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INDEX : KISS S HAH X+ & ESGXI== =01

Y7t Ext KEY POINT
71 Xt 02)3215-1437 o M=[HH| 2IKXYX|$ =X LAUAE ZUA
o TFC{H| SFAH X[ +AE 57t
o FZCHH| BIAKY K| £5 908 U2
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE -0.16 -0.28 0.53 0.88 449 16.79 1.85
Duration 6.00 6.05 6.01 6.00 572 5.18 1.75
YTM 2.63 2.62 2.67 2.80 3.17 3.80 745

= 1KY FE$AUE -0.31 -0.69 0.33 -0.01 472 18.34 1.90
Duration 9.85 9.96 9.89 9.93 9.37 8.27 2.05
YTM 2.63 2.60 2.65 2.67 2.99 3.54 6.86

=l FE$AUE 0.01 0.20 0.65 1.64 3.48 11.83 1.39
Duration 1.28 1.28 1.26 1.23 1.23 1.11 0.96
YTM 2.30 2.32 2.37 2.65 3.02 3.26 6.80

IPNN| FE$AUE -0.03 0.13 0.82 1.89 4.60 17.15 2.08
Duration 2.48 2.52 2.56 2.61 2.56 2.73 1.35
YTM 2.79 2.79 2.86 3.09 3.48 4.40 843

KOBI30 FE$AUE -0.02 0.12 0.56 1.58 3.62 12.62 1.54
Duration 1.80 1.86 1.87 1.87 1.85 1.84 1.87
YTM 2.27 2.28 2.32 2.70 3.06 3.63 6.86

KOBI120 FE$AE 0.02 0.18 0.60 1.48 3.36 11.89 1.36
Duration 0.94 1.00 1.00 1.00 1.01 0.99 1.1
YTM 247 2.48 2.52 2.82 3.29 3.52 7.09
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AtE: KISKHAHE L

H2 KISES|HX|5 ME{/27|H Duration

=3, MHX| YTM F0|
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AtZ: KISKHHEIE

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

= XY 0.53 1.40 2.34 3.82 14.38 9.38
N 0.63 146 240 3.85 7.34 2.83
Sy 0.61 1.45 2.39 3.76 11.85 449
S5 d 0.63 1.51 2.40 0.00 0.00 1.28
28Ky 0.60 1.45 2.40 3.72 7.18 1.26
7|Et=E X 0.61 1.46 238 3.63 4.96 1.79
NS 2RET) 0.58 1.43 239 3.80 9.77 2.60
AN (B2 ET) 0.52 0.00 0.00 0.00 0.00 0.52
ABS 0.64 1.37 2.40 3.81 0.00 1.55

A 0.59 1.44 2.37 3.79 13.96 5.99




#3. KISS XA X5 HE{/27|E YTM

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2.291 2.383 2.430 2.580 2.807 2.659
N 2482 2475 2.592 2.703 2.936 2618
S 2493 2.499 2.584 2.669 2.950 2.659
S5 d 2223 2.360 2.465 0.000 0.000 2.321
2%y 2517 2.535 2.576 2.691 2.955 2.538
7|Eta-& X 2.755 2.799 2.834 2917 3.242 2.816
A (S EZEET) 2.703 2.786 2.833 2.902 3.259 2.843
A (B2 EE) 3.131 0.000 0.000 0.000 0.000 3.131
ABS 2.544 2.597 2.700 2.702 0.000 2.607
TH| 2.496 2.547 2617 2672 2.836 2.664
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
& 374 ~1d 1~24 2~34 3~54 50| 4 A
= Xi 430 5.19 474 6.56 29.89 50.67
N 0.18 0.27 0.24 0.38 0.1 117
S=x 2.04 2.95 2.14 2.44 3.14 12.71
sot5H 1.31 2.01 0.34 0.00 0.00 3.66
2y 5.60 4.09 1.35 0.48 0.03 11.55
7|Et=8x 227 2.92 2.28 1.10 0.08 8.65
A (S ZEET) 2.41 2.84 2.55 1.39 0.98 1017
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.50 0.52 0.24 0.15 0.00 1.41
A 18.60 20.78 13.89 12.51 34.23 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T& 374 ~1d 1~24 2~34 3~54 50| 4 A
= XY 25 23 21 39 52 160
N 190 262 253 509 39 1,253
Sy 443 679 514 555 687 2,878
sot5H 9 6 1 0 0 16
23Ky 607 415 158 56 7 1,243
7|Eta-8 XY 1,352 1,656 1,143 655 55 4,861
A (B EZEET) 568 668 468 344 346 2,394
A (B2 EE) 1 0 0 0 0 1
ABS 448 347 119 37 0 951
A 3,643 4,056 2,677 2,195 1,186 13,757

X2 KISKHEE 7}



Il. KIS ESGX|HX|5 30|

H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM

@ «isrsrzo

CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception

KIS SY40E -0.020 0.140 0.760 1.810 4280 15.620 0312

ESG Duration 2.150 2.170 2.200 2.200 2.250 2.600 3.110

e YT™M 2.640 2.641 2.699 2936 3.355 4259 2.488

ESGREMA |+H+dE -0.030 0.100 0.710 1.720 4.230 15.550 0.177

Duration 2420 2420 2.400 2.390 2430 2,530 3.690

YTM 2,579 2,578 2632 2.875 3.301 4.184 1.996

HlLX|$  |$X9E -0.030 0.080 0.730 1.690 4.400 16.020 0.306

Duration 2610 2.620 2.650 2,670 2.640 2.830 3.100

YTM 2674 2,670 2725 2.950 3.396 4163 2410

Rt KISKHAHE 7F
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~2d 2~34 3~54d 50|44 HH|
S 0.64 147 2.44 3.74 10.41 2.94
2%y 0.60 1.46 2.51 3.98 7.75 1.16
7|Eta-& X 0.63 1.51 244 3.68 496 217
A (S ZEET) 0.57 142 239 3.76 778 2.25
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.67 141 2.41 3.81 0.00 1.71
A 0.60 1.45 242 3.75 8.87 2.15
XtE: KISKHEE L
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~2d 2~34 3~54d 50|44 HH|
S 2470 2471 2552 2.637 2.948 2.574
23Ky 2512 2.524 2.561 2720 2.990 2.525
7|Et=8x 2.624 2.651 2.754 2.879 3.129 2737
SIMHBSEREDS) 2.650 2714 2.807 2.896 3.161 2.781
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.502 2.556 2.680 2.700 0.000 2.584
A 2.560 2.601 2.710 2.787 3.068 2.665
REE: KISKHAHE 7F
H9. KIS ESG S K| ME{/U7|'H H|F (Sl %)
= 37HE~14 1~24 2~34 3~54d 5E0]4 HH
SxY 415 6.52 4.95 5.02 2.35 23.00
2y 10.78 6.39 2.33 0.14 0.09 19.73
7|Et=8x 144 1.79 1.81 1.81 0.07 6.92
A (B EZEET) 10.58 12.06 11.10 6.22 3.00 42.96
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 227 2.64 1.46 1.03 0.00 7.40
A 29.22 29.40 21.65 14.22 5.50 100.00
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 114 203 148 182 92 739
2%y 161 89 35 3 1 289
7|Et=8X 119 127 117 142 5 510
N BEREET) 356 391 286 220 159 1,412
AR (B2 ET) 0 0 0 0 0
ABS 80 92 54 35 261
A 830 902 640 582 257 3,211

X2 KISKHEE It
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@ KISRF&HE 7

H1. FU4 33X SEIHE (EH2l: %)
= 8/14 8/22 8/29 9/5 T FCHH|(BP)
Sot14 2.19 2.18 2.185 2.202 17
S0t 24 237 2.39 237 241 40
=7 34 2.392 2.455 2427 2.465 3.8
27 54 2.545 2.627 2.582 2.627 45
=31 104 2.782 2.86 2.815 2.867 5.2
SAHHAAA 34 2.576 2.636 2.607 2.647 40
SAHHAAA 54 2.69 2768 2.724 2.769 45
SAHHAAA 10 2.971 3.049 3.006 3.058 5.2
AtZ : KISAHAHZE G
73, 30X SPREAD 30| (EH8l : 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 A\ -A -

20.00 20.0 -~

0.00
-20.00 - - - / 0.0 - - - -
» $» ) » ) $» g g & \e)
V&D . Q,e &9 9@0 &,c V&D ; 0,0 <,9°’9 %Qb,o (79%,0
w& '»& w@? m@o '&”& '»& A&'» %Q'» m& ,»Qm
KFE : KISKFAE 7} XFE : KISKFAE 7}
B2 Tt 23X ATYHE HS (THl: bp)
= 8/14 8/22 8/29 9/5 MLy
=11 3 10 SPREAD 39.0 405 38.8 40.2 1.4
=1 3 5 SPREAD 15.3 17.2 15.5 16.2 0.7
=11 5 10 SPREAD 237 233 233 24.0 0.7
=1 _EZKAAA 3YR SPREAD 184 18.1 18.0 18.2 0.2
=31 _E4KAAA 5YR SPREAD 14.5 14.1 14.2 14.2 0.0
=1 _EZ4XAAA 10YR SPREAD 18.9 18.9 19.1 19.1 0.0

Xt : KISKHAE 7}



0 KISApAHE 7t

J&s5. X8, EFIAAA =4 E S MFOH| FE|HEF (42 : %, bp)
mm X HEHE o EFXaaaE ——X[HE -—=-E55Hasa
10.000 35
9.000
-3
8.000
7.000

6.000

5.000

4.000

3.000

2.000
1.000
0.000

0.300 0.300 [T

3M 6M SM 1y 15y 2y 25Y 3Y ay 5Y 10y 20y 30Y

Kt : KISKHAE 7}
F) K| E £2UE : EQF 3M~2Y, =10 2.5Y~30Y 7Z2to| =2

U

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
[ BEI —— =11 24-5 — 27} 24-6
5 400
4.5 .~ 350
4
- 300

Xt : KISKHAME 7}

I 3K 2

ret

g

Kb 30K A|E2 =10 25-6 2% 7,000, =10 25-7 4% 95009 0| Sl | AULCE

10



Q KISKF&HE 7

H9. 55 SAK 2y (E491: 7H, %)
Az =Y HESE 27| gyE | HE3E SEad
2025-09-02 B AR EZAR025-13 AAA 24 21 +2.5bp 2.549 300
2025-09-02 DL A| 22| S AF2025-04 AAO 2 2IE -5.8bp 2.701 300
2025-09-03 S HE = ZAL266 AAA 54 21 +3.1bp 2784 700
2025-09-03 I = Al S AF2025-2 AAQ 34 DI -15.4bp 2.797 300
2025-09-04 F7HE = B EH H436 AAA 3 oy 2.645 900
2025-09-04 EZ3A968 AAA 104 olg 3.064 1,300
2025-09-04 st #1522 AAA 24 21 -0.1bp 2,570 700
2025-09-04 eh= 31523 AAA 34 OIE +1.3bp 2.680 2,300
2025-09-04 st 1524 AAA 54 2l -3.8bp 2.800 1,000
2025-09-05 7| FH = A SAF25-09-114 AAA 2 DI 0.2bp 2.600 2,100
2025-09-05 EX|FE4X 2534 AAA 30 o 2.907 1,400
2025-09-05 SH 2SR £H25-22(Ah 0 =] DI -4.0bp 2.725 700

