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

Y7t Ext KEY POINT
E7he A1 02)3215-1437 o MIFCHH| ZAIX| OHfX| 4 =R 0lE 7t
o TFCOHH| DA X|5= +AE 57t
l. KISSEHAX| 0]
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM (FHEYUE, o9 %)
T2 1w 1™ 3Mm 6M 1Y 3y Inception

SR |FEHAE 0.14 0.51 0.97 1.17 433 17.83 1.86
Duration 6.10 6.01 6.08 6.13 5.82 5.16 175
YTM 2.64 2.65 2.69 2.80 3.10 3.91 7.45

=Y FHFAUAE 0.24 0.77 1.11 0.48 452 20.15 1.93
Duration 10.12 9.86 10.09 10.27 9.65 8.33 2.05
YTM 2.63 2.65 2.67 2.66 2.91 3.64 6.86

Eotxy FHoE 0.04 0.22 0.74 1.64 3.38 11.88 1.39
Duration 1.26 1.27 1.27 1.20 1.20 1.09 0.96
YTM 2.31 2.33 2.41 2.65 2.95 3.30 6.80

L=IPNPA| FE$AUE 0.06 0.31 0.96 2.00 447 17.55 2.09
Duration 247 2.49 2.55 2.61 2.56 2.70 1.35
YTM 2.80 2.81 2.88 3.10 343 451 8.43

KOBI30 FHoE 0.05 0.21 0.70 1.65 3.50 12.85 1.54
Duration 1.86 1.83 1.83 1.83 1.82 1.81 1.87
YTM 2.29 2.30 2.37 2.71 2.99 372 6.86

KOBI120 FHoE 0.04 0.19 0.64 1.48 3.27 11.94 1.37
Duration 0.97 0.96 0.96 0.96 0.97 0.95 1.11
YTM 2.48 2.48 2.53 2.83 3.24 3.56 7.09
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ZSHY AKX —— 2% Eohtf | AFKH KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =
ALZ : KISKHAE 7L
d32. XjHX[5= Fefo]M 0] 33, XjH X[ YTM 0|
12 6.0%

i M >.0%
8 4.0%

° M 3.0%

4 2.0%
2 1.0%
0 0.0%
2022-09-19 2023-09-19 2024-09-19 2025-09-19 2022-09-19 2023-09-19 2024-09-19 2025-09-19
— EER AR S 2% sokxy — AR 2o ok
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
AtE: KISKHAHE L RHZ: KISKHAHE 7}
H2. KISS A X5 ME{/27|H Duration
T= 374~ 1~2id 2~34 3~5i S50 4 HA|
=&Y 0.65 1.49 243 3.89 14.59 9.70
NS 0.59 1.42 2.36 3.81 733 2.79
E =% 0.61 146 2.40 3.76 11.95 453
Eotsd 0.59 147 244 0.00 0.00 1.28
S xY 0.61 146 2.40 3.70 715 1.27
7|EtES X 0.61 145 2.38 3.64 497 1.79
SIMNMNBERES) 0.58 145 2.39 3.81 9.83 2.59
SIMHESZET) 0.49 0.00 0.00 0.00 0.00 0.49
ABS 0.64 1.37 239 3.84 0.00 1.57
A 0.61 146 2.41 3.82 14.16 6.12




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2.250 2.363 2413 2.562 2.738 2612
N 2.465 2442 2.561 2.684 2.877 2.589
S 2.524 2.524 2576 2.660 2.888 2.651
S5 H 2.230 2.352 2449 0.000 0.000 2.321
2A XK 2.527 2530 2.554 2.671 2.893 2.538
7|Eta-& X 2.780 2.802 2.809 2.891 3.219 2.813
SIMHBSEEEDS) 2717 2.784 2.803 2.868 3.201 2.826
A (B2 EE) 3.066 0.000 0.000 0.000 0.000 3.066
ABS 2.563 2.609 2,670 2.687 0.000 2612
A 2.506 2.544 2.596 2.656 2.767 2.636
Xt KISKHHE 7}
H4. KISS S AR ME/T7|E HIF (E21: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 3.91 5.07 477 6.20 30.23 50.18
N 0.18 0.27 0.24 0.38 0.1 117
S=x 2.02 2.96 2.17 243 317 12.75
SoHEH 1.26 2.02 0.40 0.00 0.00 3.69
23 XY 5.71 412 1.40 0.48 0.03 11.74
7|Eta-8 X 2.25 2.93 2.31 1.12 0.07 8.67
A (S ZEET) 2.58 2.79 2.58 1.42 0.99 10.36
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.51 0.51 0.25 0.16 0.00 1.43
A 18.43 20.67 14.12 12.18 34.59 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= XY 25 23 20 39 51 158
N 190 262 253 509 39 1,253
Sy 442 684 519 549 686 2,880
S5 H 10 6 2 0 0 18
23Ky 612 415 160 55 7 1,249
7|Eta-8 XY 1,353 1,646 1,145 655 51 4,850
FNYBEREET) 604 657 472 349 345 2,427
A (B2 EE) 1 0 0 0 0 1
ABS 432 347 119 37 0 935
A 3,669 4,040 2,690 2,193 1,179 13,771
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H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM

