -
S G2 ) D N S G D
5\» , N & & D/\,\, N@:\/ . \9,'» (9,0“”\/ ng" ¥ ,@'\/
& & & & $ S & S & S
REZE : KISKHAE 7} XFE : KISKFAHE I}
H2 T 33 A= E HE (£+$: bp)
= 6/27 7/4 7/11 7/18 HEChH|
=1 310 SPREAD 33.0 36.3 383 40.0 1.7
=1 3 5 SPREAD 13.5 15.3 15.8 175 17
=1 5 10 SPREAD 19.5 21.0 22.5 22.5 0.0
=11 E 4K AAA 3YR SPREAD 22.0 20.5 17.2 17.0 -0.2
=11_E 2K AAA 5YR SPREAD 16.8 15.9 13.6 13.6 0.0
=1 _EX{AAA 10YR SPREAD 194 19.3 18.5 18.0 -0.5

AtZ : KISKHAHZE G
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a5 X|H, EFIAAA £ E M MFLO{H| F2HER (548l : %, bp)
mmXEHES 0 EffjaaaHEs  ——XE —w—EFXana
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H9. 55 SAH Hsig (E21: 7, %)
Ay =8 Hgsa k7] gdneg | HEI HSEad
2025-07-14 =7PE = ST 433 AAA 34 2IE -1.0bp 2614 1,200
2025-07-14 EEZA962 AAA 104 oy 2,974 900
2025-07-14 E23ZA963 AAA 204 DI +4.0bp 2,919 400
2025-07-14 MEFEHZ AT S AMBI(S) AAA 24 2IE -5.0bp 2.553 2,500
2025-07-14 FEEFESAR231(Ah AAA 44 DI +1.1bp 2.600 1,000
2025-07-15 KpAk22| S AR 1232] (A AAA 34 2IE -3.0bp 2.547 1,000
2025-07-15 St =Xt S AL287 AAA 30 DI -33bp 2.839 1,200
2025-07-16 GI|FE E A| S AIR25-07-110 AAA 24 2 -1.3bp 2.575 1,200
2025-07-16 7| F = A SAR5-07-111 AAA 34 2IE -23bp 2.666 1,600
2025-07-16 EX|FE8xiH530 AAA 54 21 -2.1bp 2.725 1,900
2025-07-18 E23ZAt964 AAA 104 DI -1.0bp 3.038 700
2025-07-18 E2ZAt965 AAA 304 21 +1.0bp 2.874 600
2025-07-18 SN ESAR025-11(%) AAA 254 DI -5.6bp 2.560 507
2025-07-18 Ol 27|35 EA R #2025-3(Ah AAA 14 +252.0bp 2.520 1,700

X2 : KISKHAME 7}

n. 333 F8se
AFE FEANEY2 1 25-42 BHL2E RES 0
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AtZ : KISKHAHE 7L
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%1, 238xH 3y YTM 30| (542l : %) 2. o™zl 3y YTM 30| (E+21: %)
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33, 2% = 1CHH| SPREAD30| (4%l : bp) a4, ofx| S DCHH| SPREADZFEO|  (THS: bp)
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H1. S¥X SACHH| AZHE S HES (EH91: bp)
s I 2D =(07/18) TFCHH|(07/11) ™ 2l (06/17)
k7] 1Y 3Y 5y | 10Y | 1Y 3Y 5y | 10Y | 1Y 3Y 5Y | 10Y
Mz 195 | 116 | 157 | 437 | <10 | -10 | -11 | -09 | -88 | -55 | -40 | -20
=3 195 | 124 | 168 | 472 | -10 | -10 | -11 | 10 | -88 | -55 | -40 | -20
AAA 223 | 231 | 240 | 535 | <10 | -10 | -1.1 | -09 | -93 | -60 | -40 | -20
AA+ 284 | 315 | 374 | 616 | -10 | -10 | <11 | -09 | -93 | -60 | -40 | -20

H2, O{Hx| FOCHH| AZEE Y HEE (SH2: bp)
s 2F A% E(07/18) TFCHH|(07/11) Ty (06/17)
k7] 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
Mz 299 | 332 | 380 | 1389 | 10 | -16 | 00 00 | 49 | -71 | -30 | 10
58 305 | 387 | 576 | 1570 12 | -20 | 00 00 | -47 | -73 | -31 0.0
AAA 361 | 463 | 666 | 1765| 04 | -20 | -10 | 00 | -55 | -80 | -4.1 0.0
AA+ 969 | 1318 | 1824 | 2458 | 04 | 20 | -10 | 00 | -70 | -78 | -40 | 00
AAA 1712 | 211.0 | 2449 | 2897 | 04 | -20 | -08 | 00 | -82 | -78 | -40 | 00
AA+ 2264 | 2803 | 3118 | 3545 | 04 | -20 | -08 | 0.1 70 | -78 | -41 0.1

SuK| WAL 4% 60002 €02 H F O] 3% 50001 FIHMCE AUE RE FEI| 120 LA
S BQC F A8 21280 31 674 07| O|EX7} AE 47bpE LIEIHD ZH S O|BYCL FHO8
42 QLIS THX| ZMIE HTHSITE SR A2 %WO| GILHS ToIX7H 91T 57bp X AT 8.1bp A 2
S 22 0[017hD] ZAIS HTHOIYCE 1 510 L2 TS WOl O|EAY7L Qb YHS HO7|E YK
5 £ 70| YME X%otnf Orzsct

7IEtE 8 U2 2% 2,200 - o2 ™ 3 CiH| 49002 ZAUCL 7|Elagk 2 AY2 3T

= —
7| | BME XISRCH F =8 K o[H|R2|FHL| B 20 M 3 Ato|o| BFE7| F#2H0| Z[of i
X A

5.0bpE HAHSIH ZME A|ZSH 7|EtF 8 A|E2 §3], A+ S22 LM Oto|mtof -8 H| A 2|0t
LH=0| QL 20bpE YHSIH ZME SINSIQUCE FE2E L5 AA+ S22 ZME =Oi5HR
AA+ SE2| AN IE X HIHZI=Q| sHEMX| S| LHZ0| ZCH AT 4.0bp=E LHEIH ZMQ SE2 OI
O{ZtCH = 24 AA- SS2| 0|2 A7Hm( & 3 7+0| QI 7.0bpE HHEH ZME CS =oistH oz
A
85 F7H 2R YlF0| (5491 : %) d36. F7H o HA EWF0| (E+21: %)
20000 , MESX mAMZR mAAA T AA+ 10,000 - m7tE 2ol | B e
8,000 -
15,000 -
6,000 -
10,000 -
4,000 -
5,000 -
2,000 -
0 = 0 -
2025-07-14 2025-07-15 2025-07-16 2025-07-17 2025-07-18 2025-07-14 2025-07-15 2025-07-16 2025-07-17 2025-07-18
AtE: KISKHAHE 7L AtZ: KISKHHE I
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-

e ol o= HESH 1S
H3 T2 28N UA s
e
[=]

s =9 Wi ge | LPAmYE= EL R 271

AAA 4t=25410[0206-0714-1 2.510 DIE -1bp 2025-07-14 | 2028-01-14
AAA FAF &M B (2H)25-70(12-14 2.520 1E +1bp | 2025-07-14 | 2026-07-14
AAA MEH229-07-0-1.5-A 2.480 BE +1bp | 2025-07-14 | 2027-01-14
AAA 22|2&29-07-0|E3.5-2-14 2.630 2IE -5bp 2025-07-14 | 2029-01-14
AAA 4A+=225410]0200-0715-2 2.500 2" -1bp 2025-07-15 | 2027-07-15
AAA A=2541%H0100-0715-1 2430 Ol -6bp 2025-07-15 | 2026-07-15
AAA 22|2¥29-07-0|#2.5-%-15 2.580 olE -2bp 2025-07-15 | 2028-01-15
AAA ot=+EUa8§25070k-201-335 | 2410 Ol -8bp 2025-07-15 | 2026-06-15
AAA 7| Y28 (EH2507eH184A-16 2.450 2IE -3bp 2025-07-16 | 2026-01-16
AAA 7| 422 (4125070[2A-16(Ah) 2.510 9E +1bp | 2025-07-16 | 2027-07-16
AAA Ah=25410]0206-0716-1 2.530 218 Obp 2025-07-16 | 2028-01-16
AAA 7| 42 (41H25070[3A-17(Ah 2.570 2E -1bp 2025-07-17 | 2028-07-17
AAA 7|2 (4h250721A-17 2430 2E -6bp 2025-07-17 | 2026-07-17
AAA 4t=25410[0106-0717-1 2.490 2E +2bp | 2025-07-17 | 2027-01-17
AAA 4h=25410]0200-0717-2 2.500 2IE -1bp 2025-07-17 | 2027-07-17
AAA 22|2&29-07-0|E03-&-17 2.660 2IE -4bp 2025-07-17 | 2028-07-17
AAA SHLH-23448-070(22-17 2.550 21 Obp 2025-07-17 | 2027-07-17
AAA 7|2l (Lh250721A-18 2.440 2IE -6bp 2025-07-18 | 2026-07-18
AAA MBt2E29-07-0]-2-A 2.550 2I'E -Obp 2025-07-18 | 2027-07-18
AAA StLH-23448-070(22-18 2.550 2 -Obp 2025-07-18 | 2027-07-18

