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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 0.05 -0.05 -0.79 1.61 4.45 14.40 1.85
Duration 6.03 6.07 6.23 5.88 5.77 5.38 1.75
YTM 2.66 2.64 2.56 2.85 3.17 3.38 7.45

=Ky FHFAE 0.04 -0.32 -2.06 1.36 463 14.59 1.91
Duration 9.95 10.05 10.28 9.84 9.47 8.58 2.05
YTM 2.66 2.62 2.45 2.73 2.98 3.09 6.86

< 2HXH FHFAE 0.06 0.23 0.59 1.61 3.62 11.44 1.38
Duration 1.31 1.24 1.25 1.27 1.27 1.06 0.96
YTM 2.36 2.37 2.39 2.66 3.12 2.88 6.80

S| A FHFAE 0.08 0.23 0.49 2.04 458 15.68 2.07
Duration 2.52 2.55 2.62 2.60 2.62 2.85 1.35
YTM 2.84 2.84 2.85 3.14 348 3.99 8.43

KOBI30 +HFAE 0.05 0.18 043 1.59 3.75 11.81 1.54
Duration 1.81 1.87 1.80 1.79 1.86 1.86 1.87
YTM 2.32 2.32 2.29 2.71 3.12 3.17 6.86

KOBI120 +HFAE 0.05 0.20 0.59 1.51 344 11.65 1.36
Duration 0.94 1.00 0.93 0.92 1.02 0.98 1.11
YTM 2.50 2.50 2.59 2.89 3.31 3.21 7.09
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Rt : KISKHAME 7}

a32. XA X5 7o 0]
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=3, MHX[$ YTM F0|

6.0%

5.0%

4.0%

3.0%

4 2.0%
2 1.0%
0 0.0%
2022-08-01 2023-08-01 2024-08-01 2025-08-01 2022-08-01 2023-08-01 2024-08-01 2025-08-01
—— BRI 22K oK — SRS 22K Sotx
S| AFRY KOBI30 KOBI120 3| AFXY KOBI30 KOBI120
RHE: KISKAHE 7} Xt&: KISKHAHEIL
H2 KISSE|AX|3 ME{/2t7|'H Duration
7= 3 ~1 1~24 2~3d 3~54 50| A A
XN 0.62 1.48 242 3.90 14.46 9.47
NS 0.63 1.50 244 3.88 7.41 2.83
S 0.60 1.46 2.38 377 11.87 450
S5 H 0.65 1.40 2.22 0.00 0.00 1.29
2SRy 0.60 1.42 2.37 3.75 7.23 1.26
7|Ef= 88X 0.61 1.45 2.38 3.63 496 1.78
A (B ERES) 0.63 1.47 244 3.84 9.79 2.66
SIMNNESEES) 0.61 0.00 0.00 0.00 0.00 0.61
ABS 0.64 1.38 245 3.82 0.00 1.57
A 0.61 145 2.40 3.83 14.03 6.02




H3. KISSEHX| = ME/T7|E YTM

(EH2l: %)

TE 370E~14 1~2d 2~34 3~54 50|44 HH|
=Ky 2.286 2.387 2454 2.590 2.779 2.645
NN 2477 2.465 2.619 2.719 2.936 2.624
SK 2.501 2.505 2.590 2.685 2917 2.658
S5 H 2.258 2.364 2469 0.000 0.000 2.346
2%y 2.514 2.526 2.578 2.705 2.962 2.535
7|Eta & X 2.766 2.823 2.852 2.925 3.237 2.832
NS ERELET) 2.697 2.803 2.854 2.920 3.239 2.853
A (S EED) 3.218 0.000 0.000 0.000 0.000 3.218
ABS 2.563 2.601 2.723 2.724 0.000 2.621
A 2498 2.556 2.635 2.684 2.808 2.660
XtE: KISKHAEE I
H4. KISSEMAX & ME/DH|E H|F (E421: %)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
=Ky 437 5.26 438 6.54 29.68 50.22
N 0.20 0.27 0.25 0.38 0.11 1.20
S4=xy 2.12 2.96 217 2.49 3.21 12.94
SHEH 1.20 1.71 0.63 0.00 0.00 3.54
2K 5.71 403 1.46 0.52 0.03 11.76
7|Et3&X 230 2.94 229 1.11 0.09 8.73
NS ERELET) 239 2.88 2.55 1.37 1.01 10.20
A (S EED) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.47 0.55 0.24 0.14 0.00 1.41
A 18.77 20.59 13.98 12.55 34.12 100.00
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 38 50 155
N 192 261 254 508 39 1,254
=1y 452 666 518 556 689 2,881
SUHEH 9 6 2 0 0 17
SA Y 606 402 162 63 7 1,240
7|Eta-& X 1,357 1,662 1,154 660 59 4,892
SN (S EREET) 565 665 470 335 351 2,386
A (B EES) 1 0 0 0 0 1
ABS 426 342 118 37 0 923
A 3,632 4,027 2,698 2,197 1,195 13,749

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 0.060 0.220 0.510 1.910 4.260 14.190 0.309
ESf Duration 2.180 2.190 2.220 2.180 2.260 2.680 3.110
= YTM 2.679 2.681 2.684 2.980 3.342 3.818 2.488
ESGEHEMA |FH$AUAE 0.050 0.200 0.400 1.850 4210 14.250 0.174
Duration 2410 2.420 2.430 2.370 2.430 2.610 3.690
YTM 2,615 2.615 2612 2.920 3.290 3.756 1.996
HuX|4 | &H$AE 0.050 0.180 0.350 1.880 4.380 14.590 0.303
Duration 2.630 2.640 2.690 2.640 2.640 2.950 3.100
YTM 2.705 2.707 2.702 2.997 3374 3.770 2410

ALE: KISKHAHE 7L
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&

H7. KIS ESG ¢ ME{/2t7|'H Duration

= 37 ~1d 1~24 2~34 3~5i4 50| 4 HH|
SK 0.65 1.49 243 3.72 10.35 2.94
2%y 0.62 1.47 2.53 4.06 7.78 1.18
7|Eta &M 0.60 1.47 2.41 3.71 493 2.15
NS EREET) 0.63 1.47 244 3.79 7.79 2.30
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.66 1.41 2.46 3.83 0.00 1.71
A 0.63 1.47 2.45 3.76 8.83 2.17
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 2476 2479 2.556 2.647 2.923 2.579
2 XY 2.509 2517 2.567 2734 2.987 2.522
7|Eta&X 2.629 2.659 2767 2.885 3.114 2.745
NS EREET) 2.646 2.739 2.831 2912 3.155 2.795
A (S EED) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.534 2.564 2.704 2.721 0.000 2.603
TH| 2.561 2613 2725 2797 3.054 2.673
XbE: KISKHEEIL
H9. KIS ESG S X| = ME{/UI|E H|F (TH21: %)
T2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
S 4.40 6.38 487 5.13 2.41 23.19
2 xH 10.80 6.37 246 0.14 0.09 19.85
7|Et3&X 1.44 1.77 1.90 1.72 0.09 6.93
NS EREET) 10.54 12.09 10.95 6.02 3.08 42.68
A (S EED) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.16 2.78 1.45 0.96 0.00 7.35
A 29.34 29.37 21.63 13.98 5.67 100.00
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 118 196 147 184 93 738
SA Y 160 90 37 3 291
7|Eta-E X 112 133 124 133 8 510
SN (S EREET) 355 392 283 214 163 1,407
A (B RES) 0 0 0 0 0
ABS 80 93 54 34 261
TH| 825 904 645 568 265 3,207

ALE: KISKHAHE 7L
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@ KISKpAHE 7

1. T 23 S| (E+21: %)
= 7/11 7/18 7/25 8/1 H =8| (BP)
Eot 14 2.275 2.307 2.29 2.237 -5.3
=S¢t 24 2.4 2432 2.425 2425 0.0
=27 34 2447 2472 2.482 2475 -0.7
=7 54 2.605 2.647 2.635 2.627 -0.8
=21 104 2.83 2.872 2.855 2.835 -2.0
SAHRHAAA 3 2.619 2.642 2.647 2.649 0.2
SAHHAAA 544 2.741 2.783 2.766 2.765 -0.1
SAHHAAA 10 3.015 3.052 3.035 3.024 -1.1
XtE : KISKHAHE 7}
& 3. 30X SPREAD 30| (54l : bp) 124, E=XJAAA SPREADZO| (54 : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00
20.00 e e e
0.00
20.00 - - - 0.0 T T - -
> 2 \2 \2 N > N2 2 S N
& V\,@ Igf 96;0 ,0“"0 NQQP V\,\,D (9,&9 q@g g@?
i & & & $ S & S & S
AtZ : KISKHAHE It A& : KISKHAHE It
H2 T 33 A= E HE (£+$: bp)
= 7/11 7/18 7/25 8/1 HMECH|
=1 310 SPREAD 383 40.0 37.3 36.0 213
=1 3 5 SPREAD 15.8 17.5 15.3 15.2 -0.1
=1 5 10 SPREAD 22.5 22.5 22.0 20.8 -1.2
=1 _E=K{AAA 3YR SPREAD 17.2 17.0 16.5 174 0.9
=11_E 2K AAA 5YR SPREAD 13.6 13.6 13.1 13.8 0.7
=1 _EX{AAA 10YR SPREAD 18.5 18.0 18.0 18.9 0.9

AtZ : KISKHAHZE G
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Xt& : KISKHAHE 7F

F) X E +4E : §9 3M~2y, =1 25Y~30Y 7122 +AE
J26. BEI(Breakeven Inflation Rate) HE (52l : %, bp)
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Q KISKF&HE 7t

H9. 55 SAH Hsig (E21: 7, %)
UEY =8 Hgsa k7] gdneg | HEI HSEad
2025-07-28 S =R ANE Y]) 2025-07 AA+ 24 o 2.620 300
2025-07-30 Rpata| ALK 1242 (A AAA 3 DI +3.0bp 2,579 1,000
2025-07-30 Rpoh2te| S AR 1252 (A AAA 54 2IE +3.0bp 2.695 1,000
2025-07-31 SAYN 7| LTS K H904(Ah AAA 24 DI +2.8bp 2.496 500
2025-07-31 FAHKI| LTS KA 05(AN AAA 104 2IE +3.2bp 2.964 700
2025-07-31 EX| FEiRf 2532 AAA 304 2IE 0.2bp 2.827 600

X2 : KISKHAME 7}

AHF FEAIEE 31 25-42 SHRE F&S 0|FH 42X 62214 FSE[RULCE O[O =11
25-3 YAl 11X 75439 SELH O £ O|ALCL
J7. 4 X BEES /5 (EHl: 48
350000
300000
250000
200000
150000
100000

50000

0 - M— . - . . | . - . . . .