@ «isrsrzo

CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS SY40E 0.050 0.260 0.870 1.900 4.160 16.000 0314
ESG Duration 2.150 2.150 2.190 2.210 2.250 2.590 3.110
Y 2.655 2657 2.721 2.955 3299 4384 2.488
ESGEHMA FXH49E 0.050 0.260 0.830 1.800 4.090 15.930 0.179
Duration 2410 2410 2.390 2.390 2430 2.500 3.690
YTM 2597 2.596 2.653 2.891 3.243 4307 1.996
HlmX|$ |FH49E 0.060 0.290 0.870 1.800 4240 16.450 0.308
Duration 2610 2610 2.640 2.680 2.650 2810 3.100
YTM 2.686 2.690 2747 2.970 3.330 4.281 2.410
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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 1.49 248 3.81 10.70 2.94
2%y 0.60 1.47 249 3.96 7.71 117
7|Eta-& X 0.62 1.50 244 3.67 5.04 217
A (S ZEET) 0.57 1.45 240 3.78 7.82 224
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.67 142 2.40 3.84 0.00 1.73
A 0.60 1.46 243 3.78 9.00 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 2.499 2.497 2.544 2.631 2.894 2575
2%y 2.521 2.519 2.536 2.697 2.923 2.525
7|EtE2&X 2.650 2.654 2727 2.853 3.120 2729
SIMHBSEREDS) 2.654 2719 2783 2.863 3.107 2.766
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.527 2.566 2.651 2.686 0.000 2.588
A 2.574 2.607 2.687 2.767 3.016 2.659
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~24 2~34 3~54d 5E0]4 HH
SxY 438 6.39 5.04 4.89 2.23 22.94
28Ky 10.68 6.33 242 0.14 0.09 19.64
7|Eta-8 XY 1.44 1.76 1.84 1.83 0.05 6.91
A (B EZEET) 11.26 11.55 11.03 6.26 2.95 43.05
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.36 2.53 1.47 1.09 0.00 7.45
A 30.11 28.56 21.79 14.20 5.33 100.00
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 122 204 152 181 89 748
23Ky 157 87 36 3 1 284
7|Et=8X 122 123 120 142 4 511
N BEREET) 380 382 290 223 159 1,434
AR (B2 ET) 0 0 0 0 0
ABS 81 92 55 36 264
A 862 888 653 585 253 3,241
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@ KISKpAHE 7

H1. FU4 33X SEIHE (EH2l: %)
ThE 8/29 9/5 9/12 9/19 HFCHH|(BP)
Sot14 2.185 2.202 2.202 2.207 05
S0t 21 237 241 2.395 2395 0.0
=7 34 2.427 2.465 243 2437 0.7
=54 2.582 2.627 2.565 2.58 15
=31 104 2.815 2.867 2.815 2.812 -03
SAHHAAA 34 2.607 2.647 2.621 2.628 0.7
SAHHAAA 54 2.724 2.769 2737 2.762 2.5
SAHHAAA 10 3.006 3.058 3.004 3.001 -03
AtZ : KISAHAHZE G
73, 30X SPREAD 30| (542l : bp) %4, E*HAAA SPREADZO0| (542l : bp)
3_5 SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0

40.00

20.00 - 20.0
0.00
-20.00 T - - / 0.0
¢ ¢ G ) o o G S G
& N & & & b‘,&” NO'N (9,8"» 6’9@ (79‘*N
W&“ W&“ w@? ’L@(? '»6& '»& A&'» %Q'» m& ,»Qm
KFE : KISKFAE 7} XFE : KISKFAE 7}
B2 Tt 23X ATYHE HS (THl: bp)
THE 8/29 9/5 9/12 9/19 FSESTE]
=11 3 10 SPREAD 38.8 40.2 385 375 -1.0
=1 3 5 SPREAD 15.5 16.2 13.5 14.3 0.8
=11 5 10 SPREAD 233 24.0 25.0 23.2 -1.8
=1 _EZKAAA 3YR SPREAD 18.0 18.2 19.1 19.1 0.0
=31 _E4KAAA 5YR SPREAD 14.2 14.2 17.2 18.2 1.0
=1 _EZ4XAAA 10YR SPREAD 19.1 19.1 18.9 18.9 0.0

Xt : KISKHAE 7}



0 KISApAHE 7t

J&s5. X8, EFIAAA =4 E S MFOH| FE|HEF (E+2l : %, bp)
X EHE o EFX AABE  —e—XE —m—EXanA
10.000 3.5
8.000
6.000
4.000
2.000
0.000 -
-2.000
-4.000
-6.000 0
3M 6M 9IM 1Y 1.5Y 2Y 2.5Y 3Y 4y 5Y 10y 20y 30vY
X2 : KISKFAE L
F) K& £98 : E0t 3M~2y, 21 25Y~30Y 7L2te| £AUE
J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
fBEI ——=124-5 ——=7}24-6
5 400
45 350
4
- 300

10




Q KISKF&HE 7

H9. 5 SMM ¥ (k91 7H, %)
Az =Y HESE 27| gyE | HE3E HE=Y
2025-09-16 FEEZESAL238(Ah AAA 54 21 -1.0bp 2.694 600
2025-09-16 | FEEFESAIMBS 2025-12(1-1)(Ah AAA = =1 +15.0bp 2423 728
2025-09-16 | FEHZEIAIMBS 2025-12(1-2)(Ah) AAA 24 =1 +13.0bp 2,533 1,000
2025-09-16 | FEEFESAIMBS 2025-12(1-3)(Ah) AAA 34 =1 +13.0bp 2.550 900
2025-09-16 | FEHZEIAIMBS 2025-12(1-4)(Ah) AAA 54 =1 +18.0bp 2738 1,300
2025-09-16 QM EA|SAR258 AA+ 24 2IE -5.0bp 2.541 1,200
2025-09-16 ot &SR £H25-23(Ah - 54 21 -3.0bp 2.699 500
2025-09-17 =7PE =S EHA 438 AAA 34 2IE +1.0bp 2.613 1,200
2025-09-18 St HEZA69 AAA 204 2IE 0.2bp 2,947 1,000
2025-09-19 FMSFESHHE 2)13-090|#12-195  AAA 14 DI +1.6bp 2.550 1,000
2025-09-19 EX|FEdxf#535 AAA 3 21 -1.0bp 2.542 1,400

X2 : KISKHAME 7}

ANoFE FSAEE =71 25-42 SERE &2 0|&0 45% 632993 F&E|RUCE O|OjM =10

25-5 HA| 12X 84769 ¥ FS&/H 1 FE O|RALH

17 FU XEZE /8 (9 )

500000

400000

300000

200000

100000 —
N . e | | |

S% I24-12 254 =|i24-7 =253 =258 =I124-13 =255

ALZ : KISAHAHE TG

1E8. FU SAX| HEE RS (59l 28)
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REE : KISKHAE 7}
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SN LAY 2 THES SIUCL 2 AAA = HHEZE 2 PO AZHES S23Y0 19