A& KISKFAHE 7}
4 FZHOHX) 2 oig

s 559 YaFe | LAz = L ol

AA+ MBHFHE2266-1 2.790 2IE -2bp 2025-07-14 | 2029-01-12
AA+ MBHFHE2266-2 2.885 2IE -2bp 2025-07-14 | 2030-01-14
A+ M Oto| ol H-E 133 2.860 IE -20bp | 2025-07-14 | 2026-07-14
AA- JB 22|7H I E539-1(X|) 2.751 2IE -5bp 2025-07-15 | 2027-07-15
AA- JB 22|7} I E539-2(X|) 2762 2I'E -5bp 2025-07-15 | 2028-01-14
AA- JB R2[7H I E539-3(X|) 2.781 0IE -5bp 2025-07-15 | 2028-02-15
AA- JB 22|71 | E539-4 2.877 2IE -5bp 2025-07-15 | 2028-07-14
AA+ AN7HE2797 2.713 oI -3bp 2025-07-16 | 2028-02-16
AA+ AMIHE2798 2.879 oIE -1bp 2025-07-16 | 2029-08-16
AA+ AM7HE2799 2.934 0IE -2bp 2025-07-16 | 2030-01-16
AAO StLH7HE283-1 2.817 oI -3bp 2025-07-16 | 2028-07-13
AAO StLH7HE283-2 2.817 oI -3bp 2025-07-16 | 2028-07-14
AA- OFO[H|#|O| 7H | £$332-1 2.666 0IE -5bp 2025-07-16 | 2027-07-16
AA- OFO[H|#|O| 74| §332-2 2.692 0IE -5bp 2025-07-16 | 2028-01-14
AA- OFO[H|#|O| 74| §332-3 2.802 0IE -5bp 2025-07-16 | 2028-07-14
AA- OFO[H|#|O| 74| §332-4 2.908 0IE -5bp 2025-07-16 | 2029-07-16
AA- SHLEZH I & 461-1 2.670 0lE -5bp 2025-07-16 | 2027-07-16
AA- ShLE7H I B 461-2 2.706 0lE -5bp 2025-07-16 | 2028-01-13
AA- ShLE7HI B 461-3 2.706 0lE -5bp 2025-07-16 | 2028-01-14
AA- SHLEPHI B 461-4 2.820 0lE -5bp 2025-07-16 | 2028-07-13
AA- ShLEZHI B 461-5 2.820 0IE -5bp 2025-07-16 | 2028-07-14
AA- SHLEPH I B 461-6 2.876 0lE -5bp 2025-07-16 | 2029-01-16
AA+ S 7H=937-1(%) 2.665 Ol -4bp 2025-07-17 | 2029-01-16
AA+ S 7HE937-2(%) 2.776 Ol -4bp 2025-07-17 | 2028-07-17
AA+ S 7H=937-3(%) 2.994 Ol -4bp 2025-07-17 | 2030-07-16

—_
N




1,800
300
200
500
900
600
500

2,000
200
300
800
700

23

x|3t0q of

2030-07-17
2027-07-16
2028-07-17
2030-07-17
2028-07-18
2029-01-18
2029-07-18
2028-07-18
2028-01-18
2028-07-18
2028-01-18
2028-07-18
=

f 2ol BA

A
o

2025-07-17
2025-07-17
2025-07-17
2025-07-17
2025-07-18
2025-07-18
2025-07-18
2025-07-18
2025-07-18
2025-07-18
2025-07-18
2025-07-18

0]

2IE -4bp
2IE -4bp
2IE -4bp
2IE -4bp
2IE -3bp
2" -1bp
2E -4bp
2E -4bp
2IE -5bp
2E -7bp
2E -7bp

BE 1bp

2.994
2.656
2.765
2.983
2.770
2.816
2.843
2.760
2.796
2.895
2.839
2.949

Ci7H=937-4(=)

CH7H | &2065-1

CH7H | &2065-3
CHZH | EF2066 (2)
BNKZH L& 377-1(Ah

CH7H o E£2065-2
H O|H| = 217+ E432-1

{

[

{

[

{

[

{

BNK7H I &377-2(%)

H O|H| = BI7tE432-2
# O|H| = BI7tE432-3
O] 24 Of| A1 7H | B 1 24-1
O 2fof A7 m| B 124-2

-
[}
-
[}
-
[}
-
[}

]

[

.
O

AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA-
AA-
AA-

AA-
AtE: KISKHAHE ZF

ct.

ojn

tjo
10

Zt

7Bl &MAIZ2 X 30 0]0] 2id O] &2 72

o

ofr

HC},

.
Ol
AN

20| Op

o

=

)

L

n0
fo
oF

=

{0
ol

4L

0
fo
oF

ikd
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CIALM : SEE S=tad J12ATH M|, AZETH IIAHH

IRt KEY POINT
A a7 02) 3215-1438 o O] KHTA|IR QMO 7|01 SEHT| QA

o TS| AT A 2
SIA A S

YA ZIE 2AMK 3E THY| AAAS S =1 OfH| F R AZgE= ™ 3 OfH] 282l 34.8bpE LIEHWY

1, AA0SE2 ™ F CHH| 0.3bp &5 44.6bp, A0S 22 T F UfH| E2Q 117.7bpE 7| EStRALY.

=& 3 MEAF2 0= A

A
el

d ?o2 2o O HAAT AM0| ASE0] HEHO %M SES

M

HRUCt ofof ASE AR 2| ot 3 O[St BTV S| S SH2ZE AME ER2LE Z7

Zhe AZB 7)Y AN QU BAKY 5, CHS 2EQ0IM e 22| QI8 7|thY Sof ggrtor ZME Bt
31, A F2]30] (SH9l: o 9)
6.5 600
5.5 500 AOA TR E
A IL -
45 400 AAOA I E
AAMA T E
3.5 300 AO
2.5 s00 —AAO
— AAA
1.5 - - 100 2271314
0.5 ‘ ‘ 0
2022-07-18 2023-07-18 2024-07-18 2025-07-18
XFE : KISKHAEIL
H1. 3y AZyE Y HEE (E+21: bp)
S =F AZY E(07/18) HECiH|07/11) Ml rH]|(06/20)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 253 | 348 | 357 | 587 | 13 0.0 00 | -03 | -71 | -30 | -16 | -08
AA+ 292 | 417 | 407 | 905 | 03 03 10 | -03 | -60 | -27 | -43 | -08
AAO 31.1 | 446 | 475 | 1244 | 03 03 10 | -03 | -60 | -27 | -43 | -08
AA- 349 | 490 | 576 | 161.0| 08 0.3 10 | -03 | -55 | =27 | -43 | -08
A+ 536 | 916 | 1306 | 2187 | 08 00 | -15 | -03 | -88 | -10 | -15 | -08
A0 684 | 117.7 | 1754 | 2647 | 08 00 | -15 | -03 | -88 | -10 | -15 | -08
A- 955 | 162.2 | 2354 | 3160 | 08 00 | -15 | -03 | -88 | -10 | -15 | -08

AtE : KISKHAHEIL
17



O = ALK LWIAL 1X 400022, BH7|FHL 91002202 4900920 LA 7|2t
7 SR 9 H HDRTIEE 39, SHE, 7192 242 -18bp, -35bp, -25bp0ll B217+ HAEBA S4B

oz YHS ONCE AMSHEXSHE 2HE -10bp, 3EE -11bpE O1H ZAlS SHE OHFLCH
P Y

H2. 3|AH L (EF91: %, bp, 4, 21g)

Hgsa =9 E HEUHO|E | HHd2AzIYE | TALWY] | HHA
AAO ASHEXHE #2507-1 2025-07-14 2.697 7HE2E -10bp 2 2,000
AAO MBHEXS H2507-2 2025-07-14 2777 JHH2IE -11bp 3 2,000
AAA StLIE & X F67-1 2025-07-16 2.592 JHEBIE -Sbp 2 1,000
AAA StLta & XF67-2 2025-07-16 2.68 JHEBIE -Sbp 3 1,000
AAA St M 22 7H70-1 2025-07-16 2.663 =11 +20bp 3 400
AAA St MEUHM70-2 2025-07-16 2.924 =10 +28bp 5 1,600
A+ HDHCH17-1 2025-07-16 2.95 HETE -18bp 3 1,310
A+ HDHLH17-2 2025-07-16 3.328 JHEH2IE -35bp 5 1,290
A+ HD®iCH17-3 2025-07-16 3.682 JHHBIE -25bp 7 400
AAA iMB8X|F27 2025-07-17 2.699 JHHEBIE -8bp 2 500
AA+ JBEBX|F32 2025-07-17 2.548 JHH 2" -Sbp 1 500
AAA M2 EX|F177-1 2025-07-18 2.633 JHHBIE -6bp 3 1,000
AAA Mota8X[F177-2 2025-07-18 2.842 4 elE -4bp 5 1,000

F) RES 32 L S[AR, ELS A Q|

Xt KISKHHE 7Y, o EF A K &

H3. 2|A S| (51 %, 4, 2g)

Hgsa =93 L HHO|E 7| o | TN
A0 HDCHCH A RI7H 2 3-3 2020-07-13 3.525 5 500 2,310
AA- 2| =FM2301-1 2023-01-18 4718 2 1100 38,500
AAO ZHEMESE45-3 2015-07-14 2.89 10 600 11,000
AAQ S A& 129-2 2020-07-14 2.02 5 2400 36,400
AAO X|ofA0|m| 0| A17-2 2020-07-13 1.632 5 900 6,400
AAA SKEI2|| Z67-2 2015-07-17 2.659 10 700 55,000
AAA st &MY 35-1 2020-07-16 1.348 5 400 28,700
AAA Mot 8 X[F149-1 2022-07-18 4.09 3 2500 84,300