AtZ : KISAHAHZE G

AT FSAE2 71 25-42 SHLE RSE 0[EM 53 530594 % FEERULE O|0{AM =2

25-3 FA| 9% 6,199 3 FEEIH 1 FE O|ULCE

JAY7. FU XN ESF 5 (EH9l: A9
600000
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400000
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200000

100000

o M | | T 1
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O[ME tha]  02) 3215-1432 o EAIZ UBH ZTt CALYFE A
o J|EIZEMAIY LM =2 A+ O[5t 55 EAM K=
. S8 M AESS
SR YHAE2 LHIZ SIIUCE 2] AAA 72 FUES SAUCE AT EE SCiRUCH 1E
T7t0] 1.0bp &, 5 242 0.3bp SCHIHCE 540 3, 108 FZH0AM EEM 2 DR UCE
IEtE8Me YHdS dAUCE Y72 o2 28y e ZAME EQCL 7Bl g8 19 R 3E +
Zto] 2+t A 0.2bp, 1.0bp HA5IY D, 53 L 10H F24H2 EME X|&55HH OFARYCH
&1 28K 3y YTM 0 (9 = %) 32, ofFxl 3y YTM 0| (EH21: %)
SN =8X
7 |
6 6
5 \
4 - 4
3 7%\\_\\—‘ '\%
2 2
1 -
0 ‘ 0 : : : ‘
2023-09-05 2024-03-05 2023-09-05 2024-03-05 2024-09-05 2025-03-05 2025-09-05
K& KISKHHEIE X2 KISAHEE It
33, 2% - nCH{H| SPREADFO0| (B9l : bp) 34, 6| ™ S 0CHH| SPREADFEO|  (THSl: bp)
LS XY 3v- KTB 3Y S 3 K- KTB 3Y 7| E}F2 8 X AA+- KTB3Y
70 1 2Bk AAA- KTB 3Y S kHAA+- KTB 3Y 250 4 7|EF2 8K AA- - KTB 3V
60 | 7|Et2 & XA+ - KTB 3Y
200 -
%
0 4 150 -
30 1 100 -
207 M
50 |
10 -
0 0

2023-09-05 2024-03-05

2024-09-05

2025-03-05 2025-09-05 2023-09-05 2024-03-05 2024-09-05 2025-03-05 2025-09-05
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X2 KISAHEE It
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H1 2| 3 0C{H| ASEE S HEE (42l bp)
S8 25 ADY E(09/05) | (08/29) T clH|(08/05)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 316 | 122 | 171 | 394 | 10 | 00 | 03 | 00 | 57 | 1.1 05 | -25
=0 316 | 127 | 168 | 420 | 10 | 00 | 03 | 00 | 57 | 1.1 05 | -25
AAA 330 | 219 | 248 | 492 | 10 | 00 | 03 | 00 | 54 | 1.1 05 | -25
AA+ 386 | 303 | 382 | 573 10 | 00 | 03 | 00 | 54 | 1.1 05 | -25

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =2F A% E(09/05) HZClH| (08/29) ™ CH|(08/05)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
M3 383 | 341 | 373 | 1382 -02 | -15 | 06 | 00 | 33 | -09 | -1.0 | -10
=0 394 | 388 | 565 | 1562 | -02 | -1.0 | -1.0 | 00 | 38 | -1.2 | -1.1 | -20
AAA 453 | 468 | 659 | 1772 02 | 20 | 10 | 00 | 43 | -09 | -12 | 00
AA+ 913 | 130.1 | 181.6| 2457 | -02 | -1.0 | 00 | 00 | -46 | -35 | -1.0 | -1.0
AAA 163.4 | 209.8 | 2446 | 2896 | -07 | 00 | 05 | 00 | -68 | -3.0 | -1.0 | -1.0
AA+ 219.1 | 278.1| 311.0 | 3544 | -02 | -1.0 | 00 | 00 | -63 | -40 | -13 | -0.7

o
2%0| 214 6742 7| O|EA7H Q] 16bp2 WHE|YUCE F FUO2 LA2 T UL FHoE I

o
Ml TS| ACEH Mst2dol AL SIM7t AD 44bp2 LHE|AUCE F FH H|ZP SES LHEIRD &

A7|P28ol AUE SRIR7L A 6.5bp 2 LHE|H ZAE 20| OpZ3HLCE.

A&l5. F2F 23R 2AF0| (TH9l - %) g6, FZF o T 0| (EH91: %)
1400 ;, BESFX mAFXH HAAA T AA+ 6,000 - m7tE 2ol m Y m] e
12,000 - 5,000
10,000 -

0,000 4,000 -

8,000 -

3,000 -

6,000 -

4,000 - 2,000

2,000 1,000 -

0 : 0 : :
2025-09-01 2025-09-02 2025-09-03 2025-09-04 2025-09-05 2025-09-01 2025-09-02 2025-09-03 2025-09-04 2025-09-05

XHE: KISKFAE 7} Xb2: KISKHAH BT}
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H3. F7h 2 L oig (2Hl: %, 24el)
sE 5598 wyIe | LdATYE LR 271 LR
AAA A225410[0200-0901-1 2.500 oI -1bp 2025-09-01 | 2027-09-01 4,400
AAA Alst2a829-09-0[-2-A 2.540 21 Obp 2025-09-01 | 2027-09-01 1,200
AAA 22|2329-09-0| #1.5-2-01 2.530 21 Obp 2025-09-01 | 2027-03-01 2,000
AAA ShLE22448-090]1.52f-01 2.530 21 Obp 2025-09-01 | 2027-03-01 3,100
AAA A22541010106-0902-1 2.500 OIE +1bp | 2025-09-02 | 2027-03-02 5,000
AAA A322541010206-0902-2 2.520 OIE +2bp | 2025-09-02 | 2028-03-02 4,000
AAA F=AUF XM (2")25-90]18-02 2.550 OIE +1bp | 2025-09-02 | 2027-03-02 500
AAA ShLH2248-090(224-02 2.550 21 Obp 2025-09-02 | 2027-09-02 2,200
AAA EA232025-098H11M-03 2.490 Ol -4bp 2025-09-03 | 2026-08-03 1,300
AAA F=AUFEM A (2")25-90]18-03 2.550 OIE +1bp | 2025-09-03 | 2027-03-03 500
AAA Alsh28829-09-8-10M-A 2.480 Ol -4bp 2025-09-03 | 2026-07-03 1,300
AAA St +=E A3 82509Lt-0| H-91 2.440 oIg -2bp 2025-09-03 | 2025-12-03 4,000
AAA 7| 2425092 1A-04 2.440 oIy -7bp 2025-09-04 | 2026-09-04 2,000
AAA A22541010106-0904-2 2.500 oI -1bp 2025-09-04 | 2027-03-04 3,000
AAA MBH2429-09-0[-1.5-A 2.540 9E +1bp | 2025-09-04 | 2027-03-04 1,500
AAA 2 2|2%29-09-0|&#1.5-Z-04 2.540 9E +1bp | 2025-09-04 | 2027-03-04 1,200
AAA ShLH2248-090|32-04 2.630 oI -2bp 2025-09-04 | 2028-09-04 3,800
AAA Alot2a829-09-0[-2.5-A 2,610 oI -1bp 2025-09-05 | 2028-03-05 4,000
AAA Alst23429-09-0[-9M-A 2.540 OIE +1bp | 2025-09-05 | 2026-06-05 2,300
AAA StLt-23848-090(22-05 2.570 2E -1bp 2025-09-05 | 2027-09-05 1,000
AA+ Ae282025-090(2.5A-05 2.690 oI -1bp 2025-09-05 | 2028-03-05 1,600

XbE: KISKHAHE 7}

H4. FIH o T U sig (2H9l: %, Ag)
s 5549 Yy F e | LdAmYE LA 1Y EE
AA+ H47tE2812 2.829 oI 2025-09-03 | 2029-09-03 700
AA+ H47tE2813 2.895 oI 2025-09-03 | 2030-02-28 500
AA- RH7tE571-2 2,972 Ol -2bp 2025-09-04 | 2028-09-01 1,500
AA- ZH7tE571-3 2,972 Ol -2bp 2025-09-04 | 2028-09-04 100
AA- Z047tE571-4 3.070 2E -3bp 2025-09-04 | 2029-09-04 400
A+ OFO| 71 | B+ 136-1 2.939 DIE -20bp | 2025-09-04 | 2028-04-04 500
A+ OFO| A 71 | B+ 136-2 2.976 DIE -20bp | 2025-09-04 | 2028-05-04 800
A- 7| 270 E224-1 3.648 DIE -30bp | 2025-09-04 | 2027-03-04 100
A- 7| 270 E224-2 4.007 OIE -30bp | 2025-09-04 | 2027-09-03 400
AA+ SO 7H | §2071-1 2.785 21y -3bp 2025-09-05 | 2028-09-05 500
AA+ S Y7 E2071-2 3.015 Ol -1bp 2025-09-05 | 2030-09-04 200
AA+ S Y7 E2071-3 3.015 Ol -1bp 2025-09-05 | 2030-09-05 1,500
AA- fEl=871uE532-1 2.628 o 2025-09-05 | 2026-09-04 300
AA- fEl=587iuE532-2 2.710 0l -2bp 2025-09-05 | 2027-09-03 400
AA- fEl=871uE532-3 2.860 0l -2bp 2025-09-05 | 2028-09-04 100
AA- fEl=871uE532-4 2.860 0l -2bp 2025-09-05 | 2028-09-05 900
A0 ot 7H | E552-1 3.582 OIE -25bp | 2025-09-05 | 2027-03-05 300
A0 ot 7] E552-2 3.809 OIE -25bp | 2025-09-05 | 2027-09-03 600

AtE: KISKHAHE ZF
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SIAL : FIHEO0I XL CHAl EE20HXI= 2 2AAHAIE

o 7} EekX} KEY POINT
x| AT 02) 3215-1471 o 0|0 828 NE8EIN [f7|2 HLA
o T =Q0|= AF

ZIARY A E S
A 7|E 2|ARKE 3 BH7| AAASEC =10 OfjH] 33X Az Es M F OfH] 2l 33.2bpE LIER
1, AA0SE2 ™ FELH0.8bp SHESH 41.1bp, A0S E2 M = C{H| 282l 1155bpE 7| SSHRALCE &7

TE SHLE NS 20|EH 2M 52l= 58 228 F7|s27t 4M =8 SHYS Z0|TA 0[o
of

ASE| O sterich 5 & SHE= 0j=2 82 N2 IM h7|ZE0| SYH20 2=00| U E =
Oj=~Z O|0j7t0] ZM=E0| SZRUCE 00 ASE 2fAHH F2|= 2P St ol & {7HE0l X|Lta o
Al SE AMMAIZO| 2ot SES 2ACH SF 471 72| weof 0]0f, 157§ 7| ¥0| L2 =20 Z0
LEMEE 2IARK] AZ Y EE 27| EE HO|SHLE 3 CiH| MEtM oz Both S LIEHRHCH
31, 3| A S2|30] (5H91 - o 8
6.5 600
5.5 Mg Y M\m\v\x 500 AOAZE
‘ o
45 Y 4 A’A«. 400 AADZZE] =
P Mdns” YeorPra o AAAA I E
| ) W Py i
3-5 w "hﬁ',-Ea','.vA‘ y . 300 AO
ah " MRy NN
25 - —— 0 00 —ARO
——AAA
15 - - 100 2734
0.5 ‘ ‘ 0
2022-09-05 2023-09-05 2024-09-05 2025-09-05