S% IF24-12 T[54 =TI24-1 =247 =253 T|A124-13 = I125-5

AtZ : KISKFAE 7}

38 F SAK HEE /S (&9l A3
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10000

0 i
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oM & cha 02) 3215-1432 o IEMAIY AUZE A2 78 UM K=
o 7|EIZ8M FEAIY A+ 0|5t SE52 SH2E ZM X%
. S8 AESE
SR LAHAE2 LSS LA 2K AAA 2 AT EE A28 THCE ATYEE &
CHRUCE 1 712t0] @B 4.0bp &SI, 552 0.3bp SCHRMCE BHH 3EH2 EobM| d2|1 109 #2742
A 0.5bp HA5HH OFZRMCE
7|EtE 8K GA| YIS HAMCE AUE ool Amy E 2o Mot ACEH 7|EFm-&X 139 F240]
QH{ 1.5bp S, 55 F2H0] @B 0.5bp SCHRUCE HHH 3E 7H2 Bk 1092 2B 0.6bp ZHCHSHH
oA Ct
%1, 238xH 3y YTM 30| (542l : %) 2. o™zl 3y YTM 30| (E+21: %)
o o & = %—Tl—xH 7| El'% 8 xHAA*‘
8 - R A3 2 xHaan B 8 - JIEr2 g A ST
7 -
6 - 6 -
5 \
4 - 4
3 M M
2 - 2
7
0 ; ‘ 0 : : : :
2023-08-01 2024-02-01 2024-08-01 2023-08-01 2024-02-01 2024-08-01 2025-02-01 2025-08-01
AtE: KISKHAHE 7t AbE: KISKHAHE 7L
%3, 28 ;s 0C{H| SPREADFO| (249l : bp) &4, o{Fx| 3 0C{H|] SPREADFO| (£l bp)
AZ R 3v- KTB 3Y e S 3 - KTB 3Y 7|Et2-8 X AA+- KTB3Y
70 SR AAA- KTB 3Y SSKHAA+- KTB 3Y 250 1 7|EF2-SXHAA- - KTB 3Y
60 J 7|Ef S8 HA+ - KTB 3Y
‘ 200 -
50 -
0 | 150 -
30 1 100
20 _’-/\/\-\4—-«/\"}\"’\
50 -
10 -
0 0
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H1. S¥X SACHH| AZHE S HES (EH91: bp)
53 2F A=Y E(08/01) HFrhH|(07/25) Helcid|(07/01)
at7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
M= 259 11.1 16.6 429 4.0 0.0 0.3 -0.5 -3.1 -4.4 -1.7 -1.7
s 259 114 16.3 46.0 4.0 0.0 0.3 0.0 -3.1 -4.4 -1.7 -1.7
AAA 283 213 243 52.7 4.0 0.0 0.3 -0.5 -4.0 -6.2 -2.3 -1.7
AA+ 33.9 29.7 37.7 60.8 40 0.0 0.3 -0.5 -4.5 -6.2 -2.3 -1.7
H2 M| I OCHH] ASEE Sl HEE (EH21: bp)
53 2F 2D E(08/01) H=id|(07/25) Helcid|(07/01)
at7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
= 337 34.0 373 | 139.6 2.6 14 1.1 1.0 -5.7 -3.7 -2.0 1.0
= 34.3 395 571 | 157.9 2.6 1.0 1.0 1.0 -55 -3.7 -1.8 1.0
AAA 40.7 | 472 666 | 1774 2.6 1.0 1.0 1.0 -55 -4.3 -2.3 1.0
AA+ 96.1 | 132.6 | 1824 | 2464 1.5 0.0 0.0 1.0 -114 | 4.2 -2.0 1.0
AAA 1704 | 211.8 | 2449 | 290.3 1.5 0.0 0.5 1.0 -114 | -4.2 -2.0 1.0
AA+ 2256 | 281.1 | 311.8 | 3551 1.5 0.0 0.5 0.6 -114 | -4.2 -2.3 0.7
I YHAY 5T
23K LIMH2 4 8800U AU Z ™ F CiH| 2,800 ) ZAZUCE 5HADHY| O|F MY QIFo ZME
2QACt F Xk StL23o| 31 TH| O|EX{ 7t AT 4.5bp, 7|28l HUE EQIK7E 1 47bp= LE
ZH ZME 20|7|= RUCH BHH 3230 114 67§ & 27| O|EX{ 7} @B 2.6bpE LRl TN, StaAtRA2
ol 1 671 O|EM FA| 2H 2.1bpE LAHE|HM =M E LIEHHILCE F 522 25 2ol fF2
ZME LIEIH D, A7/ Y230l AUE 2RI 7t AL 55bp7tX| HAHZ 7| =RUCH O2|10 fE|2 9| 0]
SAEHAY 5| O|FEX{ 7t Q1L 9.8bpE HAEH ZME O|ERULCE O|=2| FH2N 52| L =24
gol goloz F2| of|X| +Xo| X U0l ZME ERUCt F OpX|8f ofo|A 3o 1 HTHY| O|EX| 7t 2
H 1.6bpE UAE|H =xMZ OtZACH

| 578 9,530 3 HARUCE 7|EfF&8M Zd A|ZE
LIEFRACEH 3= X8 A0 S22 SHE7HIE 13 67 & X 2 87| o| X7} A
AL, A+ =2 ZOFHO[E 3 27| O|EX FA| A 5.0bpl| ZME AL
i ot Mo &S 0|0{7tH 7|
Etg28X AlY = 2t 20| X[ 91 5.5bp 2 WHEH UME
O|BRACt == OtX|9} A+ S22 H2|X7Hm|E 213 0|5 Y FO0| ZAE X|56tH OpLRHCE

~ O B HFS = HEFSH X
135 F7H 2K W Fol (EH91 - %) J%6. F7H O{EK L0l (EH91: %)
20000 , BEIEMN mUFH mAAA CAA+ 10,000 - mFLE WE w7l o] e s
8,000 -
15,000 -
| a0 1
10,000 -
4,000 -
5,000 -
2,000 -
0 - 0 - T T d
2025-07-28 2025-07-29 2025-07-30 2025-07-31 2025-08-01 2025-07-28 2025-07-29 2025-07-30 2025-07-31 2025-08-01
AtE: KISKHAHE 7L AtZ: KISKHHE I
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H3. FZH 28X 2 oig (H9l: %, 248)
s =9 WAFE | LHAmEE E i = R
AAA 7|28 (EhH25072153A-28 2.450 2IE -4bp 2025-07-28 | 2025-12-28 2,900
AAA 7| Y2 (Th25078335A-28 2.460 2IE -Sbp 2025-07-28 | 2026-06-28 1,200
AAA At=25410[0106-0728-1 2.520 91 +2bp | 2025-07-28 | 2027-01-28 1,700
AAA FAF &M B (2H)25-70[17-28 2.570 B1E +3bp | 2025-07-28 | 2026-12-28 1,000
AAA FAF &M B (2H)25-70[18-28 2.570 91 +2bp | 2025-07-28 | 2027-01-28 1,500
AAA StLF2%8448-070[32f-28 2.650 2IE -Shp 2025-07-28 | 2028-07-28 700
AAA 7| Y28 (EH25078H153A-29 2.480 2IE -1bp 2025-07-29 | 2025-12-29 5,100
AAA 7|22 (4h25070|3A-29 2.580 g 2025-07-29 | 2028-07-29 5,500
AAA 4A+=25412H0100-0729-1 2.450 2IE -Shp 2025-07-29 | 2026-07-29 2,200
AAA AsH23429-07-0]-1.25-A 2.550 21E +1bp | 2025-07-29 | 2026-10-29 1,400
AAA 0284507 21 2 10M-30 2.490 2IE -Shp 2025-07-30 | 2026-05-30 3,100
AAA 7| P2 (Th2507274A-30 2.460 2E -6bp 2025-07-30 | 2026-04-30 1,200
AAA 7| 2% (4125070]3A-30(AH 2.570 2E -1bp 2025-07-30 | 2028-07-30 5,000
AAA StLF2%8448-070[32-30 2.660 olE -2bp 2025-07-30 | 2028-07-30 3,400
AAA ot=+E U3 8250702 01-243 | 2.460 2IE -Shp 2025-07-30 | 2026-03-30 2,500
AAA 7| Y2 (Th25078334A-31 2.460 2E -4bp 2025-07-31 | 2026-06-30 1,200
AAA Ar=2541%H0008-0731-1 2.500 2E -1bp 2025-07-31 | 2026-03-31 5,000
AAA At 3429-07-&-10M-A 2.500 2IE -4bp 2025-07-31 | 2026-05-31 1,500
AAA StLF2%448-070]2.524-31 2.580 2E -1bp 2025-07-31 | 2028-01-31 600
AA+ 4 =232025-070]2.5A-31 2.650 2E -2bp 2025-07-31 | 2028-01-31 600
AAA OO| &8 346-080[12A-01 2.550 2IE +2bp | 2025-08-01 | 2026-08-01 1,500