FREZ 32 L8 DAY, ELS H|
Xt&: KISKHAHE 7L Of BF A K| A

18



B4, X AR Tl AH = (SH2l: %, bp, 9, AY)
HE8ET 559 Bk 2 A=Y E  EHOIE 27| kR
A+ S0 25 2025-07-25 JHH2IE +30bp 3 1980
A- oA 0|02 ZEHE184-1 2025-07-25 | ZHEEIHE -30bp ~ +150bp 1 300
A- oA 0|02 ZEHE184-1 2025-07-25 | ZHECIHE -30bp ~ +150bp 1.5 400
A- oA 0|02 ZBHE184-1 2025-07-25 | ZHEEIE -30bp ~ +150bp 2 600
AA+ HEEH23-1 2025-07-25 JHEOIE +30bp 3 1000
AA+ MyBZH23-2 2025-07-25 JHE2IE +30bp 6 500
BBB+ ottt M11-1 2025-07-24 HE 2 -60bp 2 390
BBB+ ottt M11-2 2025-07-24 ZHE2IE -90bp 3 810
BBBO SULE46 2025-07-22 6.2 1.5 340
AA+ NHEAHS #73-1 2025-07-22 HEEE -11bp 3 1900
AA+ NHEXSH73-2 2025-07-22 JHERIE -12bp 5 1900
AAA =855-1 2025-07-21 2.606 2 1000
AAA KBE&55-2 2025-07-21 2.679 3 1300
A- CJ CGVA1-1 2025-07-21 5.45 15 500
A- CJ CGVA1-2 2025-07-21 56 2 500
F) REZ 2 YUt SAH, ELS A9
Xt KISAHAHE 7F DART
g2, S|AY TN 0] (£ : & &)
180,000
160,000
140,000
120,000
100,000 2022
80,000 - 12023
H 2024
60,000 2025
40,000 +
20,000 -+
18 28 38 48 538 62 7E 8 9 10¥ 12

AtZ : KISKHAHE IF

33, ALY AT 30|

3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-07-18

2023-11-18

2024-03-18

2024-07-18

2024-11-18

2025-03-18

2025-07-18

RIE : KISKHAHE 7}



=T A RSAIE2 © = OfH| ot

7.55%P S7t2t 23.50%E AKX, AA SE2 T CHH| 4.19%P 579t 67.46%E XHX|UCH ASE2

11.01%P Z48t 712% S KHX|ULCH 2HE Q7| SEFH2 16

TN = 12.27%P

ZEA S}

or 23.16%, 1

H~3EHE2 7.44%P 5712t 63.92%, 3E~5EF2 3.31%P 712t 6.71%E AX|R 2D 53 O FZH0l| A

= 1.52%P 373t 6.21% & KtX|ZUCE.

5 2K S2EH /8 (SH9l: of 9)
T2 2025-06-26 2025-07-03 2025-07-10 2025-07-17
AAA 13,846 12,996 8,127 10,944
AA 38,132 26,864 32,235 31,422
A 4,786 5,263 9,236 3,316
BBB 695 804 1,266 847
JUNK 61 50 89 51
Total 57,520 45,978 50,953 46,580
AtE : KISKHAHE L
H6. S|AMK) THEH R & (EHl: 2 2)
T= 2025-06-26 2025-07-03 2025-07-10 2025-07-17
~1y 13,232 18,947 18,052 10,786
1y~3y 36,057 22,008 28,781 29,776
3y~5y 2,913 1,817 1,731 3,125
Sy~ 5318 3,206 2,390 2,893
Total 57,520 45,978 50,953 46,580
Xb2 1 KISKHAHE I
4. MK S28 58 (2l - %) O35, 2|ARKH THEDE| (52l - %)
A 3y~5y
7.1% 6.7%
[ BBB Sy~
67.5% 1.8% 1y"3y 6.2%
BB+ 63.9%
AAA 0.1%
23.5% 23.2%

AtE: KISKHAHE 7L
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d3e6. Al & 0| (<

1M RESE

100000

80000

60000

40000 114 I I
, LALEEEELLN LLLREEEELL I

2024-07-17 2024-10-03 2024-12-12 2025-02-27 2025-05-08 2025-07-17

T T T

KtZ : KISKFAHE 7}

852 ¥s

B7ME
LAt HEYU HAM OUTLOOK HAS OUTLOOK HE

Az oM EIE, KISKHHE Tt
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-07-18)

Synthetic CDO

QEE

: 2025-02-01 ~ 2025
m— b/ Z e 0 E X A coo

I PF Loan

 P-CBO
7| Ef

712

2|

8
350000
- 300000
- 250000
- 200000
- 150000
- 100000

- 50000

KEY POINT
= 5 otRict W72l 342 K| CiH| 2,44

PN
(=)

02) 3215-1454

02) 3215-1435
2025-02 2025-03 2025-04 2025-05 2025-06 2025-07

000 A‘.

5,
XtZ: KISKHAHE ¢

30,000
25,000
20,000
15,000
10,000
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2 = =
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g S |om
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F g g - | B
e 88 i~ B
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o wn
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s v |53
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~ -
100
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I
% ol
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] = ~1 b
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H2 X2 MBS Ed 3 H|X| wl HmHHE (B9l - oAd,
a7 MBS 2025-7(2025-06-24) MBS 2025-6(2025-05-27) MBS 2025-5(2025-04-22)
- waigoy | wagel | Amyc | wwgy | wwgel | Amic | wway | wwagel | amic
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 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 2917 +26 900 2.858 +25
104 800 3.209 +34 700 3.125 +37 800 3.007 +38
2044 900 3.39 +56 800 3.273 +55 900 3.085 +52
3044 200 3.251 +51 200 3.102 +47 200 2.959 +49
%) w7 EA|: O[O Zeh o
AR S FEHFESAL
%4, MBS 7| FJETHA 0] (29l o
80,000 180,000
70,000 - 160,000
£0.000 - 140,000
50,000 \ - 120,000 2022 23l
/ - 100,000  mmmm2023 HSH
40,000 b
\ - 80,000 2024 Y
30,000 (25 2Hel
- 60,000 =<
_-’F_II-OH(OE)
O '— T\ T 7
20,000 - 40,000
10,000 - 20,000
0 - -0
1Y 2Y 3y 5Y 10y 15y  20Y  30Y
AtZ : KISKHAHE IF
J&5. MBS TH7|'E 2 AT E =0 (Hel: o
3
2.5
m1y
2 m2y
m 3y
1.5 m5Y
m7Y
1 w10y
15Y
0.5 20Y
0 T T T 1
MBS2025-4 MBS2025-5 MBS2025-6 MBS2025-7

RIE : KISKHAHE 7}



AN S

o

n. &

Ofm

72 ABS SEA|IXO|ME= P-CBOE 7| XXAIS 2 8= A HO0| 2,100 Y&, PF LoanS 7| XXAIL 2 Sl= |

20| 7,015, Synthetic CDOE 7|ZXHIC 2 Sh= X{FHO0| 309822, LEE0| 700, &I Oj=X] &

o

J|EXL 2 Sh= MAO| 10097, 7B RS 7|=AME2 2 St *{ 0| 52973/ A2H | LTt

Jd%le. 7t ABS 7| =X4t H FEH|E F0| (EHel: o &
100% 3
90%
80% 2
m P-CBO
70%
I PF Loan
60% 2
s Synthetic CDO
50%
e G| SR O R
40% 1
QEEZ
30%
=Y /& e = x4 coo
20% 1
7|Et
10%
— 5539
0% 0
NN N N N S R SRR RN I
AP o R O N SO OO RO\ RO\ B )
DS U U S U U S S S S S

XEE : KISKHAE 7}

#3. HE8SE HS

SPCE HEd | wgs | 83 HESTS HEY
o gl - : : : -

AtZ : KISKHAHE F
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EDIA : OIS SEOT oot M

—
YISt KEY POINT
HXE hal 02) 3215-1457 o CD: HHUFAW =4 CD-2UM 2= = =i
o CP/ESTB:CP T &2, ESTB 2= S7t

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

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

rlo

& 8, 1= 1,050
US 7| E/UCE

CP22|91Y, A152 7|8)E © FA 5L 2.71%2 OrLSILULCE CP-SAHH(AASE 3HEE 7|8) &
T EE MF OfjH| ZAE 125bpE 7|2}, CP-CD AZ P E= ™ F CHH| SAE 19.0bp2 OFZRUCE

=7 S AlZo= © Fo| golet S§S O|0{Li7tD OhF 2| = ACE CD=2|2t CPaa| B+ F3ieh B

82 HO|X| 2 MZE otitot 22|7] H0A ot FE OrYSIRICLCD A2 S7totReLt, d FeF &
Agt =F0|M HAZA2D, CPAIE GA| T2 /I8 S 52 E0|0 OHF 2| & ATt b AIEOIM =
PF= fIF2 &3l =M7t X|£E|HAM GA| BO[ot SECE OHF2| E|ACH
d181. 919 = F8 TI[32|F0| (&9: %) 82 MMF, MAY, FHY HETIAF0|  @s: ue
AP E(cp-2 & KY) 2| AtxiaA0
cp cD 240,000 HEE —MMF — 4
2K AAA
4.5 0.15 220,000
200,000
4.0
01 180,000
3.5
0.05 160,000
3.0 140,000
25 0 120,000
2.0 -0.05 100,000
15 80,000
0.1
1.0 50,000
-0.15 40,000
0.5 3 6 9 12 205 3
0.0 -0.2
7|2t 1 2024-07-18~S XY 7|2t : 2024-07-18~2025-07-18
X2 : KISKHHE 7} Az 3 8FAEL
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Il. CD, CP/ESTB W3l A| Xt S

b

ZF CD L2 U 2 87, 1 1,050 |2 7|SMUCLZF SHLI2H(AAA)2 3652 E 2 2.50%, F4t

=T CP Yo ggo97A o2 M CfH| 7,738U Y ZASIALCE CHI| ALK Q| HhSHAH L 504,884 21 S

.‘

2 T3 OiH| 4419 ZA5HACE A1 S5 LHB2 CP 61,0973, ESTB 140,054 A = 3 CHH| 2

H1. 35 CD 2 (£91: 2fg)
] 3 7] 2t 7| = w3 Z 2| (%) w3 ol
2025-07-15 NH&sZH2 2026-07-15 365 2.50 1,200
2025-07-15 =2 2025-10-31 108 2.51 1,500
2025-07-16 T2 2025-10-31 107 2.51 3,500
2025-07-16 ofo| B3 2025-10-15 91 2.51 1,200
2025-07-16 MFE2H 2025-10-16 92 2.54 500
2025-07-16 SHLE2 3 2026-07-16 365 2.50 1,350
2025-07-17 StLE 23 2026-07-17 365 2.50 1,250
2025-07-18 22 2026-01-16 182 2.51 550
AR oEAN
7213, CP/ESTB L3zl 0| (SH9: M, 7|2 : 2024-07-01 ~ 2025-07-18)
CP mESTB
150,000 -
50,000 -
0 T T T T T T T
07 08 09 10 11 12 01 02 03 04 05 06 07