Xt : KISKHAME 7}

H1. 35 A=Y E Y HEE (4l bp)

S= BF AZY E(09/05) T ZFCHH[(08/29) Y cH|(08/08)

at7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 338 332 339 57.7 0.3 0.0 0.0 0.0 5.0 -0.6 -1.8 -1.0
AA+ 37.7 38.2 | 40.2 89.5 0.5 -0.8 -0.5 0.0 4.1 -2.3 -1.2 -1.0
AAO 396 | 41.1 470 | 1234 0.5 -0.8 -0.5 0.0 4.1 -2.3 -1.2 -1.0
AA- 434 | 455 57.1 | 160.0 0.5 -0.8 -0.5 0.0 4.1 -2.3 -1.2 -1.0
A+ 60.3 894 | 1291 | 217.7 0.0 0.0 0.0 0.0 34 -1.2 -1.5 -1.0
A0 75.1 | 1155 | 1739 | 263.7 0.0 0.0 0.0 0.0 34 -1.2 -1.5 -1.0
A- 102.2 | 160.0 | 2339 | 315.0 0.0 0.0 0.0 0.0 34 -1.2 -1.5 -1.0

Xt : KISKHAE 7}
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27| ZH2 12 58809 = 3830 e 7IEUCL

LAO| O|RO{RICt 53] AA-SE2 ditjdd2 24, 34, 53

=

L

UOF A TAHO| S XAF0= =22 SEF

H2. oMM A (E91: %, bp, 1, 242
Hgsa =9 L HEHO|E | HH2zZYE | LAWY EC R

AAA St MR 72-1 2025-09-02 2.857 =10 +26bp 5 900
AAA St M EHTT72-2 2025-09-02 3.237 =10 +39bp 10 1,100
AAA el F8XIF21 2025-09-03 2.663 JHE2E -1bp 3 900
AA- S AE310-1(%) 2025-09-03 2.779 ZHE I -10bp 2 1,200
AA- SO HA310-2(%) 2025-09-03 2912 JHH2IE -10bp 3 1,100
AA- SO A310-3(%) 2025-09-03 3.169 JHH2E -10bp 5 800
AAO SKO| - Hj| 0] 4424-1 2025-09-04 2.836 JHETE +8bp 2 1,700
AAO SKO| .- H{| 0] 4424-2 2025-09-04 2.962 JHERIE +8bp 3 2,900
AAO SKO| .- H{| 0] 4 24-3 2025-09-04 3.161 JHETIE +8bp 5 1,400

F)RES 32 L A, ELS A Q|

Xt KISKHHE 7Y, o EF A K &

H3. 2| AR 27| (TH9l: %, 9, 2A2)

Hgse 5= L HHO|E 27| e | TN

A+ ST 2 " 44-2 2023-09-07 4.831 2 220 220
A+ EOX|F9-2 2020-09-02 1.813 5 1000 10,900
A+ SKA E 249-1 2023-09-06 4.899 2 570 8,680
A0 oistat&100-2 2022-09-06 5.364 3 1280 21,580
A0 CHAl0f| = QHO}0]38-1 2024-03-07 5.118 1 560 9,550
AA- S04 A307-1 2023-09-05 4514 2 1200 17,900
AA- 2H2"93-2 2022-09-07 4857 3 1100 25,150
AA- S0 7443042 2020-09-02 1.817 5 1300 17,900
AA- ZOAD|IZ61-1 2023-09-05 4728 2 1700 2,500
AA- o= EXE8XIF33 2022-09-07 4982 3 1150 10,350
AAO SBS13-2 2020-09-01 1.775 5 700 3,300
AAO IO LA X A H[A2-2 2015-09-04 2.766 10 500 5,200
AAO S M E124-3 2018-08-30 2.717 10 2100 34,000
AAO StLE#5-3 2020-09-01 1.732 10 900 11,400
AAA iMZ8X|F25-1 2024-09-06 3.405 10 700 13,000
AAA S HS 8 H2024-3-1 2024-09-03 3.361 10 900 29,100

st | AFKH, ELS M| Q|
, O EF A X &
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4. A DA ZlA = (SHS1: %, bp, d, 24g)
HB8ET 5% LR 2l AZEE / 2HO|E 27 ELEL
AA- =R 2025-09-08 JHERIE -8bp 2 1000
AA- =R 2025-09-08 7HERIE -15bp 5 500
AA+ KBS & 2025-09-09 HERE -1bp 2 800
AA+ KBS & 2025-09-09 JHEPE 3bp 3 1700
AA+ KBZS & 2025-09-09 JHERIE -11bp 5 500
A+ shs} 2025-09-09 7HERIE -20bp 2 400
A+ ot 2025-09-09 HERIE -21bp 3 800
A+ ot 2025-09-09 JHERIE -52bp 5 300
A+ S OO AE| 2025-09-09 JHE2IE +19bp 2 200
A+ SOHOf| A E| 2025-09-09 HERIE +7bp 3 400
AA GSOl|LHX]| 2025-09-10 JHERIE -5bp 2 300
AA GSO| 4 x| 2025-09-10 JHETE -5bp 3 700
AA GSO| 4 x| 2025-09-10 HETE -2bp 5 500
AA HACHH A 2025-09-10 7HE2E -2bp 3 700
AA HACHA A 2025-09-10 7HE21E -3bp 5 400
AA HACHH A 2025-09-10 HETIE +19bp 7 400
A+ SHLEO| M otO| 2025-09-10 JHHEIE -14bp 1.5 300
A+ StLEOf| H OO 2025-09-10 ZHETE -21bp 2 900
A+ StLEOf| H OO 2025-09-10 ZHEH21E -30bp 3 800
BBB+ szl 2025-09-10 JHE2IE -26bp 2 200
BBB+ szl 2025-09-10 W BIE -40bp 3 400
AA- CJ ENM 2025-09-10 JHERIE -2bp 2 800
AA- CJ ENM 2025-09-10 JHH2IE -1bp 3 800
AAA SKE2| 2025-09-11 el 3 700
AAA SKE | Z 2025-09-10 ey 5 1000
AAA SKE = 2025-09-11 JHHRIE -4bp 10 300
A SIO|ERXIZE YA 2025-09-11 7 2E -50bp 3 500
A FALE QI 2025-09-11 JHE R -5bp 1.5 300
A FALE QI 2025-09-11 HETIE -19bp 3 500
AA- SICHEA|A 2025-09-12 JHETIE +30bp 3 1000
AA- SIEMAIA 2025-09-12 JHETIE +30bp 5 500
AA- EAIOEHUHANY 2025-09-12 JHHTE +30bp 2 500
AA- EAIOEHUHANY 2025-09-12 JHHTE +30bp 3 1000
AA- EAAQIHUAME 2025-09-12 JHH2IE +30bp 5 500
Q]

F) PEE 3R
A

=
RHE: KISKHAHE T} DART

| ARRH, ELS M2
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&2, S|AMxH 3ol 30| (52l : o 9)
180,000

160,000

140,000

120,000

100,000 2022
80000 - m 2023

’ w2024

60,000 T .2025
40,000 -+

20,000 -+

12 28 38 48 58 6" 78 s8E 98 108 118 128

AtE : KISKHAHE 7L

133, 2| AXH RREEY 30

3100000

[
f
©
rl‘:o

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-09-05 2024-01-05 2024-05-05 2024-09-05 2025-01-05 2025-05-05 2025-09-05
RHE : KISKHAME 7}
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S22 FEY2 AAA S22 T OiH| 2.33%P B7t8t 347% S AHX|L, AA SE2= ™ OfH| 16.08%P
AT 43.04%S KHX|ZUCE AS B2 13.89%P 3715t 21.1%S AHX|ZCH ZHE 07| ¥ QE2F2 114 0|0t

[ ]

27 = 10.93%P S7t5t 36.25%, 1H~3EHE 2 12.67%P 243t 53.3%, 3E~5EHE2 2.06%P S 7}t

6.77%E KXY 20 514 O T M= 0.32%P H2TH 3.68% & AHAIFULE
H5. 2|MH S2E RE (THel: o @)
T= 2025-08-14 2025-08-21 2025-08-28 2025-09-04
AAA 16,532 13,639 17,179 14,313
AA 38,124 28,149 31,372 17,753
A 4973 4,447 3,825 8,703
BBB 410 489 646 430
JUNK 52 29 39 47
Total 60,090 46,754 53,060 41,246
XtE : KISKHAHE 7t
6. 3| HEE | E (Thel: of &)
T& 2025-08-14 2025-08-21 2025-08-28 2025-09-04
~1y 20,411 9,759 13,435 14,952
Ty~3y 29,654 28,876 35,006 21,985
3y~5y 6,453 4,982 2,500 2,792
Sy~ 3,572 3,137 2,120 1,517
Total 60,090 46,754 53,060 41,246

KHZ : KISKHAHE 7}

d34. 2 MM SEE /8

(Hl - %)

35, B|AHH THEDE

3y~5y
6.8%
1y~3y
53.3% S5y
3.7%
36.2%

Xt KISKHAHE 7F ALZ: KISKHAHE 7L
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d&e6. S|AMK REF F0| (29l : A &)
CRSPS/R=E=

100000

80000

60000

40000 | x B | 5 x

o L1l Ly L i L
0 IYI IYI T T T T IYI IYI YI T T YI T T T IY IYI T T IY T YI
2024-09-04 2024-11-21 2025-02-06 2025-04-17 2025-06-26 2025-09-04

AHZE : KISKFAE I}

B7MEBSa HE
LS AL HEYU HAH OUTLOOK HAS OUTLOOK HE

A& o= A8 H- L, KISKHAHE 7}
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@ «isrsrzo

ABS/MBS : 8% 3% 2% MT, HUE &2

FotESxt KEY POINT
$719 XM 02) 3215-1435 o FEI LAY T, HAHTIA &F Za
ojstY e 02) 3215-1454 o 9F MBS 371 LA o7, 2et7| & 13| CfH| L3l 3= St

O|HF Z2 RS2 LAY TRSHRAC ABS, MBS LAHTIAH2 169.14F 2 HFIiH| 2 F ZASHRAD,
o
=4

24492 M CHH| 7,071 Y97t ZHASHSILCE

31, ¢ 71X X4 As waig ol 30| (E491:9f 9, 7|2t : 2025-03-01 ~ 2025-09-05)
30,000 350000
I PF Loan
——————————————————

25,000 - 300000 b cBO

- 250000
20,000 7| EF

- 200000 cE=
15,000 -

- 150000 =t f= e PN E
10,000 1 ] - 100000 w21 /A2 Of = A H cDo

5,000 +—— L 50000 Synthetic CDO
0 : : : - - 0 pCh

2025-03 2025-04 2025-05 2025-06 2025-07 2025-08

RtZ: KISAHAHE 7t

22, A7 WalH| = (EH91 - %, 717t : 2024-09~2025-09) 213, 9g WalH|= (SH91 : %, 717t : 2025-09)

