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

YIS XL KEY POINT
B7t A¥ 02)3215-1437 o MZFCiH| 2K 5= OMXX| % =H 402 =7}
o TZFELOHH| S|AKY X|5= =5 =AU FE 57t
I. KISSEXAX|$ 30|
21, X AX| 5= 7|7HE X2 E/F20[8/YTM FHEUE, T : %)
T=E 1w ™ 3M 6M 1Y 3y Inception

SeEMEX | FESAE 0.15 0.15 -0.70 1.63 490 14.35 1.85
Duration 6.04 6.07 6.20 5.87 5.72 543 1.75
YTM 267 2.67 2.58 2.85 3.22 3.39 7.45

=Ky FHFAE 0.23 0.02 -1.93 1.41 5.43 14.44 1.90
Duration 9.98 10.06 10.24 9.85 9.41 8.65 2.05
YTM 2.68 2.65 2.47 2.74 3.05 3.11 6.86

< 2HXH FHFAE 0.05 0.25 0.61 1.60 3.67 11.45 1.38
Duration 1.32 1.25 1.27 1.29 1.28 1.08 0.96
YTM 2.37 2.40 2.41 2.66 3.16 2.87 6.80

S| A FHFAE 0.09 0.28 0.52 2.02 472 15.67 2.07
Duration 2.52 2.55 2.62 2.58 2.61 2.84 1.35
YTM 2.85 2.86 2.87 3.14 3.52 3.98 8.43

KOBI30 +HFAE 0.05 0.24 0.47 1.59 3.84 11.90 153
Duration 1.83 1.81 1.81 1.80 1.81 1.81 1.87
YTM 2.33 2.35 2.32 2.70 3.16 3.18 6.86

KOBI120 +HFAE 0.05 0.22 0.61 1.51 348 11.67 1.36
Duration 0.96 0.94 0.94 0.93 0.95 0.93 1.11
YTM 2.50 2.52 2.61 2.88 3.34 3.18 7.09
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S| AFXY

2025-01-25

KOBI30

2025-07-25

KOBI120

) KOBIX| %= : BEXX|=

Rt : KISKHAME 7}

a32. XA X5 7o 0]

12

1OM
8

e T

=3, MHX[$ YTM F0|

6.0%

5.0%

4.0%

3.0%

4 2.0%
2 1.0%
0 0.0%
2022-07-25 2023-07-25 2024-07-25 2025-07-25 2022-07-25 2023-07-25 2024-07-25 2025-07-25
—— 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 0.62 1.49 243 3.90 14.49 9.49
NS 0.59 1.46 2.41 3.84 7.39 2.80
S 0.60 1.46 2.39 377 11.86 449
S5 H 0.66 142 2.24 0.00 0.00 1.31
2SRy 0.61 1.43 2.35 3.74 7.25 1.27
7|Ef= 88X 0.61 1.45 2.38 3.63 494 1.78
A (B ERES) 0.64 1.48 244 3.84 9.77 2.66
SIMNNESEES) 0.63 0.00 0.00 0.00 0.00 0.63
ABS 0.63 1.40 246 3.84 0.00 1.55
A 0.62 146 2.40 3.84 14.04 6.03




H3. KISSEHX| = ME/T7|E YTM

(EH2l: %)

TE 370E~14 1~2d 2~34 3~54 50|44 HH|
=Ky 2.311 2.393 2457 2.593 2.779 2.649
NN 2.505 2.466 2.619 2.721 2.939 2.630
SK 2.504 2515 2.585 2.684 2918 2.659
S5 H 2.275 2.378 2473 0.000 0.000 2.360
2%y 2.508 2.522 2.572 2.702 2.982 2.531
7|Eta & X 2.776 2.822 2.839 2914 3.240 2.830
NS ERELET) 2.709 2.817 2.866 2.930 3.244 2.864
A (S EED) 3.247 0.000 0.000 0.000 0.000 3.247
ABS 2.569 2.619 2.728 2.721 0.000 2.630
A 2.507 2.562 2.634 2.685 2.809 2.663
XtE: KISKHAEE I
H4. KISSEMAX & ME/DH|E H|F (E421: %)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
=Ky 438 5.28 439 6.54 29.74 50.33
N 0.19 0.27 0.25 0.38 0.11 1.20
S4=xy 2.13 3.00 2.19 2.49 3.22 13.02
SHEH 1.20 1.71 0.63 0.00 0.00 3.54
2K 5.59 3.99 1.44 0.52 0.03 11.57
7|Et3&X 2.28 297 2.25 1.11 0.09 8.69
NS ERELET) 2.41 2.88 2.54 1.34 1.02 10.18
A (S EED) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.51 0.55 0.24 0.14 0.00 1.44
A 18.69 20.65 13.93 12.53 34.20 100.00
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 24 23 20 37 51 155
N 192 261 254 508 39 1,254
S 467 667 526 556 689 2,905
SUHEH 9 6 2 0 0 17
SA Y 595 396 160 63 7 1,221
7|Eta-& X 1,367 1,653 1,130 653 60 4,863
SN (S EREET) 567 664 470 330 352 2,383
A (B EES) 1 0 0 0 0 1
ABS 434 333 117 37 0 921
A 3,656 4,003 2,679 2,184 1,198 13,720

ALE: KISKHAHE 7}



Il. KIS ESGX{HX|4= 0|

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

KIS FHFAUE 0.070 0.280 0.550 1.900 4370 14.230 0.308
ESf Duration 2.180 2.190 2.230 2.170 2.250 2.680 3.110
= YTM 2.683 2.707 2.710 2.976 3.374 3.823 2.488
ESGEHEMA |FH$AUAE 0.070 0.270 0.450 1.850 4.340 14.300 0.173
Duration 2.420 2.400 2.440 2.350 2410 2.620 3.690
YTM 2617 2.640 2.638 2.919 3.320 3.771 1.996
HuX|4 | &H$AE 0.080 0.270 0.410 1.880 4.530 14.610 0.302
Duration 2.620 2.640 2.690 2.630 2.620 2.960 3.100
YTM 2.708 2.733 2.726 2.995 3.403 3.777 2410

ALE: KISKHAHE 7L

34, ESGMH 59 X|5= 30|

120
115
110
105
100
95
90
85
2022-07-25 2023-01-25 2023-07-25 2024-01-25 2024-07-25 2025-01-25 2025-07-25
——KIS ESGE & ESGEEAH ——H|uX|[F
35, ESGXI A X| = F2flo]d =0 a36. ESGXHAX| YTM 30|
3.5 6.0%
3~ 5.0% i
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KISESGE @} e ESGH A A H| x| e KIS ESG S B EsG=E X2 Hl x|
Xt&: KISKHAHE 7L XtE: KISKHAHE I

F) SHRESGATA HIAET|Y YN 271 )



H7.KIS ESG S8 M

=

E{/2t7|'H Duration

= 37 ~1d 1~24 2~34 3~5i4 50| 4 HH|
SK 0.64 1.49 243 3.71 10.21 2.93
2%y 0.64 1.48 2.49 4.08 7.80 1.18
7|Eta &M 0.62 1.48 2.41 3.72 4.95 2.16
NS EREET) 0.64 1.48 245 3.80 7.80 2.30
AN (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.64 1.43 248 3.85 0.00 1.69
A 0.64 1.48 2.45 3.76 8.79 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 2478 2.486 2.550 2.642 2.920 2.579
2 XY 2.502 2513 2.565 2735 3.008 2517
7|Eta&X 2.634 2.660 2.752 2.873 3.116 2.740
NS EREET) 2.663 2.755 2.843 2922 3.165 2.808
A (B2 ET) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.541 2.582 2.708 2717 0.000 2611
TH| 2.567 2.622 2.731 2.799 3.057 2.679
XbE: KISKHEEIL
H9. KIS ESG S X| = ME{/UI|E H|F (H21: %)
T2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
S 4.49 6.35 498 5.06 247 2335
2 xH 10.36 6.41 212 0.14 0.09 19.12
7|Et3&X 147 1.75 1.89 1.77 0.09 6.97
NS EREET) 10.73 12.11 11.06 6.01 3.09 43.00
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.37 2.79 1.45 0.96 0.00 7.57
TH| 29.41 29.41 21.50 13.94 5.74 100.00
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 120 193 150 181 94 738
SA Y 153 90 34 3 281
7|Eta-E X 115 130 122 136 8 511
SN (S EREET) 360 391 286 213 163 1,413
A (B RES) 0 0 0 0 0
ABS 86 93 54 34 267
A 834 897 646 567 266 3,210

ALE: KISKHAHE 7L



@ KISKF&HE 7t

i
o0
R
Ot

<|
ol

<ar

IS 2Lt 0] =xe

Xlo
= O

N

=13
=1

N ZE 7

L]

! S A2 A o8 E 73 FoMC 3 0 7K

YAl O|A{X|of 2 A 7F K& E[RALE. O

-
o
T

KEY POINT
e FOMC ¥ O] 1
2 MHHAE

Ql
=

tod

-

T MBEAE2 S8 M= QO] +=50 THE
[e]

02) 3215-1436
o o

O

Xl ol
2

ok
o
=

7tESxt
’_I"'l_—l

4
St
=1

AL
o

=

bp 4&¢t 2.855%2 OHZ3ACE.