Xt : KISKHAE 7}
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%4, ME{H 2ol (o) Mo, 717 : 2024-07-01~) 35 23 4 MEE TtER7E (EHel: )
ZAA W QS MmO TAL mULES|AL m A} 183;
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0 Fod o5 @ 4 7% o|Lf
7 891011121 2 3 4 5 6 7 AL flr A
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MESTB mCP

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

0

2 3 4

5 6 7 8 9 10 11 12

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

3%

KFZ: KISAHAHE L KPE: KISKFLE 7}

I1l. ABCP, ABSTB &3l st

=25 53 LMZUH2 101,810 F 2 HF CH| 13,1834 SII6FRACE 7| XA B A 2 f
£0| 7tk Blo| e}, HI|0=20] O FE O|ALCE
J12!8. ABCP/ABSTB 32 oH 30| (EHl: M9, 7|2t : 2024-07-01~)
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

27



&9, 7| XAk Wi (2ol MY, 7]2:2024-07-01~) az0. 2F 2 7| EXpHE THEAZE (TH4l: )
- 7|02 sOiEHACLo) mESADE S 100%
90%
mHC A=Y L}D{R| 80% m365% 0|
70%
0% w3652 O LY
) 50% m 180 O LY
40%
20 m90 O|LY
20% m02 OfLY
10% |
0% || =302 O|LY
N N 15% Of LY
¢ N
NP O 72 ol
B o/
SR 4
123 456 7 8 9 1011 12 %
A2 KISKHAHE 7 A& KISKHHE 7}

F 87|02 LAZU2 9761 A AOZ M CH| 4,853 A Z4AMLE 7= 365 = 7|F 2.58% =+

MM
o
:Q
!

- = = = R | = —
of |, 1 2 X|¥0] 9,582 & A2 XIX|UCL PFE 90¥ 7|&E YAl FEl= 2.85%=2 © F CiH| 2% Sl=ot
TEL2 = OpF 2| | ALt

HEM 2UH |E HHITH2 14,195 AR/ Z M CH] 4,792 S7tMCH O T =2 H0| 4612

d811. RS A CE R85 FESA 0| (EF¢l: MY, 717t : 2024-07-01~)

e d =9 XY

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

AtZ : KISKHAHE IF

28



(=

HRIXHA : QISHI01M 22 £ 0] =2 & - ©I] ATY = 2=

"It KEY POINT
292 A7 02) 3215-1469 o 6 CPI &5, N Z QI QIZ20|H 22 B
o | AZFE O|At 2| Q5 F=H, TH7| 20 ZA 2t
SefH AlEST
F MAEAES 0= +=AE2 7|1 TH7| 22| W0| AURLCEH IS 2 A% 45510 4.4180%,
E'—Ulgf 3.8730%= ﬁiaﬂEE 54.50bp= SN E|RUCEH = =4t L HESE 6 CPIZF 2HM0f CHDH d 2 &
AMOo 2 HO|7| AEMCHE HI7F LIQEAM Q1Zg 0] 27t AMLL O] =550 MEH 6 MES

CPl= HELH| 03% EE“‘W 58(0.1%)0fl B3 &5 H=7F "attl HA2 = LIEHLCE

F 2ot 32|AEH 2 AF O[AZE O|F 2| 21510 Ciot HsHE 2ol O|=x th7|S0| ZME E UL
2 AFE O|Ats K| F0f o0 X|&X ez 78 F2| QSHE FE SO[CH Lo 73 AH|XHA 2| X|$=7t

6182 A O|MX|E REH =225 EQUCE OJA[ZHH 19 7|0 QIE 0| M 44%2 0.6%p SHEFUCE A
HIXHS Q| AH| 2|7t fIFEX| $%AD J|CH QIEO[ME TS| &X|C SHEM QI HoE HOf 2hA| &E

— =
g2 O=Fx ASE|AUCI D A[H2 EHEBHRACE

a2, 0|33 A& F0| (EH9l: %, 712t 24.07.19~25.07.17) Azl SRR $AE 0| (EH91: %, 712} 24.07.19~25.07.17)
2K (%) 10Y-2Y(%) 2K (%) 10Y-2Y(%)
5.5 0.8 3.5 1.2
1
0.6
5 3 08
0.4 1\ 0.6
45 o 2.5
0.4
0.2
0.2
4 2
0 0
0.2
35 02 15
-0.4
3 -0.4 1 -0.6
2024-07-19 2024-10-19 2025-01-19 2025-04-19 2024-07-19 2024-10-19 2025-01-19 2025-04-19
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
XtZ : KISKHHE T, Bloomberg A& : KISKHHE I, Bloomberg
73 2K =AU E F0| (EHS): %, 717F: 24.07.19~25.07.17) azl4 =2IK] £ E 0| (EH91: %, 717F: 24.07.19~25.07.17)
=H(%) 10Y-2Y(%) =xH(%) 10Y-2Y(%)
3.5 0.9 0.9
0.8 0.8
3 25
0.7 0.7
2.5
0.6 0.6
2 0.5 2 0.5
1.5

W 0.4 0.4
0.3 0.3

05 0.1 0.1
0 0 1 0
2024-07-19 2024-10-19 2025-01-19 2025-04-19 2024-07-19 2024-10-19 2025-01-19 2025-04-19
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10y 30Y
AtE : KISKHHE 7}, Bloomberg AR : KISKHHE 7L Bloomberg
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H1. FU 33X 22HE (TH2: %)
Clo b 2025-07-17 2025-07-11 2025-06-18 H=F oiy| HE oiy|
US TREASURY 2Y 3.92 3.88 3.96 4.00 -3.80
US TREASURY 5Y 4.02 3.94 4.00 7.40 1.60
US TREASURY 10Y 448 437 441 11.30 7.10
US TREASURY 30Y 5.03 4.89 491 14.70 12.50
DEUTSCHLAND REP 2Y 1.86 1.87 1.87 -1.80 -1.10
DEUTSCHLAND REP 5Y 2.24 2.25 2.14 -1.80 9.80
DEUTSCHLAND REP 10Y 2.70 2.69 2.54 0.80 16.00
DEUTSCHLAND REP 30Y 3.23 3.19 2.99 3.80 24.00
JAPAN GOVT 2Y 0.79 0.77 0.75 2.00 3.50
JAPAN GOVT 5Y 1.08 1.03 1.01 5.10 7.30
JAPAN GOVT 10Y 1.57 1.50 1.46 6.20 10.20
JAPAN GOVT 30Y 3.10 3.06 2.94 4.80 16.40
CHINA GOVT 2Y 1.38 1.40 1.37 -1.10 1.00
CHINA GOVT 5Y 1.52 1.52 1.50 -0.60 1.40
CHINA GOVT 10Y 1.66 1.67 1.64 -0.70 2.10
CHINA GOVT 30Y 1.87 1.88 1.85 -1.30 2.00

Xt2E : KISKHHE T, Bloomberg

125 USD & EUR

(EHl: %, 717t 24.07.19~25.07.17)
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(£H9l:bp,712+:25.07.11~25.07.17)

12 e/l 12708 24 s 7 104 15 204

Xt2E : KISKHHE I, Bloomberg

(EHl:bp,712+:25.07.11~25.07.17)

J&10. KPE HZ 8 HE HE

DR(bp)

1Y e/l 1270 & 2 sH 74 104 153 204

XtE : KISKHHE I, Bloomberg

(5+91: %, 7|2t 25.07.14~25.07.18)

