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Y7t Ext KEY POINT
71 Xt 02)3215-1437 o M=[HH| 2IKXYX|$ =X LAUAE ZUA
o TFC{H| SFAH X[ +AE 57t
o TZFELOHH| D|AMXY X|5= =5 =9 F T4
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE -0.26 0.08 -0.03 1.31 428 15.07 1.85
Duration 6.04 6.05 6.09 5.95 5.77 5.30 175
YTM 2.62 2.65 2.60 2.84 3.14 347 7.45

= 1KY FE$AUE -0.48 -0.06 -0.67 0.77 434 15.67 1.91
Duration 9.92 9.97 10.04 9.92 9.42 848 2.05
YTM 2.60 2.65 2.55 272 2.95 3.22 6.86

Eotxy FE$AUE 0.03 0.25 0.61 1.64 3.51 11.51 1.39
Duration 1.28 1.31 1.24 1.25 1.25 1.05 0.96
YTM 2.31 2.35 2.35 2.66 3.03 2.93 6.80

IPNN| FE$AUE -0.06 0.26 0.67 2.02 451 16.11 2.08
Duration 2.50 2.52 2.57 2.57 2.58 2.79 1.35
YTM 2.78 2.83 2.84 3.12 3.45 4.08 8.43

KOBI30 FE$AUE -0.03 0.20 048 1.64 3.63 12.01 1.54
Duration 1.84 1.82 1.81 1.81 1.81 1.80 1.87
YTM 227 2.31 2.28 2.73 3.06 3.25 6.86

KOBI120 FHoE 0.03 0.21 0.59 1.50 3.38 11.64 1.36
Duration 0.97 0.95 0.96 0.94 0.97 0.93 1.11
YTM 247 2.49 2.53 2.86 3.28 3.22 7.09
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H2 KISES|HX|5 ME{/27|H Duration
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AtZ: KISKHHEIE

T& 37HE~14 1~2d 2~34 3~54 5E0]4 HH

=i 0.56 1.43 2.37 3.84 14.43 9.43
N 0.61 144 239 3.84 7.35 2.82
Sy 0.61 146 2.39 3.76 11.87 4.50
S5 d 0.59 1.37 2.18 0.00 0.00 1.29
28Ky 0.60 1.43 2.38 3.73 7.21 1.26
7|Et=E X 0.61 1.45 236 3.63 4.96 1.78
NS 2RET) 0.59 1.43 240 3.79 9.74 2.6
AN (B2 ET) 0.55 0.00 0.00 0.00 0.00 0.55
ABS 0.63 1.36 241 3.81 0.00 1.54

A 0.59 1.43 2.37 3.80 14.00 6.01




#3. KISS XA X5 HE{/27|E YTM
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(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2.289 2.371 2425 2.581 2792 2.648
N 2.491 2459 2.576 2.706 2.935 2614
S 2479 2491 2.566 2.671 2.933 2.648
S5 H 2222 2.336 2438 0.000 0.000 2.321
2A XK 2.502 2.522 2.563 2.694 2.960 2.526
7|Eta-& X 2.746 2.810 2.831 2919 3.237 2.816
A (S EZEET) 2.695 2.783 2.820 2.908 3.248 2.838
A EES) 3.167 0.000 0.000 0.000 0.000 3.167
ABS 2.548 2.587 2.692 2.704 0.000 2.603
TH| 2.490 2.540 2.604 2.674 2.821 2.655
Xb&E: KISKHEE I}
H4. KISS A X| = ME|/2U7|E H|F (2Hl: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 429 5.24 4.66 6.52 29.88 50.60
N 0.18 0.27 0.25 0.38 0.11 1.18
S=x 2.08 2.94 2.16 2.47 3.18 12.84
SoHEH 1.07 1.81 0.68 0.00 0.00 3.56
2y 5.64 4.00 1.42 0.50 0.03 11.60
7|Eta-8 X 2.28 2.88 2.26 1.10 0.08 8.60
A (S ZEET) 2.38 2.88 2.58 1.36 1.00 10.20
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.49 0.53 0.24 0.15 0.00 1.42
A 18.42 20.55 14.26 12.49 34.28 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
=M 24 23 21 38 51 157
N 189 261 254 509 39 1,252
Sy 438 676 513 558 687 2,872
SoHEH 8 6 2 0 0 16
23Ky 600 401 164 59 7 1,231
7|Eta-8 XY 1,350 1,634 1,133 654 56 4,827
SIMHSEREDS) 560 671 470 335 351 2,387
AR (B2 ET) 1 0 0 0 0 1
ABS 439 340 118 36 0 933
A 3,609 4,012 2,675 2,189 1,191 13,676
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CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FHRPAUAE -0.040 0.230 0.630 1.900 4.210 14.610 0.311
ESG Duration 2.160 2.180 2.200 2.170 2.250 2.650 3.110
s YTM 2.633 2.670 2.677 2.967 3.320 3.919 2.488
ESGEAEMA |FE$AE -0.060 0.210 0.560 1.820 4.160 14.580 0.176
Duration 2420 2410 2410 2.360 2.440 2.580 3.690
YTM 2.572 2.604 2.605 2.906 3.270 3.837 1.996
H| m x| 4= FHPAUAE -0.070 0.210 0.550 1.820 4.320 14.970 0.305
Duration 2.620 2.630 2.660 2.650 2.640 2.900 3.100
YTM 2.666 2.695 2.697 2.979 3.363 3.833 2410
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 0.64 149 2.44 3.74 10.41 2.94
2A XK 0.61 145 252 4.00 778 117
7|Eta-& X 0.63 1.48 240 3.71 498 217
AN (S EZRES) 0.59 143 240 3.74 7.75 2.25
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.65 1.40 243 3.82 0.00 1.70
TH| 0.61 145 242 3.74 8.84 2.15
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 2454 2.463 2.535 2.637 2.935 2.564
28Xy 2498 2,512 2.553 2.723 2.993 2.513
7|EtE2&X 2.609 2.658 2.754 2.883 3.131 2737
A (S ZEET) 2.647 2.710 2.796 2.899 3.160 2.776
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2513 2.547 2.673 2.701 0.000 2.582
A 2.551 2.594 2.698 2.786 3.062 2.658
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
SxY 435 6.48 487 5.12 2.37 23.19
28Ky 10.69 6.51 2.41 0.14 0.09 19.84
7|Eta-8 XY 1.38 1.75 1.87 1.75 0.07 6.82
A (B EZEET) 10.59 12.06 11.04 6.00 3.07 42.77
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 224 2.70 1.45 1.00 0.00 7.39
A 29.25 29.50 21.64 14.01 5.60 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (THSl: 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S=Xy 117 200 146 186 92 741
28Ky 156 92 36 3 1 288
7|Et=8X 115 128 119 138 6 506
A (B EZEET) 356 393 283 213 163 1,408
AR (B2 ET) 0 0 0 0 0
ABS 78 93 54 34 259
A 822 906 638 574 262 3,202
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H1. FU4 33X SEIHE (EH2l: %)
ThE 8/1 8/8 8/14 8/22 HFCHH|(BP)
Set14 2.237 2.21 2.19 2.18 -1.0
S0t 21 2425 2.382 237 2.39 2.0
=7 34 2.475 2.407 2392 2.455 6.3
=54 2.627 2.552 2.545 2.627 8.2
=31 104 2.835 2772 2.782 2.86 78
SAHHAAA 34 2.649 2.583 2.576 2.636 6.0
SAHHAAA 54 2.765 2.69 2.69 2.768 78
SAHHAAA 104 3.024 2.961 2.971 3.049 7.8
A2 : KISKHHE 7}
73, 30X SPREAD 30| (542l : bp) %4, E*HAAA SPREADZO0| (542l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0