7h2 HotM| 2 Opgot BHH, 3E L7E2 1.0bp H4 St 0[0jM 5 R 10 L 7HE 0.5bp HASHH Of
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31, 2¥xf 3y YTM 30| (EH9 : %) 22, o™z 3y YTM 30| (TH21: %)
" Sk 7|EtZ XA+
n A= o Bl =
8 - =K = 2 g tiAAA a3 8 - J|EF2 8 1fAA- JEF2 S MfAr
7 |
6 - 6
5 \
4 !M Y
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2 2
l -
0 ‘ 0 : : : :
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RtE: KISKHAE 7L AtE: KISKHAEIL
33, 2W X =z 0CHH| SPREADFO|  (E4%l : bp) a4, ofHx| FACHH| SPREADFEO|  (THS: bp)
ArZRY 3v- KTB 3Y e S 2K - KTB 3Y 7|EtZ2 -8 AA+- KTB3Y
70 S8 XY AAA- KTB 3Y 28K AA+- KTB 3Y 250 4 7|EFZ-S K AA- - KTB 3V
60 7|EtZ2-8 XA+ - KTB 3Y
J 200 -
50
40 150
30 1 100
20 -
50 -
10 -
0 : : : ‘ 0 : : : ‘
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S52| OfF271I(E 3 0|5t O| &7} AO| X|C 40bp2 LAHEH ZHZ =2

o=k
==

St 1
OpX|2F ALY BBB+ S22 CIH[FHI|ErS| 1 670 & 2HY| Ol &

H
A

.
o
A

o AO|ZHHI|E O] S At 2

=
T

ol SES O[0f7tHE Z|Ete8X Alg2

ct.

M7t 3.80022 2|5 ol ZAM = ot

(EF21: %)

1 %)

of
ud

%0

il

1=

=

360
il

ul

5,000 -

AA+

m A2 mAAA

LR

4,000 -

3,000 -

2,000 -

1,000 -

0

20,000 -

15,000 -

10,000 -

5,000

2025-09-19

2025-09-18

2025-09-17

2025-09-16

2025-09-15

2025-09-19

2025-09-18

2025-09-17

2025-09-16

2025-09-15

AtZ: KISKHAHE 7}

AtZ: KISKFAHE 7}

13



B3 F 2N 2 g (H21: %, AY)
8 =23 walge | gyAmEE L 21 R
AAA 7| Y2 (4)25090]1.5A-15 2.500 oIy -1bp 2025-09-15 | 2027-03-15 1,200
AAA FAt=- 81 H(2@)25-90]18-15 2.570 TH +2bp | 2025-09-15 | 2027-03-15 1,800
AAA As2829-09-3-9M-B 2.500 oI -4bp 2025-09-15 | 2026-06-15 3,000
AAA St==E 4 =8250900-801-303 | 2.440 2E -7bp 2025-09-15 | 2026-07-15 1,400
AAA 7| Y2 (41)25090|2A-16 2.520 oIy -1bp 2025-09-16 | 2027-09-16 1,600
AAA 7| Y2 (41)25090|3A-16 2.540 oIy -2bp 2025-09-16 | 2028-09-16 4,000
AAA 4A+=25410]0200-0916-1 2.520 oIy -1bp 2025-09-16 | 2027-09-16 2,500
AAA 4+=25410]0300-0916-2 2.540 oIy -2bp 2025-09-16 | 2028-09-16 3,500
AAA ot=E 4 =82509H-0| &-1.5 2.500 oIy -2bp 2025-09-16 | 2027-03-16 800
AAA St==E U= 825094 -0 &H-2.5 2.520 oIy -1bp 2025-09-16 | 2028-03-16 1,300
AAA ot=E 4 =825090}-0 &-2 2.520 oIy -1bp 2025-09-16 | 2027-09-16 2,400
AAA = 012845090/ £ (03)1-18 2.540 2E +1bp | 2025-09-18 | 2026-09-18 3,000
AAA 7| Y23 (41)25090|2A-18 2.510 2 Obp 2025-09-18 | 2027-09-18 3,600
AAA 7| Y2l (£)2509E1A-18 2.450 oIE -7bp 2025-09-18 | 2026-09-18 4,300
AAA A2829-09-0]-1-B 2.540 2IE +1bp | 2025-09-18 | 2026-09-18 3,000
AAA 7| Y2l (£)2509E1A-19 2.450 oIy -7bp 2025-09-19 | 2026-09-19 5,300
AAA ST (EH)2025-090]1.5Y-¢  2.550 TE +1bp | 2025-09-19 | 2027-03-19 1,000
AAA St=2& 4 =382509%}-0| &-2 2.510 2IE +1bp | 2025-09-19 | 2027-09-19 2,800