Xt&E: KISKHAHE It

H4. FZHOJHAY A Hg (E491: %, 1))
S EXT welFal | UHATYE 23 o Bk
AA- BNK7H | & 378-1 2.759 2IE -4bp 2025-07-28 | 2027-06-28 200
AA- BNK7H | £378-2 2776 2IE -4bp 2025-07-28 | 2027-07-28 400
AA- BNK7H I & 378-3 2.775 2IE -4bp 2025-07-28 | 2027-08-27 300
AA- BNK7H | & 378-4 2.885 2IE -4bp 2025-07-28 | 2028-06-28 200
AA- BNK7H | &378-5 2.908 2I'E -4bp 2025-07-28 | 2028-07-27 100
AA- BNKZ{ | &378-6 2.908 2E -4bp 2025-07-28 | 2028-07-28 400
A+ ROI7HI E481-1 3.630 0IE -5bp 2025-07-28 | 2028-07-27 400
A+ ROI7HI E481-2 3.630 oIE -5bp 2025-07-28 | 2028-07-28 1,200
A0 St 71 | £ 550-1 3.671 B -25bp | 2025-07-28 | 2027-01-28 200
A0 Sh= 7 | §550-2 3.887 QIE -25bp | 2025-07-28 | 2027-07-28 300
AA+ 70| H| = 217t E434-1 2.775 2E -2bp 2025-07-29 | 2028-06-29 200
AA+ 7| 0|H| = 17t =434-2 2.797 2E -2bp 2025-07-29 | 2028-08-28 100
AA+ 7| O|H| = 17t =434-3 2.797 2E -2bp 2025-07-29 | 2028-08-29 700
AA+ 7| 0|H| = 2IF7tE434-4 2.800 2E -2bp 2025-07-29 | 2028-09-29 500
AA+ 7| O|H| = 217t =434-5 2.845 oy 2025-07-29 | 2029-06-29 400
AAO StLEFHE284 2.810 2E -3bp 2025-07-29 | 2028-07-28 1,000
AA- 2H7HE569-1(=) 2.854 2IE -3bp 2025-07-29 | 2027-08-25 100
AA- 2H7HE569-2(=) 2.854 2E -3bp 2025-07-29 | 2027-08-26 200
AA- R O7t=569-3 2.854 2IE -3bp 2025-07-29 | 2027-08-27 500
AA- R H7t=569-4 2.995 2E -3bp 2025-07-29 | 2028-07-28 300
AAO Le|7t=267-1 2.766 2IE -3bp 2025-07-30 | 2028-06-30 400
AAO fE|7tE267-2 2.787 2E -3bp 2025-07-30 | 2028-07-28 700
AAO fe|7t=267-3 2.787 2E -3bp 2025-07-30 | 2028-07-28 100

14



AAO L2|7tE267-4 2.813 OlE 3bp | 2025-07-30 | 2029-01-30 100
AA- JB 22|74 m|E541-1 2.638 Ol™ 6bp | 2025-07-30 | 2027-01-29 200
AA- JB 22|74 m|E541-2 2.726 Ol" 6bp | 2025-07-30 | 2027-09-30 200
AA- JB 22|74 m|E541-3 2.838 Ol™ 6bp | 2025-07-30 | 2028-06-30 200
AA- JB R2|7H [ E541-4 2.907 Ol" 6bp | 2025-07-30 | 2029-01-30 200
AA- 0| 2Hof 7§ m| & 125-1 2.842 Ol™ -8bp | 2025-07-30 | 2028-03-30 400
AA- 0| 2Hof 74 | EF125-2 2.863 Ol™ -8bp | 2025-07-30 | 2028-04-28 1,200
AA- OFO[H|#|O| 7H | £$333-1 2.647 oIE -4bp 2025-07-30 | 2027-07-30 400
AA- OFO[H|#|O| 7H | §f333-2 2.785 oIE -4bp 2025-07-30 | 2028-07-28 500
AA- OFO[H|#|O| 7H | §333-3 2.823 oIE -4bp 2025-07-30 | 2029-01-30 200
AA- OFO[H|#| O 7H | §333-4 2.900 oIE -4bp 2025-07-30 | 2029-09-28 200
AA- OFO[H|#| O 7H | §333-5 3.067 olE -7bp 2025-07-30 | 2030-07-30 700
AA- L2387 E529-1 2.784 OIE 4bp | 2025-07-30 | 2028-05-30 200
AA- f2la3871mE529-2 2.805 OIH 4bp | 2025-07-30 | 2028-06-30 400
AA- LE|Z87Hm E529-3 2.827 OIH 4bp | 2025-07-30 | 2028-07-28 700
AA- 7| OfH| 7H | & 565-1 2.593 olE -3bp 2025-07-30 | 2027-01-29 100
AA- 70| H| 7} | EF565-2 2,677 OlE 3bp | 2025-07-30 | 2027-09-30 200
AA- 7|0l H| 7| & 565-3 2.683 OlH 3bp | 2025-07-30 | 2027-11-30 100
AA- 70| H| 7} | E565-4 2.732 OlH 3bp | 2025-07-30 | 2028-03-30 100
AA- 70| H| 7} & 565-5 2.775 OIH 3bp | 2025-07-30 | 2028-05-30 100
AA- 70| H| 7} | E4565-6 2.819 OlH 3bp | 2025-07-30 | 2028-07-28 400
AO AX|IFH I E 384-1 3.866 DI -25bp | 2025-07-30 | 2026-07-30 100
AO AX|FH I E384-2 3.923 DI -25bp | 2025-07-30 | 2027-01-29 100
AO AX|7H I E384-3 4.030 DI -35bp | 2025-07-30 | 2027-07-30 300
AO ARX|IFH I E 384-4 4300 DI -55bp | 2025-07-30 | 2028-07-28 100
BBB+ CIH[7H I EF130 3.900 +390bp 2025-07-30 | 2027-01-29 170
AA+ SICH7+=938-1 2.653 OlH 3bp | 2025-07-31 | 2027-07-30 100
A+ o 2| 7K | §281-1 3.264 2IE -6bp 2025-07-31 | 2027-01-28 100
A+ o 2| =74 m| §281-2 3.264 2IE -6bp 2025-07-31 | 2027-01-29 300
A+ Ol 2| =71 | & 281-3 3.339 OIH 6bp | 2025-07-31 | 2027-04-30 200
A+ o 2| =7 | E281-4 3415 2IE -6bp 2025-07-31 | 2027-07-29 100
A+ ol 2| 271 o 2 281-5 3415 OIH 6bp | 2025-07-31 | 2027-07-30 800
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QIAH : MBS SS2 HAN, )| X I &8 3= 84 ER

"R} KEY POINT

279 A7Y  02) 3215-1438 o THO| EtMRY Fet2 HofH, K3 2 2t &
o SEUIH FY| BRI O MY

SlALH MH S

YA ZIE 2AMK 3E 27| AAAS S 74 OfE| AR A= == 3 CHH| 0.8bp StETH 33.5bpE 7|

Ju
3

1, AANSE2 ™ F CHH| 1.2bp SHEESE 43.4bp, A0S 22 ™ F OfH] 222! 116.7bpE 7| S5t}
=3 U AHAIE2 sHO| ZEMR A EFE 27 AIE (et 28tsin, 2 54 90| MEte ZETME

(- —

HIUCt ofof ASE DA 2| ot 3HS THLE ZME BEACL ALt EY|gElE 0l= FOMC 52

oln

2, ohE olgo| ojoty 4 AX[of [E F2| 2ot 7|t stefo 7[lah e oM 2Lt

31, A F2]30] (SH9l: o 9)

6.5 600

5.5 500 AOA TR E

4.5 400 AAOAZIZZ E

AAMA T E

3.5 300 AO

2.5 200 AAD

— AAA

1.5 - - 100 2271314

0.5 ‘ ‘ 0

2022-08-01 2023-08-01 2024-08-01 2025-08-01

AtZ : KISKHAHE 7}

H1. 3y AZyE Y HEE (E+21: bp)
S =F AZY =(08/01) M FLH]|(07/25) HEH|(07/04)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 263 | 335 | 357 | 587 | 10 | -08 | 00 0.0 2.8 -18 | -03 | -08
AA+ 304 | 405 | 412 | 905 | 00 | -1.2 | -05 | 00 2.0 -09 | -18 | -08
AAO 323 | 434 | 480 | 1244| 00 | -1.2 | -05 | 00 2.0 -09 | -18 | -08
AA- 36.1 | 478 | 581 | 1610| 00 | -1.2 | -05 | 00 2.5 -09 | -18 | -08
A+ 541 | 90.6 | 1306 | 2187 | 05 -0.5 | 0.0 0.0 2.5 -10 | -15 | -08
A0 689 | 116.7 | 1754 | 264.7 | 05 -0.5 | 0.0 0.0 2.5 -10 | -15 | -08
A- 960 | 161.2 | 2354 | 3160 | 05 -05 | 00 0.0 2.5 -10 | -15 | -08