=
e
£Q
mjo

XE&E: KISKHAHEIL REZ: KISKFAHE 7}

22



@ stz

1. 7t ABS Ul gl (549] : 49, %, 7|2t : 2025-09-01~2025-09-05)
7| ZXpoH SPC MEBSS L at7] g | wza | M
W els
X2 : DARTH XS AIA|AH
H2. X2 MBS 2 3 M| X} 2 HlmE (SHl - A8, %)
a7 MBS 2025-10(2025-08-26) MBS 2025-9(2025-08-12) MBS 2025-8(2025-07-22)
B waiae | guda | Amas | wusy | gwgal | sz | wead | wuge | amys
14 863 2.419 +16 1,020 2428 +17 1,161 2.483 +16
24 1,200 2.493 +26 1,400 2477 +13 1,300 2.530 +10
34 1,000 2,573 +13 1,100 2.540 +13 900 2.609 +14
54 1,300 2.791 +35 1,500 2.706 +15 1,600 2.761 +11
74 1,000 3.023 +12 1,000 2.944 +25 700 3.034 +23
104 900 3.199 +68 1,100 3.101 +33 800 3.173 +29
2044 1,200 3.499 +18 1,200 3.471 +68 700 3.477 +61
304 200 3.436 +64 200 3.293 +59 200 3.299 +53
Z=) w7t EA] ; O[O ZiCh 4
AR A FTEHFESA
1%4. MBS 7| TN 0| (E2l: o #)
70,000 180,000
£0.000 | - 160,000
/ \ - 140,000
50,000
/ \ - 120,000 2022 L
40,000 \7/‘\ - 100,000 2023 2
IS
30,000 - 80,000 024 2 oH
025 2l
- 60,000 =<
20,000 - ] Lt (2F)
- 40,000
10,000 -
’ \ - 20,000
0 - -0
1y 2Y 3y 5Y 7Y 10y 15y  20Y  30Y

AtZ : KISAHAHE It
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m1ly
m2y
m 3y
m5Y
m7yYy
w10y
15Y
20Y

0.5

0 T T T 1
MBS2025-7 MBS2025-8 MBS2025-9 MBS2025-10

RtZ : KISKHAME 7t

ABS #EA|Z0ME P-CBOE 7|=AHULE Sh= MAO| 2,0009H, PF Loans 7| =AM R Sh= K ZHO|
A, Synthetic CDOE 7| =AU 2 Sh= xR0 22,59 H, 7|Bt RS 7[=XHIC 2 St M HO|

7144293 Hef | ALt

O2e. YZH ABS 7| XXM H S EH|E 0 (Ehl: o 8)
100% 4
90%
3
80%
= P-CBO
70% 3
I PF Loan
60% 5
s Synthetic CDO
50%
200 2 e TSRO XA
0
mQEER
30% 1 N
- oy/aefof =3 cpo
0
1 7|E}
10%
. . — s
0
Q N v & Qv 3 \"3 \e) © Q Q) )
SIS RS M o M M A M
O S S SIS NS SIS U S S S
AtZ : KISAHAHE It
H3. MEBSZ HE
SPCH HAX HAS | HE | =Xt HAY
e els - - - - -

AtZ : KISAHAHE It



SJIANH : CDZ2d Ml &

o 7}etekx} KEY POINT
MI|E H2] 02) 3215-1458 o CD: sigoll ZtA CD-2K| A== =Y
e CP/ESTB: CP L ZM F7t, ESTB HHZH ZA

W TIIxA Al

CDEE[(AAASE 3ME=E 7|8)= ™ F UH| 453t 256%2 2 O-USHFICE CD-2H H(AAAS S 370 E

o

7|&E) AT EE 73bpE ORZZUCH 23 CD 22 L

rlo
o

874, 9,850

=715

SH
PON

Mo
n

M
|>

CPEZ|91Y, A1SE 7| © T S Y% 2.71% =2 OrASIRULE CP-3|AHHAAS S 37HEE 7|

)

MM

1=

T == ™ F OfjH ZAE 14.1bpE 7|2} D, CP-CD AZB|E= ™ F ChH| SAEl 15bp 2 OHZCE 2

Tl A2 HEME EO0IH & CcDa2|e| X #= oA SFM 7 LHE G T X[ 22 #2772 902 +

ol

LoIM AAASE S=S1F 1 Olot T2H0lA FA| Cia 2 =2 OFM AH2{7t LHEILIENM CDg2l= &St

= Z5S 2ChCPELls 2O SE2 LIELIA| @hen, 7tEA €7 F=0| X|&®= T2t 0[5}2
B2 FZOIM Cia SFM AR = S ES B REAE0A Z27|0g 50 2F SH=ES 20

HA HEtH o= ofEetM = O 2| =l ALt

d181. 91€=E 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sue
A I E(cp-28KY) EEIPNON TV}
cp b MUY —MMF —FHY
%EOHXHAAA 240,000
4.0 0.1
3.5
0.05 190,000
3.0
0
2.5 140,000
2.0 -0.05
1.5 90,000
-0.1
1.0
_ 40,000
0.5 0.15 6 9 12 2025 3 6 8
0.0 -0.2
7|2t : 2024-09-05~%4 XY 712t : 2024-09-05~2025-09-04
Xt : KISKHAHE 7} Az 3852

25



Il. CD, CP/ESTB Ll A| % S

=1
O

44

H(AAA)O| 91 =

SF CP LY
o=z M3 Ciy|

)
UJ
Pes
©
Ul
1Q
|':|2

e

S 253%E 2}

A2 Cp 58,5532,

@ «isrsrzo

J|ERL 2F FU2H(AAA)0| 365LES 2.50%, Aot

o9l Z7FSLQICH TH7|AKHO| 2ot 199098218

ESTB 152,497} = T [

H1. 33 CD gLy (EHel: o)
ELE Wl a7 = w32 2| (%) EE L
2025-09-01 NH& &2 2026-03-03 183 251 800
2025-09-01 Aot 2025-12-01 91 2.53 2,000
2025-09-01 SLt2 e 2026-09-01 365 249 450
2025-09-02 Ao 2026-09-02 365 2.53 350
2025-09-03 aged 2025-11-03 61 255 800
2025-09-03 ol 2026-09-03 365 249 1,700
2025-09-03 e 2025-12-08 96 253 3,500
2025-09-04 B 2026-09-04 365 250 250
AR OEANE
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4. ME{'H LAFH (29 49, 712t : 2024-09-01~) a5, 2z ks MEE FHEZH (EH1: )
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89, 7| EXME A (29l 9, 712:2024-09-01~) 810, S5 T 7| XXE HEFY (EHel: 7)
= %703 mOiEM (o) mEEA B S 100%
90%
EHESH LI K| 80% m 3652 O] A
70%
60% m 3652 OfLY
50% m 180 Of LY
40%
30% m90e OfLY
20% m60e OLY
10% B
0% 730 OfLf
\Sg@\ \\(}o\ &\gz \6\\% s 152 Of LY
M S e
NP 7
91011121 2 3 4 56 7 8 9 %«°

KtZ: KISKHAHE ¢

RtZ: KISKHAHE I
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OHRIXHA : UEXIH FA O =1 +=AE Ot =Scl 2101 I =

YISt KEY POINT
Zge A8 02) 3215-1469 ¢ 2HEI 10EE +=AUE FE, AT E =4
o MBAIF W Z3| I3 At 23} U Y M

sielxfd AMESE

F MAHAEL O] I +=E2 |0 HI|28 BF 2 ZEC2 SIE5HH LM E Bt 23E2 ™
F EHHl 10.80bp o}2fst 35110%§ Opz3H0, 1022 15.40bp W2l 4.0760%7F E|RACH O| 24 10 ST}
2EE £ 89| AT ELE 56.50bpZ HMFLHH| 4.60bp ES{FICE

M E E ALt SHX[TH O|= &
ACHAJHA £ 2K HO|AM A7 2RISHH

23Xz F 2t g2 HsYFE 10| M| 222HYE =0lLt= A= HAEJAE=M, o= AlE
of Xl 72t sHE S7+E 37 oSt=let g0|0 et DEAT d2E EO0ZLE U= A0 tE = ALk
=2l QotE2 HFH| 13bp SO QUACH Eot AU F H F2| A5te =Hadstn M # 25} 7tsd2
70% 2 HCHEtE Z2t0[Yof Lt

J&h. 0|33 =4 E F0| (491 %, 712k 24.09.06~25.09.04) 22, EUIR £2UE 0| (E421: %, 717t 24.09.06~25.09.04)
2xH(%) 10Y-2Y(%) 2 (%) 10Y-2Y(%)
55 0.7 4 1
0.6
5 3.5 0.8
05
45 04 ’ e
0.3 2.5 0.4
) 2 0.2
) 0.1
35 . 15 0
3 -0.1 1 -0.2
2024-09-06 2024-12-06 2025-03-06 2025-06-06 2024-09-06 2024-12-06 2025-03-06 2025-06-06
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7}, Bloomberg X2 : KISAHAHETE, Bloomberg
J33. L2 = E F0] (E91: %, 7]7F: 24.09.06~25.09.04) d34. 33 =4 E F0| (EFS1: %, 717F: 24.09.06~25.09.04)
=K (%) 10Y-2Y(%) =K (%) 10Y-2Y(%)
3.5 0.9 0.9
0.8 0.8
3 25
0.7 0.7
2.5
0.6 0.6
2 0.5 2 0.5
1.5 0.4 0.4
0.3 0.3
1 M -
0.2 0.2
05 0.1 0.1
0 0 1 0
2024-09-06 2024-12-06 2025-03-06 2025-06-06 2024-09-06 2024-12-06 2025-03-06 2025-06-06
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
Xt&E : KISKHHE 7} Bloomberg Xt& : KISAHAHEIE, Bloomberg
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2. FU 33X SEIHE (SH21: %)
=2t E 2025-09-04 2025-08-29 2025-08-05 M Oiy| HE oiy|
US TREASURY 2Y 3.61 3.63 3.70 -1.70 -8.70
US TREASURY 5Y 3.69 3.70 3.76 -0.90 -7.20
US TREASURY 10Y 421 421 421 0.00 0.50
US TREASURY 30Y 4.89 488 4.80 0.50 9.30
DEUTSCHLAND REP 2Y 1.97 1.94 1.90 2.80 6.10
DEUTSCHLAND REP 5Y 2.28 2.25 2.22 2.80 6.00
DEUTSCHLAND REP 10Y 2.73 2.70 2.62 2.70 10.90
DEUTSCHLAND REP 30Y 3.34 3.30 3.13 3.20 21.00
JAPAN GOVT 2Y 0.85 0.87 0.76 -2.20 9.00
JAPAN GOVT 5Y 1.14 1.15 1.02 -0.60 12.50
JAPAN GOVT 10Y 1.60 1.67 1.48 -0.30 12.50
JAPAN GOVT 30Y 3.27 3.19 3.09 8.50 18.10
CHINA GOVT 2Y 1.38 1.40 142 -2.30 -4.40
CHINA GOVT 5Y 1.59 1.63 1.58 -4.30 1.30
CHINA GOVT 10Y 174 1.78 1.70 -3.90 430
CHINA GOVT 30Y 2.03 2.08 1.91 -4.30 11.90