0.6

ol

S
AN
(EH2l: %)

MSB 2YR

22.0bpE 7|15
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- §¢-L0-520C

- §2-90-520C

- §2-50-520C

- §T-0-520C

- §T-€0-520C

- §2-10-520T

- §T-10-520C

- §C-CT-vC0C

- SC-TT-v¢0C

- G§¢-0T-v¢0C

- ST-60-¥20C

- ST-80-vC0T

S¢-L0-vC0C

5.00
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4.00
3.50 -+
3.00
2.50
2.00
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HE= X3 THH| 2.2bp HAE 15.3bp, 5/10H A2
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KTB 20YR
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- §¢-90-5¢0C

- §¢-S0-520C

- S¢-¥0-5¢0C

- §C-€0-520C

- §¢-10-5¢0C

- §C-10-520C

- §¢-C1-ve0e

- STT1-v20T

- §¢-0T-¥20cC

- §¢-60-¥20C

- §¢-80-¥¢0¢C

S¢-L0-¥20T

=1 3°=2 X|3 CiH| 1.0bp
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1, =3 3/108 AZYEE= 2.7p HAE 373bpE 7IERCL
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Q KISRF&HE >

H1. FU 33X SEIHS (EH2l: %)
IE 7/4 7/11 7/18 7/25 M| (BP)
S0t 1 23 2.275 2.307 2.29 -1.7
S0t 21 2422 24 2432 2425 -0.7
27 34 2472 2.447 2472 2482 1.0
=7 54 2.625 2.605 2.647 2.635 =12
=21 104 2.835 2.83 2.872 2.855 17
SAHHAAA 34 2.677 2.619 2.642 2.647 05
SAHHAAA 54 2.784 2.741 2.783 2.766 1.7
SAHHAAA 10 3.028 3.015 3.052 3.035 1.7
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

20.00

0.00
20.00 - - 0.0 T T -
&g > ,o”'% < ,0“'{7 N@nf) >°’W% ,oj) Ny ,@'A&
S & s s S & & s & S
AtZ : KISKHAHE It A& : KISKHAHE It
H2 T 33 A= E HE (£+$: bp)
= 7/4 7/11 7/18 7/25 HMECH|
=1 3 10 SPREAD 36.3 383 40.0 37.3 27
=1 3 5 SPREAD 15.3 15.8 175 15.3 22
=1 5 10 SPREAD 21.0 22.5 22.5 22.0 -0.5
=11 E 4K AAA 3YR SPREAD 20.5 17.2 17.0 16.5 -0.5
=10 _EKAAA 5YR SPREAD 15.9 13.6 13.6 13.1 -0.5
=1 _EX{AAA 10YR SPREAD 19.3 18.5 18.0 18.0 0.0

AtZ : KISKHAHZE G



135, XIE, SFMAAA £ E M BRI 2 USE

0 KISAFLHE 7t
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A2 : KISKHAHEIE

F) X7 +=24E . S 3M~2Y, =10 2.5Y~30Y T2t =&

J%6. BEI(Breakeven Inflation Rate) HE

(Et$ : %, bp)

e BEI — 11 24-5

——=7}24-6

400
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Q KISKF&HE 7t

H9. o F SARK| 2l (H: 7H, %)
Ay =8 Hgsa k7] 2L 8 HEae HSEad
2025-07-21 IHTH S &S AR10 AAA 34 21 -3.0bp 2.637 1,000
2025-07-22 EX|FE4RH 2531 AAA 104 2IE -1.0bp 2.990 1,000
2025-07-22 QM Al S AF254 AA+ 1.54 DI +3.0bp 2.542 100
2025-07-22 QUM = A| S AF255() AA+ 2 2IE -4.0bp 2.552 900
2025-07-22 IHEA|ZAL2025-1 AAO 34 DIE -14.2bp 2.853 300
2025-07-22 SaYeHEe7|325070}-0|%-2.5 0 254 +250.0bp 2.500 900
2025-07-23 St 7kAZ ALS33 AAA 24 DI +2.0bp 2.587 1,200
2025-07-23 SHZIIA T AIS34 AAA 54 21 -1.0bp 2.779 800
2025-07-23 O™ = Al S AF2025-49 AA+ 34 21 -3.0bp 2713 700
2025-07-24 st 33 A3 AAA 54 21 -1.5bp 2772 1,000
2025-07-24 ot =Xt SAr288 AAA 54 DI +3.0bp 2.767 1,000
2025-07-25 FERF S AI232(Ah AAA 54 oy 2.703 900
KER : KISKHAHE 7}
n. 13 5
AT REAE2 31 2542 S22 RS 0|8 42% 622143 RSE/UALCL 0|0 71
25-3 GA| 112 754399 R85 1 5 O|RUALCH
J37. FU X ESE RE (TH9l: 248)
500000
400000
300000
200000
100000
S =12412 =254 =241 =247 1253 =1124-13 11255
A& : KISKHAEIL
38 Ft SAK HEE ]S (EH9l: o)
30000
25000
20000
15000
10000
5000
0 T T T 1
~1y 1Y~3Y 3y~5Y 5Y~10Y 10Y~20Y 20Y~

AtZ : KISAHAHZE ZF
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AG 23bp HAME LIEF DT, 51 712H0] AH 0.5bp ZAMCE 2HH 34 A7+H2 1.0bp SCHSIF D, 104

2 2N E XS5t O UCt

a3, 28zl 3y YTM F0| (Tl : %) 72, ofHxH 3y YTM F0| (EH21: %)
- SRy | 7|EtZ- 8k AA+
nl Y=t K=X°TPN =2
8 - = XY AE=PN| S S KHAAA ER= g - J|EF2 8 M AA- PEERT
7 -
6 | 6 -
5 |
! JM "
s | ’)’\N\\".\-\"-—v—
2 | 2 -
1]
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AtE: KISKHAHE 7t RHE: KISKHAHE 7}
33, 23| S DCHH| SPREADZFEO| (B4l : bp) a4, ofx| S DCHH| SPREADZFEO|  (THS: bp)
A=Y 3v- KTB 3Y e S K- KTB 3Y 7|Et2 -8 XHAA+- KTB3Y
70 W 284 XHAAA- KTB 3Y 28K AA+ KTB 3Y 250 1 7|EF2-SXHAA- - KTB 3Y
60 - 7|Eta &*HA+ - KTB 3Y
‘ 200 -
50 -
0 | 150 |
30 1 100 -
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50 |
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0 : : ‘ ‘ 0 : : ‘ ‘
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XbE: KISKHEEIE Rt=E: KISKHAE 7F
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H1. S¥X SACHH| AZHE S HES (EH91: bp)
ea 2T AZ Y E(07/25) HECiH](07/18) T EChd|(06/24)
k7| 1Y 3Y 5y | 10Y | 1Y 3Y 5y | 10Y | 1Y 3y 5y | 10Y
Mz 216 | 114 | 163 | 434 | 20 0.0 06 | -03 | -99 | -54 | -29 | -19
=3 216 | 116 | 157 | 463 | 20 0.0 0.6 00 | 99 | -54 | -29 | -19
AAA 240 | 218 | 240 | 532 | 20 | 10 | 00 | -03 | -108 | -70 | -35 | -19
AA+ 296 | 302 | 374 | 613 | 10 | 10 | 00 | -03 | -113| -70 | -35 | -19

H2, O{Hx| FOCHH| AZEE Y HEE (SH2: bp)
s 2F AT E(07/25) T ZCH{H|(07/18) T 2l H|(06/24)
ak7| 1Y 3y 5Y 10Y | 1Y 3y 5Y | 10Y | 1Y 3y 5y | 10Y
Mz 311 | 326 | 362 | 1387 | 12 | -06 | -18 | 00 | 68 | -67 | -30 | 10
58 317 | 381 | 560 | 1570 | 12 | 10 | 20 | 00 | -66 | -69 | -32 | 00
AAA 381 | 465 | 658 | 1765 | 2.0 00 | -10 | 00 | -66 | -68 | -34 | 00
AA+ 946 | 1323 | 1819|2458 | -23 | 00 | 10 | 00 | -122| -63 | -30 | 00
AAA 1689 | 2115 | 2444 | 2897 | -23 | 10 | -05 | 00 | -122| -63 | -30 | 00
AA+ 2241|2808 | 3113 |3545| -23 | 00 | -05 | 00 | -122| -63 | -3.1 0.1
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UCH = X8t A+ SE2| Ofo| AN I Bl 1:H0fA 3 674 AtO|Qf LA
o= AZISHRACE S AA+ S22 FHEX] HA| 3EHO|A 40| 40| L
AL 3.0bp2| Aot WS O|OAULL FF2E A& AA- S22 HI[EX 7K ZHE st a,
o 0 S| 7| = ZUCEH 50 = A0 S 32| O F 21T Eel 2
7

=]
S QXISHAD ChR2o| Walo| ZHE X|&5H0]

OpZrHCt
&5, F7H 28| LF0| (5421 : %) d&e6. 7 o Mx| L&F0| (TH2: %)
15000 1 BEFX miIXH mAAA T AA+ 12,000 - LIS - B =g
10,000 1
10,000 - 8,000

6,000 -
5,000 - - 4,000
2,000 -

2025-07-21  2025-07-22  2025-07-23  2025-07-24  2025-07-25 2025-07-21  2025-07-22  2025-07-23  2025-07-24  2025-07-25

AtE: KISKHAHE 7L AtZ: KISKHHE I
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23, FIH 2| A s (H9l: %, 248)
s = wAFE | LHAmEE E i = R
AAA 7| 2% (£1)25070[2A-21 2.520 2IE -Obp 2025-07-21 | 2027-07-21 2,400
AAA 4A+=25418H0008-0721-1 2470 2IE -2bp 2025-07-21 | 2026-03-21 1,300
AAA 4A+=25418H0010-0721-2 2.450 2IE -6bp 2025-07-21 | 2026-05-21 1,300
AAA A F &M B (2H)25-70[12-21 2.540 B1E +1bp | 2025-07-21 | 2026-07-21 1,000
AAA St= &2 282507H-0| E-4 2.560 2E -2bp 2025-07-21 | 2029-07-21 1,600
AAA 7| Y28 (EH25078H184A-22 2.450 2IE -3bp 2025-07-22 | 2026-01-22 1,000
AAA 7|22 (41h25070|2A-22 2.510 2IE -Obp 2025-07-22 | 2027-07-22 3,400
AAA 7| 28225078 A-22 2.440 2IE -6bp 2025-07-22 | 2026-07-22 1,000
AAA A=25412t0008-0722-2 2470 2IE -3bp 2025-07-22 | 2026-03-22 1,800
AAA A F &M B (2H)25-70[12-22 2.530 2IE -Obp 2025-07-22 | 2026-07-22 400
AAA T F &M (2H)25-70[18-22 2.550 A +3bp | 2025-07-22 | 2027-01-22 900
AAA M523 29-07-0]-2-B 2.560 2IE -1bp 2025-07-22 | 2027-07-22 3,000
AAA SlLI-23448-070(22-22 2.560 2E -1bp 2025-07-22 | 2027-07-22 2,200
AAA 7| P2 (ThH25078H184A-23 2.450 oIE -4bp 2025-07-23 | 2026-01-23 400
AAA 7| Y28 (EH2507e274A-23 2.460 2IE -5bp 2025-07-23 | 2026-04-23 1,300
AAA 7| P23 (425070[2A-23 2.520 21E Obp 2025-07-23 | 2027-07-23 1,900
AAA 7| g2 (425070[3A-23 2.570 oIE -1bp 2025-07-23 | 2028-07-23 2,300
AAA | SEEEME(ER"™)2025-070[1Y-C| 2520 o1E -1bp 2025-07-23 | 2026-07-23 400
AAA Ah=25410]0300-0723-1 2.570 o1E -1bp 2025-07-23 | 2028-07-23 3,000
AAA 22|2&29-07-0|E03-2-23 2.650 TIE -4bp 2025-07-23 | 2028-07-23 1,800
AAA StLb2%448-070]3f-23 2.650 0IE -4bp 2025-07-23 | 2028-07-23 1,300
AAA 7| Y28 (EH2507E274A-24 2.460 2I'E -5bp 2025-07-24 | 2026-04-24 2,100
AAA 7|22l (41H25070|3A-24 2.570 2 -Obp 2025-07-24 | 2028-07-24 1,900
AAA StLE22448-070(2.52f-24 2.600 RS 2025-07-24 | 2028-01-24 3,100
AAA ot == F82507A-2 Q11 2420 2IE -8bp 2025-07-24 | 2026-07-24 2,300
AAA 7| Y28 (EH2507e243A-25 2490 2IE -1bp 2025-07-25 | 2026-03-25 3,700
AAA 7|2l (41h25070]1.5A-25 2.500 A +1bp | 2025-07-25 | 2027-01-25 1,000
AAA 7| P23 (425070[3A-25 2.580 o1E -1bp 2025-07-25 | 2028-07-25 1,600
AAA At=25410]0200-0725-1 2.530 B +1bp | 2025-07-25 | 2027-07-25 2,200