40.00 WA

20.00 20.0 -~

0.00
20.00 0.0
v v v v v v 92 v YN
V@’” N\;»”’ & & & Ngo” v"& c’/@” C’Qs” %Qcé”
w& '»& '»éf) m@% '»6& '»& APQ'» '19’» W@, ’»Qm
KFE : KISKFAE 7} XFE : KISKFAE 7}
B2 Tt 23X ATYHE HS (THl: bp)
THE 8/1 8/8 8/14 8/22 HEChH|
=11 3 10 SPREAD 36.0 36.5 39.0 40.5 15
=1 3 5 SPREAD 15.2 145 15.3 17.2 1.9
=11 5 10 SPREAD 20.8 22.0 237 233 -0.4
=1 _EZKAAA 3YR SPREAD 174 17.6 18.4 18.1 -0.3
=31 _E4KAAA 5YR SPREAD 13.8 13.8 14.5 14.1 -04
=1 _EZ4XAAA 10YR SPREAD 18.9 18.9 18.9 18.9 0.0
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J&s5. X8, EFIAAA =4 E S MFOH| FE|HEF (E+2] : %, bp)
mm X EHE 0 EFXfaAAABEE  ——X|E —s—-EHana
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X2 : KISKFAE L
F) X HE $2UE : £Q3M~2Y, 21 2.5Y~30Y 7| £AE
J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
fBEI ——=124-5 ——=7}24-6
5 400
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H9. 55 SAK 2y (E491: 7H, %)
Az =Y HESE 27| gdle | HGEa SEad
2025-08-18 F7HE EZ T H434(5) AAA 3 oy 2.570 700
2025-08-19 SHRIIAZAS37 AAA 2 DIE +1.0bp 2.568 1,000
2025-08-19 oh=7tA S 538 AAA 54 21 +3.0bp 2.790 1,000
2025-08-19 | 32U 37525080 -2 2l-153 0 A4 +248.0bp 2.480 3,100
2025-08-20 RHat22| S ALH1262] (A AAA 34 o 2.544 1,100
2025-08-21 =7PE = S TR 435 AAA 34 oy 2614 700
2025-08-21 E23A966 AAA 104 oy 3.000 1,400
2025-08-21 &2l A|EAR2025-2 AAQ 24 DI -16.5bp 2.755 200
2025-08-21 HE T A ZAF2025-5 AAD 254 21 -2.0bp 2.737 200
2025-08-22 SAHN 7| ST S HI10(Ah AAA 24 2% 0.1bp 2.468 600
2025-08-22 o= =R B AR89 AAA 54 21 +4.0bp 2769 500
2025-08-22 SH 2SR £H25-21(Ah 0 =] 2IE -3.0bp 2.698 900
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Xt&: KISKHEE It
3. 2% =t 1CHH| SPREAD3O| (4%l : bp)
A Y 3y- KTB 3Y Sa K- kT8 3Y
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34, 6| Ml = DCHH| SPREADFO|  (EH9: bp)
7|Ef = 8 XHAA+ KTB3Y
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H1. 2¥xj S 0CHH| A E A HEE (42l bp)
= 25 AZY E(08/22) T ECH|(08/14) M| (07/22)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M 312 | 125 | 166 | 394 | 30 | 00 | 00 | 00 | 110 | 17 | 09 | -40
52 312 | 123 | 166 | 420 | 30 | 00 | 00 | 00 | 110 | 17 | 09 | -40
AAA 326 | 222 | 243 [ 492 | 20 | 00 | 00 | 00 | 96 | -01 | 03 | -40
AA+ 382 | 306 | 377 | 573 | 20 | 00 | 00 | 00 | 91 | -01 | 03 | -40

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
= 25 AZY E(08/22) T ECH|(08/14) M| (07/22)
2t7| 1Y 3y 5y | 1oy | 1y 3y 5Y | 10y | 1Y 3y 5y | 1oy
M 391 | 359 | 374 | 1376 | 22 | 06 | -05 | -10 | 82 | 25 | 00 | -10
52 402 | 406 | 572 | 1559 | 22 | -10 | 00 | -1.0 | 87 | 17 | -04 | -1.0
AAA 461 | 481 | 668 | 1769 | 22 | <10 | 00 | -10 | 90 | 16 | 02 | 00
AA+ 935 | 1323 | 1818|2459 | -03 | <10 | <10 | 10 | 24 | 03 | -1.0 | 00
AAA 166.1 | 2115 | 2443 | 289.8| -03 | -10 | -05 | 00 | 41 | 03 | -1.0 | 00
AA+ 2213|2808 | 3112|3546 | -03 | -10 | 05 | -05 | -41 | 03 | -06 | 0.1

= o o
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1. FUH 33 32HS

=2t E 2025-08-21 2025-08-14 2025-07-22 M Oiy| HE oiy|
US TREASURY 2Y 3.75 3.68 3.86 7.60 -11.00
US TREASURY 5Y 3.81 3.76 3.92 5.30 -10.70
US TREASURY 10Y 429 423 439 6.00 -9.10
US TREASURY 30Y 4.90 483 495 7.10 -5.60
DEUTSCHLAND REP 2Y 1.93 1.94 1.83 -0.60 10.10
DEUTSCHLAND REP 5Y 2.27 2.26 2.18 1.10 9.00
DEUTSCHLAND REP 10Y 2.71 2.68 2.62 3.30 8.50
DEUTSCHLAND REP 30Y 3.28 3.22 3.16 6.30 12.80
JAPAN GOVT 2Y 0.86 0.82 0.76 3.70 9.10
JAPAN GOVT 5Y 1.16 1.11 1.04 4.80 12.50
JAPAN GOVT 10Y 1.67 1.55 1.52 5.50 8.80
JAPAN GOVT 30Y 3.19 3.10 3.10 9.30 9.30
CHINA GOVT 2Y 142 1.40 1.38 2.20 4.00
CHINA GOVT 5Y 1.63 1.56 1.54 6.50 9.20
CHINA GOVT 10Y 177 172 1.68 5.10 9.20
CHINA GOVT 30Y 2.09 2.02 1.90 6.80 19.10

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(TH9l: %, 717t 24.08.23~25.08.21)
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dZl6. MOVE & VIX

(EH9l: %, 717t 24.08.23~25.08.20)

150
100
50 F
0
2 bk > 2 > »
S o N o S
N\ N\ N\ I\ N Ng
MOVE e \/IX
X2 : KISAHAHE T, Bloomberg
J88. KP= HE8 M3 #HE (EH91: %)
6
5 ’\/’/”/
4
3
2
1
0
SN S S S RN e
RN

e— L7 YTV HFEvi™m

XtZ : KISKHHE I, Bloomberg



Jd39. KPE 28 HE HE (5H21:bp,712:25.08.14~25.08.21) 2110. KPE H|Z 8k HE HE  @2ibpr12n250814~250821)
DR(bp)
7
6
5
4
3
2
1
0
12 e/ME7hd 2d sd 78 109 15E 20 19 e/H127HE 2 sd 74 104 15 204
K& : KISKHHE I, Bloomberg X2 : KISKHETL, Bloomberg

J811. HY *fH ME Z2 (5+9l: %, 7|2} 25.08.18~25.08.22)
HE HY A M B oF HY MA ME BX

6.15% 1.54% 10.77%

4.62%

4.62%

1.54%
1.54%

H Consumer, Non-cyclical H Utilities B Consumer, Non-cyclical M Utilities

® Communications M Financial ® Communications M Financial
Government(Municipal) Basic Materials Government(Municipal) Basic Materials

1 Government I Consumer, Cyclical 1 Government 1 Consumer, Cyclical
Energy Energy

Xt& : KISAHHE I, Bloomberg

B2 MFE CfH| ©Y xHH M 3T (E+9l: %, 712t: 25.08.11~25.08.22)
HE] 3% e 57
Financial 46.15% 28.26% 17.89%
Consumer, Cyclical 6.15% 4.35% 1.81%
Consumer, Non-cyclical 10.77% 17.39% -6.62%
Energy 1.54% 10.87% -9.33%
Government 23.08% 13.04% 10.03%
Basic Materials 1.54% 2.17% -0.64%
Communications 4.62% 4.35% 0.27%
Diversified 0.00% 0.00% 0.00%
Industrial 0.00% 0.00% 0.00%
Technology 0.00% 0.00% 0.00%
Utilities 4.62% 4.35% 0.27%
1.54% 4.35% -2.81%

Government(Municipal)