Xt&: KISKHHE 7}

4 FZH o TR TA dg (EH21: %, 248l)
8 553 Ldge | gAmyE L 21 R
A0 Off 727 m| & 250-1 3.702 OIE _25bp | 2025-09-15 | 2026-09-15 500
A0 Of 7274 m| & 250-2 3.763 OIE -30bp | 2025-09-15 | 2027-04-14 100
A0 Of 7274 &250-3 3.763 OIE -30bp | 2025-09-15 | 2027-04-15 500
A0 Off 7271 | & 250-4 4.029 OIE _40bp | 2025-09-15 | 2028-03-14 200
A0 Off F-=2 74 I & 250-5 4.029 Ol -40bp | 2025-09-15 | 2028-03-15 300
A0 Off F2 74 | & 250-6 4233 OIE _40bp | 2025-09-15 | 2028-08-11 100
A0 Off F2 74 | & 250-7 4233 OIE _40bp | 2025-09-15 | 2028-08-14 800
BBBO A O|ZFFH | EE41-1 4.400 +440bp 2025-09-15 | 2027-03-15 260
BBBO A 0|7FH | Eh41-2 5.200 +520bp 2025-09-15 | 2027-09-13 130
A+ ZOI7H @ 24841 3.564 0IE -5bp 2025-09-16 | 2028-09-14 100
A+ 2 OI7H o] 2484-2 3.564 oI -5bp 2025-09-16 | 2028-09-15 900
AA- ZO7HE572-1 2.850 21 -2bp 2025-09-17 | 2027-12-17 200
AA- £047}E572-2 2.950 0E 2bp 2025-09-17 | 2028-09-14 1,000
AA- ZO7tE572-3 2.950 21 -2bp 2025-09-17 | 2028-09-15 200
AA- EH7tE572-4 3.061 oIE -3bp 2025-09-17 | 2029-09-17 300
AA- StLHH I B 465-1 2.628 oE 2025-09-17 | 2027-02-17 200
AA- StLEZH ] Eh465-2 2.651 2IE -3bp 2025-09-17 | 2027-09-17 400
AA- StLEFH I EH465-3 2.750 2IE -3bp 2025-09-17 | 2028-07-17 500
AA- StLEPH I B 465-4 2.781 2IE -3bp 2025-09-17 | 2028-09-15 500
AA- A HE557-1 2.670 2IE -3bp 2025-09-17 | 2027-09-13 100
AA- AL M E557-2 2.670 2IE -3bp 2025-09-17 | 2027-09-17 400
AA- SO0 -8557-3 2.802 2IE -3bp 2025-09-17 | 2028-09-15 500
AA- JB 2|7} I E545-1 2.666 0IE -4bp 2025-09-18 | 2028-09-15 200
AA- JB 22|74 o] E545-2 2.710 0IE -4bp 2025-09-18 | 2027-09-17 600
AA- JB 2|74 I &545-3 2.821 0IE -4bp 2025-09-18 | 2028-09-15 300
AA- JB S2|7Hm|E545-4 2.821 0IE -4bp 2025-09-18 | 2028-09-18 1,600
AA- JB 22|74 o 2545-5 2.891 I -4bp 2025-09-18 | 2029-03-16 300
BBB+ CH|7H | EH132 3.800 +380bp 2025-09-19 | 2027-03-19 230

XtZ: KISKFAHE 7}
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OIAH : O|& ot=22% SIHO| OHIIA 2o10) M
o 7} EekX} KEY POINT
HIX|H T 02) 3215-1471 e FOMC 0|2 Z2| 2EA|

o JIAMH AP SEA
ZIARY A E S
A 7|E 2[ARKY 3 BH7| AAASES| =1 OfH| 3R AZe|Es © FELH 0.8bp StEFTH 32.4bpE Lt
EtH, AAOSE2 ™ FELC} 0.6bp 825 40.5bp, A0S E2 ™ FELL 0.5bp SH&SH 114bpE 7| SIS
ct.
U MEAEES FOMCE 2510 AYME 20| 7|7 /IFE Stdts 52 ERACE FOMC 0|F
=olol ZAME =04 SE U0 met ZM 0| UAJACHTE, O| -8 B2l Ojmb L e1o| otz 19Y

OFM| DHERULE. Olof A& 2/AtK 2| 18€0= B7I= Sai2 ZAM YES 7 192 OfAM Hets]

o OFEUCEH 2|AMN AZYE= B AZHEE MO|ot S & LIEHWCH
O8N, ZAE F2l30| (59l : o 9)
6.5 600
55 4 500 pOA T E
A IL
45 - 400 AAOAZY E
AAAﬁEEﬂE
25 - R T 00 T AAD
— AAA
15 - - 100 =731
0.5 ‘ ‘ 0
2022-09-19 2023-09-19 2024-09-19 2025-09-19
XtE : KISKHAHE 7t
H1. 3y 5 AZYE Y HEE (E+<l: bp)
s 3F 285 E(09/19) L] (09/12) M CHH|(08/22)
at7| 1Y 3Y 5Y 10Y | 1Y 3y 5Y 107 | 1Y 3y 5Y 10Y
AAA 350 | 324 | 352 | 559 | 06 | -08 | -07 | 00 25 | =23 | 03 | 18
AA+ 396 | 376 | 418 | 872 | 14 | -06 | -05 | 00 35 | =19 | 06 | -23
AAO 415 | 405 | 486 | 1211 | 14 | -06 | -05 | 00 35 | 19 | 06 | -23
AA- 453 | 449 | 587 | 1577 | 14 | -06 | -05 | 00 35 | 19 | 06 | -23
A+ 60.3 | 879 | 1311|2154 | -05 | -05 | 00 0.0 1.1 15 | 15 | -23
A0 751 | 114.0 | 1759 | 2614 | -05 | -05 | 00 0.0 1.1 15 | 15 | -23
A- 102.2 | 1585 | 2359 | 3127 | -05 | -05 | 00 0.0 1.1 15 | 15 | -23

Xt : KISKHAE 7}
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22 ehd Mol 2d= 3H=E 2fZ SE0H| -35bp, -50bp2 LHALH §F

HE8SE =9 L HEUHO|E | HHd2AzmIY s | ALY HHA
AAA M= EXIF179-1 2025-09-17 2.671 JhE e 3 1,000
AAA M= 8XIF179-2 2025-09-17 2.827 JhE e 5 1,000
A0 2|38 0| = HO0H0[5-1 2025-09-17 2.908 JHHTE -20bp 15 670
A0 22| Z80|ZoH0t0|5-2 2025-09-17 2913 JHE2E -33bp 2 1,310
A0 2|88 = eHotol5-3 2025-09-17 2.998 721 E -50bp 3 1,020
AO Ot M154-1 2025-09-18 2.918 S=2% -35bp 2 600
AO Dt M154-2 2025-09-18 2.99 == 2% -55bp 3 950
AAA StLa 8 X568-1 2025-09-19 2.543 7HE 8 -1bp 2 2,000
AAA StLta 8 X 568-2 2025-09-19 2.631 JHEE -1bp 3 2,000
AA- 2O 4H106-1 2025-09-19 2.817 7HE 28 -9bp 2 600
AA- 24 422106-2 2025-09-19 2.958 JHH2IE -5bp 3 2,400
AA- 2| =35 #2509-1 2025-09-19 2.733 JHEIE -3bp 2 1,000
AA- 2| =3 #2509-2 2025-09-19 2.826 JHHPIE -3bp 3 1,000
AA- 2| =3 #2509-3 2025-09-19 3.05 WY -23bp 5 700