Rt KISKHEHE 7}

H4 F2H o] W g (EH9: %, 218)
s 359 EC T M Rt L = L
A+ OFO| A 7H I Eh134-1 2.867 A -10bp | 2025-07-21 | 2026-10-21 300
A+ OFO| A7 | EH134-2 2.883 IE -10bp | 2025-07-21 | 2027-02-19 600
A+ OfO| A 7H | EH134-3 2.957 A -15bp | 2025-07-21 | 2027-08-20 100
A+ OFO| A 7H 1T B 134-4 2.985 9IE -30bp | 2025-07-21 | 2028-04-21 400
AA+ MHFHE2267-1 2.826 2IE -1bp 2025-07-22 | 2029-01-22 700
AA+ AMot7HE2267-2 2.850 oIE -1bp 2025-07-22 | 2029-07-20 400
AA+ MPHFEE2267-3 2.911 2IE -3bp 2025-07-22 | 2030-01-22 200
AA+ 7|O|H| = BI17t=433-1 2.783 0lE -3bp 2025-07-22 | 2028-07-21 1,000
AA+ 7|O|H| = BI7t=433-2 2.830 o1E -1bp 2025-07-22 | 2029-02-22 300
AA+ 7|O|H|= B17t=433-3 2.846 o1E -1bp 2025-07-22 | 2029-06-22 500
AA- R H7t=568-1 2.860 0IE -4bp 2025-07-22 | 2027-08-20 800
AA- R O7t=568-2 2.875 0IE -4bp 2025-07-22 | 2028-01-21 100
AA- ZO7t=568-3 2.979 0IE -4bp 2025-07-22 | 2028-07-20 400
AA- R H7t=568-4 2.979 0IE -4bp 2025-07-22 | 2028-07-21 700
AA- Q0] O] X| & & 7H | 249-1 2.595 I -Shp 2025-07-22 | 2027-01-22 200
AA- Q0| 0| X| =& 7H | & 249-2 2.665 I -Shp 2025-07-22 | 2027-05-20 100

14



AA- Q0| O] X| =& 7H | B 249-3 2.665 2IE -Sbp 2025-07-22 | 2027-05-21 400
AA- QN0 O] X| &= & 7H | B 249-4 2.700 2IE -Sbp 2025-07-22 | 2027-07-21 100
AA- Q0] O] X| = & 7H | & 249-5 2.700 2IE -Sbp 2025-07-22 | 2027-07-22 800
AA- Q0| O] X| &= & 7H | B 249-6 2.729 2IE -Sbp 2025-07-22 | 2028-01-21 900
A0 Of 7= 7H I[ £ 249-1 4133 B -25bp | 2025-07-22 | 2027-07-22 500
A0 Of =74 m| E249-2 4.188 81 -35bp | 2025-07-22 | 2028-01-21 100
A0 Of =71 | §249-3 4.188 B -35bp | 2025-07-22 | 2028-01-21 500
AO Off F=271I E249-4 4426 9IE 35bp | 2025-07-22 | 2028-07-21 900
AA+ 2 d7H=2800 2.807 2IE -1bp 2025-07-24 | 2029-01-24 400
AA+ 24 7+HE2801 2.839 2IE -1bp 2025-07-24 | 2029-08-24 300
AA+ 2d7HE2802 2.899 2IE -3bp 2025-07-24 | 2030-02-22 100
AA+ g7t =2803 2.982 olE -3bp 2025-07-24 | 2030-08-23 100
AAO L2|7H=266-1 2.772 olE -3bp 2025-07-24 | 2028-06-23 300
AAO L 2|7HE266-2 2.793 olE -3bp 2025-07-24 | 2028-07-24 1,000
AA- JB 22|7H | E540-1 2.742 2E -6bp 2025-07-24 | 2027-08-10 300
AA- JB £2|7H I E540-2 2.738 2E -6bp 2025-07-24 | 2028-01-10 200
AA- JB 22|74 | E540-3 2.867 2IE -6bp 2025-07-24 | 2028-07-10 500
AA+ M7= 2268-1 2.794 2IE -1bp 2025-07-25 | 2028-12-22 400
AA+ AMSHILE2268-2 2.828 oy 2025-07-25 | 2029-07-25 400
AA+ AMSHILE2268-3 2.957 0lE -3bp 2025-07-25 | 2030-07-25 300
AA+ S 74| E2067-1 2.757 01 -3bp 2025-07-25 | 2028-07-25 400
AA+ i 70 E2067-2 2.958 olE -3bp 2025-07-25 | 2030-07-25 400
AA- 7|O[H| 7H | & 564-1 2.660 0IE -5bp 2025-07-25 | 2027-07-23 200
AA- 7| O|H| 7 | £ 564-2 2.661 0IE -5bp 2025-07-25 | 2027-08-25 600
AA- 7| Ol H| 7} | £ 564-3 2.662 0IE -5bp 2025-07-25 | 2027-09-24 300
AA- 7{|O|H| 7} | Bt 564-4 2.795 0IE -5bp 2025-07-25 | 2028-07-25 400
XtE: KISKHAHE It
. A% &%
2K FEAYE AUZ IF2l LM 7t X|EE|JACE F X 1EH p7iE 77HS SHLE UM E LT
SR AF2 ¢HEH SH7| U2 ZMH el S &S LIEHLH F SO0k H|xot SES LIEIWALD, AlS2H
ME Sz o ZM7t 2 AN E[UCE OX|Y F2 25 AME [E2le TME EJQX(T O[Lf &
W= fF2 &M= opZ3ct
|Efg 8 AIE 2 AUE S ZME AL F XEH A+ OIS 582 SHE AME 2ot 7|Et
a8 AY2 59 130M 23 670 &2 ZMHE EJACt UHH AA- O|4e S22 Sz g7 717t
O M 2fMe| S EO| LIEILIZ| = BUCH = B2 445 AA- S52 SHRE ot AN S EO| LIEILY| =
o, A+ 05t a2 ZME X|&35HH otaUCt
a87. 28X R8T =0 (THl: 24g))
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OIALM : 22D & Z2H, A S &

"I XL KEY POINT
A7g A8l 02) 3215-1438 o ToT MAHANF LM S+, MEE ZETHA|

e 287 M $HO J|Y HBFE WY ¥H TN
L BIAMH AT SE
SHAF 71 SIAMY 31 87| AAAS Q| 21 ofb| 285l AZa=s X F Cfy| 0.5bp 51243 34.3bpE Lt
EFAT, AMOS 2 H F CfH| 230l 446bp, AOSES H 5 Tf6| 05bp 51243+ 117.7bpS 7| S5HCH.

27 I AT L& Aol M7 ZAntof 7|3t XY ots} 2, 0[0f M2 LR Il OfAJO} FRD

d

MY Mo = =t

kl
gl
T
bl
ro
oy
el
ot
o
mjo
Hr
4]
n
o
=2
re
okt
Ll
ot
>
s
o
i)
A
Ot
w
[im
mjo
oA
0z
o]
HU

ZME 2ACE d2{Lt 1 Olst B7| 52l 87| 2 dF2 227 24 230 25) AASEE SH2=2

YR 2= =T SN GME ERALE .

3. A S2]30] (SH9l: o 9)
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 2271314
0.5 ‘ ‘ 0
2022-07-25 2023-07-25 2024-07-25 2025-07-25
AtZ : KISKHAHE 7}
H1. 3y AZyE Y HEE (5+: bp)
S =2F AT E(07/25) M CiH|(07/18) M rH|(06/27)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 253 | 343 | 357 | 587 | 00 | -05 | 00 00 | 93 | -33 | -03 | -08
AA+ 304 | 417 | 417 | 905 12 0.0 1.0 00 | -83 | -02 | -1.3 | -08
AAO 323 | 446 | 485 | 1244 | 12 0.0 1.0 00 | -83 | -02 | -1.3 | -08
AA- 36.1 | 490 | 586 | 1610 | 1.2 0.0 1.0 00 | -78 | -02 | -13 | -08
A+ 536 | 911 | 1306|2187 | 00 | -05 | 00 00 | 93 | 10 | -15 | -08
A0 684 | 117.2 | 1754 | 2647 | 00 | -05 | 00 00 | 93 | 10 | -15 | -08
A- 955 | 161.7 | 2354 | 3160 | 00 | -05 | 00 00 | 93 | 10 | -15 | -08

AtE : KISKHAHEIL
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OftH == A ZHFAH2 2= 57209

o

27|13

rlo

12 2,160 02 1X 3,560 Q0| =tHE 7|2

1

ULE =7 LAEUE O CGVE 15HE 545%, 2H=E 560% 2 == T2 Bligel 20| O|FO{ Lt

H2. S|AHY gaisis (H21: %, bp, 9, 248)
Hgsa 559 E HEUHO|E | HHd2AzIYE | TALWY] | HHA
AAA KBE & X|355-1 2025-07-21 2.606 JHEBIE -Sbp 2 1,000
AAA KB= &X|355-2 2025-07-21 2.679 JHEBIE -Sbp 3 1,300
A- M O MX|E0]|41-1 2025-07-21 5.45 - 1.5 500
A- M O] MX|E£0]41-2 2025-07-21 5.6 - 2 500
AA+ QM oj| O] X| & X}73-1 2025-07-22 2.756 JHH2IE -11bp 3 1,900
AA+ QMoj| O] X| & X}73-2 2025-07-22 2.947 JHH2IE -12bp 5 1,100
BBBO SYLE46 2025-07-22 6.2 - 15 340
AAA BNKZ & X350 2025-07-24 2.659 JHEoE -5bp 25 1,500
AAA SEFEXIF51-1 2025-07-24 2.595 JHHEBIE -4bp 2 800
AAA SEFBAIF51-2 2025-07-24 2.683 4 elE -4bp 3 1,200
AAA SYF8XIF51-3 2025-07-24 2.852 JHH 2" -Sbp 5 2,000
BBB+ 5ol M11-1 2025-07-24 3.533 JHHBIE -60bp 2 390
BBB+ otsteM11-2 2025-07-24 402 JHE2IE -90bp 3 810
AAA ZHFT 8 H2025-3-1 2025-07-25 2.695 JHEeIE -5bp 3 1,900
AAA ZHFT8MH2025-3-2 2025-07-25 2.874 W elE -7bp 5 1,900
AAA St A S Y™MT71-1 2025-07-25 2.667 =10 +20bp 3 200
AAA St MEYMT71-2 2025-07-25 2.926 =1 +30bp 5 800
AA+ MY EH23-1 2025-07-25 2.796 JHH2IE -10bp 3 2,000
AA+ HdEH23-2 2025-07-25 2.96 HETE -13bp 5 1,000
A+ =GO 2me5 2025-07-25 3.264 =¥ -9bp 3 1,980
A- SKO| 2 EZHE184-1 2025-07-25 3.522 7HE2IE -19bp 1 360
A- SKO|ZEME184-2 2025-07-25 4.065 JHE2E -11bp 1.5 950
A- SKO|2EME184-3 2025-07-25 4284 7HE2IE -9bp 2 1,290