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 25.08.18~25.08.22)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KEB 0 08/20/26 EURO-DOLLAR | USD 2025-08-21 2026-08-20 -- 50.00MM
EMART Float 08/22/28 EURO MTN usD 2025-08-22 2028-08-22 | 5.186% | SOFRRATE |  100.00MM
KDB 4 08/21/26 EURO MTN usD 2025-08-22 2026-08-21 4% 14.00MM
CITNAT 0 08/24/26 EURO-DOLLAR | USD 2025-08-22 2026-08-24 -- 30.00MM
KDB 4.1 08/26/28 EURO MTN usD 2025-08-26 2028-08-26 | 4.1% 100.00MM
HIGHWY 0 08/27/40 EURO MTN AUD 2025-08-27 2040-08-27 -- 35.5TMM
SHNHAN 0 11/26/25 EURO-DOLLAR | USD 2025-08-27 2025-11-26 -- 50.00MM
CITNAT 4.19 08/28/26 EURO MTN usD 2025-08-27 2026-08-28 | 4.19% 18.00MM
KDB 4.165 08/27/26 EURO MTN usD 2025-08-27 2026-08-27 | 4.165% 30.00MM
KDB 4.16 08/28/26 EURO MTN usD 2025-08-28 2026-08-28 | 4.16% 15.00MM
XtE : KISKHHE 7L Bloomberg
B4, F7H 0|3 X X|= (E+2l: %, 712t: 25.08.18~25.08.22)
Date Name Survey Actual Prior
2025-08-15 U7X | 0.10% 0.40% 0.10%
2025-08-15 =2 27 X M3 e ™ACHH| 0.10% 0.30% 0.00%
2025-08-15 F=AS7HR| 5= T dH| -0.30% -0.20% -0.20%
2025-08-15 +ZEE X4 MoM 0.00% 0.10% 0.50%
2025-08-15 SEE7HX|Z Yoy -- 2.20% 2.80%
2025-08-15 OJA|ZHCH S AH|XHA 2 62 58.6 61.7
2025-08-15 OJA|ZHCiEE . AH|XEZ| CH 58.1 57.2 57.7
2025-08-15 OjA|ZicHstm 1 QIE8o|M 4.40% 4.9% 4.50%
2025-08-19 TR Z A 1298k 1428k 1321k
2025-08-19 U=s{7} 1389k 1354k 1393k
2025-08-19 FERRZ AL | -1.70% 52% 4.60%
2025-08-19 A=RSIH (T o) -0.30% -2.8% -0.10%
2025-08-21 M Heeg HRds -- 235k --
2025-08-21 Initial Claims 4-Wk Moving Avg - 226.25k -
2025-08-21 MRS s T AK R4 - 1972k --
2025-08-21 S&p 22Y 0|= HMZY PMI - 53.3 49.8
2025-08-21 s&p 22Y 0|5 MH|AY PMI - 55.4 55.7
2025-08-21 sap 22Y 0|7 % P™mI - 55.4 55.1
2025-08-21 7| EZ=EHoyo) 3.90m 401m 3.93m
2025-08-21 7| ZEZE000) (2ChH]) -0.80% 2.0% -2.70%
XtE : KISXHAHEZE Bloomberg
HS5. W3 0= AN X & (TH2l: %, 717t 25.08.25~25.08.29)
Date Name Survey Actual Prior
2025-08-25 Al 2= e ol o 628k - 627k
2025-08-25 Al SEiOfoy (H&CHH]) 0.20% -- 0.60%
2025-08-26 W2 xf =2 -4.00% - -9.40%
2025-08-26 R 4= H2e i &S 7| Q) 0.30% - -0.80%
2025-08-26 X2 Zot He i (&S| 2l) -- -- 0.30%
2025-08-26 BlX2E og ®EZUX| 5 -- - -20
2025-08-26 2X2E gFE F4o|Hg -- - -8
2025-08-26 AMBAEE AH|XL7|CR| 2 96.4 - 97.2
2025-08-26 AHHAARE SiXf Mg -- - 131.5
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2025-08-26 AHAARE J|Cf - - 74.4
2025-08-26 dejA AFE MHAY 2S - - 2
2025-08-27 MBA FEHGX} MHX| - - -1.40%
2025-08-28 GDP 27t3} QoQ 3.10% - 3.00%
2025-08-28 74 2l aH] - - 1.40%
2025-08-28 GDP 27X 2.00% - 2.00%
2025-08-28 =¥ PCE 27H= QoQ - - 2.50%
2025-08-28 M Mg R -- - 235k
2025-08-28 HYEHAS =T AE R -- - 1972k
2025-08-28 0| Z Z=E4 0f Of (1 A CHHI) 0.20% -- -0.80%
2025-08-28 0| Z Z=E40f Of (R X| ==, T HCHH]) -- -- -0.30%
XtE : KISKHHE 7L Bloomberg
B6. Tt 54 4H X|= (5+91: %, 7|Z}: 25.08.18~25.08.22)
Date Name Survey Actual Prior
2025-08-20 PPI(H & CHH() -- -0.10% 0.10%
2025-08-20 PPl A H -- -1.50% -1.30%
2025-08-21 HCOB = M=% PMI -- 49.9 49.1
2025-08-21 HCOB =& MH|AY PMI -- 50.1 50.6
2025-08-21 HCOB =¥ &g PMI -- 50.9 50.6
XtE : KISKHHE 7L Bloomberg
H7. UWFE S 4H X|&® (£49l: %, 712} 25.08.25~25.08.29)
Date Name Survey Actual Prior
2025-08-22 GDP SA (H7|chH]) -0.10% - -0.10%
2025-08-22 GDP NSA ™ ACHH| 0.00% -- 0.00%
2025-08-22 GDP WDA U LfH| 0.40% - 0.40%
2025-08-22 2IZH AH| QoQ 0.20% -- 0.50%
2025-08-22 HE AH| HE7|CHY| 0.30% -- -0.30%
2025-08-22 XHEEX QoQ -0.80% - 0.90%
08/24-08/30 U7X 4= & -0.30% - 0.00%
08/24-08/30 FUS /X5 A EH| -1.20% - -1.40%
2025-08-25 IFO 7| &+ 88.5 - 88.6
2025-08-25 IFO $X =7t -- -- 86.5
2025-08-25 IFO Of & -- -- 90.7
2025-08-27 GfK 2H|XH 7| T K| 2= -21.5 - 215
08/27-09/02 0O (T2 OiH]) 0.00% - 1.00%
08/27-09/02 200 Eoj NSA | -- -- 2.40%
XtE : KISKHAHEZE Bloomberg
HS. FU 37 BH x= (EH2l: %, 712t 25.08.18~25.08.22)
Date Name Survey Actual Prior
2025-08-15 R b PR ENN ] - -0.31% -0.27%
2025-08-15 7|E FETHAE MoM -- -0.55% -0.61%
2025-08-15 20{E0Y Yoy 4.60% 3.70% 4.80%
2025-08-15 204 O H2=CHH| ™ EH oYy 4.90% 4.80% 5.00%
2025-08-15 23 UM YTD Yoy - 6.30% 6.40%
2025-08-15 ZS LML Yoy 6.00% 5.70% 6.80%
2025-08-15 YR EZEH Q) YTD Yoy 2.70% 1.60% 2.80%
2025-08-15 HEZAL AMYE 5.10% 5.20% 5.00%

32



@ «isrsrzo

2025-08-15 254 EXHYTD Yoy -11.40% -12.00% -11.20%
2025-08-15 F718& 234 0iE YTD Yoy - -6.20% -5.20%
2025-08-15 FX Net Settlement - Clients CNY - 191.5b 184.0b
2025-08-20 19 s =2t =2 3.00% 3.00% 3.00%
2025-08-20 54 = =2t =2l 3.50% 3.50% 3.50%
2025-08-21 SWIFT CNY= N Z X HIE -- 2.88% 2.88%
XtE : KISKHHE 7L Bloomberg
9. WF 5= 3H X & (E491: %, 7|7t: 25.08.25~25.08.29)
Date Name Survey Actual Prior
08/22-08/25 FDI GIZ=CH| YoY CNY -- -- -15.20%
2025-08-27 SY7| 80| HAACHH| ™ EHH| - -- -1.80%
2025-08-27 LA Yoy -- -- -4.30%

XtE : KISKHAHEZE Bloomberg
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ELS : 202544 8& A= KOSPIXI+= 3168.73= OH&

o 7}k X} KEY POINT

20| % 02) 3215-2902 K|t 3= CHH| KOSPI X|== 5}2f, S&P500 S}&t
ZhELS 3 7= ZtA, BN M CfH| Z4A,
S M3 A Bt 42 35 W NZE 45

L S FA AR

o

=3 OpXaF Hef el 22, KOSPIX|

Ai
T

H| 1.85% S}2f, KOSPI= X|' 3= OrX|2f A2 CHB| 1.76% SHE{SHALE.