K& @ KISAHHE I, Bloomberg

J&l5 USD & EUR (21 %, 717} 24.09.06~25.09.04) J2l6. MOVE & VIX (2421 %, 717} 24.09.06~25.09.03)
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i e Sl Sl Sl Sl S g s ol g Nl
e USD/KRW EUR/KRW MOVE e V/IX
Xt& : KISKHHE 7}, Bloomberg X2 : KISAHAHE T, Bloomberg
d87. KPE =28 MA HE (THl: %) Jgl8. KP= Hg8 MH HE (TH2l: %)
6 6
5 — 5 —
s & —
4 4
3 3
2 2
1 1
0 0
» N N N N N » > S N N LS N LS
NG /\\\\‘\’& q\/& A A \9\/\/ \3;0 ,19\4/ N /\\\:x} q\?# A A \9\0 \‘,’;/J ,§/¢
) o
— T Y TM HFEyIm — T YTM eI
XtZ : KISKHHE I, Bloomberg XtZ : KISKHHE I, Bloomberg
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Jd39. KPE 28 HE HE (5+21:bp,712:25.08.29~25.09.04) 2110. KPE HZ 8k HE HE  (@21bp712:250820~25.00.04)
DR(bp) DR(bp)
1
’ ‘
-1
-2
-3
-4
12 e/fE127hE 2 s 74 10 154 204 19 e7i 17 e 2 54 74 108 154 204
K& : KISKHHE I, Bloomberg X2 : KISKHETL, Bloomberg
agl11. (EH%l: %, 717t 25.09.01~25.09.05)
I HY M ME 25
11.29% 4.84%
3.23%
4.84%
14.52% 4.84%
1.61%
11.29%
M Utilities B Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical
B Communications M Financial B Communications M Financial
Government Government(Municipal) Government Government(Municipal)
[ Consumer, Cyclical Industrial [ Consumer, Cyclical Industrial
Basic Materials Energy Basic Materials Energy
Xt& : KISAHHE I, Bloomberg
B2 MF COfjH] WY A M L (91 %, 717k 25.08.25~25.09.05)
HE] 3% e 57
Financial 25.81% 34.88% -9.08%
Consumer, Cyclical 14.52% 6.98% 7.54%
Consumer, Non-cyclical 17.74% 2.33% 15.42%
Energy 11.29% 0.00% 11.29%
Government 11.29% 30.23% -18.94%
Basic Materials 3.23% 0.00% 3.23%
Communications 4.84% 2.33% 2.51%
Diversified 0.00% 0.00% 0.00%
Industrial 4.84% 9.30% -4.46%
Technology 0.00% 0.00% 0.00%
Utilities 4.84% 9.30% -4.46%
Government(Municipal) 1.61% 4.65% -3.04%

AtE : KISKHHE 7}, Bloomberg
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3. F7} Korean Paper ‘43 &

(712 25.09.01~25.09.05)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KEBHNB 0 03/03/26 EURO-DOLLAR | USD 2025-09-03 2026-03-03 -- 22.00MM
HANFGI Float 09/05/26 EURO MTN usD 2025-09-05 2026-09-05 | 4.942% | SOFRRATE 10.00MM
INDKOR 0 09/09/26 EURO-DOLLAR | USD 2025-09-09 2026-09-09 -- 50.00MM
SHNHAN 3.08 09/11/26 EURO MTN HKD 2025-09-10 2026-09-11 | 3.08% 50.00MM
HYUELE 4 ¥ 09/11/28 | PRIV PLACEME...| USD 2025-09-11 2028-09-11 | 4.25% 600.00MM
HYUELE 4 Y2 09/11/28 EURO-DOLLAR | USD 2025-09-11 2028-09-11 | 4.25% 600.00MM
HYUELE 4 3% 09/11/30 | PRIV PLACEME...| USD 2025-09-11 2030-09-11 | 4.375% 600.00MM
HYUELE 4 % 09/11/30 EURO-DOLLAR | USD 2025-09-11 2030-09-11 | 4.375% 600.00MM
KOLAHO Float 09/11/30 EURO MTN AUD 2025-09-11 2030-09-11 |4.383%| BBSW3M 169.26MM
INDKOR 3.085 09/12/26 EURO MTN HKD 2025-09-11 2026-09-12 | 3.085% 50.00MM
KORWAT 3.13 09/11/28 EURO MTN HKD 2025-09-11 2028-09-11 | 3.13% 100.00MM
XtE : KISKHAHEZE Bloomberg
B4, F7H 0|3 X X|= (Sl %, 712t 25.09.01~25.09.05)
Date Name Survey Actual Prior
2025-08-29 74 QA H| K| 2= 0.50% 0.50% 0.30%
2025-08-29 PCE 27tX|$ MoM 0.20% 0.20% 0.30%
2025-08-29 PCE E7}X|5= YoY 2.60% 2.60% 2.60%
2025-08-29 =& PCE 27H|$= MoM 0.30% 0.30% 0.30%
2025-08-29 =& PCE E7HK|== YoY 2.90% 2.90% 2.80%
2025-08-29 OJA|ZHCH S AH|XHA 2 58.6 58.2 58.6
2025-08-29 OjA|Ztcietm 14 QlE2f o] 5.00% 4.80% 4.90%
2025-09-02 S&p 229 0|5 HMZY PMI 53.3 53 53.3
2025-09-02 ISM M= X|a= 49 48.7 48
2025-09-03 TOIOIAEIN ROl 7380k 7181k 7437k
2025-09-03 W xf =2 -2.80% -2.80% -2.80%
2025-09-03 2EH 2l LY 1.10% 1.0% 1.10%
2025-09-04 M A Hads 230k 237k 229k
2025-09-04 HYEHAS =T AE R 1959k 1940k 1954k
2025-09-04 FoX -$77.9b -$78.3b -$60.2b
2025-09-04 % MoM -- 0.30% -0.50%
2025-09-04 22 MoM -- 5.90% -3.70%
2025-09-04 S&p 22 0|5 MH|AY PMmI 55.4 54.5 55.4
2025-09-04 Sap 22Y 0j= I PMI 55.3 54.6 55.4
2025-09-04 ISM AH|A X|2= 51.0 52.0 50.1
XtE : KISXHAHEZE Bloomberg
H5. W3 02 4X X & (TH2l: %, 717t 25.09.08~25.09.12)
Date Name Survey Actual Prior
2025-09-05 H=sPR208As HE 75k -- 73k
2025-09-05 DIZIREE 08Xt HE 75k - 83k
2025-09-05 Nonfarm Payrolls 3-Mo Avg Chg -- -- 35k
2025-09-05 AZtE EBa L= (Tl 0.30% - 0.30%
2025-09-05 AZtE a3 L= Aol 3.80% - 3.90%
2025-09-05 HYE 430% -- 4.20%
2025-09-05 HYE -- - 7.90%
2025-09-10 PPl X|Z482 MoM 0.30% -- 0.90%
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2025-09-10 PPI (AZ 3! O 4 X| X 2) T &H| 0.30% - 0.90%
2025-09-10 PPI A1, O X|, £ X2l HEH| - -- 0.60%
2025-09-10 PPl £&E%+8 YoY -- -- 3.30%
2025-09-10 PPI (A& R o 4X| XL) HEH| - -- 3.70%
2025-09-10 PPI A1, O|HX|, £ X2l ©HH| - -- 2.80%
2025-09-11 CPI (M2 CH|) 0.30% -- 0.20%
2025-09-11 CPI Al 204 X[ A 2| H&H| 0.30% - 0.30%
2025-09-11 CPI (1 ACHH]) 2.90% - 2.70%
2025-09-11 CPI ME O X[ e M| 3.10% - 3.10%
2025-09-11 M A H1ds - - 237k
2025-09-11 Initial Claims 4-Wk Moving Avg - - 231.00k
2025-09-11 HYEHAS =T AHE R -- -- 1940k
XtE : KISKHHE 7L Bloomberg
B6. Tt 54 4H X|= (5+$1: %, 7|Z}: 25.09.01~25.09.05)
Date Name Survey Actual Prior
2025-08-29 FAS7HR| 5= | -0.30% -0.40% 0.00%
2025-08-29 U7X M| -1.20% -1.40% -1.40%
2025-08-29 A OfEHo (M2 o) 0.00% -1.50% 1.00%
2025-08-29 20 o NSA H HH| 2.50% 2.30% 2.40%
2025-08-29 MYt HE (THRH) 10.0k -9.0k 2.0k
2025-08-29 HYsg HHE SA 6.30% 6.30% 6.30%
2025-08-29 CPI &4l M| -- 2.40% 2.40%
2025-08-29 CPI HtO[Of 2 M HH| -- 2.10% 1.90%
2025-08-29 CPI ERtHISZ3 T 4H| - 2.50% 2.20%
2025-08-29 CPI Zhdl M dH| -- 2.20% 2.10%
2025-08-29 CPI HHH f{2HH 23 A -- 2.50% 2.30%
2025-08-29 CPl =2 EZ}Ol HAETH MiHH| - 2.00% 1.80%
2025-08-29 CPI (I &y 0.00% 0.10% 0.30%
2025-08-29 CPI (HACHH]) 2.10% 2.20% 2.00%
2025-08-29 CPI EU B¢ M| 0.00% 0.10% 0.40%
2025-08-29 CPI EU &8t M| 2.00% 2.10% 1.80%
2025-09-01 HCOB =< M=% PMI 49.9 498 49.9
2025-09-03 HCOB S AH|AE PMI 50.1 493 50.1
2025-09-03 HCOB £¢ 3% PMI 50.9 50.5 50.9
2025-09-04 HCOB = MY PMI -- 46 463
XtE : KISXHAHEZE Bloomberg
H7 WF 5 83X X|= (E+2: %, 7|2} 25.09.08~25.09.12)
Date Name Survey Actual Prior
2025-09-05 ST T 0.50% - -1.00%
2025-09-05 ST WDA M iHH| -0.60% - 0.80%
2025-09-08 AR A SA MoM - - -1.90%
2025-09-08 A1 A WDA Yoy - - -3.60%
2025-09-08 FAX| SA -- - 14.9b
2025-09-08 £Z SA MoM - -- 0.80%
2025-09-08 2 SA MoM - - 4.20%
2025-09-11 RPN - - 18.6b
09/11-09/16 EOjE7HX] 4= A& -- -- -0.10%
09/11-09/16 COjE7HK|z= M EH| - -- 0.50%

X2 : KISKHHEZL Bloomberg
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HS. Tt 57 FH xw (TH$l: %, 712t 25.09.01~25.09.05)
Date Name Survey Actual Prior
2025-08-31 M= PMI 495 49.4 493
2025-08-31 HIHZ=Y PMI 50.2 50.3 50.1
2025-08-31 =3t PMI - 50.5 50.2
2025-09-01 HOEE &= M=E=Y PMI 49.8 50.5 49.5
2025-09-03 Holgd=s 55 5 PmI -- 51.9 50.8
2025-09-03 2olE= = MH[A PMI 52.5 53 526
XtE : KISKHHE 7L Bloomberg
H9. UWF 3= ZH X= (EH2l: %, 712t 25.09.08~25.09.12)
Date Name Survey Actual Prior
2025-09-07 Qs Q of $3310.00b -- $3292.24b
2025-09-08 +Z YoY 5.50% -- 7.20%
2025-09-08 =2 YoY 4.40% -- 4.10%
2025-09-08 FYX $97.44b -- $98.24b
2025-09-08 £Z YoY CNY -- -- 8.00%
2025-09-08 2 YoY CNY -- -- 4.80%
2025-09-08 B A=X| CNY -- -- 710.00b
09/09-09/15 Al fetst = CNY YTD 13670.9b -- 12870.0b
09/09-09/15 XS5 CNY YTD 26691.0b - 23990.0b
09/09-09/15 S3t33 M2 HiEHH| 8.60% -- 8.80%
09/09-09/15 333 M1 Yoy - - 5.60%
09/09-09/15 E3532 MO Yoy -- -- 11.80%
2025-09-10 PPl H HH] -2.90% - -3.60%
2025-09-10 CPI (A LHH]) -0.20% -- 0.00%
09/11-09/18 FDI @XLHH| YoY CNY - - -13.40%

XtE : KISXHAHEZE Bloomberg
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ELS : 20254 98 A= KOSPIXI+== 3205.12= 0%

ISRt KEY POINT

&0 ot 02) 3215-2902 o K|t = CHH| KOSPI X|£= At%, S&P500 A&
o FTHELS WU A L, THENY HF Ojy| St
o ELS ¢t Za &% FF B XS E oFF.