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

3. 2|AHY 2Ho[H (H2: %, ', oI g)
Hgsa =93 e HHO|Z a7 dEd | TN
A+ Ol A7 0| Z2t=0t5-2 2022-07-27 4996 3 400 400

AA+ Q0] O| K| FXI67-1 2022-07-26 4274 3 1950 32,850
AA+ JBE8X|F19-1 2024-07-25 3.541 1 300 9,350
AAO SKO| = H| 0] M11-1 2022-07-27 4232 3 2600 17,720
AAO 2l =F8X|F14-1 2022-07-25 4745 3 2280 13,830
AAA KB=&XIF34-3 2018-07-25 2714 7 200 36,950
AAA SHS8XIF26-2 2020-07-24 1.384 5 2000 54,200
AAA St M EET54-2() 2022-07-19 3.972 3 500 55,200
AAA st &Y T54-2 2022-07-21 4.066 3 1000 33,200
BBB+ F41309 2023-07-27 5.741 2 430 2,490
BBB+ OlRZ222-2 2023-07-25 5.259 2 500 2,270

F) 2T 32 Lyt 3|AMKY, ELS X2

Xt KISKHHE 7Y, of Bt A K &
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H4. XpF S| ALY 2l A =

(EH2l: %, bp, H, AH)

HESE 5% e 2 A=y E / BHOIE 27| ECR
BBBO M|OJE[H| W41 2025-08-01 6.80% ~ 7.80% 2 500
A- AlIGERFAFAIEN 2025-08-01 5.00% ~ 5.60% 2 800
A- Hojgd2=Ha|x6 2025-07-30 6.3 2 600
AAO AR AHAEHZ]39-1 2025-07-30 JHE2IE -4bp 2 1400
AAO AR RHAFEEZ]39-2 2025-07-30 JHEDIE -abp 3 3600
AAO ABRpAbEHE]39-3 2025-07-30 JHEEE -7bp 5 1000
F) 2HZ T2 Lt SIA, ELS H|Q
AtE: KISAHAHE 7L DART
72, 2|AM T3l 0| (Thel: o &)
180,000
160,000
140,000
120,000
100,000 2022
80,000 - " 2023
W 2024
60,000 -+ = 2025
40,000
20,000 -+
18 28 38 48 5 6¥E 2 88 98 108 12

RHE : KISKHAME 7}

133, 2| ALY REEY =0

3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000
2023-07-25

2023-11-25

2024-03-25

2024-07-25

2024-11-25

2025-03-25

2025-07-25

RtE : KISKHAME 7}
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g =yC

AL S=E
2.15%p Ua

H3EHER2 14.13%p AT

[

ot 49.79%, 3E~54=

2 2.45%p BATH 4.26%E KA 53 O] 7H0| A
= 0.28%p &A%t 5.93%E KHX|HC
5 2K S2EH /8 (SH9l: of 9)
T& 2025-07-03 2025-07-10 2025-07-17 2025-07-24
AAA 12,996 8,127 10,944 5,300
AA 26,864 32,235 31,422 34,930
A 5,263 9,236 3,316 4,171
BBB 804 1,266 847 511
JUNK 50 89 51 70
Total 45978 50,953 46,580 44,983
X2 : KISKHHE 7}
H6. S|AMK) THEH R & (TH2l: of 9)
T= 2025-07-03 2025-07-10 2025-07-17 2025-07-24
~1y 18,947 18,052 10,786 18,002
1y~3y 22,008 28,781 29,776 22,398
3y~5y 1,817 1,731 3,125 1,916
Sy~ 3,206 2,390 2,893 2,667
Total 45978 50,953 46,580 44,983
Xb2 1 KISKHAHE I
184. 2AMM SEE 7S (22l : %) 75, 3|AM ZHET|E QE (22l : %)
3y~5y
A BeB 4.3% 5y~
.9-3% 1.1% 1y~3y 5.0%
BB+ 49.8%
AA 0.2%
77.7%
AAA ~1y
11.8% 40.0%

AtE: KISKHAHE 7L

AtZ: KISKHHE I
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d3e6. Al & 0|

1M 7S

100000

80000

60000

40000 r | n ] |

A | I Ly LLELELL 1l
CCLLERREReAt LELEERRERCRLE R ER R AL R EATE
2024-07-24 2024-10-10 2024-12-19 2025-03-06 2025-05-15 2025-07-24

KtZ : KISKFAHE 7}

B7MEBSET HE
LAt HEYU HAM OUTLOOK HEAS OUTLOOK HE
SHAZE 2025-07-22 BBB- BBBO o
St M2 EH I}, KISKFAHE IF

NI
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ABS/MBS : EIZEMI113XL wAERS-S M2 AL &l

orEExt KEY POINT
o713 xHE 02) 3215-1435 o SEo} SAEIRIAR UK} E| Y EX QUL QA A} EisH
0|5t A 02) 3215-1454 e MBS &3l MF

&, HZE 7| XX EH ABS 2l FZ W F0| (E491:91 91, 7|7t : 2025-02-01 ~ 2025-07-25)
30,000 350000
I PF Loan
L —————
25,000 - 300000 o p-cBO
20,000 - 250000 g 7)et
- 200000 cE=
15,000
- 150000 EE TR =R
10,000
' 100000 e s /AEHO4S R E CDO
5,000 *‘. - 50000 Synthetic CDO
0 LB YTy
2025-02 2025-03 2025-04 2025-05 2025-06 2025-07
XtE: KISKHAHETL
dEl2, A7 2alH| = (EH9l = %, 712t : 2024-08~2025-07) JEl3, 7€ Walld|= (S48l = %, 712t : 2025-07)
CIFSYRSY
2fof =

PF Loan,

PF Loan 6600

23%

|

CHU V|22 2 A H, 1510

At&E: KISKHAHE 7} AHE: KISKHAHE 7}

22



H1. F7HABS Bl sg (549l : A9, %, 712+ : 2025-07-21~2025-07-25)
7| X4 SPC MESE L a7 wdgy | gz | M
s A U= FAEREH R YA AAA 2025-07-25 4Y10M 1600 3.143 CALL
E| 2 S M| 2 A AR -1 AAA 2025-07-25 ™ 50 2.559 -
E|l 2 =X e U4 AR -2 AAA 2025-07-25 2M 50 2.559 -
E| 2 E M| Qe UM AR -3 AAA 2025-07-25 3M 50 2.559 -
E|l 2 =X Qe U4 A -4 AAA 2025-07-25 4M 50 2.578 -
E| 2 EH| Qe UM AR -5 AAA 2025-07-25 5M 50 2.587 -
E| 2 =N Qe A4 MR -6 AAA 2025-07-25 6M 50 2.596 -
E| 2 E M QW UM AR -7 AAA 2025-07-25 ™ 50 2.594 -
E| 2 =X Qe U4 AR -8 AAA 2025-07-25 8M 50 2.593 -
E| 2 E M| QW UM AR -9 AAA 2025-07-25 9M 100 2.592 -
El 2 =X Qe U Al 4k -10 AAA 2025-07-25 10M 100 2.588 -
E| 2 M| 2 A A -11 AAA 2025-07-25 11M 50 2.585 -
El 2 =X Qe Al Akt -12 AAA 2025-07-25 1Y 50 2.582 -
E| 2 M| QU4 A% -13 AAA 2025-07-25 1Y1M 50 2.600 -
SRS | BN ML N AEH-14 AAA 2025-07-25 1Y2M 50 2.608 -
E| 2 E M QUM AR -15 AAA 2025-07-25 1Y3M 50 2.626 -
E| 2 =X Qe U4l Akt -16 AAA 2025-07-25 1Y4M 100 2.634 -
E|2E N QU4 Akt-17 AAA 2025-07-25 1Y5M 50 2.652 -
El 2 =W Qe Al Akt -18 AAA 2025-07-25 1Y6M 50 2.660 -
El2E M| QU4 AxH-19 AAA 2025-07-25 1Y7M 50 2,677 -
E| 2 =R Qe Al Akt -20 AAA 2025-07-25 1Y8M 50 2.704 -
El 2 M| 2 QA Ak -21 AAA 2025-07-25 1Y9M 50 2.722 -
E| 2 =W Qe Al Akt -22 AAA 2025-07-25 1Y10M 50 2.739 -
E|l 2 M| 2 QA Ak -23 AAA 2025-07-25 1Y11M 100 2.756 -
E| 2 =X Qe A MK} -24 AAA 2025-07-25 2y 50 2774 -
E|l 2 M| 2 U4 Ak -25 AAA 2025-07-25 2Y3M 50 2.786 -
E|l 2 =X Qe Al Akt -26 AAA 2025-07-25 2Y6M 50 2.789 -
El 2SN QU Akt -27 AAA 2025-07-25 3Y6M 10 2.893 CALL
XtE : DARTH RS A|A|AH
H2. 2|2 MBS '8 3 M3k} LW v nEHY (242 248, %)
at7| MBS 2025-8(2025-07-22) MBS 2025-7(2025-06-24) MBS 2025-6(2025-05-27)
daigol | sz | AZge | deligel | wsigd] | AzZge | dlgel | wEigel | AZgE
14 1,161 2483 - 1,085 2.464 +17 1,013 2.455 +18
2d 1,300 2.530 - 1,200 2.585 +12 1,100 2484 +15
3d 900 2.609 - 900 2.636 +17 800 2.503 +17
5d 1,600 2.761 - 1,200 2.767 +13 1,700 2.642 +15
74 700 3.034 - 900 3.055 +26 900 2917 +26
104 800 3.173 - 800 3.209 +34 700 3.125 +37
204 700 3.477 - 900 3.396 +56 800 3.273 +55
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Xt& : KISKHHE 7}, Bloomberg Xtz : KISKHHE 7L Bloomberg
73 2K =AU E F0| (E491: %, 712k 24.07.26~25.07.24) %4, S22 $AE =0] (EH91: %, 712k 24.07.26~25.07.24)
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Xt& : KISKHHE I, Bloomberg AtE : KISKHHE I, Bloomberg
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H1. FU 33X 22HE (TH2: %)
Clo b 2025-07-24 2025-07-18 2025-06-25 H=F oiy| HE oiy|
US TREASURY 2Y 3.89 3.89 3.79 -0.20 10.20
US TREASURY 5Y 3.95 3.98 3.86 -3.20 9.00
US TREASURY 10Y 4.40 444 429 -4.30 10.40
US TREASURY 30Y 495 499 483 -4.10 11.90
DEUTSCHLAND REP 2Y 1.87 1.88 1.84 -0.50 3.10
DEUTSCHLAND REP 5Y 2.23 2.24 2.12 -1.20 11.30
DEUTSCHLAND REP 10Y 2.67 2.69 2.53 -1.30 14.40
DEUTSCHLAND REP 30Y 3.20 3.20 3.02 -0.40 18.40
JAPAN GOVT 2Y 0.85 0.78 0.73 7.50 12.60
JAPAN GOVT 5Y 1.14 1.05 0.95 8.80 18.70
JAPAN GOVT 10Y 1.61 1.53 1.40 7.50 20.20
JAPAN GOVT 30Y 3.11 3.08 2.91 2.60 19.20
CHINA GOVT 2Y 1.43 1.39 1.37 470 5.80
CHINA GOVT 5Y 1.58 1.57 1.51 6.80 7.40
CHINA GOVT 10Y 1.72 1.66 1.65 5.30 7.10
CHINA GOVT 30Y 1.93 1.87 1.85 5.60 7.50