ST HY MY ME 22
4.55% 2.27% 4.55% 9.09%
4.55% 4.55% 9.09%
3.85% 2.27% \
3.85%
| Utilities B Communications | Utilities B Communications
B Financial B Government B Financial B Government
Government(Municipal) Consumer, Cyclical Government(Municipal) Consumer, Cyclical
[ Industrial Technology [ Industrial Technology
Energy Consumer, Non-cyclical Energy Consumer, Non-cyclical
XtZ : KISKHHE I, Bloomberg
2 HF COfH| WY x{H Mg ST (EH2l: %, 712t 25.07.07~25.07.18)
HE] a5 e 57
Financial 36.36% 36.54% -0.17%
Consumer, Cyclical 4.55% 3.85% 0.70%
Consumer, Non-cyclical 4.55% 0.00% 4.55%
Energy 2.27% 577% -3.50%
Government 22.73% 19.23% 3.50%
Basic Materials 0.00% 0.00% 0.00%
Communications 9.09% 15.38% -6.29%
Diversified 0.00% 0.00% 0.00%
Industrial 4.55% 577% -1.22%
Technology 4.55% 7.69% -3.15%
Utilities 9.09% 1.92% 717%
Government(Municipal) 2.27% 3.85% -1.57%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZHdH (712} 25.07.14~25.07.18)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 238112 (USD)
KDB Float 01/16/26 US DOMESTIC | USD 2025-07-16 2026-01-16 | 4.59% | SOFRRATE |  100.00MM
SHNHAN 0 09/16/25 EURO NON-DOL...| HKD 2025-07-16 2025-09-16 -- 73.89MM
KDB 2.82 07/16/26 EURO MTN HKD 2025-07-16 2026-07-16 | 2.82% 24.20MM
KEBHNB 0 10/16/25 EURO-DOLLAR | USD 2025-07-16 2025-10-16 -- 30.00MM
NACF Float 07/20/26 AUSTRALIAN | AUD 2025-07-18 2026-07-20 | 4.324% | BBSW3M 32.63MM
WOORIB Float 07/20/26 AUSTRALIAN | AUD 2025-07-18 2026-07-20 | 4.304% | BBSW3M 32.63MM
SHNHAN 0 10/20/25 EURO NON-DOL...| HKD 2025-07-18 2025-10-20 -- 11.47MM
NACF Float 01/21/29 EURO MTN usD 2025-07-21 2029-01-21 | 5.074% | SOFRRATE |  300.00MM
NACF 4 % 07/21/30 EURO MTN usD 2025-07-21 2030-07-21 | 4.375% 300.00MM
NACF 4 % 07/21/30 PRIV PLACEME...| USD 2025-07-21 2030-07-21 | 4.375% 300.00MM
NACF Float 01/21/29 PRIV PLACEME...| USD 2025-07-21 2029-01-21 | 5.044% | SOFRRATE |  300.00MM
KDB 2.82 07/21/26 EURO MTN HKD 2025-07-21 2026-07-21 | 2.82% 25.48MM
HIGHWY 3.735 07/20/35 EURO MTN HKD 2025-07-22 2035-07-20 | 3.735% 57.33MM
KDB 2.8 07/15/26 EURO MTN HKD 2025-07-23 2026-07-15 | 2.8% 25.48MM
KDB 4.37 07/23/26 EURO MTN usD 2025-07-23 2026-07-23 | 437% 14.00MM
CITNAT 0 07/24/26 EURO MTN usD 2025-07-23 2026-07-24 - 50.00MM
KDB 2.1 07/24/30 EURO MTN CNY 2025-07-24 2030-07-24 | 21% 48.76MM
XtE : KISKHHE 7L Bloomberg
H4. F7t 02 AN X &8 (E49l: %, 712t 25.07.14~25.07.18)
Date Name Survey Actual Prior
2025-07-15 HZYERF (7EF) -9.2 5.5 -16
2025-07-15 CPI (I &CHH]) 0.30% 0.30% 0.10%
2025-07-15 CPI A 204X M| 2| ™ &H| 0.30% 0.20% 0.10%
2025-07-15 CPI (HACHH]) 2.60% 2.70% 2.40%
2025-07-15 CPI A 204X M| 2| & HH| 2.90% 2.90% 2.80%
2025-07-15 HE ET AlZY g ©AECiy| -- 1.00% 1.40%
2025-07-16 PPl X|Z542 MoM 0.20% 0.00% 0.10%
2025-07-16 PPI (A& R o H4X| X) M| 0.20% 0.00% 0.10%
2025-07-16 PPI (A& R o 4X| X&) HEH| 2.70% 2.60% 3.00%
2025-07-16 w5 OF MUY H7|&8S -- 9.3 -132
2025-07-17 200 #of (RtEAH 2 7k H Q) 0.30% 0.60% -0.10%
2025-07-17 200 o (RtsAF M 2l) H 2| 0.30% 0.50% -0.30%
2025-07-17 U7X 5= &Y 0.30% 0.10% 0.00%
2025-07-17 =2 27 X M3 e ™Ay 0.20% 0.00% 0.20%
2025-07-17 YUt 4= ©Ad| 0.40% -0.20% 0.20%
2025-07-17 +=EE7HXF MoM 0.00% 0.50% -0.90%
2025-07-17 FEE7HX|F Yoy 1.90% 2.80% 1.70%
2025-07-17 M Mg HRHs 233k 221k 227k
2025-07-17 Initial Claims 4-Wk Moving Avg - 229.50k 235.50k
2025-07-17 MY AAS-FHE R4 1965k 1956k 1965k
XtE : KISKHHE 7L Bloomberg
H5. WF 0|3 FH X|= (S491: %, 712 25.07.21~25.07.25)
Date Name Survey Actual Prior
2025-07-18 TR 1300k -- 1256k
2025-07-18 FEIR S A4 M EH| 3.50% - -9.80%
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2025-07-18 OJA|ZHEi &M AH|XHAIR 61.5 - 60.7
2025-07-18 OJA[ZtCHE D AH|X}Z|CH 56.9 - 58.1
2025-07-18 OjA|ZtoiEtm 14 QlE2| o] 5.00% - 5.00%
2025-07-18 OJA[ZtCHE D 5-104 QIZ2 0] 3.90% - 4.00%
2025-07-21 MK = -0.20% - -0.10%
2025-07-22 dotgolor HFE HNEY gs -- - -25
2025-07-22 CIPNEX=R PN [ PR -- -- -7
2025-07-23 7| ZEZ=E0io) 4.00m - 4.03m
2025-07-23 7| ZEFEHOfO) (M) -0.70% -- 0.80%
2025-07-24 M Hesd gds -- -- 221k
2025-07-24 AZta ot FotetE X[ - - -0.28
2025-07-24 Initial Claims 4-Wk Moving Avg - - 229.50k
2025-07-24 HYEHAS ST AUHA S - - 1956k
2025-07-24 S&ap 22Y 0/= HZY PMI -- - 529
2025-07-24 S&p 22 O|= MH|AY PMmI -- - 529
2025-07-24 s&p =229 0|= 3 PmI - - 52.9
2025-07-24 A= O§oj 650k - 623k
2025-07-24 M FEHOfo) (2 TiH]) 430% - -13.70%
XtZ : KISKHHE 7L Bloomberg
H6. Tt 5 FH X = (242l %, 712t 25.07.14~25.07.18)
Date Name Survey Actual Prior
2025-07-11 ZOiE7HX 5= T & - 0.20% -0.30%
2025-07-11 ZOiE7HK 5= HEH| - 0.90% 0.40%
2025-07-11 dYX| -- 9.6b 235b
2025-07-15 ZEW A{Hi|O| of & 50.2 52.7 475
2025-07-15 ZEW AH|o| A& -66 -59.5 -72
XtE : KISKHAHEZE Bloomberg
H7. WF 54 ZH X|=® (E42: %, 7|2} 25.07.21~25.07.25)
Date Name Survey Actual Prior
2025-07-18 PPI(H & CHH]) 0.10% - -0.20%
2025-07-18 PPI T AH| -1.30% - -1.20%
2025-07-24 GfK 2H|Xt 7| T K| == - - -20.3
2025-07-24 HCOB =g M= PMI -- - 49
2025-07-24 HCOB =& MH|2Y PMI - - 497
2025-07-24 HCOB =¥ &g PMI - - 50.4
07/24-07/31 FYE7HX 3= | - - -0.70%
07/24-07/31 FYE7HX| 3= HE| - - -1.10%
XtE : KISXHAHEZF Bloomberg
8. FU 5= BN X & (EH2l: %, 712t 25.07.14~25.07.18)
Date Name Survey Actual Prior
07/11-07/15 Aot 2IQtst CHE CNY YTD 12699.5b 12920.0b 10680.0b
07/11-07/15 X5 CNY YTD 22430.7b 22830.0b 18630.0b
07/11-07/15 255 M2 TEH| 8.20% 8.30% 7.90%
07/11-07/15 333 M1 Yoy 2.80% 4.60% 2.30%
07/11-07/15 E3l533 MO YoY -- 12.00% 12.10%
2025-07-14 +E Yov 5.00% 5.80% 4.80%
2025-07-14 22 Yoy 0.30% 1.10% -3.40%
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2025-07-14 EA=% $112.10b $114.77b $103.22b
2025-07-15 MZEITLA 2RO -- -0.27% -0.22%
2025-07-15 7|& FEIt4 MoM - -0.61% -0.50%
2025-07-15 GDP (Md&7|CH[) 5.10% 5.20% 5.40%
2025-07-15 GDP YTD T ALHH] 5.30% 5.30% 5.40%
2025-07-15 GDP SA (H7|CH]) 0.90% 1.10% 1.20%
2025-07-15 20§ Yoy 5.30% 4.80% 6.40%
2025-07-15 200 OfE HZ=CHH| T ETHH| 5.00% 5.00% 5.00%
2025-07-15 23S LML Yoy 5.60% 6.80% 5.80%
2025-07-15 DY S EH L) YTD Yoy 3.60% 2.80% 3.70%
2025-07-15 HEZAL HYE 5.00% 5.00% 5.00%
2025-07-15 254 EXtYTD YoY -10.90% -11.20% -10.70%
XtE : KISKHHE 7L Bloomberg
B9 W 53 4H K= (EH2l: %, 712k 25.07.21~25.07.25)
Date Name Survey Actual Prior
07/18-07/23 FDI HALHH| YoY CNY -- -- -13.20%
2025-07-21 14 e =2t F2l 3.00% - 3.00%
2025-07-21 59 iz =2t F2 3.50% - 3.50%
2025-07-22 FX Net Settlement - Clients CNY -- -- 124.9b
2025-07-24 SWIFT CNY= X ZXH| & - - 2.89%