M CfH| -56.93p 323D, FRX|4 T KOSPI200= MELY

1. MF CHH| FQ X|5= 30| (SHl: ZQIE)
Xl X F NEES HEE
KOSPI200 436.57 428.50 v38.07
NIKKEI225 42,649.26 42,633.29 v15.97
HSCEI 9,128.93 9,079.93 v49.00
EUROSTOXX50 5,434.70 5,462.16 A27.46
S&P500 6,468.54 6,370.17 v98.37
F) 3% 2 A5 EAE 23 AL JIE 2ot 22 3o A
J81. A2 170”7 L XE F0| (st9l: Z01E)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
44000 ~ r 445 9300 r 7000
—_—— .
43000 - r 440 9200 - + 6000
—_——~e———
435 9100 + r 5000
42000 A
r 430 9000 1 r 4000
41000 +
r 425 8900 1 r 3000
40000 +
r 420 8800 1 r 2000
39000 - L a15 8700 L 1000
38000 T T T 410 8600 T T T 0
2025-07-28 2025-08-04 2025-08-11 2025-08-18 2025-07-28 2025-08-04 2025-08-11 2025-08-18

EEEWESTSTE:
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@ «isHmIt
B3, FIHELS A 7| XX U HABE 5 (ShSl: 7H)
T2 N O|tH = HEE
TUHE=Y 62 15 -47
TLX| =¥ 39 5 -34
sfelEs=d 31 -27
Sl X| = 109 35 -74
T 6 -1
sfeleetd 6 -6
A 253 64 -189
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HEZ
TUHE=Y 2,732 621 -2,111
TLX|+=¥ 1,061 219 -842
sfelE=d 333 28 -305
Sl x| =¥ 2,672 489 -2,183
TU=ed 55 106 51
sfel=etd 72 0 -72
A 6,925 1,463 -5,462
X2 : KISKHEEIE
H5. FZHELS BAlE : 7| XXME(ESF = 49 107)) (EHl: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 23
2 ARt - - 7
3 KOSPI200 - - 5
4 KOSPI200 SX5E - 4
5 st - - 4
6 KOSPI200 SHSZ300 SXSE 3
7 KOSPI200 ATt - 2
8 KOSPI200 2SR - 2
9 KOSPI200 NIKKEI225 SPX 2
10 NVIDIA Corporation TESLA INC - 2

KHE : KISKHHE 7}
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SWAP : CD 912= =d 0.03% &5

"Rt KEY POINT

Moz aE  02) 3215-2940 e X4 == OiH| CD 22| 0.03% &L
o IRS F2| #SA, CRS FE| &SAl
e SWAP SPREAD A5 A, SWAP BASIS SHEHA|

Y CDBE|E 253%2 H F ChE] 459U RS B2 MU o2 456t9m, CRs 3219 Z
S ThHZ A% ZME QAT RS 22I2}KTB Vield2| H0[Ql E-A% Ama|=E HuHoz A5

StLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 2 SHEHAME 20|0 1 F5 ERIL,

g, 8 2| F0| (2H2: %)

—USDTB3Y ———USDIRS3Y ———KRW CRS3Y  =====KRW IRS 3Y KTB 3Y

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

0.00%
,\;\, . 2 Q’» VQ'» v& Ngv Ngo vg‘o Q Q‘b QO; S NN DI F P PP
N N 0"/ 0"' 0"' 4

o ¥ X X o
) D ADT ADT DA A

Rt : KISKHAME 7}

J82. 8 22| FUHHS (54 %)

mKTB m KRW IRS m KRW CRS m USD IRS uUSD TB

0.12%
0.10%

0.10%
0.09%
0.08%
0.06%
0.04%

0.02%

0.00%

Xt : KISKHAME 7}
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

4.50%

4.00% \
3.50%

o]

—8/22/2025

8/14/2025

0.140%

//§ 0.120%

0.100%
3.00%
2.50% 0.080%
2.00% 0.060%
1.50%

0.040%
1.00%

0.50% 0.020%
0.00% 0.000%
3M 6M 9M 1Y 2Y 3y 4Y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y

Xt& : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-08-22 3.8638 3.5335 3.4487 3.4917
2025-08-14 3.7503 3.4239 3.3438 3.3888
U5 0.1135 0.1096 0.1049 0.1029
2024-12-31 4.1632 4.0674 40372 4.008
HEChb| -0.2994 -0.5339 -0.5885 -0.5163
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ——8/22/2025 8/14/2025
2.80% 0.16%
2.70% 0.14%
0,
2.60% 0.12%
0.10%
2.50%
0.08%
2.40%
0.06%
0,
2.30% 0.04%
2.20% 0.02%
2.10% 0.00%
3M 6M 9M 1y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2025-08-22 2.3875 2.365 2.4025 2.51
2025-08-14 236 232 2.3475 24325

FUBZ 0.0275 0.045 0.055 0.0775
2024-12-31 2.8625 2.7275 2.705 2.72

HZChb| -0.475 -0.3625 -0.3025 -0.21

ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
XpO| ——8/22/2025 8/14/2025
2.50% 0.09%
N 0.08%
2.00% e~ _—— 3 oo
0.06%
1.50%
0.05%
0.04%
1.00% °
0.03%
0.50% 0.02%
0.01%
0.00% 0.00%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30Y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (Et2I: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2025-08-22 1.905 1.855 1.95 2.085
2025-08-14 1.85 1.835 1.9 2

034 0.055 0.02 0.05 0.085
2024-12-31 2.315 2.185 2.19 2.23

| -0.41 -0.33 -0.24 -0.145

ALZ : KISKHAE 7}
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dZl6. KTB (+$l: %, BP)
Xpo| ——8/22/2025 8/14/2025

3.50% 0.09%
3.00% 0.08%
e 0.07%

2.50%
0.06%
2.00% 0.05%
1.50% 0.04%
0.03%

1.00%
0.02%
0.50% 0.01%
0.00% 0.00%

3M 6M O9M 1Y 2Y 3Y 4y S5Y 6Y 7Y 8 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-08-22 2.26 2.382 2455 2.627
2025-08-14 2.25 2.347 2.392 2.545
Fisz 0.01 0.035 0.063 0.082
2024-12-31 2.71 2.767 2.597 2.765
i -045 -0.385 -0.142 -0.138

ALZ : KISKHAE 7L

A%l7. IRS e AZY E 30| (549l : %)

128, IRS HTH7| ATy E FUHHSE

(Tl - %)

—— KRW IRS 5Y-3Y KRW IRS 10Y-5Y

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

-0.15%
2024-02 2024-08 2025-02 2025-08

AtZE : KISKHAHE L
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m KRW IRS 5Y-3Y

0.025%

0.020%

0.015%

0.010%

0.005%

0.000%

0.023%

KRW IRS 10Y-5Y

0.000%

AtZ : KISKHAHE L



qlo, A2 HIOAlA 0| (&1 : %

SWAP BASIS(1Y)

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

-0.50% - .W ‘ g ¥
-0.60% |4 } (

0.70% " W

0.80% |

SWAP BASIS(3Y)

-0.90% |
-1.00% ! ! !
2024-02 2024-08 2025-02 2025-08
XtZ : Refinitiv, Bloomberg
211, KTB/IRS 30| (2 @ %)

SWAP SPREAD(1Y) —— SWAP SPREAD(3Y)

1210. ZZH|O[A| X F7HHE (5491 : %)

m SWAP BASIS(1Y)
0.028%

SWAP BASIS(3Y)
0.030% |

0.025% |
0.020%
0.015%
0.010%
0.005% |-

0.000%

-0.005% -

-0.005%
-0.010% -

Xt2Z : Refinitiv, Bloomberg

12112, KTB/IRS F7t HE (591 : %)

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

0.40% 0.020% 0.018%
0.30% 0.015% -
0-20% 0.010% -
0.10% ~
0.005% |
0.00% |
0.000%
-0.10% -
-0.005% ~ -0.008%
-0.20% : : :
2024-02 2024-08 2025-02 2025-08 0.010%
-U. 0 -
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
Il XA &
Y/ge g2 Xtk F fH] 1382014 2L 1393222 11.28, 80.39BPLHE HEsIH |3t UM E