Xt2E : KISKHHE T, Bloomberg
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J2lg. KPE 281 HE HE (5491:bp, 7174:25.07.18~25.07.24) J2110. KPE H| 28X 7HH HE  (=2ibp712:25.07.18~25.07.29)
DR(bp) DR(bp)
2 6
1
4
0
-1 2
_2 O
-3
4 -2
-5
-4
-6
-7 -6
12 e/hEn27iE 2 s 74 10 154 204 19 e/hE1270E 2 s 74 10 154 204
X2 : KISAHHE I, Bloomberg Xt : KISAHAHEIE Bloomberg
J11. Y kA ME| 22 (EH9I: %, 712k 25.07.21~25.07.25)
HE HY WA ME 2B 25 HYMH ME 2X
1.96%
b 1.96%
4.55% 4.55% 4.55% 1.96%
4.55%
2.27%
13.73%
22.73% 13.73%
7.84% 9.80%
9.09% 7.84%
| Utilities B Consumer, Non-cyclical | Utilities B Consumer, Non-cyclical
M Financial B Communications M Financial B Communications
Government Government(Municipal) Government Government(Municipal)
[ Industrial Consumer, Cyclical [ Industrial Consumer, Cyclical
Technology Basic Materials Technology Basic Materials
XtZ : KISKHHE I, Bloomberg
H2 MFECjH] HEY xjH ME 5T (EH2I: %, 7|12k 25.07.14~25.07.25)
HE] a5 e 57
Financial 27.45% 36.36% -8.91%
Consumer, Cyclical 13.73% 4.55% 9.18%
Consumer, Non-cyclical 13.73% 4.55% 9.18%
Energy 0.00% 0.00% 0.00%
Government 9.80% 22.73% -12.92%
Basic Materials 1.96% 0.00% 1.96%
Communications 7.84% 9.09% -1.25%
Diversified 0.00% 0.00% 0.00%
Industrial 13.73% 4.55% 9.18%
Technology 1.96% 4.55% -2.58%
Utilities 1.96% 9.09% -7.13%
Government(Municipal) 7.84% 2.27% 5.57%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712F: 25.07.21~25.07.25)
=20 HrSHA|E £3} ek 7| Coupon |Benchmark| &2 (USD)
KDB Float 07/20/26 US DOMESTIC | USD 2025-07-21 2026-07-20 | 4.63% | SOFRRATE 10.00MM
KDB 4.363 07/28/26 EURO MTN usD 2025-07-25 2026-07-28 | 4.363% 50.00MM
KIWOOM Float 07/23/27 EURO MTN usD 2025-07-25 2027-07-23 | 5.504% | SOFRRATE 20.00MM
KDB 2 07/28/30 EURO MTN SGD 2025-07-28 2030-07-28 2% 50.09MM
KDB 4.32 07/28/26 EURO MTN usD 2025-07-28 2026-07-28 | 4.32% 30.00MM
SHNHAN 1.59 10/28/25 | EURO NON-DOL...| HKD 2025-07-28 2025-10-28 | 1.59% 64.46MM
KOHNPW Float 07/30/30 | EURO-DOLLAR | USD 2025-07-30 2030-07-30 |5.093% | SOFRRATE |  500.00MM
KDB 2.965 07/30/28 EURO MTN HKD 2025-07-30 2028-07-30 | 2.965% 25.48MM
HANTRA Float 07/31/28 EURO MTN usD 2025-07-31 2028-07-31 | 5.453% | SOFRRATE 24.00MM
CITNAT 0 10/31/25 EURO-DOLLAR | USD 2025-07-31 2025-10-31 - 48.00MM
KDB 4.33 07/31/26 EURO MTN usD 2025-07-31 2026-07-31 | 4.33% 80.00MM
XtZ : KISKHHE 7L Bloomberg
H4. 7t 0|2 AH X & (TH2l: %, 717t 25.07.21~25.07.25)
Date Name Survey Actual Prior
2025-07-18 TR AL 1300k 1321k 1256k
2025-07-18 FERAIZ A4 T 3.50% 4.60% -9.80%
2025-07-18 OJA|ZtH St AH| XA 2| 61.5 61.8 60.7
2025-07-18 OJA|ZtoiEt . A-H| 7| CH 56.9 58.6 58.1
2025-07-18 ojA|Ztcietm 14 QlE2| o] 5.00% 4.40% 5.00%
2025-07-18 OJA[ZtCHE D 5-10 QIZ2f 0| M 3.90% 3.60% 4.00%
2025-07-21 MEX| 4= -0.30% -0.30% -0.10%
2025-07-22 Hetdoor HE HNHEY &2E -- -10.3 -25
2025-07-22 X2 Ay MEAR 5 -2 -20 -7
2025-07-23 7| ZEZ=E04oj 4.00m 3.93m 4.03m
2025-07-23 7|EFEHOfO) (M) -0.70% -2.70% 0.80%
2025-07-24 M Al HRHs 226k 217k 221k
2025-07-24 A7t o =7Heks K| -0.15 -0.1 -0.28
2025-07-24 Initial Claims 4-Wk Moving Avg - 224.50k 229.50k
2025-07-24 HYEHAS g™ 1954k 1955k 1956k
2025-07-24 S&p 22 0|= HZY PMI 527 495 529
2025-07-24 S&p 22 0|5 MHIAY PMmI 53 55.2 529
2025-07-24 s&p =29 0|= 5 P™mI 52.8 54.6 52.9
2025-07-24 Al = EH O o 650k 627k 623k
2025-07-24 AlpsEedojoy (M2 oHd]) 4.30% 0.60% -13.70%
X2 : KISKHHE 7L Bloomberg
H5. W{F 0| FH X|= (£491: %, 712 25.07.28~25.08.01)
Date Name Survey Actual Prior
2025-07-25 Wd =& -10.7% - 16.4%
2025-07-25 25H 2l LY 0.10% - 0.50%
2025-07-29 TOI0|ZEHIAM FOIHS 7350k - 7769k
2025-07-29 JOLTS Job Openings Rate - - 4.60%
2025-07-29 JOLTS Quits Level -- -- 3293k
2025-07-29 JOLTS Quits Rate -- -- 2.10%
2025-07-29 JOLTS Layoffs Level -- -- 1601k
2025-07-29 JOLTS Layoffs Rate -- -- 1.0%
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2025-07-29 AHAAHE AH|XF7|CHR| 5 95.9 - 93
2025-07-29 AMAA=E J|0f -- - 69
2025-07-30 GDP 217t} QoQ 2.50% - -0.50%
2025-07-30 GDP E7tX|= -- - 3.80%
2025-07-30 =& PCE 27H$= QoQ -- - 3.50%
2025-07-31 PCE =7HX|$ MoM 0.30% - 0.10%
2025-07-31 PCE E7H|== YoY 2.50% - 2.30%
2025-07-31 =& PCE 27HK|$= MoM 0.30% - 0.20%
2025-07-31 =& PCE 27HK|== YoY 2.70% - 2.70%
2025-07-31 M Hesd gds -- -- 217k
2025-07-31 Initial Claims 4-Wk Moving Avg - - 224.50k
2025-07-31 HYEHHAS =T AER - -- 1955k
XtE : KISKHHE 7L Bloomberg
H6. T =Y AN X & (TH2l: %, 717t 25.07.21~25.07.25)
Date Name Survey Actual Prior
2025-07-18 PPI(T I CHH]) 0.10% 0.10% -0.20%
2025-07-18 PPl HHH| -1.30% -1.30% -1.20%
2025-07-24 GfK 2H|XtH 7| T K| 2= -19.3 -215 -20.3
2025-07-24 HCOB = ®M=¢ PMI 495 492 49
2025-07-24 HCOB =& MH|2Y PMI 50 50.1 497
2025-07-24 HCOB = &% PMI 50.7 50.3 50.4
XtE : KISKHAHEZE Bloomberg
H7. WF 5 38X X = (549l: %, 712+ 25.07.28~25.08.01)
Date Name Survey Actual Prior
2025-07-25 IFO 7| &+ 89 -- 88.4
2025-07-25 IFO Sx{ E7t 86.7 - 86.2
2025-07-25 IFO of & 91.1 -- 90.7
07/27-07/30 0§ kO (2 CiH]) - - -1.60%
07/27-07/30 20 ZHo NSA T | - - 3.60%
07/28-07/31 FYUS7HX| 5= T EH| - - -0.70%
07/28-07/31 FYUS7HX| 5= FEH| - - -1.10%
2025-07-31 HAX HE (THelH) - -- 11.0k
2025-07-31 Heleg H7E SA - - 6.30%
2025-07-31 CPI &4l M| -- -- 2.30%
2025-07-31 CPI HtO[Of & T HH]| -- -- 1.80%
2025-07-31 CPl ERtEHIRE 2T HiAH| - - 2.20%
2025-07-31 CPI ZHdl M| -- -- 2.40%
2025-07-31 CPI HtE R2HH =23 M| -- -- 2.30%
2025-07-31 CPl -2 Ea}Ql HAET | - - 1.80%
2025-07-31 CPI (AL H]) 2.00% - 2.00%
2025-07-31 CPI EU &¢t MuH| 2.00% -- 2.00%