AtE : KISKHAHEIL
17



OftH == A ZHFAH2 1= 3,600
=7 FESAMNE Lyt detAtita

5.0~5.6%2| HjZ2| =F2 MAIMCH, 547% =LEZ LS OHACL

NEoR S2 3MKE LAIUCL 2V 2HE B= gz 2

H2, S|AHKY s (EH2l: %, bp, H, Ag)
HE8SE =9 E HHOIg | wHADIYE | LAY LA
AAA O|HE2|H Y124-1 2025-07-28 2.896 s=E +20bp 2 400
AAA oj2hol 4 5379 2025-07-29 2.75 JHH2E -13bp 3 1,100
AA+ JBE&XIZF33 2025-07-30 2618 JHHOE +6bp 15 500
AAO A RpAH2HE]39-1 2025-07-30 2.698 JHEIE -4bp 2 1,400
AAO e RpAFRHE]39-2 2025-07-30 2.808 7 0E -4bp 3 3,600
AAO gt Atatt2|39-3 2025-07-30 2.941 JHHTIE -7bp 5 1,000
A- Holg=2=EeE a6 2025-07-30 6.3 - 2 600
AA- o 2| =5 #2508-1 2025-08-01 2.724 JHETE -12bp 2 1,200
AA- 2| =3 #2508-2 2025-08-01 2.858 JHHTE -10bp 3 1,800
A- ASERHAEATEN 2025-08-01 547 - 2 1,500
BBBO MOl E[H| M 41 2025-08-01 78 - 2 500
F) REZT 32 Lt 3|AMRY, ELS X2
Xt KISKHHE 7Y, o EF A K &
H3. Z|ARKY TH7|oig (SH2: %, ', 2 g)
HE8SE 5= L HHO|E 27| o | AT
A+ ROX|F14-2 2022-07-28 4432 3 1850 12,750
A+ EHo| A2 2022-07-28 5.205 3 780 4,470
A+ O O X|C| AL E 5 & 8-1 2024-01-29 4267 1 770 3,410
A+ HD$CH10 2022-08-02 4494 3 330 13,070
A- SKO|REHE180-2 2024-02-01 5.735 1 750 11,260
A- SKO|ZEHE177-2 2023-07-28 6.141 2 1030 11,260
A- SKOIZEHE181-1 2024-08-02 4412 1 740 11,260
AO CH Al 0f| = QH0}0]35-1 2023-08-01 5.547 2 850 7,400
A0 SR 2022-07-28 6.1 3 1200 4,470
AA+ KBS H43-1 2024-01-31 3.942 1 1600 38,500
AAO AstE#2208-1 2022-08-02 4355 3 2700 27,800
AAA StLE & X F56-3 2022-07-28 3.991 3 1900 57,100
BBB+ AH E Y 263-2 2023-08-02 6.661 3 180 1,590
BBBO X O| E|H| M| 36-1 2024-08-02 75 3 440 2,270
F) REZS 32 Lot 2|AMRY, ELS X2
Xt KISKHHE 7Y, o EF A K &
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H4. K1 S AHY wetA 2 (EH2l: %, bp, &, 24)

HE8ET 5% e 2 A=y E / BHOIE 27| ECR
AAO ol 2| =3 & X|F20-1 2025-08-04 HEPIE -10bp 2 1400
AAO ol 2| =3 & X|F20-2 2025-08-04 HEPIE -14bp 2 1700
AA- Z02/=6-3 2025-08-06 S22E +28bp 1 800
AA- SILES H14(F) 2025-08-05 2 6.5 2950

F)FES 32 L SA, ELS K2

Rt&: KISAHAHE7E, DART

22, S|ALK el 0| (29l - o &)
180,000

160,000

140,000

120,000

100,000 2022
80,000 - 2023

m 2024
60,000 m 2025
40,000 -+
20,000 -+
12 28 38 48 s8 eE 78 8E 98 108 118 12¥

KHE : KISKHAL

33, S| ARy

gt

HF3 x
130y 0|

3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-08-01

2023-12-01

2024-04-01

2024-08-01

2024-12-01

2025-04-01

2025-08-01

XHE : KISKFAH

Bt
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Z CHH| 6.85%p S7tst
22 7.75%p

32.83%, 18~3d

T M= 1.27%p & ATt

=22 8.98%p 37zt

CHE| 2

44
I
oN

18.63%S KtX|3H

S8t 17.02%E AHX|RUCH.

4.66%= KHX|ZHC

58.77%, 38 ~53

ro
5
A
1o
10
of

0
A SE2 T

—

HEEEE

22 052%p U2

rEI

Z OfiH] 16.39%p Z23t 61.26%S KHX[ZUCH AS
ZH M= 7.19%p 2%

ot 3.74%= XA 54 0|y

5 2K S2EH /8 (THSl: of @)

T& 2025-07-10 2025-07-17 2025-07-24 2025-07-31

AAA 8,127 10,944 5,300 7,836

AA 32,235 31,422 34,930 25,764

A 9,236 3,316 4171 7,158

BBB 1,266 847 511 1,243

JUNK 89 51 70 52

Total 50,953 46,580 44,983 42,054
AtE : KISKHAHE L
H6. S|AMK) THEH R & (TH2l: of 9)

= 2025-07-10 2025-07-17 2025-07-24 2025-07-31

~1y 18,052 10,786 18,002 13,808

1y~3y 28,781 29,776 22,398 24,716

3y~5y 1,731 3,125 1,916 1,572

Sy~ 2,390 2,893 2,667 1,958

Total 50,953 46,580 44,983 42,054
Xb2 1 KISKHAHE I
4. MK S28 58 (221 = %) O35, 2|ARK| ZHED|E |8 (2l = %)

3y~5y
BBB 1y~3y 3.7% 5y:
3.0% 58.8% ‘/4.7/0
BB+
0.1%
~1y
32.8%

RtE: KISAHHE 7}
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AtZ: KISKHHE I



d3e6. Al & 0|

100000

1M RESE

80000

60000

40000 i i
20000 IIIII

0 IYI IYI IYI IYI IY

T T T

T

T

T

T T T

T

T

T

T

T

T

T

T T

T T

2024-07-31 2024-10-17 2024-12-26 2025-03-13 2025-05-22 2025-07-31
KtZ : KISKFAHE 7}
B7MEBSET HE
LAt HEYU HAM OUTLOOK HAS OUTLOOK HE
0 1900-01-00 0 0 0

Az oM EIE, KISKHHE Tt
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OEEal 1=

ABS/MBS : 7& ABS

TTSO HOo
YIS XL KEY POINT
719 KR 02) 3215-1435 e ABS, MBS Z3l MZ
o5ty A7 02) 3215-1454 o 72 ABS S EZF ZZ
| 2l ANE S
OlH=F F&=2t A MBS HAl= QIQICH
=1, "7 7| =X E ABS EM I H F0| (E491:91 @, 7|7} : 2025-03-01 ~ 2025-08-01)
30,000 350000
I PF Loan
—————— ——
25,000 - 300000 m— P-CBO
20,000 250000 7|t
-~ 200000 oE=
15,000 -
-~ 150000 CHY 7| SR O SR A
10,000 - o
- 100000 e =P/ O4E A cDO
5000 +—— - 50000 Synthetic CDO
0 : : : — - 0 ST
2025-03 2025-04 2025-05 2025-06 2025-07 2025-08
RH&E: KISKHAHE 7H
%2 A7t YAH|F (EH9l = %, 712t : 2024-09~2025-08) J2l3. gg WalH|= (E42l - %, 712t : 2025-08)
e/

RH&: KISKFAHE 7}

XtZ: KISKHHEIL

H1. T ABS LUl gl (549l : A9, %, 7|2t : 2025-07-28~2025-08-01)
7| =X SPC MESE ER gt7| gz | w3z g | M
Lol gl

AtE : DARTH RS AIA| A E

22



H2. X2 MBS L U H|Xt Bl HunHS (S48l - A8, %)
a7 MBS 2025-8(2025-07-22) MBS 2025-7(2025-06-24) MBS 2025-6(2025-05-27)
B wege | wHFe | Ams | wEgy | wugal | Amys | wE39 | wddd | azmyc
14 1,161 2.483 - 1,085 2.464 +17 1,013 2.455 +18
24 1,300 2,530 - 1,200 2.585 +12 1,100 2.484 +15
34 900 2.609 - 900 2.636 +17 800 2.503 +17
54 1,600 2761 - 1,200 2767 +13 1,700 2.642 +15
7 700 3.034 - 900 3.055 +26 900 2917 +26
104 800 3.173 - 800 3.209 +34 700 3.125 +37
204 700 3477 - 900 3.396 +56 800 3.273 +55
304 200 3.299 - 200 3.251 +51 200 3.102 +47
S ENEEEEETS
AE: SAEHIGTA
184, MBS T TR F0] (29l o &)
80,000 180,000
70,000 - 160,000
£0.000 - 140,000
50,000 \ - 120,000 2022 L&l
/ - 100,000 w2023 23
40,000 -
\ - 80,000 2024 LY
30,000 (25 EHSH
- 60,000 =<
_>F_7(|-OH(O§)
o — T\T /™
20,000 - 40,000
10,000 - 20,000
0 - -0
1y 2Y 3y 5Y 7Y 10y 15y  20Y  30Y
ALE : KISAHAHE 7L
&5 MBS TH7|'E U3 AT E 30 (EHl: o 8)
3
2.5
m1Y
2 m2y
m 3y
1.5 m5Y
7Y
1 m 10Y
15Y
05 20Y
O T T T 1
MBS2025-5 MBS2025-6 MBS2025-7 MBS2025-8