L S FA AR

27 OpX|S A Yl 05Y, KOSPIX| = FE

Ab
oo,

1.22%

CHH| 19.11p AHSSHA D, TQX|4

NIKKEI225+& X[t = OFX|2F AHef Y CHH| 0.7% &S St

S HSCEl= ® 3L

H1. ™F iy F8 x|+ F0| (£H9l: ZolE)
Xl X F NEES HEE
KOSPI200 430.12 432.86 A274
NIKKEI225 42,71847 43,018.75 A300.28
HSCEI 8,947.79 9,057.22 A109.43
EUROSTOXX50 5,351.73 5,346.71 v5.02
S&P500 6,460.26 6,502.08 A41.82
) 3T IU RIS EAF HE AL 71F Yokse 22 B NG
1. 2T 1VHET F8 X5 F0] (EH9: ZAE)
NIKKEI225 == KOSPI200 HSCEI = EURO STOXX50 ——— S&P500
44000 - r 440 9300 r 7000
43500 - 9200 1 f 6000
r 435
—
r 5000
43000 - 9100 -
r 430
r 4000
42500 9000 -
r 3000
r 425
42000 - 8900 -
r 2000
r 420
41500 - 8800 - F 1000
41000 T T T 415 8700 T T T 0
2025-08-11 2025-08-18 2025-08-25 2025-09-01 2025-08-11 2025-08-18 2025-08-25 2025-09-01

F) 22 452 lE
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@ «is7l
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O|tH HEZ
TUHE=Y 71 65 -6
TLX| =¥ 28 43 15
deEs=d 44 41 -3
Sl X| = 112 114 2
T 17 11 -6
sfeleetd 8 4 -4
A 280 278 -2
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O|tH HEZ
TUESY 8,125 9,786 1,661
TLX|+=¥ 2,298 7,765 5,467
delEs=d 1,066 2,310 1,244
Sl x| =¥ 5,753 9,521 3,768
TU=ed 834 800 -34
sfel=etd 216 160 -56
A 18,292 30,342 12,050
X2 : KISKHEEIE
H5. FZHELS BYNY : 7| ZxHE(F S + 49 107h) (E9l: 7H)
=2 7| =X 1 7| =Xt 2 7| XXt 3 e
1 KOSPI200 SPX SXSE 49
2 KOSPI200 - - 42
3 ISE=EubN; - - 29
4 'ALANTIR TECHNOLOGIES INC- TESLA INC - 18
5 NIKKEI225 SPX SX5E 13
6 S ik} - - 9
7 KOSPI200 SXSE - 8
8 HSCEI KOSPI200 NIKKEI225 7
9 HSCEI NIKKEI225 SPX 7
10 KOSPI200 SRR, - 7
X2 : KISKHEEIE
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SWAP : CD 91 = 37l 0.04% &=

"Rt KEY POINT

HRE Y 02) 3215-2940 o X|Lt 3 CHH| CD 22| 0.04% At
e RS 22| #EA|, CRS F2| &4SAl
e SWAP SPREAD &}2tHA||, SWAP BASIS &5 A

S CDBEE 257%2 H F 8] 4SHKCH RS B2l MU 455911, CRS 3212 4
9 CIHZ M5 RME ROACH IRS 32/2 KTB Vield2] 0|9 EE-AQ Ama =i Hyl

=
S|
StRLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 32 SMHE 200 1 5= AL,

2. F=8 22| 30| (EHI: %)

——USDTB3Y ——USDIRS3Y ——KRW CRS 3Y KRW IRS 3Y KTB 3Y
6.00%
5.00%
4.00%
3.00%
2.00% %
1.00%
0.00%

\;»0\,@,0%0»&0@'\Q%@@pg&&/&&/@gb'@9%9%

AR R VR o Vol Ve NSRS,
Vv P

Q’\/
R e g Y e A R Y

Rt : KISKHAME 7}

a32. 82 58| FUH HE (H21: %)

mKTB m KRW IRS m KRW CRS USD IRS USD TB
0.10%

0.08%

0.08%
0.06%
0.04%
0.02%

0.00%
-0.02%
-0.04%

-0.06% - -0.05% -0.05%

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

@ «isxt

(THl: %)

AFIH 7

X}0o| ——9/5/2025 8/29/2025

4.50% 0.000%
4.00% -0.010%
3.50%

-0.020%
3.00%
2.50% -0.030%
2.00% -0.040%
1.50%

-0.050%
1.00%

0.50% -0.060%
0.00% -0.070%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-09-05 3.7004 3.3545 3.2578 3.284
2025-08-29 3.7635 3.4053 3.3064 3.3415
U5 -0.0631 -0.0508 -0.0486 -0.0575
2024-12-31 41632 4.0674 40372 4.008
HEChb| -0.4628 -0.7129 -0.7794 -0.724
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
Xt0| —9/5/2025 8/29/2025
2.80% 0.07%
2.70% 0.06%
2.60% 0.05%
2.50% 0.04%
2.40% 0.03%
2.30% 0.02%
2.20% 0.01%
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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H#2. KRW IRS Data (TH9l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2025-09-05 24 23725 241 2.51
2025-08-29 2.37 2.3475 2.3825 247
FUBZ 0.03 0.025 0.0275 0.04
2024-12-31 2.8625 2.7275 2.705 2.72
oy -0.4625 -0.355 -0.295 -0.21

RIE : KISKHAHE 7}

J25. KRW CRS (THl: %)
XFO| ——9/5/2025 8/29/2025
2.50% 0.10%
~

oo \/ \ 0.08%
0.06%

1.50%
0.04%

1.00%
0.02%

0,
0.50% 0.00%
0.00% -0.02%

3M 6M 9M 1Y 2Y 3Y ay 5Y 6Y 7Y 8Y 9Y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

H3. KRW CRS Data (H9l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2025-09-05 1.955 1.905 1.995 2.13
2025-08-29 1.885 1.825 1.915 2.06
FUsz 0.07 0.08 0.08 0.07
2024-12-31 2315 2.185 2.19 2.23
HEChy| -0.36 -0.28 -0.195 -0.1

ALZ : KISKHAE 7}
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a2l6. KTB (5+: %, BP)
Xp0| ——09/5/2025 8/29/2025
3.50% 0.06%
3.00% 0.05%
—
0,
2.50% / 0.04%
- 0.03%
2.00%
0.02%
1.50%
0.01%
0,
1.00% 0.00%
0.50% -0.01%
0.00% -0.02%
3M 6M O9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-09-05 2.28 2.405 2.465 2.627
2025-08-29 224 2.35 2427 2.582
Fsy 0.04 0.055 0.038 0.045
2024-12-31 2.71 2.767 2.597 2.765
HEChb| -043 -0.362 -0.132 -0.138
ALZ : KISKHAE 7L
217, IRS ®EH7| AZY E 0| (2 : %) JEl8. IRS HE7| AZYE FHHE (2 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y B KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.25%
? 0.014% 0.013%
20% |
0.20% 0.012% |
0.15% 0.010% |-
0.10% r 0.008%
0.05% | 0.006% |-
0.00% NEa% ‘ 0.004% -
-0.05% W 0.002% -
-0.10% - 0.000%
-0.15% - -0.002% +
2024-03 2024-09 2025-03 2025-09 -0.004% - -0.003%

AtZE : KISKHAHE L
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) B SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.060% - 0.0539
-0.10% | 053%
_020% L 0.050% r
-0.30% 0.040% 0.040%
-0.40% | | , 040% 1
-0.50% V‘W o W 0.030% -
-0.60% | ‘ j ‘/
0.70% - W 0.020% |
-0.80% |-
-0.90% |- 0.010% |-
-1.00% : : :
2024-03 2024-09 2025-03 2025-09 0.000%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
211, KTB/IRS 30| (2 @ %) 8112, KTB/IRS FZH HE (ZH = %)
SWAP SPREAD(1Y) ——SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% -0.010%
0.30% | -0.010% -
-0.010% |
20%
0.20% -0.010% |-
0.10% -0.010% -0.010%
0.00% -0.010% |
-0.010% |-
- 0, -
0-10% -0.010% -0.011%
-0.20% : L . -0.011%
2024-03 2024-09 2025-03 2025-09 0011% L
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
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J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
0
-20 W ~—— ———
-40
-60
-80
-100
-120
-140
-160
w"'& ’LV@, '»V& '»"'Qv m“"& ﬁ?"gb '»"'6\ w""@ ’Lb‘& '»“:\9 '»“:\} m“"\:» '1‘,”9\/ '1‘,”'&'1‘,”'& '1‘?& ﬁf"& ﬁf"& '1‘?'6\ '\‘?'Q% 'f?'&
DT DT DT DT AT DT AR AT AT AT AR DT DT AT AR AT DT AR DT DT D
X2 : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (SHel:
e M L CHH| X}O| MZC{H| Xt0] ——9/5/2025 ——8/29/2025 ——12/31/2024
1500 20
10
1450 0
-10
1400 20
1350 ‘ ‘ ‘ ‘ ‘ | :|: I ! ! 20
-40
1300 -50
-60
1250 ‘ I -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 2025-09-05 | 2025-08-29 Ao = 2025-09-05 | 2025-08-29 Aol
KRW/USD 1391 1391 0.9 USD/CHF 0.804 0.802 0.002
EUR/USD 1.167 1.167 0.001 USD/SGD 1.287 1.284 0.003
GBP/USD 1.347 1.347 -0.003 USD/IDR 16420 16475 -55
USD/JPY 148.235 148.235 1.135 USD/PHP 56.962 57.153 -0.191
USD/HKD 78 78 0.009 USD/TWD 30.548 30.529 0.019
USD/CNY 7.136 7.136 0.004 USD/SEK 9.442 9.493 -0.051
USD/CAD 1.38 1.38 0.005 USD/PLN 3.641 3.656 -0.015
AUD/USD 0.653 0.653 0 USD/DKK 6.396 6.399 -0.003
NZD/USD 0.587 0.587 -0.002 USD/ZAR 17.717 17.72 -0.003

M2 MEASESH (15A] 40& 22 7|F)
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Appendix 1] =2 2¢dl & Credit Spread His &g

0|5t ¥ 02) 3215-1454

H1. 2L =32 (E+2]: %, 2025-09-05) H2 92 =2 32| (+9I: %, 2025-09-05)

TL=2 A HFCHH] | HXCHH| LS| gy HFCH] | AXCHH|
CD 90¥ 2.570 0.040 -0.690 o|= 2y 3.581 -0.050 -0.799
CP90¥ 2.710 0.000 -0.690 o] = 5y 3.638 -0.057 -0.317
=134 2.465 0.038 -0.037 o|= 10y 4.154 -0.056 0316
=154 2.627 0.045 -0.048 o|= 20y 4791 -0.044 0.689
=3 104 2.867 0.052 0.125 o|= 30Y 4844 -0.038 0917
=1 204 2.892 0.040 0.125 {82y 1.967 0.030 -0.694
=1 304 2.790 0.033 0.098 {8 5y 2.270 0.022 -0.187
Sot1d 2.202 0.017 -0.458 S8 10y 2.709 0.009 0.271
S0t 24 2410 0.040 -0.232 FH 20v 3.210 0.024 0.762
S0t 3 2.465 0.035 -0.190 a4 30y 3.326 0.022 0.969
XtE : KIS-NET Xt&E : KIS-NET
#3. 3 F2X|+ (PIE¥ : 2025-09-05) #4. LY Credit Spread (HSl: %, 2025-09-05)