F) REZS 32 Lt 3|AMKY, ELS X2

Xt KISKHHE 7Y, o EF A K &

H3. S|ARM oH7| (EH91: %, 4, 2ig)

HE8SE 5= L HHO|E 27| o | AT
A+ Stol D ME2-1(%) 2023-09-19 5.091 2 1400 2,400
A+ HEEFO7-2 2022-09-15 6.714 3 900 10,600
A0 L2380 =eH0t0[3-2 2023-09-18 5.429 2 900 6,600
AA+ SK304-2 2022-09-16 4713 3 1450 76,150
AA+ ANEZH14-2 2020-09-17 1.658 5 700 27,700
AA+ Qllof| O] X| & X}68-1 2023-09-19 4576 2 1500 30,900
AA- st EXtg8X|F36-1 2023-09-20 4877 2 1400 9,200
AA- 2| =35 #2309-1 2023-09-20 4786 2 700 43,100
AA- S E2HA| A45-1 2023-09-14 4472 2 900 18,300
AA- SotE XS H27-2 2022-09-16 5.407 3 910 4910
AAO X|of| 0] 4 X|7-2 2015-09-15 3.575 10 1000 17,800
AAO Ol A#| 0] 22-1 2020-09-16 1.625 5 280 20,980
AAA ZHS 8 H2023-3 2023-09-15 4258 5 1300 28,200

F) REZ Z2 Lt 2|AMKY, ELS X2
Xt KISKHHE Y, o EF A K &
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H4. XAF S| AL Tl A = (E91: %, bp, 4, 28
HEgsa 2 e Y AzY e/ 2HOIE 27| R
AA- 7125¢ 2025-09-23 7HE2IE -10bp 3 2000
AA- 7125¢ 2025-09-23 JHE R -18bp 5 1000
BBB SLLEY 2025-09-24 0.076 1 350
AAO ROEEER 2025-09-25 JHERIE +£30bp 3 1000
AAO ROEEER 2025-09-25 JHERIE +£30bp 5 500
AA+ NHEAHS 2 2025-09-26 WE2E +30bp 3 1000
AA+ NHEXSH 2025-09-26 JHH2IE +30bp 5 1000
AA- gz 2025-09-26 sa ¥ +30bp 3 500
F) REZ Z2 LU SAY, ELS A2
Rt&: KISAHAEZE, DART
2. S|AHY LN 0] (SHl - o @)
180,000
160,000
140,000
120,000
100,000 2022
80,000 - m 2023
m 2024
60,000 - 2025
40,000 -+
20,000 -+
18 28 38 48 s3 eE 78 8E 9 108 11¥ 1nE
X2 : KISKHAE T}
Z3. S|AMA Tl =0 (THl - of 8)
3300000
3100000
2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-09-19 2024-01-19 2024-05-19 2024-09-19 2025-01-19 2025-05-19 2025-09-19
ALE : KISAHAHE 7L
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Z7t8t 68.13% S AHX|ZUCEH AS B2 13.34%P AT 6.93%S AHX|JULCt ZHE OtY| ¥ QE2F2 14 0|t

T M= 12.29%P 5718t 44.61%, 1H~3EHE S 19.05%P A%t 29.06%, 3H~5EHE2 6.65%P ZHA St

59%S AMAIY2H 53 0 FZO0M = 1342%P S7t3t 2043% & AX|UCL

HS. QA S22 55 (EHl: o 8)
= 2025-08-28 2025-09-04 2025-09-11 2025-09-18
AAA 17,179 14,313 7,984 13,607
AA 31,372 17,753 26,261 39,483
A 3,825 8,703 8,859 4,019
BBB 646 430 552 706
JUNK 39 47 37 139
Total 53,060 41,246 43,693 57,954
XIE : KISKHAE 7}
HG6. A THEE 8 (5H9l: o ¢)
= 2025-08-28 2025-09-04 2025-09-11 2025-09-18
~1y 13,435 14,952 14,123 25,854
Ty~3y 35,006 21,985 21,021 16,839
3y~5y 2,500 2,792 5,486 3,420
Sy~ 2,120 1,517 3,064 11,841
Total 53,060 41,246 43,693 57,954
KIE : KISKFAHE 7}
84, SAMM SSE /RS (29l : %) 85, S|AY ZHET|E R E (29l : %)
A
6.9%
AA
BBB
0,
68.1% 1.2%
AAA BB+
23.5% 0.2%
XtE: KISKFAHE It RtE: KISKHAHE 7}
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d3e6. A R EF F0I

NN FEH
100000
80000
60000
40000 x B | 5 |
oo L1l L, L i L
0 IYI T T T T IYI IYI YI T T YI T T T T IY T IYI T T T IY T YI IY
2024-09-18 2024-12-05 2025-02-20 2025-05-01 2025-07-10 2025-09-18
AHZE : KISKFAE I}
B7MEBSa HE
LS AL HEYU HAH OUTLOOK HAS OUTLOOK HE

b, KISKHAHE 7F
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@ «isrsrzo

ABS/MBS : 9& MBSEdH 39[, AUt (Hd| S
"It KEY POINT

37| kpEt 02) 3215-1435 o FESTHFSTTHE 2,843 LA
0|8t A 02) 3215-1454 e MBS 2025-12 7,328 & il

31, g7 7| XXH4HH ABS Lalig ol 30| (5+91:91 91, 7|ZF : 2025-04-01 ~ 2025-09-19)
30,000 350000
mam PF Loan
—

25,000 - 300000 = P-CBO

- 250000
20,000 7| E}

- 200000 cE=

n

15,000 -
- 150000

10,000
I = - 100000 =

5000 +—— - 50000 Synthetic CDO

0 . N | 0 ety

T T T T T

2025-04 2025-05 2025-06 2025-07 2025-08 2025-09

TR

r

ok

P /& o= x4 # cpo

il

RtZ: KISKHHE It

o
w
(Ce)
e
nE
o2
=
of

(22l - %, 712 : 2025-09)