XtE : KISKHHE 7L Bloomberg
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EorEExt KEY POINT

g AFY  02) 3215-1422 e X4t = CHH| KOSPI X|Z= AM<L, SQP500 A=,
o FTHELS UM A% L, YASH MF | 57}
o ELS &%t = 37t &8 5 B XSE ot

L 3ol T4 Ag

=3 OpX|8F H2f Ll 18Y, KOSPIX|4== M CHH| 12.3p 455t 10, FRX[4= & HSCElE ™FLHH|

3.44% A&, KOSPI200= X|ch 3= OFX|9 721 CHH| 0.71% A&3I AL

H1. MF OjH] £ X5 F0| (E9: ZAZ)
ES N [ o|H = HEZ
KOSPI200 428.07 431.10 A303
NIKKEI225 39,569.68 39,819.11 A24943
HSCE 8,687.56 8,986.47 A298.91
EUROSTOXX50 5,383.48 5,377.15 v6.33
S&P500 6,259.75 6,297.36 A3761

F) 2% U S5 ENE 13 ALY 7IF LAtsY

bt

EEEr

(=] = AL —_
J81. 22 1782 =8 X F0| (TH9l: ZQIE)
NIKKEI225 e KOSPI1200 HSCEI e EURO STOXX50 e S&P500
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@ «is7l
H3. FIHELS WY : 7| XX oFH HASTHE 5 (EH21: 7H)
TE NI o|H F HEE
TUHE=Y 70 70 0
TLX|+Y 24 28 4
shelEs=d 50 42 -8
s X|+=d 156 119 -37
TU=d 9 17 8
sfel=ed 11 9 -2
gl 320 285 -35
A& : KISKHAHE 7}
H4 FIHELS YasE : 7| XX fE YUl Zd (GEREE)
T& NI o|H F HEE
TUHE=Y 3,024 11,798 8,774
ITUX+=Y 925 5,150 4,225
shelEs=d 465 3,244 2,779
s X|+=d 3,594 12,902 9,308
T 193 1,315 1,122
sfelesd 176 535 359
A 8,377 34,944 26,567
At : KISKHAHE 7}
25 FIFELS HAHE : 7| XXMHE(ESF = d9 1070) (THl: 7H)
=2 7| EXpAE 1 7| XXpAE 2 7| XXpAE 3 e
1 KOSPI200 SPX SX5E 46
2 2R - - 35
3 KOSPI200 - - 25
4 NIKKEI225 SPX SX5E 17
5 KOSPI200 NIKKEI225 SX5E 12
6 NVIDIA Corporation TESLA INC - 12
7 KOSPI200 AL - 11
8 HSCEI NIKKEI225 SPX 10
9 S Ch At - - 10
10 SPX - - 10
A2 : KISKHE I
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SWAP:CD 912= =dl H8

o7 ek x} KEY POINT

BRE Y 02) 3215-2940 e X|Lt = [C§H| cD 22| BT
o RS 52| &5, CRS 2| &SAM
e SWAP SPREAD %S All, SWAP BASIS SHEMA|

2 CDBE= 252%=2 T F O] 2HO|CE RS F2|= MHA R 453D, CRS 529 B2
CHHZ 45 FME 2ACt IRS S2|2 KTB YieldQ| k10|l 2E-Ag AZYEE MENo 2 45}

S
@3, CRS =22+ IRS 22| Xt0| 2l A2 H|O[A|A2] B2 SHEME 20|0 1 F5 ZRIL,

—USDTB3Y ———USDIRS3Y ———KRW CRS3Y  e====KRW IRS 3Y KTB 3Y
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5.00%

4.00%
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1.00%

0.00%

Jd82. 8 5| FIUHSE (EH21: %)

mKTB m KRW IRS = KRW CRS m USD IRS uSsD TB
0.04%
0.03%

0.03%
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0.02% 0.02%
0.02%
0.01%
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AtZ : KISKHAHE IF
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J133. USD IRS 22| 30| (2: %)
XtO|  ——7/18/2025 7/11/2025
5.00% 0.100%
4.50% 0.090%
4.00% T+ — 0.080%
3.50% 0.070%
3.00% 0.060%
2.50% 0.050%
2.00% 0.040%
1.50% 0.030%
1.00% 0.020%
0.50% 0.010%
0.00% 0.000%

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

XI&Z : Refinitiv, Bloomberg

H1. USD IRS Data (Et21: %, BP)
URD IRS 1Y 2y 3y 5Y
2025-07-18 3.9996 3.648 3.5593 3.6004
2025-07-11 3.9669 3.6257 3.539 3.561
Fsy 0.0327 0.0223 0.0203 0.0394
2024-12-31 41632 40674 40372 4.008
]| -0.1636 -0.4194 -0.4779 -0.4076

Xt : KISKHAME 7}

&4, KRW IRS (5+%: %, BP)
XtO0| ——7/18/2025 7/11/2025
2.80% 0.10%
2.70% 0.08%
2.60% 0.06%
2.50% S~ 0.04%
2.40% \ 0.02%
2.30% 0.00%
2.20% -0.02%
2.10% -0.04%

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
2025-07-18 2.3925 2.3875 2.4275 2.5225
2025-07-11 2415 2.3875 2.4075 2.485

FzUsd -0.0225 0 0.02 0.0375
2024-12-31 2.8625 2.7275 2.705 2.72

]| -0.47 -0.34 -0.2775 -0.1975

XFZ : KISKHAE T}

Jd35. KRW CRS (EH8l: %)

XpO| ———7/18/2025 7/11/2025

2.50% 0.06%
0.05%

2.00% \ e ——— | 004%
0.03%

1.50% 0.02%

1.00% 0.01%
0.00%

0.50% -0.01%
-0.02%

0.00% -0.03%

3M 6M 9M 1y 2Y 3y 4y 5Y 6Y 7Y 8 9Y 10V 30v

XI& : Refinitiv, Bloomberg

#3. KRW CRS Data (EH2l: %, BP)

KRW CRS 1Y 2y 3y 5Y
2025-07-18 1.885 1.845 1.895 1.985
2025-07-11 1.875 1.815 1.865 1.935

F=Usd 0.01 0.03 0.03 0.05
2024-12-31 2.315 2.185 2.19 2.23

2| -0.43 -0.34 -0.295 -0.245

Xt : KISKHAE 7}
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J36. KTB

Xp0| ——7/18/2025

3.50%

3.00%

7/11/2025

2.50% \_////

2.00%

1.50%

1.00%

0.50%

0.00%
3M 6M OSM 1Y 2Y 3Y 4Y

5Y

6Y

7Y 8Y

10y 15Y

20Y  30Y

0.06%

0.05%

0.04%

0.03%

0.02%

0.01%

0.00%

XI&Z : Refinitiv, Bloomberg

#4. KTB Data

(SH$l: %, BP)

URD IRS 1Y

2Y

3Y

5Y

2025-07-18 2.325

2432

2472

2.647

2025-07-11 2.3

2.42

2.447

2.605

Ft3H 0.025

0.012

0.025

0.042

2024-12-31 2.71

2.767

2.597

2.765

HTCHH| -0.385

-0.335

-0.125

-0.118

Xt : KISKHAME 7}

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

—— KRW IRS 5Y-3Y KRW IRS 10Y-5Y

0.25%
0.20% -
0.15% -
0.10% -
0.05% -
0.00%
-0.05%
-0.10%

-0.15%
2024-01 2024-07 2025-01 2025-07

Xt : KISKHAE 7}
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J28. IRS
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Heb| AT E 57 IS

(TH2l = %)

B KRW IRS 5Y-3Y
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0.005% r
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O%9. A2 HIO|A|A 30| (5] - %)

SWAP BASIS(1Y)
0.00% -
-0.10% |-
-0.20% |-
-0.30% |-
-0.40% |- .
-0.50% .W Nk .
-0.60% -, .} J (

-0.70%

-0.80% |-
-0.90% |-

-1.00% : : :
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SWAP BASIS(3Y)

AtE : Refinitiv, Bloomberg

J211. KTB/IRS 30| (T = %)

SWAP SPREAD(1Y) —— SWAP SPREAD(3Y)
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0.10%
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-0.20% : : :
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XI&E : Refinitiv, Bloomberg
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1810. 2YHO|A L FZH HS (£l : %)

m SWAP BASIS(1Y)
0.033%

SWAP BASIS(3Y)
0.035%
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0.025% |
0.020% |
0.015% +
0.010%
0.010% |

0.005% -
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XtE : Refinitiv, Bloomberg

J&12. KTB/IRS F7H HE (542 : %)
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313. KRW/USD Swap Point 30|
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XI&Z : Refinitiv, Bloomberg

J12/14. KRW/USD Swap Point 30| (Bl 8)
HMECHH| X1O| MZCHH| X}O| =—=———7/18/2025 =—=——7/11/2025 =———12/31/2024
1500 40
1450 20
1400 0
1350 -20
1300 -40
1250 -60
1200 -80
1150 -100
SPT 01w 01M o2M 03M o6M 09M 12M 02y o3y 04y 05y
Xt : Refinitiv, Bloomberg
H5 Fo % &g U F7H (EHSl: 7HE)
== 2025-07-18 | 2025-07-11 xto| == 2025-07-18 | 2025-07-11 xto|
KRW/USD 1393 1393 17.6 USD/CHF 0.804 0.797 0.006
EUR/USD 1.162 1.162 -0.007 USD/SGD 1.285 1.281 0.004
GBP/USD 1.342 1.342 -0.012 USD/IDR 16306.5 16222 84.5
USD/JPY 148.805 148.805 2.045 USD/PHP 57.185 56.466 0.719
USD/HKD 7.849 7.849 -0.001 USD/TWD 29.406 29.231 0.175
USD/CNY 7.179 7.179 0.009 USD/SEK 9.717 9.52 0.197
USD/CAD 1.374 1.374 0.005 USD/PLN 3.663 3.642 0.021
AUD/USD 0.65 0.65 -0.008 USD/DKK 6.424 6.386 0.038
NZD/USD 0.595 0.595 -0.007 USD/ZAR 17.799 17.79 0.009