AtZ : KISKHAHE IF



Il FSAME ST
72 ABS SEAIHU A= P-CBOE 7| XXM ZE Sh= A HO| 2,248 AL,

o2,

2Ol 1x 3,246

A

o
==

7| XXHAO 2 SH= K A0 100

Ao

=

Synthetic CDOE 7| =Xt 2 S XHH Ol 3,498

A
A

fe]]

PF LoanS 7| XXtAIC Z St Kf

=

RQEEO| 700 ¥, =IO = XY

7|Ef RS 7|=XML 2 St x{ 20| 8,921 7 A2 =l ALY

a2le. €7 ABS 7| X X4 H S EH|E F0| (SHl: o )
100% 4
90%
3
80%
I P-CBO
70% 3
I PF Loan
60% 2
s Synthetic CDO
50% .
2 e CH Y| SR SR
40%
QEEZ
30% 1
AESYRSEI =YY FE N e]e)
20%
1 7| Ef
10% — O EE 1 0H
O% O TTo o Tl
O Q N v S 4% %) » \e) © 4 Q)
Q Q Q Q Q Q Q Q Q
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Xt& : KISKHHE 7}, Bloomberg Xtz : KISKHHE 7Y Bloomberg
J33. Y23 =AU E F0| (E491: %, 712k 24.08.02~25.07.31) O3, S22 $UE F0| (E491: %, 717+ 24.08.02~25.07.31)
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#1. F 33X S2HS (EH9l: %)
CL b 2025-07-31 2025-07-25 2025-07-01 HF OfH| HE |
US TREASURY 2Y 3.92 3.92 3.72 -0.10 20.20
US TREASURY 5Y 3.94 3.97 3.78 -2.90 15.40
US TREASURY 10Y 434 4.40 4.21 -6.20 13.00
US TREASURY 30Y 4.87 494 476 -7.40 10.70
DEUTSCHLAND REP 2Y 1.95 1.95 1.85 -0.10 9.50
DEUTSCHLAND REP 5Y 2.28 2.31 2.15 -2.90 12.60
DEUTSCHLAND REP 10Y 2.68 2.72 2.58 -4.90 9.50
DEUTSCHLAND REP 30Y 3.17 3.21 3.07 -4.70 10.10
JAPAN GOVT 2Y 0.83 0.87 0.74 -3.80 8.60
JAPAN GOVT 5Y 1.09 1.16 0.97 -6.40 12.50
JAPAN GOVT 10Y 1.55 1.61 1.40 -6.20 15.60
JAPAN GOVT 30Y 3.09 3.08 2.90 1.50 19.10
CHINA GOVT 2Y 1.43 1.44 1.37 -1.90 5.50
CHINA GOVT 5Y 1.59 1.57 1.50 2.30 9.00
CHINA GOVT 10Y 1.72 1.72 1.65 0.10 7.30
CHINA GOVT 30Y 1.92 1.95 1.86 -2.80 6.00
X2 : KISKHHE 7} Bloomberg
35, USD & EUR (E421: %, 717F: 24.08.02~25.07.31) d%e6. MOVE & VIX (E491: %, 717F: 24.08.02~25.07.30)
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e USD/KRW EUR/KRW MOVE VIX
AtE @ KISKHHE 7}, Bloomberg AR : KISKHHE 7L Bloomberg
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AtE : KISKHHE 7} Bloomberg
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(2+9l:bp,712+:25.07.25~25.07.31)
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Xt2E : KISKHHE I, Bloomberg
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(+2l: %, 712t 25.07.28~25.08.01)

13.73%

9.80%

\ 4

1.96%
7.84%

7.84%
M Utilities
B Communications
Basic Materials
Industrial

B Consumer, Non-cyclical

M Financial
Government(Municipal)

= Government
Consumer, Cyclical

6.82% - 1136% 6.82%

18.18%

v

6.82%
4.55% 2.27%

M Utilities

B Communications
Basic Materials
Industrial

B Consumer, Non-cyclical

M Financial
Government(Municipal)

= Government
Consumer, Cyclical

XtZ : KISKHHE I, Bloomberg

H2, MF OjH HY MH ME ST

(2H2l: %, 712k 25.07.21~25.08.01)

A a5 RES 57
Financial 31.82% 27.45% 437%
Consumer, Cyclical 11.36% 13.73% -2.36%
Consumer, Non-cyclical 11.36% 13.73% -2.36%
Energy 0.00% 0.00% 0.00%
Government 18.18% 9.80% 8.38%
Basic Materials 6.82% 1.96% 4.86%
Communications 2.27% 7.84% -5.57%
Diversified 0.00% 0.00% 0.00%
Industrial 6.82% 13.73% -6.91%
Technology 0.00% 0.00% 0.00%
Utilities 6.82% 1.96% 4.86%
Government(Municipal) 4.55% 7.84% -3.30%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712F: 25.07.28~25.08.01)
=20 HrSHA|E £3} ek 7| Coupon |Benchmark| &2 (USD)
SHNHAN Float 07/29/26 | US DOMESTIC | USD 2025-07-28 2026-07-29 | 4.91% | SOFRRATE 30.00MM
CITNAT 0 08/03/26 EURO-DOLLAR | USD 2025-07-31 2026-08-03 - 30.00MM
KDB 0 08/04/26 EURO MTN CHF 2025-08-04 2026-08-04 - 30.84MM
CITNAT 0 08/06/26 EURO-DOLLAR | USD 2025-08-05 2026-08-06 - 50.00MM
KDB 2.67 08/05/26 EURO MTN HKD 2025-08-05 2026-08-05 | 2.67% 14.01MM
XtE : KISKHHE 7L Bloomberg
B4, 7t 0|3 4N X = (5+91: %, 7|Z}: 25.07.28~25.08.01)
Date Name Survey Actual Prior
2025-07-25 Hrr =2 -10.7% -9.3% 16.4%
2025-07-25 2=5H 2l LY 0.10% 0.20% 0.50%
2025-07-29 TOIO| R TTA ROl 7500k 7437k 7769k
2025-07-29 JOLTS Job Openings Rate - 4.40% 4.60%
2025-07-29 JOLTS Quits Level 3262k 3142k 3293k
2025-07-29 JOLTS Quits Rate - 2.00% 2.10%
2025-07-29 JOLTS Layoffs Level 1568k 1604k 1601k
2025-07-29 JOLTS Layoffs Rate - 1.00% 1.00%
2025-07-29 HHYAAEE AH|XFZ|C K| %= 96 97.2 93
2025-07-29 HMAAEE 7|C) - 744 69
2025-07-30 GDP 217t3t QoQ 2.60% 3.00% -0.50%
2025-07-30 GDP B7tX|= 2.20% 2.00% 3.80%
2025-07-30 =& PCE 27HK|$= QoQ 2.30% 2.50% 3.50%
2025-07-31 PCE 27tX|$ MoM 0.30% 0.30% 0.10%
2025-07-31 PCE E7}X|5= YoY 2.50% 2.60% 2.30%
2025-07-31 =@ PCE 27HK|$= MoM 0.30% 0.30% 0.20%
2025-07-31 =& PCE E7X|== YoY 2.70% 2.80% 2.70%
2025-07-31 M Al HRHs 224k 218k 217k
2025-07-31 Initial Claims 4-Wk Moving Avg - 221.00k 224.50k
2025-07-31 MR HAS S AU™ER S 1953k 1946k 1955k
X2 : KISKHHE 7L Bloomberg
H5. WF 0| FH X| = (£491: %, 712 25.08.04~25.08.08)
Date Name Survey Actual Prior
2025-08-01 HsdR208X+ HE 104k - 147k
2025-08-01 DHEE DA HE 100k - 74k
2025-08-01 AlZte "W e (D k) 0.30% -- 0.20%
2025-08-01 AlZte "W g (™ Achy]) 3.80% -- 3.70%
2025-08-01 Mg 420% - 410%
2025-08-01 S&p 22 0|= HZY PMI 49.7 - 495
2025-08-01 ISM M| = X|== 49.5 - 49
2025-08-01 OJA|ZtE St AH|XHA 2| 62 - 61.8
2025-08-01 OJA|ZtoiEk . A H|XEZ|CH 58.9 - 58.6
2025-08-01 ojA|Ztcietm 14 QIE2f| o] 4.40% - 4.40%
2025-08-04 e e -9.30% -- -9.30%
2025-08-04 25H 2l LY - - 0.20%
2025-08-05 FA=X -$62.0b - -$71.5b
2025-08-05 +Z MoM - - -4.00%
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2025-08-05 =2 MoM - - -0.10%
2025-08-05 S&p 22 0|5 MH|AY PMI - - 55.2
2025-08-05 s&p 22Y 0|5 T PMI - - 54.6
2025-08-05 ISM AMH|A X|4= 51.5 - 50.8
2025-08-07 M delsg ¥4ds -- - 218k
2025-08-07 HYEHAS S UE A - -- 1946k
XtE : KISKHHE 7L Bloomberg
H6. Tt 5Y AN X|m (5+91: %, 7|Z}: 25.07.28~25.08.01)
Date Name Survey Actual Prior
2025-07-25 IFO 7| &t 89 88.6 88.4
2025-07-25 IFO HxH E7t 86.7 86.5 86.2
2025-07-25 IFO of & 91.1 90.7 90.7
2025-07-30 A OfEHo (M2 o) 0.50% 1.00% -1.60%
2025-07-30 20 o NSA H HH| -- 2.40% 3.60%
2025-07-31 F=YUETHK| 5= T 2| -0.20% 0.00% -0.70%
2025-07-31 FYUETHK| 5= T | -1.60% -1.40% -1.10%
2025-07-31 YR WS (THRIH) 15.0k 2.0k 11.0k
2025-07-31 Heled 78 sA 6.30% 6.30% 6.30%
2025-07-31 CPI &4l M| -- 2.40% 2.30%
2025-07-31 CPI HEO[Of 2 M HH| -- 1.90% 1.80%
2025-07-31 CPI ERtHEE3 HHH| -- 2.20% 2.20%
2025-07-31 CPI 2t M| -- 2.10% 2.40%
2025-07-31 CPI HHEI 22" 23 M| -- 2.30% 2.30%
2025-07-31 CPl L2 Ez}Ql HAETH T iHH| -- 1.80% 1.80%
2025-07-31 CPI (M L H]) 2.00% 2.00% 2.00%
2025-07-31 CPI EU B8 M| 1.90% 1.80% 2.00%
XtE : KISKHAHEZE Bloomberg
H7. UF 5 4H X = (E49l: %, 71ZF: 25.08.04~25.08.08)
Date Name Survey Actual Prior
2025-08-01 HCOB =< M=% PMI 492 - 492
2025-08-05 HCOB =& MH|2Y PMI 50.1 - 50.1
2025-08-05 HCOB =¥ Z¢ PMI 50.3 - 50.3
2025-08-06 SEeF dE| 1.00% - -1.40%
2025-08-06 ST WDA T idH| - - 5.30%
2025-08-06 HCOB 52 M e PMI -- - 44.8
2025-08-07 AP A SA MoM -1.00% -- 1.20%
2025-08-07 AL A WDA Yoy - - 1.00%
2025-08-07 FAX| SA -- -- 18.4b
2025-08-07 +Z SA MoM -0.50% - -1.40%
2025-08-07 22 SA MoM - - -3.80%
XtE : KISKHHE 7L Bloomberg
H8. FH 37 EH X=® (EH2l: %, 712t 25.07.28~25.08.01)
Date Name Survey Actual Prior
2025-07-27 37|01 HACHH| ™ EHH| -- -1.80% -1.10%
2025-07-27 ArRE AL Yoy - -4.30% -9.10%
2025-07-31 H= pMmI 49.7 493 497
2025-07-31 HIHZE PMI 50.2 50.1 50.5
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2025-07-31 ‘ g P™mI -- 50.2 50.7
XtE : KISKHHE 7L Bloomberg
29 WF 3= 3H x& (E491: %, 7IZt: 25.08.04~25.08.08)
Date Name Survey Actual Prior
2025-08-01 S&P Global China PMI Mfg 50.2 -- 50.4
2025-08-05 S&P Global China PMI Composite - - 51.3
2025-08-05 S&P Global China PMI Services - - 50.6
2025-08-07 QetE {3l -- -- $3317.42b
2025-08-07 FYER| - N $114.77b
2025-08-07 +=Z Yoy -- -- 5.80%
2025-08-07 =2 Yoy -- -- 1.10%
2025-08-07 £Z YoY CNY -- -- 7.20%
2025-08-07 =8 YoY CNY -- -- 2.30%
2025-08-07 FY=X| CNY -- -- 825.97b