J2l2, H7F BalH|S (9l : %, 717t : 2024-10~2025-09) a
5}

XE&E: KISKHAHE L RFZ: KISKAHE 7}
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@ stz

1. F7F ABS 3l sist CQ| : 219, %, 7|2t : 2025-09-15~2025-09-19)
7| Z XA SPC MEBSS EAL a7 g | wza | M
HEAM MH Oz FEAMOEIINE] AAA 2025-09-18 2Y5M 848 2.843 CALL
AtZ : DARTHAFZA|A| A E
H2. X2 MBS 2 3 M| X} 2 HmE (SHl - A8, %)
a7 MBS 2025-12(2025-09-16) MBS 2025-11(2025-09-09) MBS 2025-10(2025-08-26)
B waiae | guda | Amas | wusy | g9gal | azes | wead | wuge | amys
149 728 2423 +15 783 2.454 +17 863 2.419 +16
21 1,000 2.533 +13 1,000 2.551 +15 1,200 2.493 +26
3 900 2.550 +13 900 2.588 +12 1,000 2,573 +13
514 1,300 2.738 +18 1,200 2.810 +17 1,300 2.791 +35
7' 1,100 3.008 +28 1,100 3.047 +26 1,000 3.023 +12
104 900 3.199 +38 900 3.236 +35 900 3.199 +68
2044 1,100 3.483 +68 1,000 3.528 +62 1,200 3.499 +18
30 300 3.355 +62 300 3.442 +64 200 3.436 +64
=) WA Al O[O Zhof
AR A FTEHFESA
184, MBS T8 T 0 (E9l: o &)
70,000 180,000
- 160,000
60,000 N ’
/ \ - 140,000
50,000
/ - 120,000 2022 Bt
40,000 \ ~ 100,000 2023 ¥
L
30,000 - 80,000 024 2
025 2
- 60,000 =<
20,000 —— TR F)
- 40,000
10,000
N\, | 20,000
0 -0
1Y 2Y 3y 5Y 7Y 10Y 15y 20y  30Y

LR : KISKHAE 7}
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m1ly
m2y
m 3y
m5Y
m7yYy
w10y
15Y
20Y

0.5

0 T T T 1
MBS2025-9 MBS2025-10 MBS2025-11 MBS2025-12

RtZ : KISKHAME 7t

. REAHE S

9E ABS FSAIEOA = P-CBOE 7|EXHMHC 2 Sh= RHHO| 2,800, PF Loana 7| =AM 2 SH= Y

I.

H0| 3,800 &, Synthetic CDOE 7| XX 2 Sh= ARO[ 1,200, 7|Et FHE 7| XXM E Sh= &Y

rl

H0| 6,592.089 A Hef =/ ALt

d3e6. HIt ABS 7| X=Xt B {EH[E F0] (EH9l: o @)
100% 4
90%
3
80%
= P-CBO
70% 3
I PF Loan
60% 5
s Synthetic CDO
50%
2  CHU Y| SHEOH A A
40%
mmEE
30% 1 .
2y /& eof =% 3 coo
20%
1 7|E}
10%
—GEad
0% 0
N 2 & 42 3 "3 \e) © Q Q) )
S R S I M o M M A M
O S S SIS NS S U S S U M
AtZ : KISAHAHE It
H3 MESZ HS
SPCdH HAX HAS | HE | =Xt HAY
e gis - - - - -

AtZ : KISAHAHE It
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122025

: 2024-09-19~2025-09-17

a&l2. MMF, X3

240,000
190,000
140,000
90,000
40,000
7|12t

24

(Tl %)
0.1
0.05
-0.05
0.1
-0.15
-0.2

3| Atxaa0
cD

|30
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=

S

K AAA

SH
= o

: 2024-09-19~
Xt : KISKHAE 7}

EtLt7| = SHRUCE

4.0
3.5
3.0
2.5
2.0
1.5
1.0
0.5
0.0
712




@ «isrsrzo

e

Il. CD, CP/ESTB LA Z &

op
>

T CDHAA2 =L 2% 1 |5t

A1

P

o
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2. FU 33X SEIHE (SH21: %)
=2t E 2025-09-18 2025-09-12 2025-08-19 M Oiy| HE oiy|
US TREASURY 2Y 3.54 3.55 3.77 -1.00 -23.10
US TREASURY 5Y 3.63 3.60 3.85 2.80 -22.00
US TREASURY 10Y 4.06 4.03 434 2.40 -28.10
US TREASURY 30Y 465 466 494 -1.10 -28.90
DEUTSCHLAND REP 2Y 2.00 2.00 1.96 0.00 4.00
DEUTSCHLAND REP 5Y 2.28 2.27 2.32 0.60 -4.50
DEUTSCHLAND REP 10Y 2.67 2.66 2.77 0.80 -9.80
DEUTSCHLAND REP 30Y 3.23 3.25 335 -2.20 -12.00
JAPAN GOVT 2Y 0.88 0.87 0.85 1.10 3.40
JAPAN GOVT 5Y 1.15 1.14 1.14 1.00 0.80
JAPAN GOVT 10Y 1.60 1.60 1.60 -0.10 0.00
JAPAN GOVT 30Y 3.20 3.23 3.15 -2.20 5.40
CHINA GOVT 2Y 1.39 142 141 -2.60 -2.20
CHINA GOVT 5Y 1.58 1.67 1.62 -3.40 -4.50
CHINA GOVT 10Y 1.85 1.80 177 5.00 7.70
CHINA GOVT 30Y 2.16 2.15 2.10 0.90 6.10