<2 CfH| oM B D, AsHE oA
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J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
0
-20 ————— T
-40 e
-60
-80
-100
-120
-140
-160
’\?’:Q/ '»“9\, '\V& m""& ﬁ,"& ’»V& '»"'Qb ﬁ,""é\ '»"'Q% '»V& '»":\9 '»“:\} '»“"0 '\‘,”9\, '\‘,”'&ﬁ‘?& ﬁﬁ”& '1‘,”'0% ﬁﬁ”pb 'ﬁ’"é\ ’f’/QCb
DT AT AT AT AT AT DT DT AT AR AR DT DT AT AT DT AT DT AR AP D
X2 : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (SHel:
e M L CHH| X}O| MZSCiH| XtO] ——8/22/2025 ——8/14/2025 ——12/31/2024
1500 20
10
1450 0
-10
1400 20
1350 20
-40
1300 -50
-60
1250 -70
-80
1200 -90
ST 01w 0IM  02M  03M  06M  09M  12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 F283 g8 U F (Shel: 7HE)
35 2025-08-22 | 2025-08-14 Ao = 2025-08-22 | 2025-08-14 Aol
KRW/USD 13932 13932 1.2 USD/CHF 0.81 0.806 0.003
EUR/USD 1.159 1.159 -0.01 USD/SGD 1.289 1.28 0.009
GBP/USD 134 1.34 -0.018 USD/IDR 16360 16092.5 2675
USD/JPY 148.465 148.465 2.07 USD/PHP 57.032 56.647 0.385
USD/HKD 7.816 7.816 -0.032 USD/TWD 30.558 29.968 0.59
USD/CNY 7.182 7.182 0.011 USD/SEK 9.637 9.557 0.079
USD/CAD 1.391 1.391 0.015 USD/PLN 3673 3.639 0.035
AUD/USD 0.642 0.642 -0.012 USD/DKK 6.439 6.381 0.058
NZD/USD 0.58 0.58 -0.016 USD/ZAR 17.733 17.557 0.176

M2 MEASESH (15A] 40& 22 7|F)
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Appendix 11 = 2l % Credit Spread ¥z g
0|5t ¥ 02) 3215-1454
H1. 2 =227 (ZH9l: %, 2025-08-22) H2. o2 Fa 3 (EH2l: %, 2025-08-22)
T Z2| A TFCHH| | AXCHH| FZUZ2 g TFCiH| | HA=CHH|
CD 90¢¥ 2.530 0.030 -0.730 oj= 2y 3.779 0.104 -0.602
CPo0¥ 2710 0.000 -0.690 o= 5Y 3.846 0.085 -0.109
=1 34 2.455 0.063 -0.047 oj= 10Y 4321 0.087 0483
=154 2.627 0.082 -0.048 oj= 20Y 4.895 0.095 0.792
=1 104 2.860 0.078 0.118 oj= 30Y 4915 0.089 0.988
=1 204 2.867 0.050 0.100 {82y 1.969 0.032 -0.692
=1 304 2.765 0.045 0.073 28 5y 2.307 0.051 -0.150
Sot 1 2.180 -0.010 -0.480 S8 1oy 2.747 0.071 0.309
ot o 2.390 0.020 -0.252 a4 20y 3.209 0.086 0.761
S0t 3 2.462 0.052 -0.193 a4 30y 3.315 0.094 0.958
XtE : KIS-NET Xt&E : KIS-NET
#3. FL FRX|F (PIEY : 2025-08-22) #4. LY Credit Spread (H2l: %, 2025-08-22)
FaX|5 A TFRCHH| | AXxCfH| U= g HFCHH| | AZxCiH|
KTB3 145.14 -0.94 -1.86 EK AAA 2.636 -0.003 -0.124
KTB10 118.1 -0.68 043 S|ALKH AA- 2.923 -0.005 -0.222
KOSPI 3,168.73 -56.93 769.79 7|EtZEXH AA- 2.936 -0.011 -0.257
0 0. 0 0 23K AAA 2.677 0.002 -0.122
XtE : KIS-NET Xt&E : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (9l : bp, TH7] : 3Y)
o ZM Top 3
TE Ty =3 e
DA A[ZE[SA AAO 23
B A SAL AAO -08
E=x St M EI AL AAA -0.8
St AHAkEE 2| S A AAA -06
A=A SESA AAA -06
AX| 7| B A0 33
S H 7| 270 ol & A- 23
L e prii= A+ 23
ot=SE XN O A0 -18
S AF&B A+ -13.0
CJ CGV A- -3.0
2OuE A+ -1.0
CHAl0f = QHOLO] A0 -1.0
Ao A M A+ -1.0
HAAE A+ -1.0
23 A0 -1.0
2 EH0|f A0 -1.0
ZOlsto|otE A+ -1.0
AZ|OtNE A0 -1.0
staas*F AA- -1.0
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SAZ LA A S A} AA+ -03

SFEIGAZAISA AA+ -03

TS ALY AAA -03

o = AABSAL AAA -03

SAEASA AA+ -0.3

I E ST AAA -04

S OIZHm & A+ -03

HIMZLE AA+ -0.6

ABHFtE AA+ -0.6

SO7tE AA+ -0.6

1= SO 7H | & AA+ -06
AoH|Z 7= AA+ -0.6

Hd7tE AA+ -0.6

LE27tE AAQ -0.9

SHLEFLE AAO -0.9

O A7 0|0jERHAE BBB+ 21.5

SIARY 27| BBB+ 5.5
SHEHIA YA BBB+ 5.5

EEE BBB+ 45

REE : KISKHAE 7}
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Appendix 2] SMMAHHS X MESE dE
St7| ¥ X 02) 3215-1435
H1. ALY
BEIE 5% R 7Y ZI|dMY WA &
KR60075Z3F67 HHF2| 2FAFH0|9K} -3 2025-06-26 2025-09-26 2025-08-26 A
KR60075Z4F66 HH}2| 2t A FH0]9XF1-4 2025-06-26 2025-10-26 2025-08-26 A
KR60075Z5F65 HHHF2| 2F A 70| 9K -5 2025-06-26 2025-11-26 2025-08-26 A
KR649345KE94 BHHF2[2FAFH0|8K}1-19 2024-09-26 2026-04-26 2025-08-26 A
KR649345LE93 BHHF2[ 2t A FH0|8X}1-20 2024-09-26 2026-05-26 2025-08-26 A
KR60044Y3F41 FIERQEMSAR1-3 2025-04-18 2025-10-27 2025-08-27 HH
KR6495865EAQ FIEREN AR E2H-5 2024-10-29 2026-01-27 2025-08-27 A
KR600001AD87 Ast2327-08-EH-20-A 2023-08-28 2043-08-28 2025-08-28 Y
KR642935VC45 A EIHO| EX|62Xt71-28 2022-04-29 2025-11-28 2025-08-29 Y
KR6268761E50 SK3 282(%) 2024-05-29 2026-05-29 2025-08-29 Y
KR6298001D82 SHBEHIEREESH 1 2023-08-29 2053-08-29 2025-08-29 Y
KR643660RC65 HAETHO|EX|63Kk1-29 2022-06-30 2025-12-30 2025-08-30 Y
KR644312TC97 El2 =M ZdXR1-27 2022-09-30 2026-03-30 2025-08-30 Y
KR6495118EA4 AFHI| XA O X}1-8 2024-10-30 2026-10-30 2025-08-30 A
KR310201DC89 AF224123000-0830-1C 2022-08-30 2052-08-30 2025-08-30 e
H2 3AMESE HAE B
S|ApS A == sEH4uUY ey NICE eh1g
o | oz | S& "oty sa "oty sa oty
W els
H3. 3A 2853 HE sig (712} : 2025-08-14~2025-08-22)
= —_—
T2 UMY ot R Nk ° ”:jiLHg'ﬂE g; stAl™ | NICE | BH71"
M g=E0tEEs 2025-08-13 | 7|¢EF A- A- A- A-
At MTIH 2025-08-14 BOND BB+ | BB+ BB+
Al DB 2 & (50| 22| E) 2025-08-18 BOND AAD | AAD | AAD AAQ
Al DB 2 & (510| 22| E) 2025-08-18 BOND AAO | AAD | AA0
Al EPNES= 2025-08-18 BOND A- A- A- A-
Al =P NES < 2025-08-18 o= A- A- A- A-
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

—_
SPC 7| XXpoHE AMLH L KIS-NetS Soff EQlstA £ ol&L|C}.