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

(EH2l: %, 712k 25.07.21~25.07.25)

Date Name Survey Actual Prior
2025-07-21 FDI ®XCHH| YoY CNY - -15.20% -13.20%
2025-07-21 19 thE =2t g2 3.00% 3.00% 3.00%
2025-07-21 54 s =2ty =2 3.50% 3.50% 3.50%
2025-07-22 FX Net Settlement - Clients CNY - 184.0b 124.9b
2025-07-24 SWIFT CNY= X ZHH| & -- 2.88% 2.89%
XtE : KISXHAHEZE Bloomberg
H9. UWFE 3= 2 X= (EH2l: %, 712t 25.07.28~25.08.01)

Date Name Survey Actual Prior
2025-07-27 SY71¥0| HzCH| HEHH| - - -1.10%
2025-07-27 A A Yoy -- - -9.10%
2025-07-31 HNZEY PMI -- - 497
2025-07-31 HIXM =Y PMI - - 50.5
2025-07-31 3 PMI - - 50.7

XtE : KISXHAHEZE Bloomberg
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ELS : 20259 7&

U= KOSPIX|==

3196.05= Oi&

=7 ErekR} KEY POINT

ZeM 2| 02) 3215-2976 o X|Lt F CH| KOSPI X|4= A%, S&P500 &5
o FZHELS &3l A= FOF HAHEM M [fH| FIt
o ELS &% = 571 d2 T5 B X|=E St

2ol =4 A

k-1 4

o
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ES N [ o|H = HEZ
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@ «is7l
H3. FIHELS WY : 7| XX oFH HASTHE 5 (EH21: 7H)
T& NI o|H F HEE
SUWE=Y 70 80 10
WX+ 28 32 4
shelEs=d 42 44 2
s X|+=d 119 144 25
TU=d 17 14 -3
sfel=ed 9 5 -4
gl 285 319 34
A& : KISKHAHE 7}
H4. FZHELS 2L 7| XXM RAE Tl (GEREE)
T& NI o|H F HEE
TUHE=Y 3,427 11,288 7,861
ITUX+=Y 2,368 3,455 1,087
shelEs=d 774 1,806 1,032
s X|+=d 2,755 6,754 3,999
T 273 981 708
sfelesd 99 128 29
A 9,696 24,412 14,716
At : KISKHAHE 7}
H5. FZHELS ZAHE : 7| =ZXHE(ES 5+ 49 107H) (221 7H)
=9 HESIN R HES N HES N =S
1 KOSPI200 SPX SXSE 57
2 AHE XL - - 46
3 KOSPI200 - - 32
4 NIKKEI225 SPX SXSE 15
5 NVIDIA Corporation TESLA INC - 11
6 KOSPI200 2L - 10
7 KOSPI200 NIKKEI225 SXSE 10
8 ALANTIR TECHNOLOGIES INC- TESLA INC - 10
9 TESLA INC - - 10
10 HSCEI NIKKEI225 SPX 9
A2 : KISKHE I
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SWAP: CD 912 =

=d 0.01% o=

KEY POINT

qaE otE 02) 3215-2940

=AM

CDE 2= 251%2 ™ F
£ 2QIC} RS 22I2F KTB Yield2| xto] ¢!

22|29} IRS 22|92 Kfo|Ql A2t

e K|t CiH| CD 22| 0.01% ot
e IRS 22| St2HA|, CRS 22| A5 Al

e SWAP SPREAD d}2FA|, SWAP BASIS &S Al

7 O8] St RALt. IRS 22|l= WEH 22 SHEBIAL, CRS

S|
S|
HIOJA|A2] B2 &SME 20l 1 £ SRUCL

——USD TB 3Y

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

0.00%

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

(EHl: %)

0.02%
0.02%
0.01%
0.01%
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-0.01%
-0.01%
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0.01%

m KRW IRS m KRW CRS USD IRS uSsD TB

0.02%
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-0.02%

AtZ : KISKHAHE IF

40



1213, usD IRS 22| F0|

(THl: %)

Xt0| ——7/25/2025 7/18/2025
5.00% 0.030%
4.50% S— 0.025%
4.00% o~ P—  0.020%
. .
3.50% 0.015%
3.00%
0.010%
2.50%
0.005%
2.00%
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 (Et$l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-07-25 40135 3.672 3.5744 3.6039
2025-07-18 3.9996 3.648 3.5593 3.6004
FUNsT 0.0139 0.024 0.0151 0.0035
2024-12-31 41632 40674 40372 4.008
IZChy| -0.1497 -0.3954 -0.4628 -0.4041
Xt : KISKHAME 7}
&4, KRW IRS (5+9: %, BP)
X}O| —=———7/25/2025 7/18/2025
2.80% 0.01%
2.70% 0.00%
2.60%
-0.01%
2.50%
-0.02%
2.40%
-0.03%
2.30%
2.20% '0.04%
2.10% -0.05%
3M 6M O9M 1Y 2y 3Y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y

Xt : Refinitiv, Bloomberg
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H2. KRW IRS Data (£H2l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2025-07-25 2.3675 237 24125 2.515
2025-07-18 2.3925 2.3875 24275 2.5225
FUs -0.025 -0.0175 -0.015 -0.0075
2024-12-31 2.8625 2.7275 2.705 2.72
L -0.495 -0.3575 -0.2925 -0.205
Rt : KISKHAME 7}
J35. KRW CRS (EH9l: %)
K}O| —=———7/25/2025 7/18/2025
2.50% 0.03%
0.02%
2.00% . e
' 0.01%
1.50% 0.00%
1.00% -0.01%
-0.02%
0.50%
-0.03%
0.00% -0.04%
3M 6M O9M 1Y 2y 3Y 4y 5Y 6y 7Y 8 9y 10Y 15Y 20Y 30Y
XI& : Refinitiv, Bloomberg
H#3. KRW CRS Data (SH$l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2025-07-25 1.875 1.825 1.9 2.005
2025-07-18 1.885 1.845 1.895 1.985
F0EH -0.01 -0.02 0.005 0.02
2024-12-31 2.315 2.185 2.19 2.23
| -0.44 -0.36 -0.29 -0.225

Xt : KISKHAE 7}
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J&e6. KTB (EH2l: %, BP)
Xt0| ——7/25/2025 7/18/2025

3.50% 0.02%
2 00% 0.01%
: 0.01%
2.50% — 0.00%
2 N -0.01%
2.00% -0.01%
1.50% -0.02%
-0.02%
1.00% -0.03%
0.50% -0.03%
-0.04%
0.00% -0.04%

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

XI&Z : Refinitiv, Bloomberg

H4. KTB Data (Et21: %, BP)
URD IRS 1Y 2y 3y 5Y
2025-07-25 2.29 2.425 2482 2.635
2025-07-18 2.325 2432 2472 2.647
Fsy -0.035 -0.007 0.01 -0.012
2024-12-31 2.71 2.767 2.597 2.765
]| -0.42 -0.342 -0.115 -0.13

Xt : KISKHAME 7}

J&7.IRS ®EH| AZY E F0] (591 : %) 28, IRS TTH7| A=Y E FZHHS (Tl : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y B KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.25%
0.010% 0.008%
0.20% -
0.15% |- 0.005% -
0.10% r 0.000%
0.05% +
0.00% ‘ -0.005% |
-0.05% -0.010% |
-0.10%
- 0, -
0.15% 0.015% o o15%
2024-01 2024-07 2025-01 2025-07 20.020% -
RtZ : KISKHAHE 7} RtE : KISKHAHE 7}
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O%9. A2 HIO|A|A 30| (5] - %)

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

0.00%
-0.10% |
-0.20% |
-0.30%
-0.40%

0.50% - ‘W | Vi p
-0.60% -, \J ‘ j ( W
-0.70% '.'\" W

0.80%

-0.90% |

-1.00% : : :
2024-01 2024-07 2025-01 2025-07

Xt : Refinitiv, Bloomberg

J311. KTB/IRS 0| (42 - %)

SWAP SPREAD(1Y) —— SWAP SPREAD(3Y)
0.40%

0.30%
0.20%
0.10%
0.00%

-0.10%

-0.20% : : :
2024-01 2024-07 2025-01 2025-07

XI&E : Refinitiv, Bloomberg

1810. 2YHO|A L FZH HS (£l : %)

M SWAP BASIS(1Y) SWAP BASIS(3Y)
0.025%

0.020%
0.020% -

0.015%

0.015%

0.010%

0.005% |-

0.000%

XtE : Refinitiv, Bloomberg

1212, KTB/IRS FZt HE (T2l - %)

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

0.015% 0.010%

0.010%
oo _-
0.000%

-0.005% -
-0.010% -
-0.015% -

-0.020% -0.025%
-0.025%

-0.030% -

Xt : Refinitiv, Bloomberg

/ety 82 K| F OfH| 13930|AM 2 1377922 -15.18, -109.59BPFHE HE sl A3} ZA|
7 o
o

S LIEHACE 7|Et =0 St & 722 8% 0] &3 HH ZME 21, A=t
BF M =55 ERALE d/E8 2EHEAEE

MLt

18 7|% -28.8% S LIEILID 2t2 of= HY S LiH|
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J313. KRW/USD Swap Point 30|

03M o6M 12M 03y 05Y
0
20 — w’m
D W
-40
-60
-80
-100
-120
-140
-160
N D D DD > O L DD OO NI D DD O L&
Jv N'dﬂ'fy ngfb 69?§)<9y55 ngéb éﬂyfb c?yéb ngfb ngjb ngjb 639:» nggvcgyj» dﬁgb dﬂ'c>dw(b éﬁJb éi;b di;b dﬁgb
L0 O S " A A W W S I S P ™ N S S A N S S ¥
AtE : Refinitiv, Bloomberg
J&14. KRW/USD Swap Point 30| (Bl 8)
e X ECJH| X}O| FZCHH| XFO| ——7/25/2025 ——7/18/2025 ——12/31/2024
1500 0
1450 -20
1400
-40
1350
-60
1300
-80
1250
1200 -100
1150 -120
SPT 01W  01M 02M 03M 06M 09M 12M 02y 03Y 04y 05Y
Xt : Refinitiv, Bloomberg
H5 FRE3} g8 U F7H (THel: 718
55 2025-07-25 | 2025-07-18 Xto| == 2025-07-25 | 2025-07-18 xto|
KRW/USD 13779 13779 -15.1 USD/CHF 0.795 0.804 -0.009
EUR/USD 1.176 1.176 0.014 USD/SGD 1.279 1.285 -0.006
GBP/USD 1.35 1.35 0.007 USD/IDR 16320 16306.5 13.5
USD/JPY 146.985 146.985 -1.82 USD/PHP 57.083 57.185 -0.102
USD/HKD 7.848 7.848 -0.001 USD/TWD 29.443 29.406 0.037
USD/CNY 7.163 7.163 -0.016 USD/SEK 9.532 9.717 -0.185
USD/CAD 1.365 1.365 -0.009 USD/PLN 3.619 3.663 -0.044
AUD/USD 0.658 0.658 0.008 USD/DKK 6.348 6.424 -0.075
NZD/USD 0.603 0.603 0.007 USD/ZAR 17.653 17.799 -0.146