K& @ KISAHHE I, Bloomberg

J&l5 USD & EUR (421 %, 7|7} 24.09.20~25.09.18) J2l6. MOVE & VIX (21 %, 717} 24.09.20~25.09.17)
1,700 150

1,600

1,500

100
1,400 m
1,300
1,200 50
1,100

1,000 0
N N o o o o N N N N N o
Nggﬂ u,x\’m 69@ C),s“)’m 8953 69“3 N@’l &,x”’m %,0\’”L S & %,0"”L 6,013
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
J37. KP= 58 M3 HE (EH91: %) J38. KP= HE28 M3 HE (EH91: %)
6 6
5 — 5 e
- 7// _— -
4 4 —
3 3
2 2
1 1
0 0
» N N N N N » > S N N N N N
2 /‘\\\z\?ﬁ ﬂ\'\x& N2 & R \9\/\/ \f;o ,19\4/ N /\\\:x} q\q‘# A & A \9\0 \‘,’;/J WS’/
) o
— T Y TM HFEyIm — T YTM eI
XtZ : KISKHHE I, Bloomberg XtZ : KISKHHE I, Bloomberg

29



(2+9l:bp,712+:25.09.12~25.09.18)

2.5
2
15
1
0.5

0
0 \

-1
-1.5
12 eZ/fE1278E 24 sd 74

104 15 204

X2 : KISAHEE I Bloomberg

@ «isrsrzo

(E+%l:bp,712+:25.09.12~25.09.18)

J&10. KPE HZ8K #HE HE

P N

0 v «

DR(bp)

2
-4
-6
-8
19 e/hE1271E 2 s 74 104 154 204

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 25.09.15~25.09.19)

JE11. BY MR ME £
HEHY MY ME 22

1.25% 10.00% 10.00%

6.25% 7.50%

12.50%\

10.00%

6.25%

H Utilities

W Consumer, Non-cyclical

ST HY MH M X
294%  5.88% L47%

2.94%

7.35%

13.24% \

17.65%

4.41%

M Utilities

B Consumer, Non-cyclical

M Financial B Communications B Financial B Communications
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= Industrial Technology [ Industrial Technology
Energy Basic Materials Energy Basic Materials
Xt& : KISAHHE I, Bloomberg
2. M CHY| WY A ME 5T (E+2l: %, 712t: 25.09.08~25.09.19)
HE] 3% e 57
Financial 29.41% 36.25% -6.84%
Consumer, Cyclical 13.24% 12.50% 0.74%
Consumer, Non-cyclical 14.71% 10.00% 4.71%
Energy 5.88% 10.00% -4.12%
Government 17.65% 10.00% 7.65%
Basic Materials 1.47% 0.00% 1.47%
Communications 4.41% 6.25% -1.84%
Diversified 0.00% 0.00% 0.00%
Industrial 2.94% 6.25% -3.31%
Technology 2.94% 1.25% 1.69%
Utilities 7.35% 7.50% -0.15%
0.00% 0.00% 0.00%

Government(Municipal)