Hiol| x| CHE| 02) 3215-1458

1. 53 =5 Yslicig (712} 2025-08-18~2025-08-22, THY| : 24 2l)
spca BV zms ary | 59 T|ERH KR
od O
& 2t A A MK A2+ | AMEFIECHZ A A | 2025-11-14 136 ZEADO|MM
LB 22X & LA A1 Moo 2026-07-10 250 fe/2
S| Mo 28 o LAt A1 go10= 2026-01-08 300 L2
Q2| 2K & LA A1 Holo2 2026-08-19 1,200 fe/2
Q2| OF K| LA} A1 "olola 2026-08-20 650 o2
AN LIS ESPA A1 "oloa 2026-07-07 2 fEled
= FalS FSESPY; A1 "olola 2026-03-20 600 o2
Off O K| | T &| & At Al | ABILEDNFRHH | 2025-11-18 84 oot E SO L K| &
HE|SFMME A1 FARA 2025-09-18 1,000 SK
Of| O X| OFO| H{| EF A| 2 X} A2 | AIBFtECiFRHH | 2025-11-18 979 LGC|AE20]|
H|# 0| = 2 | =Xt A2 | AEFLECHZ A | 2026-02-05 300 SKHE 7}
Off O K| | T & & At Al | AEFLEDFX A | 2026-02-19 699 ototEEM
7|20 A0 ZRAML S XL | A1 MEXEZH | 2025-09-19 502 EFUME
OlazZ=HEAQ A1 FABA 2025-11-18 1,000 SKO| .=t 0] M
H A E &2 MH 0| A} A1 FARA 2025-09-18 134 LS5
0f| O] X| 2} O| A EL K| Lk} A1 3| AHKH(CBO) 2026-08-20 182 SEHMEEntY
Of| O] X| 2FO| = AHK| 2 X} AT 3| AFXH(CBO) 2026-02-27 1 SEFHEZmE
CSHO| A E M| At & At Al | AEFLEDFXA | 2025-10-02 417 SKX| QM E 2l
Clofo|X| 2 2 HA| LA} A1 CHEXHB(CLO) | 2025-11-24 300 Clojo|X| 22
DB A Xt A1 MBXHEZHE | 2025-11-20 2,039 ROZMHEA
Of| Of X[ M| C| K| K} A2+ |ABILECHZRIH| 2025-11-18 9% TS E[QHM
H| M #| O] & K| O] 444 K} Al | B34 BA OE | 2026-01-28 2,222 H| 1l A| O %4 H| ) O] X}
QM E[H LA} A2+ | B34 2 HE | 2025-11-22 50 7EIYEIAE
CIOlEX G HAE A1 | B4 2 THE | 2025-09-18 130 | of| = 2 0| &502
HEIEH LA Al | B4 B HE | 2025-11-17 405 A3 S XA FE gt
ZE A0 0[MX| A1 =& (CLO) | 2025-11-19 1,235 Asia Cinema Group Ltd.
It UH[ A A AL Al | S4B THE | 2025-11-19 890 G AZ 24
70| 2 QTR 2k} Al | SEA BB CIE | 2025-09-22 54 7'%‘30;'2?:?22;?%
OIXAERFOIK | Al | HMESYSA | 20251121 120 | REEF ;Eﬁl*f; SETA
HEZEY LA Al | B4 BE OE | 2025-09-23 48 Cf 2t 72X LAt
Clo AL S X LKt Al | B34 BAF | 2025-11-14 110 Hi| A E ot H|
O =5 | H Xt Al | B3 A THE | 2025-09-22 506 MBHIELHAT
H|- 2 E 2O K| Y Xt Al | BS54 2 THE | 2025-09-01 1,290 M &5 X0l
2 E|OtH| LAt Al | B34 2 THE | 2025-09-17 359 AMAS5SX| G FE Z T
ClH| Z 2| =X YXt A1 CHEXH B (CLO) | 2025-09-15 80 CEfxolzto|=
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spca BV zms aly | o8 T|ARH KR
MO Lol K| Xt °A1E St 2E tiE | 2025-11-18 ) _6|72 A ST AF G A S =g
o| g2l 4| O Xt A1 | BEESA EE O1E | 2025-09-22 200 ClH|Ad
7| ALK YKt Al | B34 2 THE | 2025-09-22 205 | AOMEA|E|QAHK| A ZEd X3}
GOHERYR | A1 | HESAEH | 20051121 | sa0| T T oo 2SS
M olof| o] X| & Z M| L Xt A1 | BEESAEBE OIE | 2025-09-22 210 C|off A C| M|
StLEE S O] A1 HESAZH | 2025-10-20 1,332 | HAEEULEIMNR EXHAEN3S
C|H| 2B | & &h Xt A2 | AEFLEDFA A | 2026-02-13 132 olaA ol M| A
LelZ22[M1%t A1 o0 2026-01-09 700 fe/2d
SE[A—ZH17XE A1 go10= 2026-06-19 1,750 L2
Al Of| A K| O] K| K| 2kt A1 CHEXH = (CLO) | 2025-11-17 500 SHRA|AH
FAEFAM A LA A1 | AEFLECNZ A | 2026-02-19 307 oA ol
Of| AA X| M| & E| i 2| K| O| K} A2 | CHEXA(CLO) | 2026-08-21 300 SGC E&C
Of| O X| M| C| X & K} A1 | AEFLECHFAA| 2026-02-20 61 ohotER M
0f| 0| X| 20| A EL K| L X} A1 3| AHKH(CBO) 2026-02-27 1 SEHEEnte
H|# O] = 2 K| T Xt A1 | AEFLECNFZ A | 2025-09-22 1,200 SKOf| L4 K|
H| 70| =2 X| T X} A1 | AEILECNF | 2025-10-17 69 SKOf| 4 K|
H| A O| = 2 M| X} Al | MEZIECHFXHE | 2025-10-17 458 SKO|HX]|
SEAZH 5K A1 "oloa 2026-01-09 400 sHed
MPAPAPS IS oA, A2+ |AEILECHZRIA| 2025-11-10 17 o A7 0] QI A 7 25t
= EH| O I & Y At A2 | AIBFtECiFRHRH | 2025-09-18 180 SHER K|
M O| W a=H A LAt A1 HEASH | 2025-09-24 132 MEsto|ma ez
SIO|PEAE A1 HESQZH | 2025-11-21 125 N&FA'M;J;ZEET;”%ME
SR A LA Al | B34 BA OE | 2025-09-22 500 it
OtO|H|#| O] 2 = X| L X} Al | B34 BA O1F | 2025-08-28 85 Y egaLoHRHE
b H|H A At Al | B4 B OE | 2026-02-19 1 HAZH
7| AOFZ M| Y Xt Al | BSA 2 THE | 2025-11-20 549 X CleAC]
H| 2 EAF}O0| K| 0|4 O| K} Al | B34 BA O1E | 2026-04-20 2,000 91|0|¢$4|o13a_2)|5g)\1n|o1|£5
oI A ME| Al | BEA 2 HE | 2025-08-20 80 UFo| A
7| 2ot0| 2| M LA} Al | BS54 2 THE | 2025-08-28 261 UEAT LR
ZtYmAE Al | B34 BH OE | 2025-09-19 90 MR
Ao|H =AM LAt Al | B34 BA OE | 2025-09-18 500 HEz=2d
Of| =AM S22 EHM YAt Al | B4 B>A OE | 2025-11-21 300 SH2CHorel o= 0|
A op 21K LA Al | BS54 2 THE | 2026-02-23 580 sH-Cior 2l A oo = =0
F|AMEHN LAt Al | B34 BH O1E | 2025-08-26 271 HEMEHN
EZMatH LA} Al | S4B THE | 2025-09-22 650 QI M7
A2 M LK} Al | B4 B OE | 2026-01-23 180 S HZEIREHERPRV
M| O] 2O K| Of A| 444 Kt A1 CHExH = (CLO) | 2025-08-25 205 *E
Of| & A E| & LHH| A Al | B4 2 THE | 2025-10-20 12 MBEAI7HE
7| AZSHYXt Al | S4B THE | 2026-02-23 303 SO 0| RH LAt
H| OFO| Of| A K| & A} A2+ | HE=AZH | 2025-11-21 81 | WAEUHAREXILES3S
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2025-08-24 St =AtASARR215 2016-08-24 9y 120,000 AAA
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E %Y 2025-08-26 | t=m &SR EH20-16(Ah 2020-08-26 5Y 50,000
2025-08-26 |st=T 21267 2022-08-26 3y 130,000 AAA
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2025-08-28 |5t EA|SA2024-04 2024-08-28 1Y 15,000 AAO
2025-08-29 | F=AaEXE(415)05-080| #12-302 2024-08-30 11m 30d 100,000 AAA
2025-08-29 | DFEA|RE|ZAF2023-01 2023-08-30 1Y 11m 30d 30,000 AAO
2025-08-29 | A|ZAR214 2022-08-30 2Y 11m 30d 50,000 AA+
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2025-08-25 |Alst2327-0 8-0|-2-C 2023-08-25 2Y 400,000 AAA
2025-08-26 |F=ttaEXH(28)2020-2(0| 54 2h 2020-08-26 5Y 100,000 AAA
2025-08-26 | 7|2 (L)24082H1A-26 2024-08-26 1Y 200,000 AAA
2025-08-26 | 92|2#28-11-2219M-L-26 2024-11-26 9m 280,000 AAA
2025-08-27 |2|228-11-&Ql9M-Z-27 2024-11-27 9m 300,000 AAA
2025-08-27 |7|Y2¥(EH2409%8334A-27 2024-09-27 11m 300,000 AAA
2025-08-27 | OFO| A 345-080|12A-27 2024-08-27 1Y 90,000 AAA