FaX|5 2y TFRCHH| | AXxCfH| U= gy HFCHH| | AZxCiH|
KTB3 14476 -0.72 -2.24 E4%1 AAA 2.647 0.002 -0.123
KTB10 118.16 -0.55 0.49 S|AFKY AA- 2.920 -0.008 -0.235
KOSPI 3,205.12 19.11 806.18 7|Era 8%l AA- 2933 -0.015 -0.270

0 0. 0 0 28] AAA 2.684 -0.005 -0.125
XtE : KIS-NET Xt&E : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (h9l : bp, 7] : 3Y)
o ZM Top 3

TE Ty =3 e

ZRZAISA AAO 35

o DA A[ZE[SA AAO 35

DEZA[SA AAO -3.0

St EAlS A AAO 25

7| 7ol & A- 22

Ipe Adofo|X| sl & AA- 20

ASHH I E AA- -2.0

ROZtE AA- -1.8

zle el AA- -35

PR AA- -2.0

KBS & AA+ -0.8

NGES AA- -0.8

ZAD AA+ -0.8

I 2|0toj| A X|E{O| 2 AA- -0.8

LGOI HX|EFEM AAQ -0.8

ROAFE AAO -0.8

O 2= & AA- -0.8

oAz AA- -0.8

HOIMM =EtA AA- -0.8

HLZH= AA- -0.8
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Of2{off MAHAH2-8 AAO -0.8
HHAAXEOIE AAO -0.8
24 AA- -0.8
IHROf L X[ M H| A AA- -0.8
Lteh of| LA K| A H| A AA- -0.8
JBFEXIF AA+ -0.8
AFMHIO| R 2EIA AAO -0.8
N kPN = AAO -0.8
A Ol AAHO|ANFE AAO -0.8
X|of| 201 A X| AAO -0.8
AMMAMES AA- -0.8
SKX|QME & AA- -0.8
SH=ElO|O{HEH A 52 X| AAO -0.8
o|OtE AA- -0.8
A AA- -0.8
L EIES=EcNES AAO -0.8
W 2|l =} AAO -0.8
azsda AA- -0.8
LF AA- -0.8
14| 0| AA+ -0.8
SFHMA AA- -0.8
MAZE AA- -0.8
CJH Lr 2 AAO -0.8
LG Z2H|H AA- -0.8
AUAA| AAO -0.8
CJ ENM AA- -0.8
LGS}tst AA+ -0.8
HAFEYA AA- -0.8
Xt2 1 KISKHAHE I}
H6. ME|H 1 CHH| Credit Spread H-5 2N Top3 L&At Tkl : bp, 7| : 3Y)
g kM| Top 3
= LAY S8 HE
St S A AAA 0.7
SaMKNT| TS SE AAA 0.5
A=A SESA AAA 0.2
A= R el AAA 0.2
SIEE ST AAA 0.2
St=ItAS AL AAA 0.2
SR FEIFESA AAA 0.2
St 3 ZA AAA 0.2
QI | FE A S AL AAA 0.2
St= &0 ESAL AAA 0.2
o =TS A AAA 0.2
SR E 2 ZAt AAA 0.2
S4HE RS A AAA 0.2
ot QI QI Z 2L A|TH L K| RIS AL AAA 0.2
E4x MENEZAt AAA 0.2
Rl Fr gy AAA 0.2
St S YSA AAA 0.2
SRS A TS S AL AAA 0.2

N
()]



St= RS AL AAA 0.2

St EX|FEAZAL AAA 0.2

QIH T AL AAA 0.2

MEFE A SA AAA 0.2
FAMESA AAA 0.2

St A THX| S E AAA 0.2
St K| RS AL AAA 0.2
St EEZIA AAA 0.2

A EES AL AAA 0.2

St XA 2| S AL AAA 0.2

SN =hogo el AAA 0.2

Of =274l & AO -0.2

AX|FH | EF AO -0.2

St=E XN O e AO -0.2

Of| 2 M| G| Al 2 IO H - A H A A+ -0.7
S OIZHm & A+ -0.7

FrEX L e prii= A+ -0.7
OfO| A7 m| A+ -0.7
FAHtAIIO| HA MH| AR 2| Of A+ -0.7
LM OtO| IO H-A AMH| AR 2| Of A+ -0.7
ClHZH ol BBB+ 1.2
LelasHMalE AA- 1.2

B A3t BBBO 15.0

S| ALRY o|AAHO|O{ERAL BBB+ 10.0
omnz==z BBB+ 5.0

Xt : KISKHHE 7}

47



@ «isrsrzo

i < A{GH od al =
Appendix 2] SMUAIUHY X MESZ dE
S| X 02) 3215-1435
H1, SAYAILLY
BEIAC =9 i oY ZI7|1HAIY A&
KR6468802D90 SHO| 20| EE X M KM -2 2023-09-27 2025-10-27 2025-09-08 Moy
KR6426146C45 X|Oto[H| =2 EX|O|X}1-6 2022-04-08 2027-01-08 2025-09-08 Moy
KR6478371E32 75 2 20| LA K| K| Xk 2024-03-14 2027-03-14 2025-09-14 Moy
KR310504G599 7| e AL (AH)15090|(AF)30A-14 2015-09-14 2045-09-14 2025-09-14 Mo
H2. 3AHMESE HE ol (712} : 2025-08-29~2025-09-05)
EaALNA SEA prerp—
S|Ate A == saHALY ohily NICE g1
o | ol | & oty sS=2 ot S5 oty
Lt M 2025-09-03 | BOND | CCC A0 A0 | 2025-09-03
H3.3A S5AM252 HA szl (712} : 2025-08-29~2025-09-05)
E:l-ﬁzlLHGI oy
= o | ™ m7IQl E3 eare ™M ™ BHAT 87|
T AH Wt 3R oF | =t | a7 | sz | 2HE NICE | $7|d
Mt A o]zt 2025-08-29 1d52 A- A- A-
Mt 202 XA 2025-08-29 g2 BBB+ | BBB+ | BBB+ BBB+
Mt otz 2{2|of 2025-08-29 1452 A- A- A-
Mt SKAI|ED|O|E 2025-09-03 882 A- A- A-
Mt Of A7 o] A 3| Of 2025-09-03 882 AAO AAO | AAO
Mt CHotE M 2025-09-03 BOND A0 A0 A0
Mt CHotE M 2025-09-05 BOND A0 A0 A0 A0
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

| -
SPC 7| XXt MMILHY 2 KIS-Net2 S8l Q154 = AFL|CL
HHE 2| 02) 3215-1458
H1. 782 55 2¥d (712} 2025-09-01~2025-09-05, £+ : 1 2l)
spc N ozma Ay | So TIERA K
M50 A EK| LA °A1E St 23AE tiE | 2025-10-02 ) _|72 ST LI A =g
AlSHA T2 K| A &Kt A1 o0 2026-05-22 2 MoteH
e S ESPA A2 MEF=OH 2025-12-01 951 SioiA o1z
m RN ESERDNG A3+ |ABILECHF YA | 2025-10-31 321 shote M
Of| AELO| AL OIM A1 CHEXH2(CLO) | 2025-09-30 300 = Rak=!
7| AZ oA LK} Al | B34 BA O1E | 2025-09-10 113 OtE|HAlE|7)'Y
oMOptEREHE | A1 | BESSSH | 205110 | 237 T e TEENETS
2| E| A K| O] K} A1 "olola 2026-03-03 700 ShLt2 %
EEAEL Al MEROlH 2025-10-01 1,003 SKOf| L4 K|
H|-2 = SO K| L Xt Al | B4 2 HE | 2025-09-24 990 MEHESFHO|
QI Off O K| 4l B M| & K} Al | B34 B> O1E | 2025-12-01 160 WS
A LAt AT 719 = 2026-06-04 2,450 StL2
C| | Off A K| & A A1 sPYofERE | 2026-09-03 26 szl
E 22| X| X O X} Al | B34 BA EF | 2026-03-05 200 E== i =
A OO 2| O| Xt Al | B34 B> O1E | 2025-09-30 184 FYFAHOLO|
OO H| 2l B A L &} Al | BEA B HE | 2025-11-01 160 2lE24H Ty
EtO[ A B S| L AL Al | B34 BA O1E | 2025-11-30 124 = 2}0| 3| 2| E| X|
QA|2|OFIF 2 A| &Kt A1 3| AHH(CBO) 2025-12-02 328 | QA|Z|O(H|OI R o0 Z E Q|
Hi| 2 E C| 2O K| O] & At Al | B34 B> O1E | 2025-09-30 150 SHSTIHM
Q0| | O| | & X} A1 Holola 2026-01-06 800 MoteH
SELHH| A~ E X 1A A1 "oloa 2026-09-02 1,800 StLt2 R
SHLFH| A E X 1A A1 Holola 2025-12-18 150 St
SHEM ALY A X} A1 7|02 2026-07-06 0 MoteH
ShLE O A K| LK} Al | B34 B OF | 2025-12-01 800 SHO|HHE
SYHAEHM 1K} A1 go10= 2026-03-27 2,450 Sg=d
A OFO| A 7 K} A1 CHExH B (CLO) | 2025-12-03 101 =holFgotsEA
O E| S =AM X} Al | B34 A TfE | 2025-12-05 300 HAEZE
S| 2=0] 0| X[ A A1 SO = A A | 2025-12-04 345 | Hanover Investments, S.L.U.
M Esto| 2 x| LA A1 | B4 2 THE | 2025-10-10 104 | AHO|ZZMEDLO|ZEO]
L AEFIE | UK} A1 CHEM B (CLO) | 2025-10-02 1,170 staZ|HY7/tEgYA
H2E S MM LA Al | B4 B> OE | 2025-10-10 16 B QA2
O[H|X|0f| A 20| A3 CHEXH(CLO) | 2026-03-31 1 O|lfHEZE
OHO| E& 3 SH|O| Xt Al | B4 B> O1E | 2025-10-01 200 | EHAZEAK KOO ZEQ]|
SEAO|EH YA A1 | ESA B OE | 2025-10-30 915 HofH| A
G L| P H A AL Al | B4 B OE | 2025-09-12 721 Y O M| 7)o = =2 0|
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spca BV zms aly | o8 T|ARH KR
od O
NZASZUAYAK | Al | SEM B S| 2025-09-19 140 X"O'H';iiiiiﬁ?ﬁ%“
Of| A T H| &l &F Xt A2 | AIEILENZAHH| 2025-12-01 264 FZEL0|Of
FAERS B YA A1 | ESA 2 OE | 2025-12-01 309 | BEHSFEHM LHH AL =T
H| 70| Z 2 X A} Al | AEFtEDiFAA | 2025-10-14 229 SKOi|H K|
CI 2Ot A1 Yo ExHA | 2025-12-30 235 o A7 o|ARE
LEE 32 RIA AL A1 go10= 2026-02-13 2,400 o2
= DA = X5K A1 oo 2026-02-13 450 o2
= Q&= 5K A1 o0z 2026-01-28 300 o2
2O AR LK} AT CHEM 2 (CLO) | 2025-12-02 150 H=
UL SEZEF A A2 | B34 A E | 2025-12-05 344 7O C| 7
20| 0f| ZOFO| it Al | RS 2 TE | 2025-11-26 1 HeER
SUZMEHARHHXI=
ctel= 2 QAZEER 01X | AT HESSH | 2025-12-04 193 |2tARALR S HXHERFLEA
=)
7 o[H| O] 2 A K| &F At A1 CHExH = (CLO) | 2025-12-05 500 RIEU [GE=EST [ ES
QLO| | O| | & X} A1 "olola 2026-07-03 1 Aot d
S I 2 K| L A A1 "oloa 2025-12-11 2,400 StL2
A2 Z20|CHH| = A1 719 = 2026-03-03 500 StL2
A Ofl A~ A K| O Kt Al | B34 B OE | 2025-09-19 434 C|of| O X| 71 &
EXGAH LA Al | B34 B O1F | 2025-10-30 344 IS ANY
_ M0 EAEENEZEXHAL
27107 S X LAt A1 HESZH | 2025-10-15 1,019 QERtAlEt R8s
H|E|H| S 2 H| LAt Al | B34 B> O1E | 2025-09-08 370 SFEAS MY
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Appendix 4] 2t A S|