A= M2=EIH (154 402 &

7|E)
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Appendix 11 = 2¢d| ¥ Credit Spread s g

o|5HY A2l 02) 3215-1454

1. 2L Fa23g| (EH2I: %, 2025-07-25) H2. 912 =2 Z&| (E+81: %, 2025-07-25)
=T Z2 =4 HFCiH] | HZCHH] =2 gy HFECiH] | AXxCHH]|
CD 90¢ 2.510 -0.010 -0.750 o= 2y 3.921 0.029 -0.459
Ccp 0¥ 2.710 0.000 -0.690 o|= sy 3.967 -0.011 0.012
=1 34 2482 0.010 -0.020 o= 10y 4403 -0.036 0.565
=154 2.635 -0.012 -0.040 oj= 20v 4933 -0.057 0.831
=27 104 2.855 -0.017 0.113 oj= 30v 4939 -0.052 1.012
=7 204 2.845 -0.022 0.078 f8 2y 1.950 0.072 -0.711
=1 304 2.752 -0.015 0.060 {8 5y 2.306 0.064 -0.151
ot 14 2.290 -0.017 -0.370 28 10y 2.724 0.038 0.286
ot 21 2425 -0.007 -0.217 28 20y 3.127 0.031 0.679
ot 34 2.500 0.000 -0.155 28 30y 3.214 0.010 0.857
X2 : KIS-NET X2 : KIS-NET
3. JUY Fax|$ (1= : 2025-07-25) H4. LU Credit Spread (E+2l: %, 2025-07-25)
Faxx gy TFCHY] | AXCHH| =2 gy FRCHH| | AXECHH|
KTB3 14548 0.24 -1.52 EL% AAA 2.647 -0.005 -0.140
KTB10 117.9 0.2 0.23 2| ALK AA- 2972 0.000 -0.200
KOSPI 3,196.05 7.98 797.11 7|Et=&*] AA- 2.947 0.002 -0.273
0 0. 0 0 2K AAA 2.700 -0.013 -0.126
XHE : KIS-NET XtE : KIS-NET
H25. ME{¥ Z 7 CiH| Credit Spread -5 ZM| Top3 LA} (S - bp, 27| : 3Y)
2w Z Al Top 3
. ZAALE s HE
M A|SAL AAO -32
TN SHSA AAA -15
DT = Al S A AA+ -1.2
X D Al B[S AL AAO -1.2
HE A S A} AAO -1.2
QHA I Al S AL AAO -1.2
St EA|lSAL AAO -1.2
fE7tE AAO -0.6
HIMZLE AA+ -0.6
AHItE AA+ -0.6
SILFFIE AAO -0.6
7} AA+ -0.6
A O[H|=BIZLE AA+ -06
i B iy AA+ -06
Hste AA+ -0.6
Of F=74 ol & A0 -0.5
e 7 OlHI ?H_EI g AA- 0.2
ASIH I E AA- 0.2
ShLEH I S AA- 0.2
Ho|H| 2|7 m| & AA- 0.2
felFsMalE AA- 0.2
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SALE A SAL AA+ -0.7
Ofo[H|# o] 7{ | & AA- 0.7
71270 ol e A- 0.5

ZO7Hm & A+ 0.5

o 2 =71 m| & A+ 0.5

ot= XN I & A0 0.5

OfO| A7 m| & A+ 0.5
AX|FH o] AO 0.5

M OFO| IO tH A MH| A 2|Of A+ 0.5
H 2 M Q| A M XIHO| A MH| A A+ 0.5
C|H| 74| & BBB+ 0.5

ot=70 o] & AO 0.5

FLExH ZAHtAIHO|H-E M H| AT 2| OF A+ 0.5
H| 7| 0| 7H ] AA- 0.2
A2 70 I E AA- 0.2

SO A AA- 0.2

70| H| 7] | AA- 0.2
Ao E AA- 0.2

ShLEFH I & AA- 0.2

Ho|H| 2|7 m| & AA- 0.2
fElFsMalE AA- 0.2

Ao O|X| s m| & AA- 0.2

o] 2K of| A 74 ] AA- 0.2
ROZI= AA- 0.2

YU BBBO 21.0

27| BBB+ 40

2=l 0 40

YEMHO| A- 2.0

R BBB+ 2.0

KR : KISKFAE 7}
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Appendix 2] SMMAHHSA

L AgsST Hy

sh7|9l XPE 02) 3215-1435

H1. SAHAILLS
EFEAC 353 e 71 Z7|MA SAHH| 2
KR6495117EA6 QI B H| A O] Xp1-7 2024-10-30 2026-07-30 2025-07-30 Moy
KR35440772B6 FEHZ- &S AIMBS2012-32(1-7) 2012-11-01 2027-11-01 2025-08-01 ™o
H2 3AH ME5F HE g (712 : 2025-07-18~2025-07-25)
SZHZELUY shad NICE sto|d
S|AME - s | °F ays g C |4
o | ol | S& g7ty s g7ty s g7ty
LSt M 2025-07-22 7|1¥&8 A- A0 A0 | 2025-07-22
H3 3A fELME853 HE s (712 : 2025-07-18~2025-07-25)
E:I-ﬁzlLHGI oy
=2 AR H "ty == c=E== T 7o | #ME | NICE | BT
+ AHH Wt S5 oF | mt | ug | =2 A g
A MBERFARAIER 2025-07-22 BOND A- A- A- A- A-
dt AoERpARAE 2025-07-22 JlgsE A- A- A-
HE sHIEd BOND BBB- | BBBO BBBO
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Appendix 31 ABCP, ABSTB J| X XA &igd