XtE : KISKHAHEZE Bloomberg
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gt ug 02) 3215-1411 e X|Lt F CH| KOSPI X|%= S}EF S&P500 S}F2f
o FTHELS UM A% L, YASH MF | 57}
o ELS A% 7S 24 N3 2 HF XTE B2,

L 3ol T4 Ag

27 O0FX| 2 AH2H 22l 01Y, KOSPIX|4& 3 | -76.64p SHBIAD

3.78% ot&, KOSPI= X[ &= OFX| 9 A2 Y CiH| 2.4% Ot={5HRICE

2X|4= & HSCEl= MFLHH|
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1

H1. MF OjH] £ X5 F0| (E9: ZAZ)
ES N [ o|H = HEZ
KOSPI200 430.78 420.72 v10.06
NIKKEI225 41,456.23 40,799.60 ¥656.63
HSCE 9,150.49 8,804.42 ¥346.07
EUROSTOXX50 5,352.16 5,319.92 v32.24
S&P500 6,388.64 6,339.39 v49.25
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H3. FIHELS WY : 7| XX oFH HASTHE 5 (EH21: 7H)
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shelEs=d 44 32 -12
s X|+=d 144 130 -14
TU=d 14 16 2
sfel=ed 5 9 4
gl 319 307 -12
A& : KISKHAHE 7}
H4 FIHELS YasE : 7| XX fE YUl Zd (GEREE)
T& NI o|H F HEE
TUHE=Y 3,719 4,794 1,075
ITUX+=Y 1,802 787 -1,015
shelEs=d 658 463 -195
s X|+=d 2,727 3,213 486
T 340 335 -5
sfelesd 51 159 108
A 9,297 9,751 454
At : KISKHAHE 7}
25 FIFELS HAHE : 7| XXMHE(ESF = d9 1070) (THl: 7H)
=2 7| EXpAE 1 7| XXpAE 2 7| XXpAE 3 =S
1 KOSPI200 SPX SXSE 49
2 2R - - 47
3 KOSPI200 - - 36
4 NIKKEI225 SPX SXSE 25
5 KOSPI200 2L - 12
6 SPX - - 12
7 KOSPI200 NIKKEI225 SXSE 11
8 Ll - - 10
9 NVIDIA Corporation TESLA INC - 9
10 'ALANTIR TECHNOLOGIES INC- TESLA INC - 9
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KEY POINT

qaE otE 02) 3215-2940

o X|ttZFCiH| CD 22| B3
e RS 22| #EA|, CRS 22| &SAl
e SWAP SPREAD &5 M|, SWAP BASIS &5 Al

= o o
2 CDBE= 251%2 T F O] 2HO|C RS F2|= MHA R 453D, CRS 529 82
CHA 2 AL Z=ME 20} RS 22| 2 KTB Yield2| XI0|Ql EE- A AZmpEe MHEIMOZ A3}
0, CRS 2|2t IRS F2|2| AtO|Q A2t HO|A|AL] B2 ASME EO|H O £ ULt
a1, 8 22| F0| (5+S1: %)
——USDTB3Y ——USDIRS3Y ——KRW CRS 3Y KRW IRS 3Y KTB 3Y
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%
N D DD > O O A DO O NS> AW
o'{'b:\, o'{'b:\’ o”yo 0"?0 &VQ 0"?‘0 Q"’NQ 0"?0 N4 i 0"?0 6"“0 N4 ¥ 6‘?\, N4 ¥ 0"509 6‘90 0"3)0 o”f)o 0"3’0 o’f)g 6{?0 o"?)lg
W AT AT AT AT AT AT AT AT AT AT AT AR AT AT AT AT AT AT AT A
AtZ : KISKHAHE I
d82. F8 2| FUHHSE (EH1: %)
mKTB m KRW IRS m KRW CRS USD IRS UsDTB
0.10% 0.09%
0.08%
0.06%
0.04%
0.03%
0.02%
0.02%
0.00%
| 0,
0.02% L 0.01%
AtZ : KISKHAHE IF
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1213, usD IRS 22| F0|

(THl: %)

Xt0| ——8/1/2025 7/25/2025
5.00% 0.080%
4.50%
’ ' 0.060%
4.00% \1 //\
3.50% — 0.040%
3.00% 0.020%
2.50%
2.00% 0.000%
1.50% -0.020%
1.00%
-0.040%
0.50% °
0.00% -0.060%
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
2025-08-01 4.0688 3.7135 3.6004 3.6049
2025-07-25 4.0135 3.672 3.5744 3.6039
FUNsT 0.0553 0.0415 0.026 0.001
2024-12-31 41632 4.0674 4.0372 4.008
IZChy| -0.0944 -0.3539 -0.4368 -0.4031
Xt : KISKHAME 7}
&4, KRW IRS (5+9: %, BP)
Xt0| ——8/1/2025 7/25/2025
2.80% 0.05%
2.70% 0.04%
2.60% 0.03%
2.50% 0.02%
2.40% 0.01%
2.30% 0.00%
2.20% -0.01%
2.10% -0.02%
3M 6M 9M 1Y 2Y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y

Xt : Refinitiv, Bloomberg

40



H2. KRW IRS Data (£H2l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2025-08-01 2.4125 2.3975 2.435 2.54
2025-07-25 2.3675 237 24125 2.515
FUEH 0.045 0.0275 0.0225 0.025
2024-12-31 2.8625 2.7275 2.705 2.72
L -0.45 -0.33 -0.27 -0.18
Rt : KISKHAME 7}
J35. KRW CRS (EH: %)
XpO| ——8/1/2025 7/25/2025
3.00% 0.16%
0,
5 50% 0.14%
\/_ 0.12%
0,
——
2.00% 0.10%
1.50% 0.08%
0,
100% 0.06%
0.04%
0,

0.50% 0.00%
0.00% 0.00%
3M 6M 9M 1y 2¥ 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

XI& : Refinitiv, Bloomberg
H#3. KRW CRS Data (EH2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2025-08-01 1.975 1.905 1.99 2.095
2025-07-25 1.875 1.825 1.9 2.005
F0EH 0.1 0.08 0.09 0.09
2024-12-31 2.315 2.185 2.19 2.23
| -0.34 -0.28 -0.2 -0.135

Xt : KISKHAE 7}
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J36. KTB (E+21: %, BP)
xto| ——8/1/2025 7/25/2025
3.00% 0.01%
— m 0.01%
250% e o 0.00%
-0.01%
2.00% -0.01%
L so% -0.02%
-0.02%
100% -0.03%
-0.03%
0.50% -0.04%
-0.04%
0.00% -0.05%

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
2025-08-01 2.285 2417 2.475 2.627
2025-07-25 2.29 2.425 2482 2.635
Fsy -0.005 -0.008 -0.007 -0.008
2024-12-31 2.71 2.767 2.597 2.765
]| -0.425 -0.35 -0.122 -0.138