2K 2025-08-28 | 7| Y23(ThH24108t304A-28 2024-10-28 10m 500,000 AAA
2025-08-28 |t= =& U3 & ('H)24085}-0| H-1 2024-08-28 1Y 250,000 AAA
2025-08-28 | BF2H2024-080|(*H)12-28 2024-08-28 1Y 100,000 AA+
2025-08-28 | 4loh2327-08-CH-20-A 2023-08-28 2Y 30,000 AAA
2025-08-29 | =212343080| & 2(03)2-29 2023-08-29 2y 140,000 AAA
2025-08-29 | 4t=23410]0200-0829-1 2023-08-29 2Y 360,000 AAA
2025-08-29 | =Y 8 (2%)2023-080[2Y-H 2023-08-29 2Y 170,000 AAA
2025-08-29 |Tt=m =& UF B ('H)240871-0| E-1 2024-08-29 1Y 210,000 AAA
2025-08-29 |7| 223 (th24102304A-29 2024-10-29 10m 70,000 AAA
2025-08-30 |4F2224123000-0830-1C 2022-08-30 3y 10,000 AAA
2025-08-30 | =SB (2%)2023-080[2Y-| 2023-08-30 2Y 160,000 AAA
2025-08-25  |A27HL|E707-1 2023-05-25 2Y 3m 40,000 AA-

55



@ wsri

2025-08-25 | A|O|H|7H m|Et497-2 2022-08-25 3y 20,000 AA-
2025-08-25 |O2|=HOEMEXESH 163 2020-08-25 5Y 75,000 A-
2025-08-25 |StLIFHE242-2 2023-08-25 2y 30,000 AAO
2025-08-25 |BNKZHI|E237-4 2021-02-25 4Y 6m 10,000 AA-
2025-08-25 |BNKZHI|E216-2 2020-08-25 5Y 20,000 AA-
2025-08-25 |BNKZHI|E290-5 2022-08-24 3y 1d 10,000 AA-
2025-08-25 |BNKZHI|E354-1 2024-05-24 1Y 3m 1d 10,000 AA-
2025-08-25 |OfF-=274m| €226 2024-07-25 1Y 1m 5,000 A0
2025-08-25 |RL|7HE432-2 2021-02-25 4Y 6m 30,000 AA-
2025-08-25 |@CH7t=811-4 2020-08-25 5Y 20,000 AA+
2025-08-25 | &d7t=2472 2020-08-25 5Y 60,000 AA+
2025-08-25 | AHg7HE2601 2023-07-25 2Y 1m 20,000 AA+
2025-08-26 | StLITHI]|Er396-4 2023-07-26 2Y 1m 20,000 AA-
2025-08-26 | ot EXPIHIE79-2 2022-08-26 3y 20,000 A0
2025-08-26 | 4lBH7tE2116-2 2021-08-26 4y 50,000 AA+
2025-08-26 | 4l8t7t=2094-3 2020-10-26 4Y 10m 60,000 AA+
2025-08-26 | 4lBt7H=2087-2 2020-08-26 5Y 50,000 AA+
2025-08-26 | #CH7H=856-1 2022-08-26 3y 60,000 AA+
2025-08-26  |OFO|H|7| 0|74 | E259 2022-08-26 3Y 120,000 AA-
7|E}2E| 2025-08-26 |7|27HL|EH172-2 2024-02-26 1Y 6m 10,000 A-
| 2025-08-27 |JB 2|7HT E505-2 2024-03-27 1Y 5m 20,000 AA-
2025-08-27 o2 IR T EM1 2024-08-27 1Y 5,000
2025-08-27  |OtO|H|A| 0|74 I| Er220-5 2020-08-27 5Y 30,000 AA-
2025-08-28 | OtO[H|#|O|7H | Er288-4 2023-08-28 2Y 50,000 AA-
2025-08-28 | O|2Hof M 7Hm| E87-2 2023-07-28 2Y 1m 50,000 AA-
2025-08-28 |JB 22|74 E505-3 2024-03-27 1Y 5m 1d 10,000 AA-
2025-08-29 02| =4I| E236 2023-08-29 2Y 14,000 A+
2025-08-29 |BNKZHI|E346-3 2024-01-30 1Y 6m 30d 10,000 AA-
2025-08-29 |#iCH7+=880-6 2023-08-29 2Y 20,000 AA+
2025-08-29 |RE|IF 87N E476-3 2023-07-31 2Y 29d 30,000 AA-
2025-08-29 |RE|=&7HIE509-1 2024-08-29 1Y 70,000 AA-
2025-08-29 |JB 2|74 T Er453-3(Ah 2022-08-29 3y 40,000 AA-
2025-08-29  |StLt7H I E400-4 2023-08-29 2y 40,000 AA-
2025-08-29  |BNKZHI|E360-1 2024-08-29 1Y 20,000 AA-
2025-08-29 | #|0|H|= CIFLE366-2 2022-08-30 2Y 11m 30d 70,000 AA+
2025-08-29 |BNKZHI|E338-2 2023-12-01 1Y 8m 28d 30,000 AA-
2025-08-29 |2 L|7H=465-2 2022-08-30 2Y 11m 30d 50,000 AA-
2025-08-29 |BNKZHI|E337-2 2023-11-29 1Y 9m 20,000 AA-
2025-08-29 | et=7HI|E491-2 2022-08-30 2Y 11m 30d 10,000 A0
2025-08-29 | <2l 8HIE476-2(=) 2023-07-31 2Y 29d 60,000 AA-
2025-08-29 | #CH7HI|EE1993-2 2023-08-29 2Y 70,000 AA+
2025-08-24 |t FZELUMTI-1() 2022-08-24 3y 40,000 AAA
2025-08-25 |=As}Et7 2022-08-25 3y 100,000 BBBO
2025-08-25 |O{FNCC76 2022-08-25 3y 70,000 A-
2025-08-25 |0l F21 2022-08-25 3y 20,000 B+
2025-08-25 |2&51 2022-08-25 3y 13,000 BB+
2025-08-25  |Of|0|#|O|Z2tAt 16 2022-08-25 3y 5,000
2025-08-25 |sEIBXIF27-2 2020-08-25 5Y 150,000 AAA
2025-08-25 |ERYAAMET4 2022-08-25 3y 70,000 BBB+
2025-08-25  |EAQAIX|LIO{ 1 2022-08-25 3y 15,000 D
2025-08-25 |HH|A18 2022-08-25 3y 50,000 BBB+
2025-08-25 |t ElE 15 2022-08-25 3y 10,000 BBBO
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2025-08-25 |HEZF010 2022-08-25 3y 30,000
2025-08-25 |CH74A51 2022-08-25 3y 80,000 A0
2025-08-25 | AZ|0FAE£20 2022-08-25 3Y 90,000 A0
2025-08-25 | HRstLtEt117 2022-08-25 3y 15,000 BBBO
2025-08-25 |SGC E&C16 2023-08-25 2y 5,000
2025-08-25 |®O74H140 2022-08-25 3y 30,000 A0
2025-08-26 |0l AAMQIX|L|0{&I11CB 2022-08-26 3y 620
2025-08-26 |LGO|‘-E43-2 2020-08-26 5Y 60,000 AA-
2025-08-27 |0 A7 0|8}0| L A219-2 2018-08-27 7Y 90,000 AAO
2025-08-27 |ghRARET451 2020-08-27 5Y 70,000 AAA
2025-08-27 |RHX| 0211 2024-02-27 1Y 6m 5,000
2025-08-27 | O{F0f| L4 K| A H|A1-1 2020-08-27 5Y 130,000
2025-08-27 |O|RZ==23-1 2024-02-27 1Y 6m 60,000 BBB+
2025-08-28 |ORAEHEX2E8 2024-02-28 1Y 6m 1,160
2025-08-28 | FolofojAX|L{o{ A8 2023-08-28 2Y 3,000