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

=

HE 2| 02) 3215-1457

H1. §53 =2 Yasig (712} 2025-07-21~2025-07-25, Tt : 21 8l)
spced 2 an ay | o8 TERM KT
] (=
ol A TH E | 2kt A1 o0z 2026-02-10 700 Ofo|A =
e on A | SEa B s | 20050813 50 ;'%ﬁgifiiilgﬁag
OfC|OM b A L A} Al | BSA 2E THE | 2025-07-28 200 QI M7y
Ol EF Q1 2| L| E| & AR K Al | B34 B O1E | 2025-08-22 131 C|2tojof| ARl
ZE[H| O] MK & Xt A1 | AIEILECNZAHH| 2026-01-16 1,200 Ao AT M
0l 220 0f| O] H| O| X} Al | SHOHZHEMAE | 2025-07-24 100 Hd5A
cHZ 2R UK} Al | BS54 2 THE | 2025-08-21 1,256 Gz 2b A 7HE N L Xt
CJ Off A& AR 2kt Al | B34 BA O1F | 2025-09-30 118 HERAEIA
2| A 13Xt A1 Holola 2026-06-19 1,750 22
7| 2 QAR Xt Al | B34 BHE OE | 2025-08-22 205 | AOMEA|E|QAHK| X ZEd XS}
H|-2 = SO K| L Xt Al | B34 2 THE | 2025-07-31 2,190 M &R Ol
A[OJA| 7 M| A} A1 FA A 2025-09-24 11 A |55
FE2HojL A2z Al | B34 2 THE | 2025-10-23 300 A Z 0| H|o|M
OF & 2hA| & LA} Al | B34 2 HE | 2026-01-23 1 §|%2;LQ$E#§:H%§HW%$
Off 2 M R 2kt A2+ | EZIECIZME | 2025-10-21 229 ol ~#0l2
WE|SHLEA| L X} A1 CHEM 2 (CLO) | 2025-10-23 200 paE=—
7| 20| 20)| = H| O] & A} A1 =M 3 (CLo) | 2025-10-22 9% 7| A 0| A0 TR O] A AFXF
YR A~ ATY K| O K} A1 =M 3 (CLO) | 2025-08-22 200 MEIA|AE
50| = 21 K| APk} A2 | B34 23 iE | 2025-08-25 827 QX O] Hi| A~ EX| O] Kt
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2025-07-31 | HE A SALE M (BEI2)2022-457} 2022-07-31 3y 149 AAO
2025-07-31 |HEHEA|SALE M (HEIS)2022-467} 2022-07-31 3y 149 AAO
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2025-07-31 |HE = A|SALE M (HE%)2022-477t 2022-07-31 3y 637 AAO
2025-07-31 | HE ZA|SALE & (EE%)2022-487} 2022-07-31 3y 66 AAQ
2025-07-31 | HE A SALE M (BB %)2022-507F 2022-07-31 3y 79 AAO
2025-07-31 | HE ZA|SALE & (EE%)2022-517} 2022-07-31 3y 79 AAO
2025-07-31 | HE A SALE M (BEI2)2022-497} 2022-07-31 3y 79 AAO
2025-07-31 | HE ZA|SALE A (EE%)2022-527t 2022-07-31 3y 359 AAO
2025-07-31 |EX|FEXH(EX)22-07 2022-07-31 3y 19,605 AAA
2025-07-31 | EX|FEX#H(&X(2)22-07 2022-07-31 3y 1,400 AAA
2025-07-31 | EFZA[SAHEX|22-7-1-Lt 2022-07-31 3y 134 AA+
2025-08-02 |st=T 21249 2022-08-02 3y 160,000 AAA
U 2025-07-29 | S9tDC025-0729-0910 2025-04-29 3m 500,000
2025-07-27 | = 21 22843070| & & (03)2-27 2023-07-27 2y 260,000 AAA
2025-07-27 |4t223410/0200-0727-1 2023-07-27 2Y 200,000 AAA
2025-07-28 | AloH22428-10-2-9M-A 2024-10-28 9m 150,000 AAA
2025-07-29 |Aloh23428-01-0[-1.5-A 2024-01-29 1Y 6m 400,000 AAA
2025-07-29  |A22441E0100-0729-1 2024-07-29 1Y 160,000 AAA
2025-07-30 | 7| Y2 (41)23010]2.5A-30 2023-01-30 2Y 6m 350,000 AAA
2025-07-30 | 7| Y2H(#)24070[1A-30 2024-07-30 1Y 230,000 AAA
2025-07-30 |2t= =3 818070t-0|E-7 2018-07-30 7Y 70,000 AAA
2025-07-30 | &F22024-070|(#H)1Z-30 2024-07-30 1Y 150,000 AA+
2025-07-31 | 5tLt2346-070[22-31 2023-07-31 2Y 180,000 AAA
2025-07-31 | 4t=1507=10A 2015-07-31 10Y 189 AAA
2025-07-31 | 7| Y2(H)24070[1A-31(Ah 2024-07-31 1Y 200,000 AAA
2y 2025-07-31 | 7| ¥2&(ChH24108273A-31 2024-10-31 9m 220,000 AAA
2025-08-01 |4t=24410/0106-0201-1 2024-02-01 1Y 6m 180,000 AAA
2025-08-01 | T=2228-070[1231(*H) 2024-07-31 1Y 1d 50,000 AA+
2025-08-01 |4t=2441E0100-0801-1 2024-08-01 1Y 100,000 AAA
2025-08-01 | 22|228-02-0| & 1.5-Z-01 2024-02-01 1Y 6m 360,000 AAA
2025-08-01 |st==E 38 (1H)24087}-0| E-1 2024-08-01 1Y 250,000 AAA
2025-08-02 | F=Ata- &% H (2¥)24-20(18-02 2024-02-02 1Y 6m 150,000 AAA
2025-08-02 | 8tLt2246-080122-02 2023-08-02 2y 250,000 AAA
2025-08-02 | 7|-23(ThH2410E304A-02 2024-10-02 10m 100,000 AAA
2025-08-02 |St=+=EUF 8 (H)2408L1-0| H-1 2024-08-02 1Y 210,000 AAA
2025-08-02 |4t=23410/0200-0802-2 2023-08-02 2y 210,000 AAA
2025-08-02 | 4t=24410/0106-0202-1 2024-02-02 1Y 6m 400,000 AAA
2025-08-02 | = 2I2244080| & 2(03)1-02 2024-08-02 1Y 340,000 AAA
2025-07-28 |OfF=274m|Eh223-2 2024-06-28 1Y 1m 10,000 A0
2025-07-28 DIEHOiI**'7HrL|E*87-1 2023-07-28 2Y 60,000 AA-
2025-07-28 |MIxmbolH A3 2023-07-28 2Y 130,000 A+
2025-07-28 | Al c>_+9r52084-3 2020-07-28 5Y 20,000 AA+
2025-07-28  |BNK7HI|E234-2 2021-01-28 4Y 6m 10,000 AA-
2025-07-28 |BNK7HI|EH213-4 2020-07-27 5Y 1d 20,000 AA-
2025-07-28 | ZO|I7HI 2445 2023-07-28 2Y 100,000 A+
2025-07-29 | RH|7HE533-1 2024-05-29 1Y 2m 50,000 AA-
2025-07-29 |JB 22|7HIE501-4 2024-01-29 1Y 6m 60,000 AA-
2025-07-29 |$=IHI]E462-4 2021-07-29 A% 20,000 A0
2025-07-29 | et=7Hm|E529-2 2024-04-29 1Y 3m 10,000 AO
2025-07-29  |OtO|H| 7| 0|7 | & 283-5 2023-06-29 2Y 1m 20,000 AA-
2025-07-29 | COI7HI|E268-3 2015-07-29 10Y 20,000 A+
2025-07-29 | ROI7HmE452-3 2024-01-30 1Y 5m 29d 10,000 A+
Jerag 2025-07-30 | ROI7HI E452-4 2024-01-30 1Y 6m 40,000 A+
% 2025-07-30  |BNK7HI|E346-2 2024-01-30 1Y 6m 40,000 AA-
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2025-07-30 | A|O[H| = 2I7H=366-1 2022-08-30 2Y 11m 50,000 AA+
2025-07-30 | &= O|X|mO|h 45 2024-01-30 1Y 6m 6,000
2025-07-30 | SHLEZHIEE410-1 2023-10-30 1Y 9m 10,000 AA-
2025-07-31 |t AR ER34 2024-07-31 1Y 5,000 BBB+
2025-07-31 | A[O[H|=EI7t=310-2 2020-07-31 5Y 20,000 AA+
2025-08-01 |A|O[H|ZHm|Et515-6 2023-08-02 1Y 11m 30d 40,000 AA-
2025-08-01 | Alst7H | Er484-5 2023-08-02 1Y 11m 30d 40,000 AA-
2025-08-01 | SFLIZHI|EF390-2 2023-05-03 2Y 2m 29d 60,000 AA-
2025-08-01 | SHLIZHI|EE379-3 2023-02-02 2Y 5m 30d 60,000 AA-
2025-08-01 |JB 22|7HL|E502-2 2024-02-02 1Y 5m 30d 10,000 AA-
2025-08-01 |CIH|ZHI|E116 2024-02-02 1Y 5m 30d 9,600 BBB+
2025-08-01 | MOl O|X| =7 m| EF222-1 2023-11-03 1Y 8m 29d 10,000 AA-
2025-08-01 |OfF27Hm| 2193 2023-08-02 1Y 11m 30d 10,000 A0
2025-08-01 | S CiFHHA505 2024-02-01 1Y 6m 20,000 AA-
2025-08-01 | E[7}E231-6(Al) 2023-08-03 1Y 11m 29d 10,000 AAO
2025-07-27 |O|HERZ[H Y 123-1 2023-07-27 2y 40,000 BBB+
2025-07-28 | SYo|ZI}FS2 2022-07-28 3y 78,000 A+
2025-07-28 | E Q0| RmY1 2022-07-28 3y 120,000 A+
2025-07-28 | REIX|F14-2 2022-07-28 3y 185,000 A+
2025-07-28 | StLtE & X|F56-3 2022-07-28 3y 190,000 AAA
2025-07-28 | &R CO|AH0[Z56-2 2020-07-28 5Y 100,000 AA-
2025-07-28 |SKO|ZEME177-2 2023-07-28 2y 103,000 A-
2025-07-29 |00 X|C|H S5 &8-1 2024-01-29 1Y 6m 77,000 A+
2025-07-29 |¥=20 2022-07-29 3y 3,000
S| ALY 2025-07-29 |&f£38 2024-01-29 1Y 6m 6,000 BB+
2025-07-30 |Of|A#0|22t=0H6 2024-07-30 1Y 5,000
2025-07-31 |KBSH43-1 2024-01-31 1Y 6m 160,000 AA+
2025-08-01 |AJHIE2A63-2 2023-08-02 1Y 11m 30d 18,000 BBB+
2025-08-01 | CHAI0) = QH0}0]35-1 2023-08-01 2Y 85,000 A0
2025-08-01 | A$HEH2208-1 2022-08-02 2Y 11m 30d 270,000 AAD
2025-08-01 |SKO|ZE2E180-2 2024-02-01 1Y 6m 75,000 A-
2025-08-01 |SKO|ZE2E181-1 2024-08-02 11m 30d 74,000 A-
2025-08-01 | X|O|E[H|M 36-1 2024-08-02 11m 30d 44,000 BBBO
2025-08-01 |HD®¥LCH10 2022-08-02 2Y 11m 30d 33,000 A+
2025-07-27 |SHHZHEQ EX YXH-10 2024-09-27 10m 1,600 AAA
2025-07-27 | FEZ83AIMBS2018-18(1-5) 2018-07-27 7Y 171,000 AAA
2025-07-27  |HHE2|QkATFO| 7K} -44 2023-10-27 1Y 9m 5,000 AAA
2025-07-28 | RAH|LE|INLX}1-5 2024-05-14 1Y 2m 14d 5,000 AAA
2025-07-28 |HAEILO|EX|75K21-13 2024-06-28 1Y 1m 10,000 AAA
2025-07-28 |E|2EXMAMO|XR1-27 2022-01-28 3Y 6m 100 AAA
2025-07-28 |E|[2EXMENHSK-25 2023-04-28 2Y 3m 5,000 AAA
2025-07-28 | FEZ &S AIMBS2020-25(1-4)(Ah 2020-07-28 5Y 290,000 AAA
2025-07-29 |IH{AEIIO|EX|54XH1-29 2020-12-29 4Y 7m 100 AAA
2025-07-30 |HAEIIO| 2 X|74%tR1-15 2024-04-30 1Y 3m -1d 10,000 AAA
2025-07-30 |EHAEIIO|EX|76XHR1-11 2024-08-30 11m 10,000 AAA
ABS 2025-07-30 |HAEIIO|EX[81XFR1-1 2025-06-30 1m -1d 5,000 AAA
2025-07-30 | A7HL|EHA| 4 O|Xt1-7 2024-10-30 9m 7,500 AAA
2025-07-30 |E[EEMEMXIF1-26 2022-09-30 2Y 10m -1d 5,000 AAA
2025-07-30 | AEI}O|E X80kt 1-3 2025-04-30 3m -1d 10,000 AAA
2025-07-31 |IHAEIHO| 2 X|70%HR1-23 2023-08-31 1Y 11m 5,000 AAA
2025-07-31 |E[EEXMZHMKH-26 2023-01-31 2Y 6m 5,000 AAA
2025-07-31 |E|ZEMZH%H-25 2023-03-31 2Y 4m 10,000 AAA
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2025-07-31 |HAEIHO|EX| |77k -9 2024-10-31 9m 10,000 AAA
2025-07-31 |E|EEXTFHXtF1-23 2023-08-31 1Y 11m 5,000 AAA
2025-07-31 |E[2EMZMTFAR1-24 2023-07-31 2Y 5,000 AAA
2025-08-01 |HAEIIO|EX|71AHR1-21 2023-11-03 1Y 8m 29d 5,000 AAA
2025-08-01 |FEZ&SAMBS2012-32(1-7) 2012-11-01 12Y 9m 400 AAA

ALE : KISKFAHE 7}
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Appendix 5] BiS=dlIHH SBHE
QHE# rlf2| 02) 3215-1482

H1. HS 3ol Ll CH : JHY, o 9, 7|2t : 2025-07-21 ~ 2025-07-25)

Fg3c ] Y853 wdy | Wy FRNAPE A ojE | uWZ H| 2 g3}
KR6004948F70 |StLt-22448-070]12-21KOFR-# AAA | 2025-07-21 | 2026-07-21 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+8bp 1 1,000 KRW
KR310507GF76 |7|&-2%(1H)25070|184A-21 AAA | 2025-07-21 | 2026-01-21 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+3bp 1 2,200 KRW
KR310209GF77 |4t52580[0100-0722-1M AAA 2025-07-22 | 2026-07-22 | 2IE3AL AAA CD17HE +3bp 1 600 KRW
KR602196AF78 || O|H|7H | &t 564-5 AA- 2025-07-25 | 2028-07-25 |91 & CD+40bp 3 500 KRW
KR6006351F75 |H5-2229-070[12t25(%H) AA+ 2025-07-25 | 2026-08-03 |2I'B3AL AAA CD 17H&+8bp 1 1,000 KRW
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