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 ® KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.25%
0.005% - 9
0.20% 0 0.003%
0.15% 0.000% —_
0.10%
0.05% -0.005% -
0.00% ! !
- 0, -
0.05% 0.010%
-0.10% -0.015% -
-0.15% -0.015%
2024-02 2024-08 2025-02 2025-08 20.020% -
RtZ : KISKHAHE 7} RtE : KISKHAHE 7}
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189, 22 HIO|A| 2 0| (EH91 : %) 1810. 2YHO|A L FZH HS (£l : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) B SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.080%
0,
-0.10% | 0.070% 0.068%
-0.20% | 0
0, -
-0.30% 0.060% 0.055%
-0.40% - | ) 0.050% |-
-0.50% - ‘W ' v . 0.040% |
-0.60% .4 ‘ j (
0.70% N ‘ 0.030% |-
-0.80% 0.020% |-
-0.90% 0.010% -
-1.00% . . !
2024-02 2024-08 2025-02 2025-08 0.000%
AtE : Refinitiv, Bloomberg XtE : Refinitiv, Bloomberg
3211. KTB/IRS 30| (TH2l - %) 212, KTB/IRS FZH HE (SH2l - %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) B SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.060%
. 0.050%
0.30% 0.050% |
0,
0.20% 0.040% |
0.10%
0.030% |-
0.00% 0.030%
0.020% |
-0.10%
0.010% |
-0.20% : : :
2024-01 2024-07 2025-01 2025-07 0.000%
XI&E : Refinitiv, Bloomberg Xt : Refinitiv, Bloomberg

/g 282 x|t F oid] 1377.901M Y 1401422 2358, 167.69BPTHE HE5I0] 23} FA
£ UEHHLE 7Bt £ 82t & /22 82 0] 22f thH| 4ME EAL, A= o
R AN 52 2AUCH /e AYERIEE 19 J|F 28882 LIEHHD 2Hg sf2 LS LiH|
Mok
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313. KRW/USD Swap Point 30|
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XI&Z : Refinitiv, Bloomberg

214. KRW/USD Swap Point 30|

FUE | O MZELHH| X}O] =—=———8/1/2025 ==——7/25/2025 =———12/31/2024
1500 40
1450 2
1400
0
1350
-20
1300
-40
1250
1200 -60
1150 -80
SPT 01w 01M 02M 03M 06M 09M 12M 02y o3y 04y 05y
Xt : Refinitiv, Bloomberg
H5 Fo % &g U F7H (SHel: 7HE
== 2025-08-01 2025-07-25 xto| =5 2025-08-01 2025-07-25 xto|
KRW/USD 1401.4 1401.4 235 USD/CHF 0.813 0.795 0.018
EUR/USD 1.143 1.143 -0.033 USD/SGD 1.297 1.279 0.018
GBP/USD 1.321 1.321 -0.029 USD/IDR 16495 16320 175
USD/JPY 150.64 150.64 3.655 USD/PHP 58.223 57.083 1.14
USD/HKD 7.85 7.85 0.002 USD/TWD 29.971 29.443 0.528
USD/CNY 7.209 7.209 0.046 USD/SEK 9.781 9.532 0.249
USD/CAD 1.386 1.386 0.021 USD/PLN 3.738 3.619 0.118
AUD/USD 0.643 0.643 -0.015 USD/DKK 6.527 6.348 0.179
NZD/USD 0.588 0.588 -0.015 USD/ZAR 18.2 17.653 0.546

Atz M2e=eE ) (154 408 28 7|F)
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Appendix 11 =2 a¢dl ¥ Credit Spread ¥s

o|5t ALY 02) 3215-1454

#1. 2 F238

(EHl: %, 2025-08-01)

22 o2 F8 =&

(EHl: %, 2025-08-01)

TL=2 2y HFEC{H] | HXCHH| =2l gy HMFECjH] | AXCHH]|
CD 90¢¥ 2.510 0.000 -0.750 o= 2y 3.949 0.028 -0.431
CcPo0g 2.710 0.000 -0.690 Oj= 5Y 3.972 0.005 0.017
= 34 2475 -0.007 -0.027 o= 10Y 4.381 -0.022 0.543
=3 5 2.627 -0.008 -0.048 oj= 20Y 4907 -0.026 0.805
=10 104 2.835 -0.020 0.093 oj= 30Y 4912 -0.027 0.985
=120 2.850 0.005 0.083 /8 2y 1.977 0.027 -0.684
=1 304 2.755 0.003 0.063 8 5y 2318 0.012 -0.139
&S0t 1 2.237 -0.053 -0.423 S8 10y 2726 0.002 0.288
S0t 2 2425 0.000 -0.217 S8 20y 3.137 0.010 0.689
S0t 34 2.490 -0.010 -0.165 S8 30v 3.221 0.007 0.864
Xt& : KIS-NET XtZ : KIS-NET
H3 I F2X|$ (7IZY : 2025-08-01) H4. LY Credit Spread (EH9l: %, 2025-08-01)

FQX| 2y HFEC{H] | AXCHH| L2l gy HFEC{H| | HXCHH|
KTB3 146.2 0.72 -0.8 EX AAA 2.649 0.009 -0.131
KTB10 118.08 0.18 041 2| ALK AA- 2.953 -0.012 -0.212
KOSPI 3,119.41 -76.64 720.47 7|Et=& X AA- 2.947 0.007 -0.266

0 0. 0 0 2K AAA 2.688 -0.005 -0.131
Xt& : KIS-NET AtZ : KIS-NET
H5. ME{H 1 CHH| Credit Spread H-E ZtA| Top3 L&At (491 : bp, 27| : 3y)
Qs ZM Top 3

. Tl S HE
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Sl FEIZESAL AAA 0.9
St 7tA S A AAA 0.9
ER =LA AAA 0.9

SEEYY AAA 0.9

X I SESA AAA 0.9

St MY EHX| S B AAA 0.9

St K| ErS AL AAA 0.9
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SICH7H | & AA+ 14
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ShER SHLEFLE AAO 0.9
fE|7t= AAO 0.9

Alofo|X| sl E AA- 0.7
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A2 FH I S AA- 0.7
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SHLFFH I §F AA- 0.7