O| A2 02) 3215-1432

1. FLHMASRE Wo|adsd (ShSl: wakel)
T3 SxH Sotxy 2% 7|ELS-E*H 3| ALY ABS A
20,682,610 1,120,000 1,770,000 3,540,000 1,162,500 894,260 180,420 29,349,790
X2 : KISKHHE 7
B2 F2H 23X W1 (chel : wgkel)
TE 27 5% R 23| ek H8sE
2025-09-10 | =11xHO|X}03360-2509 2007-04-17 18Y 4m 24d 767,605
21 2025-09-10 | =X} & =03360-2509(20-6) 2022-06-21 3Y 2m 20d 144,240
2025-09-10 | =101125-2509(= 120-6) 2020-09-10 5Y 13,308,760
2025-09-10 | =1103625-2509(= 1123-8) 2023-09-10 2y 6,462,005
2025-09-07 |t &SR EH22-9(Ah 2022-09-07 3y 200,000
2025-09-07 |FEHZFEZAM17(AD 2023-09-07 2y 130,000 AAA
2025-09-10 | Q= A|ZAHM99 2020-09-10 5Y 90,000 AA+
E4H 2025-09-11 | BAMKN 7| PTIS K A702(Ah 2020-09-11 5Y 200,000 AAA
2025-09-11 et 21394 2023-09-11 2Y 310,000 AAA
2025-09-12 | S4tnE 3 A2023-09 2023-09-12 2y 60,000 AAA
2025-09-13  |et=27X 21276 2022-09-13 3y 130,000 AAA
Soby 2025-09-09 | E2tDC025-0909-0910 2025-06-10 2m 30d 500,000
2025-09-09 | 52t02890-2509-01 2024-09-09 1Y 1,270,000
2025-09-07 |et=+EUF 823090 -0 F-2 2023-09-07 2Y 200,000 AAA
2025-09-07 | 4F223410]0200-0907-1 2023-09-07 2Y 120,000 AAA
2025-09-07 | = EI-2343090| & ¥ (03)2-07 2023-09-07 2Y 150,000 AAA
2025-09-07 | 4lsh23428-11-2-10M-A 2024-11-07 10m 150,000 AAA
2025-09-07 | 3tLH2¥47-030]1.524-07 2024-03-07 1Y 6m 150,000 AAA
2025-09-08 | 7| -2l (41)23090[2A-08 2023-09-08 2Y 190,000 AAA
2025-09-09 |4t=221410]0400-0909-2 2021-09-09 A% 160,000 AAA
2025-09-09 | 4lsh23428-09-0]-1-A(# &) 2024-09-09 1Y 230,000 AAA
csisy 2025-09-10 | 7| 22%(Eh2412E274A-10 2024-12-10 9m 200,000 AAA
2025-09-11 | 4F223410]0200-0911-1 2023-09-11 2Y 420,000 AAA
2025-09-12 |et=+=AF824030-0[&-1.5 2024-03-12 1Y 6m 230,000 AAA
2025-09-12 | 7| &-2¥(41)23090[2A-12 2023-09-12 2Y 180,000 AAA
2025-09-12 | 4H224410]0106-0312-1 2024-03-12 1Y 6m 270,000 AAA
2025-09-12 | 7|2 (424092 1A-12 2024-09-12 1Y 160,000 AAA
2025-09-12 |et=+EAF823090t-0F-2 2023-09-12 2Y 130,000 AAA
2025-09-13 St =5 U3 2409At-2Ql-1 2024-09-13 1Y 150,000 AAA
2025-09-13 | &F222024-090|(#)124-13 2024-09-13 1Y 100,000 AA+
2025-09-13 | 4AF222410/0300-0913-2 2022-09-13 3y 350,000 AAA
2025-09-08 |et=7Hm|E510-2 2023-09-08 2Y 60,000 A0
2025-09-08 |7|27HT|E179-4 2024-04-08 1Y 5m 10,000 A-
2025-09-08 | O|2| =7 | EH250-1 2024-03-08 1Y 6m 20,000 A+
2025-09-08 |BNK7HI|E218 2020-09-08 5Y 20,000 AA-
2025-09-08  |BNKZHI|E349-1 2024-03-08 1Y 6m 20,000 AA-
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2025-09-08 |BNKZHI|E333-1 2023-11-07 1Y 10m 1d 15,000 AA-
2025-09-08 |JB 2|74 E486-2 2023-09-08 2Y 30,000 AA-
2025-09-08  |OtO|H| 7| 0|74 | £t289-3 2023-09-08 2Y 20,000 AA-
2025-09-08 |#CH7H=881-1 2023-09-08 2Y 40,000 AA+
2025-09-08 | &H47HE2473 2020-09-08 5Y 10,000 AA+
2025-09-08 |&M7LE2624 2023-09-08 2Y 10,000 AA+
2025-09-08 | R HIZHI|Er439(X|) 2022-09-08 3y 50,000 A+
2025-09-09 | AH7HE2609 2023-08-11 2Y 29d 10,000 AA+
2025-09-09 | AlTHH I k4771 2023-03-10 2Y 5m 30d 10,000 AA-
2025-09-09 | SHLEZHI|EE383-6 2023-03-09 2Y 6m 40,000 AA-
2025-09-09 |st=7Hm|E510-3 2023-09-08 2y 1d 20,000 A0
S 2025-09-09 | #CH7HI|E1999-4 2023-11-09 1Y 10m 20,000 AA+
XHD S| 2025-09-10 |#CH7+E879-3 2023-08-10 2Y 1m 10,000 AA+
2025-09-10 | Alst7im|Ek477-2 2023-03-10 2Y 6m 140,000 AA-
2025-09-10 | AI$H7HI] 2428 2020-09-10 5Y 20,000 AA-
2025-09-10 | AHd7t=2476 2020-09-10 5Y 30,000 AA+
2025-09-10 | #CH7HI|Er1863-2 2020-09-21 4Y 11m 20d 20,000 AA+
2025-09-10 |#CHFHE812-4(=) 2020-09-10 5Y 140,000 AA+
2025-09-11 | StLIZHI|EE391-3 2023-05-11 2Y 4m 30,000 AA-
2025-09-11 | SHLEZHI]EE398-4 2023-08-11 2Y 1m 30,000 AA-
2025-09-11 |7 27| E175-2 2024-03-11 1Y 6m 7,500 A-
2025-09-11  |OtO|H| 7| O|ZH | & 307-1 2024-07-11 1Y 2m 40,000 AA-
2025-09-11 | R 274 m|Eh217-2 2024-06-11 1Y 3m 10,000 A0
2025-09-11 | @#|0|7)m|Eta67 2025-03-11 6m 20,000 BBBO
2025-09-11 | #|O|H|7HI| £t459-5 2020-09-11 5Y 40,000 AA-
2025-09-12 | AH2I4O|E715-6 2023-09-12 2Y 60,000 AA-
2025-09-12 | StLZHI|EE384-3 2023-03-14 2Y 5m 29d 70,000 AA-
2025-09-12 |RO7L=E374 2018-09-14 6Y 11m 29d 50,000 AA-
2025-09-12  |BNKZHI|E312-1 2023-03-13 2Y 5m 30d 20,000 AA-
2025-09-12 | AHg7H=2491 2020-11-06 4Y 10m 6d 20,000 AA+
2025-09-07 |SK293-1 2020-09-07 5Y 200,000 AA+
2025-09-08 |7| 25 H7-1 2023-09-08 2Y 70,000 AA-
2025-09-08 |?ElF8XIF6-2 2023-09-08 2y 60,000 AAA
2025-09-08 |0 A= ZH|U6-1 2024-03-08 1Y 6m 62,000 A-
2025-09-09 | ROE4H11-2 2020-09-09 5Y 70,000 A+
2025-09-09 |SH2A[AE11-2 2020-09-09 5Y 80,000 AA-
2025-09-10 |4t246 2024-09-10 1Y 5,000 BB+
SIALRY 2025-09-10  |HAH O] X}11 2024-09-10 1Y 1,000
2025-09-10 |SKE[AFHH2[192-2 2020-09-10 5Y 40,000 A+
2025-09-11 |CIAREZEIEE-2 2023-09-11 2Y 10,000 A0
2025-09-12  |EHZCHE235 2023-09-12 2Y 260
2025-09-12  |KT&G2-1 2023-09-13 1Y 11m 30d 100,000 AAA
2025-09-12  |Oj2{of 415 R48-3 2018-09-12 7Y 130,000 AAO
2025-09-12 |OAEEXR-E9 2024-09-12 1Y 6,000
2025-09-12  |Oj2{o B RH67-1 2023-09-14 1Y 11m 29d 60,000 AAO
2025-09-08 | RE2{ALO|EX|5571-19 2021-02-08 4Y 7m 100 AAA
2025-09-08 | X|OtO|H| =24 EX|O| k-6 2022-04-08 3Y 5m 100 BBB+
ABS 2025-09-10 |FEHZSBEAMBS 2024-18(1-1)(Ah 2024-09-10 1Y 99,600 AAA
2025-09-12 | SE2|EFL M 2KX}1-1 2024-10-30 10m 13d 240 AAA
2025-09-12  |2|EAELK|AX}F-2 2024-08-28 1Y 15d 380 AAA
2025-09-13 | FEHZEEZAIMBS2018-22(1-5) 2018-09-13 A% 80,000 AAA
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H1. HEI2 XA 2HHL (SH : 7HE, o 9, 7|ZF: 2025-09-01 ~ 2025-09-05)

E83ac 5249 Ng5g| Wiy | |y FRNAHS 4] OlE | LAZY Clnl 3}
KR354401GF97 |FE283At236(H)(Ah AAA 2025-09-01 | 2026-09-01 |21 H3A} AAA CD 17§ & +5bp 1 1,100 KRW
KR380801GF98 |ot= =& =& (H)25097}-0|&-1 AAA 2025-09-02 | 2026-09-02 |21 H3AF AAA CD 170 +5bp 1 700 KRW
KR6030621F95 |ZH7HE571-1 AA- 2025-09-04 | 2027-10-05 |912 S CD+46.3bp 3 500 KRW
KR310204GF98 |A=2580[0100-0904-1M AAA 2025-09-04 | 2026-09-04 |21 HE3A AAA CD 17 & +5bp 1 1,500 KRW
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