Atz M2e=eE ) (154 408 28 7|F)
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Appendix 11 £ 2¢d| & Credit Spread His &g

0|3t A 02) 3215-1454
1. 2L Fa32| (EH2l: %, 2025-07-18) H2 92 F2 =2 (TH: %, 2025-07-18)
TL=2 2y HMECHH| | AXCHH]| =2l gy HFEC{d| | HXCHH|
CD 90¢ 2.520 0.000 -0.740 o= 2y 3.892 0.016 -0.488
Cpo0g 2.710 0.000 -0.690 o= 5Y 3.978 0.036 0.023
= 34 2472 0.025 -0.030 o= 10Y 4439 0.074 0.601
= 54 2.647 0.042 -0.028 o= 20y 4.990 0.110 0.887
=1 104 2.872 0.042 0.130 o= 30Y 4991 0.104 1.064
=1 204 2.867 0.057 0.100 = A 1.878 0.004 -0.783
=1 304 2.767 0.052 0.075 =) 2.242 -0.011 -0.215
=S¢t 14 2.307 0.032 -0.353 S& 10y 2.686 -0.001 0.248
S¢t 2 2432 0.032 -0.210 S8 20v 3.096 0.005 0.648
S0t 34 2.500 0.023 -0.155 S8 30v 3.204 0.014 0.847
X2 : KIS-NET XtZ : KIS-NET
3. U F2X|$ (IEY : 2025-07-18) #4. 7Y Credit Spread (THSl: %, 2025-07-18)
FQX| 2y MECHH] | AXCHH]| L2l gy HFEC{H| | HXCHH|
KTB3 145.24 -1.12 -1.76 S AAA 2.642 -0.002 -0.135
KTB10 117.7 -0.62 0.03 ZIAKH AA- 2.962 0.003 -0.200
KOSPI 3,188.07 123 789.13 7|Et=& X AA- 2.935 -0.016 -0.275
0 0. 0 0 23 AAA 2.703 -0.013 -0.113
Xt& : KIS-NET AtZ : KIS-NET
H5. ME{H 1 CHH| Credit Spread H-E ZtA| Top3 L&At (491 : bp, 27| : 3y)
A ZM Top 3
. Tl S HE
Rl gkl AAA -1.2
St EX|FEES AL AAA -0.7
S MERESA AAA 0.7
St RHAFEE| S AL AAA -0.7
SR 7tAZ AL AAA -0.6
0| 2Hofl AU 74 m| & AA- 26
B A O] 7Hm| & AA- 26
OfO| A 7H | & A+ 19
A OlH|=27tE AA+ -16
| 2 M| H| A Bl A THO| tH A3 M H| A A+ -1.6
AN A AA- -1.6
Of 727 | A0 -1.6
QMO|| O] K| s 7H | & AA- -1.6
ZO7tE AA- -1.6
ClHZH o] & BBB+ -16
AR m| B AA+ -16
XNold|*e7hmlE AA- -1.6
SHLZH I §F AA- -1.6
el A0 -1.6
OFO[H| 7| Of7H | & AA- -1.6
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TS AL AAA -0.2