ALY 2025-08-28 |StLIE2 S X HE(A7- 2020-08-28 5Y 410,000 AA-
2025-08-28 |Oflo|X|Clch HCL* 118-3 2018-08-28 7Y 40,000 AA-
2025-08-28 | S&F&B12-1 2023-08-28 2y 85,000 A+
2025-08-28 |S-Qil57-2 2020-08-28 5Y 40,000 AAO
2025-08-29 | A|O|H|AE}R[X2-2 2024-02-29 1Y 6m -2d 30,000 A-
2025-08-29 |E=Z=24 2023-08-29 2y 1,050
2025-08-29 |0 A2t0[EH|A5 2023-08-29 2Y 2,400
2025-08-29 |&H18 2023-08-29 2y 1,200
2025-08-29 |=MztetE Y13 2023-08-29 2Y 4,250
2025-08-29 |1z|0rAM9 2023-08-29 2y 1,750
2025-08-29 |CIX|E=HS=E7 2023-08-29 2Y 2,800
2025-08-29 |OFAENg 2024-08-29 1Y 5,000 BB+
2025-08-29 |23 UHE13 2023-08-29 2Y 1,800
2025-08-29 |O|MA13 2023-08-29 2Y 3,000
2025-08-29 |&Y7|&7 2023-08-29 2Y 1,300
2025-08-29 |t8EL7 2023-08-29 2Y 1,600
2025-08-29 |MILIE10 2023-08-29 2Y 2,100
2025-08-29 |ZEATQIE32-1 2023-08-29 2Y 30,000 AA-
2025-08-29 |stAAZB A5 2024-02-29 1Y 6m -2d 10,000
2025-08-29 |0fjo|MI{M6 2023-08-29 2y 5,000 BBB-
2025-08-29 |{|mj24 2023-08-29 2Y 40,000 BB+
2025-08-29 |RO|AH0[Z59-2 2022-08-30 2Y 11m 30d 275,000 AA-
2025-08-29 |E{¥B58 2023-08-29 2Y 2,100
2025-08-29 |EXIAHRA7 2023-08-29 2Y 3,500 BB-
2025-08-29 |FX 3229 2023-08-29 2y 4,250
2025-08-29 |O|HEHE100-2 2023-08-31 1Y 11m 29d 40,000 BBBO
2025-08-30 |#iCHA|E124-3 2018-08-30 7Y 210,000 AAO
2025-08-24 |E[EEXN TN FAF1-15 2024-05-24 1Y 3m 5,000 AAA
2025-08-24 |FE2-§SAIMBS2018-20(1-5) 2018-08-24 7Y 120,000 AAA
2025-08-24 |E|EEN A aXR1-21 2023-11-24 1Y 9m 10,000 AAA
2025-08-24 |E|2EX| YL EIX}1-7 2025-01-24 7m 5,000 AAA
2025-08-24 |E|HEX| Y F K-8 2024-12-24 8m 5,000 AAA
2025-08-25 |E|YEX| Y AA AKX 2025-07-25 m 5,000 AAA
2025-08-25 |E|EEXMTMEXR1-16 2024-04-25 1Y 4m 10,000 AAA
2025-08-25 |E|EENFAO|X}F1-22 2023-10-25 1Y 10m 5,000 AAA
2025-08-25 |E|ZEH QLETR}-5 2025-03-25 5m 15,000 AAA
2025-08-25 |E|EEXN LM Kt1-9 2024-11-25 9m 15,000 AAA
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2025-08-25 |E|ZEEX YA O[K}-2 2025-06-25 2m 5,000 AAA
2025-08-25 |E|ZEE=LHAXt-4 2025-04-25 4m 5,000 AAA
2025-08-25 |E|EEX T LAF1-23 2023-09-25 1Y 11m 10,000 AAA
2025-08-25 |E| 2R QuAXt1-13 2024-07-25 1Y 1m 10,000 AAA
2025-08-25 |E|ZEH YEXtR1-14 2024-06-25 1Y 2m 5,000 AAA
2025-08-25 |E|EEMANRXF1-19 2024-01-25 1Y 7m 5,000 AAA
2025-08-25 |E|EEX| L AA-11 2024-09-25 11m 10,000 AAA
2025-08-25 |E|ZEX LEALKE-10 2024-10-25 10m 10,000 AAA
2025-08-25  |H| YA K[9XH 2024-04-02 1Y 4m 23d 1,309 AAA
2025-08-25 |E|HEXNFMEAR1-17 2024-03-25 1Y 5m 15,000 AAA
2025-08-25 |E|HEX LW EX-6 2025-02-25 6m 5,000 AAA
2025-08-26 |E|ZEHMTAAKEF1-20 2023-12-26 1Y 8m 5,000 AAA
2025-08-26 | HiH2|2FAFH0[8KH-20 2024-09-26 11m 15,000 AAA
2025-08-26  |HtH2|QtAFHO[8X}1-19 2024-09-26 11m 15,000 AAA
2025-08-26 | M0J|O| X| HX| K| O X}1-1 2021-09-27 3Y 10m 30d 10,000
2025-08-26 |HAELO|EX|73k+1-17 2024-03-26 1Y 5m 10,000 AAA
2025-08-26  |HtHF2|QtAFHO|9K}1-4 2025-06-26 2m 15,000 AAA
ABS 2025-08-26  |HtH}2|QtAFFO[9K}-5 2025-06-26 2m 15,000 AAA
2025-08-26  |HtHFZ|QtATHO|9K}1-3 2025-06-26 2m 15,000 AAA
2025-08-26  |HtH2|QtAFFO[9K}-2 2025-06-26 2m 15,000 AAA
2025-08-26 |HAEILIO|EX|78%t21-8 2024-12-26 8m 10,000 AAA
2025-08-26 | AE2022F15XF S5H-1(Ah 2022-08-26 3y 598,694 AAA
2025-08-27 |7IERQEMNSKAR1-3 2025-04-18 4m 9d 3,000 AAA
2025-08-27 |FE{Z-ESAMBS 2024-17(1-1)(Ah 2024-08-27 1Y 103,000 AAA
2025-08-27 |FIELEN XS E3}-5 2024-10-29 9m 29d 200 AAA
2025-08-28 |HAEIIO|EX|75%}21-14 2024-06-28 1Y 2m 5,000 AAA
2025-08-28 |HAEILIO|EX|68kt21-26 2023-04-28 2Y 4m 5,000 AAA
2025-08-28 |E|REXEAMAAH-26 2023-02-28 2Y 6m -3d 5,000 AAA
2025-08-28  |Of| 2 0f| 4 X| | L K} 2024-05-27 1Y 3m 1d 5,000
2025-08-28 |E|ECEX AN MRIF1-27 2022-02-28 3Y 6m -3d 100 AAA
2025-08-29 |FEZ-&SAIMBS2023-24(1-2)(Ah 2023-08-29 2Y 70,000 AAA
2025-08-29 |EHAEILIO|EX|80AtR1-4 2025-04-30 3m 29d 10,000 AAA
2025-08-29 |HAEINO|EX|74%t71-16 2024-04-30 1Y 3m 29d 10,000 AAA
2025-08-29 |HAEIMO|EX|76XtF1-12 2024-08-30 11m 30d 10,000 AAA
2025-08-29 |HAEINO|EX|62%t71-28 2022-04-29 3Y 4m 3,000 AAA
2025-08-29 | AEIHO|EX|69K}R1-25 2023-06-30 2Y 1m 29d 5,000 AAA
2025-08-29 |HAEDIO|EX|81X}R1-2 2025-06-30 1m 29d 5,000 AAA
2025-08-29 |HAEIHO|EX|70XR71-24 2023-08-31 1Y 11m 29d 5,000 AAA
2025-08-29 |HAEIIO|EX|H|77Xk-10 2024-10-31 9m 29d 10,000 AAA
2025-08-29 |MIMPZEH YLXI3 2024-08-30 11m 30d 5,000
2025-08-30  |A7HI| EHH| A O X}1-8 2024-10-30 10m 6,800 AAA
2025-08-30 |E|EENZMKF1-27 2022-09-30 2Y 11m -1d 5,000 AAA
2025-08-30 |IHAEI@}O|EX|63%}-29 2022-06-30 3Y 2m -1d 4,000 AAA
2025-08-30 | AE2023F|14XFR S 5H-1(AD 2023-08-30 2y 76,188 AAA
2025-08-30 | AE2023F13%R S5H-1(Ah 2023-08-30 2Y 76,548 AAA
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(SHel - 70, o &, 712t : 2025-08-18 ~ 2025-08-22)
HEER wuy | Wy ol | LU bl 2 53l
Gl 2025-08-19 | 2026-08-19 | 2IE3A}F AAA CD 17H& +6bp 1 2,200 KRW
2025-08-20 | 2026-08-20 | 2ITE3A}F AAA CD 17H& +6bp 1 2,600 KRW
2025-08-22 | 2030-08-22 [91¥ & CD+49bp 3 300 KRW
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