RO7t= AA- 0.7
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S| ALXY MO E[H| M| BBBO 115
O A7 O|0]ERHAE BBB+ 8.5
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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} 2025-07-28~2025-08-01, TH| : 21 8l)
S R
SPCH == 7| = Xp4t 7Y 2oy 7| =Xt XpFE
' R A AFKE A1 o0z 2025-08-05 1,965 fzled
o3| AF2ER| 2K} A1 dr10= 2026-06-24 4 {2
M| 25| | 5kt A1 go10= 2025-08-04 1,614 ot ARMCEE XHEFE 23
I LS LA} A1 CHEXH 2 (CLO) | 2025-10-29 1,000 A O| MM
LF2 32| 3 A 2k} A1 o0z 2026-06-05 4 StL2
HA LA NS A A1 "olola 2026-06-05 4 ShLt2 %
7{|O| C| 2 M| &k} A1 CHEXHZ(CLO) | 2025-10-30 1,010 L,
Of| A C|H| K| X} Al | AE7LEDIE A E | 2026-01-30 654 otel0| O 2 A1 O A&
Oil O X M| C| X| & Xt Al | AEBFLEDFX A | 2026-02-02 370 ototEEM
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AL H A LA A1 | ESA B OE | 2025-10-01 100 EHICIOHM
7| AZ AKX AN ALK A1 CHEx A (CLO) | 2025-10-30 152 CIM ol
| 0] of O] A| x| H| &+ Xt Al | B4 2 THE | 2025-10-28 133 A 4=C|H| | Y Xt
HAZEHRSI Al | B4 B OE | 2025-09-29 180 HATHEOf O A M|
E| M7 0] 82} K| O X} Al | BS54 2 THE | 2025-08-29 800 slo|A~ 8ol ¥
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Appendix 4] =2 1A |
O|ME 02) 3215-1432
MASFE WA (EH9I: wehal)
4K Sty 28H 7|EtZ-EX 3| ARRY ABS A
1,620,000 - 3,090,000 1,405,000 645,017 555,401 7,315,418
KbZ : KISKFAE 7}
ZF 22 9b7|EE (9] - wjakel)
7Y 553 e YT ER R HE8SE
2025-08-03 |A¥=H S-S AH80 2022-08-03 3y 90,000 AAA
2025-08-03 |FEHIEZAH12(AL 2023-08-03 2y 90,000 AAA
2025-08-03 |02 7|3 E EAHE M H2022-3(Ah 2022-08-03 3y 720,000 AAA
2025-08-04 |TH=ET 1252 2022-08-04 3y 180,000 AAA
2025-08-05 |2t=7tAFAL326 2013-02-05 12Y 6m 160,000 AAA
2025-08-06 | A7|FE = A|SA24-02-68 2024-02-06 1Y 6m 190,000 AAA
2025-08-08 | =3 XH(EL2])2023-80[2Y-B 2023-08-08 2y 100,000 AAA
2025-08-09 |$h= 721255 2022-08-09 3y 90,000 AAA
2025-08-03 | = EI2343080| & 2(03)2-03 2023-08-03 2y 180,000 AAA
2025-08-03  |A+E22410/0300-0803-1 2022-08-03 3y 330,000 AAA
2025-08-03 | ==& (2¥)2023-080]2Y-A 2023-08-03 2y 130,000 AAA
2025-08-03  |A+E21410/0400-0803-1 2021-08-03 4y 150,000 AAA
2025-08-03 |A+223410/0200-0803-2 2023-08-03 2y 490,000 AAA
2025-08-05 |=212%44020| 3 ¥(03)1.5-05 2024-02-05 1Y 6m 240,000 AAA
ou 2025-08-06 | 7|22 (41)23110]1.75A-06 2023-11-06 1Y 9m 170,000 AAA
- 2025-08-06 | &F232024-080|('H)12Z-06 2024-08-06 1Y 100,000 AA+
2025-08-06 | = Y=&MH(2:)2024-020]1.5Y-A 2024-02-06 1Y 6m 300,000 AAA
2025-08-07 |et=E+=Ea825022-22l-181 2025-02-07 6m 200,000 AAA
2025-08-08 | Al5h22428-08-2F-1-A 2024-08-08 1Y 300,000 AAA
2025-08-08 |Tt= ==& & (1H)24082-0| H-1 2024-08-08 1Y 120,000 AAA
2025-08-08 | = 0I22444070| % 2(01)13M-08 2024-07-08 1Y 1m 180,000 AAA
2025-08-08 | 22| 2¥28-08-22l01-2-08 2024-08-08 1Y 200,000 AAA
2025-08-04 |#|O|H| = CIFFE384-1(Ah) 2023-08-04 2y 50,000 AA+
2025-08-04 |A’47LE=2465 2020-08-04 5Y 10,000 AA+
2025-08-04 | #CHF{T{H472-1 2023-05-04 2Y 3m 60,000 AA-
2025-08-04 |7 0|H|7H | Ef526-2(X]) 2023-12-05 1Y 7m 30d 50,000 AA-
2025-08-04 | #CH7H ] EH1989-2 2023-08-04 2y 10,000 AA+
2025-08-04 | SCH7{0{A481-3 2023-08-04 2y 10,000 AA-
2025-08-04 | AH2IHI|EF713-3 2023-08-04 2y 30,000 AA-
2025-08-05 |S}Lt7HE255-2 2024-02-05 1Y 6m 110,000 AAO
2025-08-05 2|74 | E452-4(X]) 2022-08-05 3y 40,000 AA-
2025-08-05 | #|O|H|ZHm| Et526-3(X]) 2023-12-05 1Y 8m 10,000 AA-
2025-08-06 | #CH7H=900-1 2024-02-06 1Y 6m 30,000 AA+
2025-08-06 |H|M7t=168-2 2024-02-06 1Y 6m 70,000 AA+
2025-08-06 | RO|I7H T Er453-1 2024-02-07 1Y 5m 30d 10,000 A+
2025-08-06 |7|27HEE191-1 2024-08-06 1Y 10,000 A-
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2025-08-06 |ROFHEEMSAESH 397 2020-08-06 5Y 50,000
2025-08-06 |2 AIH IS 2|0t46-1 2024-02-06 1Y 6m 10,000
2025-08-06 | MOf|O| x| =& 74 m| §H209-1 2023-07-06 2Y 1m 60,000 AA-
2025-08-06 |&t= 74| Er522-3 2024-02-06 1Y 6m 30,000 AO
2025-08-06 | AX|7HI|Er334-3 2023-02-06 2Y 6m 20,000 A0
. 2025-08-07 L 2|70 | Ek465-3(X|) 2023-02-07 2Y 6m 40,000 AA-
o 2025-08-07 | 7{|0|H|7Hm|§f531-1 2024-03-07 1Y 5m 80,000 AA-
2025-08-07 | AlBH7H | Er478-2 2023-04-07 2Y 4m 50,000 AA-
2025-08-07 | R EI7Hm|E453-2 2024-02-07 1Y 6m 80,000 A+
2025-08-07 | #CH7H I EH1856-3 2020-08-07 5Y 20,000 AA+
2025-08-08 |¢t=7HI|E515-3 2023-11-09 1Y 8m 30d 10,000 A0
2025-08-08 | 4l5t7t=2183-3 2023-08-10 1Y 11m 29d 20,000 AA+
2025-08-08 | HCH7HI] EH1974-2 2023-03-09 2Y 4m 30d 70,000 AA+
2025-08-08  |&tLIFHE241-2 2023-08-08 2y 30,000 AAD
2025-08-08 | MO O|X| =7 I EH187-4 2022-08-08 3y 10,000 AA-
2025-08-08 | #|O|H|=EIF7t=364-2 2022-08-08 3y 70,000 AA+
2025-08-08 |OtO|H| 7| 0|7 | & 286-5 2023-08-10 1Y 11m 29d 40,000 AA-
2025-08-08 BNK?HEIE*235-3 2021-02-09 4Y 5m 30d 10,000 AA-
2025-08-08 | &= O|X|mHO| A4 2024-08-09 11m 30d 5,000
2025-08-08 HIOIHI9Hu|EE*516-1 2023-08-08 2y 20,000 AA-
2025-08-08 | #|O|H|=2I7}=385-1 2023-08-10 1Y 11m 29d 40,000 AA+
2025-08-08 | SHLI7H I Er380-3 2023-02-09 2Y 5m 30d 40,000 AA-
2025-08-08 | A7HE=2475 2020-09-10 4Y 10m 29d 10,000 AA+
2025-08-08 | 22|Z87HmE479-4 2023-08-10 1Y 11m 29d 50,000 AA-
2025-08-08 |JB 2|74 E483-4 2023-08-08 2y 10,000 AA-
2025-08-08 | &Ci7}=879-2 2023-08-10 1Y 11m 29d 10,000 AA+
2025-08-08 | #CH7HI]E1999-3 2023-11-09 1Y 8m 30d 20,000 AA+
2025-08-04 |BNKZ8 =718 (4h9 2020-08-04 5Y 100,000 AA-
2025-08-04 |AHO|M D EH3CB 2022-08-04 3y 17 C
2025-08-06 |ZATQIE24-6 2020-08-06 5Y 110,000 AA-
s|ALY 2025-08-06 |&O|2|X6-1 2024-08-06 1Y 80,000
2025-08-07 |FAFLAME-1 2024-02-07 1Y 6m 10,000 BBBO
2025-08-08  |SKE2{Z83-1 2022-08-10 2Y 11m 29d 300,000 AAA
2025-08-08 |JBE8XIF15-2 2022-08-09 2Y 11m 30d 40,000 AA+
2025-08-08 | ZAHIlsts 2023-08-09 1Y 11m 30d 5,000
2025-08-04 | ROW I EHAIXIRS1-6 2024-04-04 1Y 4m 5,000 AAA
2025-08-05 |FEHZ-EEAIMBS2022-16(1-3)(Ah 2022-08-05 3y 90,000 AAA
2025-08-07 | E2{AIIO|EX|6871-14 2023-04-07 2Y 4m 8,000 AAA
2025-08-07 |REHAL}O|EX|73R1-9 2024-02-07 1Y 6m 17,000 AAA
2025-08-07 |FEHF-ESAIMBS 2020-26(1-2)(Ah 2020-08-07 5Y 203,000 AAA
2025-08-07 |FEZ8SAIMBS2015-18(1-6) 2015-08-07 10Y 50,000 AAA
2025-08-07 | FE2{ALIO[EX|70R1-12 2023-08-07 2y 10,000 AAA
2025-08-07 | sYMI|2K 0|Xt2-2 2024-05-02 1Y 3m 5d 1,070 AAA
2025-08-07 | FEZ{ALIO|EX[80R1-2 2025-04-07 4m 23,000 AAA
2025-08-07 |FE2{ALO|EX|79K}1-3 2025-02-07 6m 21,000 AAA
ABS 2025-08-07 |FE2{ALIO|EX|76R1-6 2024-08-07 1Y 14,000 AAA
2025-08-07 |FEALO[EX|7231-10 2023-12-07 1Y 8m 23,000 AAA
2025-08-08 |3 E2{ALIO|EX|6471-18 2022-08-08 3y 1,500 AAA
2025-08-08 |REALI0|EX|7471-8 2024-04-08 1Y 4m 22,000 AAA
2025-08-08 |3 E2{AI}I0O|EX|66X}1-16 2022-12-08 2Y 8m 5,000 AAA
2025-08-08 | REB{ALO|EX|6771-15 2023-02-08 2Y 6m 5,000 AAA
2025-08-08 | &5 2EHM YXH-1 2024-02-27 1Y 5m 12d 1,440 AAA
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2025-08-08 | 4IC|H|O]XH 2024-06-11 1Y 1m 28d 391 AAA
2025-08-09 |FEZ{ALI0|EX|81R1-1 2025-06-09 2m 21,000 AAA
2025-08-09 |REHAIO|EX|6971-13 2023-06-09 2Y 2m 10,000 AAA
2025-08-09 |FE2{ALO|EX|7871-4 2024-12-09 8m 24,000 AAA

AtZ : KISKHAHE 7}
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Appendix 5] HiS2dlIfH A

=20 L

etE s 2] 02) 3215-1482
H1. HEIJo|MH LS (5H9l : 7HE, o 9, 7|7 : 2025-07-28 ~ 2025-08-01)
F=3E 359 Hgsa| gdd = FRNAHEHHA Ol | ZHZAH H|1 S3t
KR6065908F79 |¥1CH7}=938-2 AA+ 2025-07-31 | 2030-12-20 [91¥= CD+54bp 3 300 KRW
KR354401GF89 |FEAZ 3 At233(1H)(Ah AAA 2025-08-01 | 2026-08-01 |ZIH3AL AAA CD 170 & +5bp 1 1,000 KRW
KR310501GF80 |7| 2% ('#)25080|1A-01 AAA 2025-08-01 | 2026-08-01 |ZITH3AL AAA CD 17§ & +5bp 1 4,900 KRW
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