o =&Y TSAL AAA -0.2
SUHEAISA AA+ -0.2

Sta 50| ESAL AAA -0.2

St 3 IA AAA -0.2

St A I A AAA -0.2
AAHEA|SA} AA+ -0.2
SEEYY AAA -0.2

T uESSA AA+ -0.2

CHE A S A AA+ -0.2

O = AZHE S AL AA+ -0.2
AHZHSESAL AAA -0.2
SAHNI|ETSSE AAA -0.2
S E ST AAA -03

A2 FH I S AA- -1.6

7|2 ol g A- -1.6

ol 2| =74 m| & A+ -1.6

ot=S XN O E A0 -1.6
SHLEFLE AAO -1.6
ZAHtAITO|HE A H| AR Z|Of A+ -16
fE|7t= AAO -1.6

M oto|m}tof H - A H| A 2| Of A+ -16
AOlH|=2I7IE AA+ -1.6

H 2 M| C| A X IO A M H| A A+ -16
AN AE AA- -1.6

of F=27Hm| & A0 -1.6
Adlofo|X| s | & AA- -1.6
RO7t= AA- -1.6

ClH|ZH | & BBB+ -1.6

ShER ST 7R | & AA+ -1.6
felasHo e AA- -1.6

HlofH| 2| 7Hm| & AA- -16
SHLPFH I § AA- -1.6

st 7 m| & AO -1.6

Oto|H| #| O] 7H | & AA- -16
X7 | AO -1.6
HIf7tE AA+ -1.6

AP E AA+ -1.6

H| M FE AA+ -1.6

HH7tE AA+ -1.6

SOF o & A+ -1.6

ASHH I & AA- -1.6

7| O[] 7H m| & AA- -16

Ofo| A7 m| A+ -19

O 24 off A7 m| & AA- 2.6

H| I O 74 m| & AA- 2.6

O A7 O|0jERHAE BBB+ 9.0
S|AHY i=pakelE BBBO 5.0
S%87¢ BBB+ 3.0

HzZ=Z= BBB+ 3.0

Xt : KISKHAE 7}

47



i <L A{GH d gl Al=31
sh7|9l XPE 02) 3215-1435
H1. SAHAILLS
EFEAC 353 e 71 Z7|MA SAHH| 2
KR6416461E66 C|H|OZ 2 X 0| & XI5 2024-06-21 2025-08-20 2025-07-21 ™o
KR6414371E60 ClH|otE 2 X 0| X5 2024-06-21 2025-08-20 2025-07-21 ™o
KR6488821E78 HERAERO|XI2-1 2024-07-22 2027-07-18 2025-07-22 ™o
KR6488822E77 HERAERO|XI2-2 2024-07-22 2028-01-18 2025-07-22 ™o
KR354407G444 FEHZ S AIMBS2014-9(1-7) 2014-04-24 2029-04-24 2025-07-24 ™o
KR35442372A5 FEHZEFAIMBS2012-31(1-7) 2012-10-25 2027-10-25 2025-07-25 ™o
KR649345HE99 BieF2| Ot A FFO|8KE1-17 2024-09-26 2026-02-26 2025-07-26 ™o
KR649345JE97 HiHF2| A FF0[8K}1-18 2024-09-26 2026-03-26 2025-07-26 ™o
KR649371AE93 SHLIFIE QR EX| Y XF-10 2024-09-27 2025-10-27 2025-07-27 ™o
KR646980CDN4 HiHF2| 2t A 7O 7K} -44 2023-10-27 2027-06-27 2025-07-27 ™o
H2. 3AHME5F HE sig
EOaHALHA SHA| ™ Sh7|m™
s|Ar MHY z= SaHZEUY orel'8 NICE ot7|d
o | ol | S& g7ty s= g7ty s "t
e s
H3 3A fELME853 HE g (712 : 2025-07-11~2025-07-18)
SEHZEUY =X
= of 1 o 7}l == eswro m SHAITH 37|
= AHH 71 S5 oF | mt | am | =2 $HME | NICE | $H7]"
At JwA & st 2025-07-10 lgesa BBBO | BBBO | BBBO
At A ¢tolzt 2025-07-14 JlgsE A- A- A- A-
At O ZH| E(SIO|EE|E) 2025-07-14 BOND A0 A0 A0 A0
At BH|A 2025-07-14 BOND BBB+ | BBB+ BBB+
At Q0| mte 2025-07-15 BOND A+ A+ A+
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Appendix 3] ABCP, ABSTB 7| XHAH S4%
SPC 7| XXt MMLHHL2 KIS-Net2 S5 2154 = &Lt
¥ E 2] 02) 3215-1457
H1. 8353 55 wdsg (712} 2025-07-14~2025-07-18, £t : 2Agl)
spc SN zma ay | o8 TIRRHA R
] (=
TEELH YA A1 7|01 2026-01-15 2,400 02
= DI =515t A1 "olola 2026-06-25 12 o2
== B ENPN; A2+ |AMEILECHSRH| 2025-10-16 397 ZATOIHM
OO A0fO| K| A O] AL | A1 MEXEZH | 2025-10-13 256 HChItE
70| = 2 X & X} A2 |AEItEZM | 2026-01-05 298 SKEIE 7t
HIAO[MOAXO]MO[Xt | A1 | ABFIECHFA | 2025-10-17 128 OHotA| A H
S| Y2k A1 oloa 2026-06-12 600 sHed
Of| O| X| M| C| M| 2k} A2+ | AMEFIECHFMH| 2025-10-17 169 BE[AMN
SELEO| B YR 2k} A1 CHER(CLO) | 2025-10-20 100 SKOIEH 5 &
A 2 AIhA| U Xt Al | B34 2> THE | 2025-10-15 100 C|QEC|AM|
HIUAH O|M Ol FH &M LA | A1 =3 (CLO) | 2025-08-14 505 HEfAolzto|=
4 0| x| ool §l o] xf Al | HEAASH | 2025-07-30 120 %H*“}LHESG;EI';;Eng
2 E|OtH| LKt Al | B34 2 O1F | 2025-08-18 359 MASSK| TR =gt
AELEERHEA Al | B34 B>A OE | 2025-09-05 278 HAER/SE
LE2 ARK| LA} Al | BS54 2 THE | 2025-09-30 448 O] #HZ
S = X[ 20| 0| K| & Kt Al | B34 B>A OE | 2025-10-17 187 SEINZAIZHE
X|oto[H| 7 Al | BESA B OE | 2025-10-14 234 Qto|=Z e A M
Sl0|EHOIQE Al | B4 2 THE | 2025-10-14 100 T A7) A
2} = OF&| Uk} AT HE£S3A | 2025-10-17 2,263 olxliiii?;;;f; is
7| A B PN LR} Al | St HE HE | 2025-07-24 113 B2 HAIE[7H
7|2 0t0| 2| M YAt Al | B4 B> OE | 2025-07-15 343 AN
CIH|E A Xt Al | B34 BA 1E | 2025-08-25 50 HE2|ofAl
Ol =R 22 E| AT HESSA | 2026-01-16 14 Dr%ﬁggt{fmf%ﬁ$xm
El6=
=222 S=H LA Al | B4 BA OE | 2025-07-18 277 X HEICIAEHE
ACONSASHL | A1 | PEL B | 20251017 | asg0 | SO
ofolEICIE & Al | BSA 2 THE | 2025-10-17 50 oS HEH
HHEC M2 A1 | R34 2B IE | 2025-08-14 260 M Oo|H o]
LI T M Xt Al | B34 A TfE | 2025-09-15 1,450 H|O| AC|THE A
BHRME Al | 2S4 3 = | 2025-10-14 300 NS K| 2| A EFX]
H|-8 &5 AhH| &kt A1 | B34 23 & | 2025-07-28 600 Qto|C|427m| 0| = E.0]
B 20| EAEHH T A Al | B34 A E | 2025-10-15 50 Y LU TR
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2025-07-25 | P 0{4480-1 2023-07-27 1Y 11m 28d 50,000 AA-
2025-07-25 |#CH7L=878-1 2023-07-25 2y 30,000 AA+
2025-07-25 | SHLFHI EE396-3 2023-07-26 1Y 11m 29d 20,000 AA-
2025-07-25 | SHLIZHI|EE394-2 2023-06-26 2Y 29d 20,000 AA-
2025-07-25 |JB 27T E509-1 2024-04-26 1Y 2m 29d 40,000 AA-
2025-07-25 | HCHFH I 2 1969-1 2023-01-27 2Y 5m 28d 10,000 AA+
2025-07-25 | 22|80 mE475-6 2023-07-26 1Y 11m 29d 10,000 AA-
2025-07-25 | iCH7Hm| EF1988-2 2023-07-25 2Y 20,000 AA+
2025-07-25 | #|O|H|FH | E541-1 2024-07-26 11m 29d 70,000 AA-
2025-07-25 |Ag7HE2554 2022-05-25 3Y 2m 20,000 AA+
2025-07-25 | ZMmotolmto| 117 2023-07-25 2y 30,000 A+
2025-07-25 | Ag7H=2459 2020-07-27 4Y 11m 28d 50,000 AA+
2025-07-20 |0|Q2 2023-07-20 2y 8,000 B+
2025-07-20 |$H=40 2023-07-20 2Y 10,500 BBBO
2025-07-20 |RATAL 2023-07-20 2y 7,500 BBB+
2025-07-20 | TtAEHERES 2023-07-20 2Y 9,000 B+
2025-07-21 |et=EELT54-2 2022-07-21 3y 100,000 AAA
2025-07-23 |C|m|29CB 2021-07-23 4y 950
2025-07-24 || A O|E2t=0}13-2 2024-07-24 1Y 10,000
2025-07-24 |=™HF8X|F26-2 2020-07-24 5Y 200,000 AAA
2025-07-25 | lOj| O] X| FX}67-1 2022-07-26 2Y 11m 29d 195,000 AA+
S|ALY 2025-07-25 | F4t309 2023-07-27 1Y 11m 28d 43,000 BBB+
2025-07-25 |SKO|:=t|0]4111-1 2022-07-27 2Y 11m 28d 260,000 AAD
2025-07-25 |KBE8X|F34-3 2018-07-25 7Y 20,000 AAA
2025-07-25 |H|ZRZ=222-2 2023-07-25 2y 50,000 BBB+
2025-07-25 |HE|Z28XIF14-1 2022-07-25 3y 228,000 AAO
2025-07-25 =28XIF19-1 2024-07-25 1Y 30,000 AA+
2025-07-25 |O| A7 0| E2t=0k4 2024-07-25 1Y 5,000
2025-07-25 || A#0|22t=0H5 2024-07-26 11m 29d 5,000
2025-07-25 |O| A7 0| &2t=0}5-2 2022-07-27 2Y 11m 28d 40,000
2025-07-26 | EAAQIE28 USD 2022-07-26 3y 100 AA-
2025-07-26  |EHZCHE 233 2023-07-26 2y 390
2025-07-21  |AE2023H712XHR S3H-1(Ah 2023-07-21 2y 144,235 AAA
2025-07-21 | FEF-&SAIMBS2020-24(1-4)(Ah 2020-07-21 5Y 310,000 AAA
2025-07-22 | FEZ83AIMBS2022-15(1-3)(Ah 2022-07-22 3y 90,000 AAA
2025-07-22 |HAEIO|EX|72%t21-19 2023-12-22 1Y 7m 10,000 AAA
2025-07-23 |E[EENTFHSAR1-17 2024-02-23 1Y 5m 5,000 AAA
2025-07-23 |HAEDO|EX|61XHR1-28 2022-03-23 3Y 4m 1,000 AAA
2025-07-23 |FEEFESAIMBS 2024-15(1-1)(Ah 2024-07-23 1Y 142,900 AAA
2025-07-23 |HAEIIO|EX|66XH51-26 2022-12-23 2Y 7m 10,000 AAA
2025-07-23 |E|2 =L A%}-2 2025-05-23 2m 2,500 AAA
2025-07-23  |E|2EX| LHO[X}1-11 2024-08-23 11m 10,000 AAA
2025-07-24 | FEZ83AIMBS2015-17(1-6) 2015-07-24 10Y 180,000 AAA
2025-07-24 |E|ZEN YLHEX}1-6 2025-01-24 6m 5,000 AAA
2025-07-24 | FEZ &3 AIMBS2014-9(1-7) 2014-04-24 11Y 3m 700 AAA
2025-07-24 |E[ZEN T &XR1-20 2023-11-24 1Y 8m 10,000 AAA
2025-07-24 |E|YEHTATAS1-14 2024-05-24 1Y 2m 5,000 AAA
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2025-07-24 |E|2EXN YL S K- 2024-12-24 7m 10,000 AAA
2025-07-25 |E|EEXN LUK H 12 2024-07-25 1Y 5,000 AAA
2025-07-25 |E|ZEEX LHXtF1-13 2024-06-25 1Y 1m 10,000 AAA
ABS 2025-07-25 EI%EHHLQEKHH 18 2024-01-25 1Y 6m 5,000 AAA
2025-07-25 |E|ZEEX| QLEHALK} - 2024-10-25 9m 5,000 AAA
2025-07-25 |E|EEXY Hﬁ"éﬁh 10 2024-09-25 10m 10,000 AAA
2025-07-25 |E[EEX T4 O0|XtF1-21 2023-10-25 1Y 9m 5,000 AAA
2025-07-25 |E|EEXMTFHEXR1-15 2024-04-25 1Y 3m 10,000 AAA
2025-07-25 |HAELIO|2X|73kt21-16 2024-03-26 1Y 3m 29d 5,000 AAA
2025-07-25 |FEHFESAIMBS 2023-21(1-2)(Ah 2023-07-25 2y 130,000 AAA
2025-07-25 |E[EENMTFHLXR1-22 2023-09-25 1Y 10m 10,000 AAA
2025-07-25 |FEF&SAIMBS2012-31(1-7) 2012-10-25 12Y 9m 300 AAA
2025-07-25 |E|EEXFHEXF1-16 2024-03-25 1Y 4m 15,000 AAA
2025-07-25 |E|EEX| LH A4 0| K}1-1 2025-06-25 m 5,000 AAA
2025-07-25 |E|2E=UHi4X}-3 2025-04-25 3m 5,000 AAA
2025-07-25 |E|EEX| LHLK}1-5 2025-02-25 5m 5,000 AAA
2025-07-25 |E|EEN LM K}1-8 2024-11-25 8m 15,000 AAA
2025-07-25 |HAEILIO|EX|78KkH21-7 2024-12-26 6m 29d 10,000 AAA
2025-07-25 |E|ZEX L TX}-4 2025-03-25 4m 15,000 AAA
2025-07-26  |HiH2|FAFH0[gK}1-18 2024-09-26 10m 15,000 AAA
2025-07-26 |E[EEMTFHAXER1-19 2023-12-26 1Y 7m 10,000 AAA
2025-07-26  |HFH2|FAZLO[8K}-17 2024-09-26 10m 15,000 AAA
2025-07-26  |HHH2|tAFFO[9K} -1 2025-06-26 m 35,000 AAA

ALE : KISKFAHE 7}
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2t (THel : 708, o &, 712t : 2025-07-14 ~ 2025-07-18)
Fg3c ] Y853 wdy | Wy FRNAPE A ojE | uWZ H| 2 g3}
KR310503GF70 |7|&2%(1#)25070[1A-14 AAA 2025-07-14 | 2026-07-14 | LI E3AF AAA CD 1702 +3bp 1 3,000 KRW
KR6021965F72 |#|O|H|7H | Et563 AA- 2025-07-16 | 2028-07-14 |912E CD+40bp 3 500 KRW
KR310506GF77 |7| 2 ('H)25070[1A-17 AAA 2025-07-17 | 2026-07-17 |2IH3AL AAA CD 170 & +3bp 1 700 KRW
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