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

(712F: 25.09.15~25.09.19)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
SHNHAN 0 03/16/26 EURO-DOLLAR | USD 2025-09-15 2026-03-16 -- 50.00MM
KEB 0 03/16/26 EURO-DOLLAR | USD 2025-09-15 2026-03-16 -- 50.00MM
KDB 0 10/16/25 EURO-DOLLAR | USD 2025-09-16 2025-10-16 -- 24.00MM
KDB Float 09/19/28 EURO MTN usD 2025-09-19 2028-09-19 | 4.964% | SOFRRATE 40.00MM
CITNAT Float 03/19/26 US DOMESTIC | USD 2025-09-19 2026-03-19 | 4.63% | SOFRRATE 50.00MM
EIBKOR Float 09/22/28 GLOBAL usD 2025-09-22 2028-09-22 | 4.875% | SOFRRATE |  500.00MM
EIBKOR 3 % 09/22/30 GLOBAL usD 2025-09-22 2030-09-22 | 3.75% 1.00MMM
WOORIB 4 09/24/26 EURO MTN usD 2025-09-23 2026-09-24 4% 50.00MM
KDB 3.965 09/24/30 EURO MTN usD 2025-09-24 2030-09-24 | 3.965% 100.00MM
KDB 3.84 09/25/29 EURO MTN usD 2025-09-25 2029-09-25 | 3.84% 40.00MM
XtE : KISKHHE 7L Bloomberg
B4, F7H 0|3 X X|= (E+2l: %, 712t 25.09.15~25.09.19)
Date Name Survey Actual Prior
2025-09-12 7HA &Rt S - $7086b -$1595b
2025-09-12 Federal Budget Balance -$340.0b -$344.8b -$380.1b
2025-09-12 OJA|ZHCH S AH|XHA 2 58 55.4 58.2
2025-09-12 OjA|ZtoiEtm 5-10 QIE2 0| 3.40% 3.90% 3.50%
2025-09-15 HZEYX+ (FEF) 5 -8.7 11.9
2025-09-16 A0fEof =78 2| 0.20% 0.60% 0.50%
2025-09-16 200 o (RtSXF M 2l) 2| 0.40% 0.70% 0.30%
2025-09-16 200 #of (RtEA S 7k H Q) 0.40% 0.70% 0.20%
2025-09-16 U7X 5= M A 0.00% 0.00% -0.20%
2025-09-16 F=EE7HX|%= Yoy 2.50% 3.40% 2.20%
2025-09-16 HZY (SIC) At -0.20% 0.20% 0.00%
2025-09-16 HH7tsE 77.40% 77.4% 77.50%
2025-09-16 ARy ik 0.20% 0.2% 0.20%
2025-09-18 FOMC =2| 278 (&3h 4.25% 43% 4.50%
2025-09-18 FOMC 22| 23 (3t3h 4.00% 4.0% 425%
2025-09-18 0] g& X|g&EHZ &1 2 4.15% 4.15% 4.40%
2025-09-18 Fed Reverse Repo Rate -- 4.00% 4.25%
2025-09-18 FOMC 22| MY S7tgk defd 3.88% 3.63% 3.88%
2025-09-18 M Heeg s 240k 231k 263k
2025-09-18 HYEHAS =T AE R 1950k 1920k 1939k
XtE : KISXHAHEZE Bloomberg
HS5. L3 0|= AN X & (TH2l: %, 717t 25.09.22~25.09.26)
Date Name Survey Actual Prior
2025-09-23 d=K - - -$450.2b
2025-09-23 S&p 22Y 0|= M= PMI - -- 53
2025-09-23 S&p =229 O|= MH|AY PMI - -- 54.5
2025-09-24 Al 3= E40H oy 653k - 652k
2025-09-24 AlrpEEROfoy (M2 ChH]) 0.10% -- -0.60%
09/24-09/25 H=S|7t _ - 1312k
09/24-09/25 U=3 7 (T L)) - -- -3.70%
2025-09-25 ZOf Zjn A -- - 0.10%
2025-09-25 0% M 2ChH| -- - 0.20%
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2025-09-25 GDP 27t3} QoQ 3.30% -- 3.30%
2025-09-25 74 QlAH| -- - 1.60%
2025-09-25 GDP 27X -- - 2.00%
2025-09-25 =¥ PCE 27H= QoQ - -- 2.50%
2025-09-25 HTd =2 -0.50% - -2.80%
2025-09-25 25H 2l L -0.20% -- 1.00%
2025-09-25 M A Hds - - 231k
2025-09-25 Initial Claims 4-Wk Moving Avg - - 240.00k
2025-09-25 HYEHAS =T AE R -- -- 1920k
2025-09-25 7| ZEZ=E40joj 3.98m -- 401m
2025-09-25 7| EZE00O) (o) -0.8% -- 2.0%
XtE : KISKHHE 7L Bloomberg
B6. Tt 54 4H X|= (5+$1: %, 7|ZF: 25.09.15~25.09.19)
Date Name Survey Actual Prior
2025-09-12 CPI (M CHH() 0.10% 0.10% 0.10%
2025-09-12 CPI (HACHH]) 2.20% 2.20% 2.20%
2025-09-12 CPI EU T8 M| 0.10% 0.10% 0.10%
2025-09-12 CPI EU B¢ MdH| 2.10% 2.10% 2.10%
2025-09-15 ZOS7HR| = T | - -0.60% -0.10%
2025-09-15 ZOS7HR| = T dH| -- 0.70% 0.50%
2025-09-16 ZEW AlH{|O] of & 25 37.3 347
2025-09-16 ZEW AlH{|O| #xifatgt -73.6 -76.4 -68.6
XtE : KISKHHE 7L Bloomberg
H7. UWF S 4H X|&® (549l: %, 712+ 25.09.22~25.09.26)
Date Name Survey Actual Prior
2025-09-19 PPI(H & CHH() -0.10% - -0.10%
2025-09-19 PPI 7 H| -1.70% - -1.50%
2025-09-19 SSH3 92 5 AMH|o|
2025-09-23 HCOB ¢ MZE¢ PMI - - 49.8
2025-09-23 HCOB =& AMH|AQ PMI - - 493
2025-09-23 HCOB £¢ 3% PMI -- - 50.5
2025-09-24 IFO 7| &+ - -- 89
2025-09-24 IFO X H7t -- -- 86.4
2025-09-24 IFO of & -- -- 916
09/24-09/30 F=AS7HR| 5= T | -- -- -0.40%
09/24-09/30 F=AS7HR| 5= T dH| -- -- -1.40%
2025-09-25 GfK 2H|Xt 7| T K| == - - -236
XtE : KISXHAHEZF Bloomberg
HS. FU 37 BH x= (EHl: %, 712t 25.09.15~25.09.19)
Date Name Survey Actual Prior
2025-09-12 At @letst CiE CNY YTD 13570.9b 13460.0b 12870.0b
2025-09-12 BXHEH CNY YTD 26487.0b 26560.0b 23990.0b
2025-09-12 355 M2 ™| 8.60% 8.80% 8.80%
2025-09-12 E3153 M1 YoY 6.00% 6.00% 5.60%
2025-09-12 £33 MO YoY - 11.70% 11.80%
2025-09-15 A FEiZEA AR -- -0.30% -031%
2025-09-15 7|E FEIHA MoM -- -0.58% -0.55%
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2025-09-15 AO0EOH Yoy 3.80% 3.40% 3.70%
2025-09-15 A0 OfE HARCHH] M ECHH| 470% 4.60% 4.80%
2025-09-15 3 AL Yoy 5.60% 5.20% 5.70%
2025-09-15 LS YMAYTD Yoy 6.20% 6.20% 6.30%
2025-09-15 I™RAEZER LD YTD YoY 1.50% 0.50% 1.60%
2025-09-15 HEZAL HYE 5.20% 5.30% 5.20%
2025-09-15 2&A EXtYTD Yoy -12.50% -12.90% -12.00%
2025-09-15 FE 254 04E YTD Yoy -- -7.00% -6.20%
2025-09-18 SWIFT CNY= XN Z X E|Z - 2.93% 2.88%
XtE : KISKHHE 7L Bloomberg
B9 UWF 3= 34X X=& (H9I: %, 7|2t 25.09.22~25.09.26)
Date Name Survey Actual Prior
2025-09-19 FX Net Settlement - Clients CNY -- -- 191.5b
09/19-09/23 FDI @& LCHH| YoY CNY - -- -13.40%
2025-09-22 19 oz =2t 22l 3.00% - 3.00%
2025-09-22 54 o= =2t Z2| 3.50% -- 3.50%
2025-09-24 SEHI 98 &3 A0

XtE : KISKHAHEZE Bloomberg
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ELS : 20254 9&

MIHZE KOSPIXISS= 3445.242 ORY

o 7pChokx} KEY POINT
A8 @R 02) 3215-1404 e X|F = CHH| KOSPI X|4= A5, S&P500 &5
o FIHELS 2l A A, LUHEOH M CHH| 2,
o ELS &%t A LA Mot T Hi X ZE S
Ll T4 A
=3 ObX[2F A2 L2l 19, KOSPIX|== T F CiH| 49.7p &S5t 1, FLX|5 T KOSPI200= ML H|
231% &5, KOSPI= X[ 3= OvX[ 8 Heff Y CHH| 1.46% &S SHEILCE.
H1. ®M3E CfH] =9 X4 0| (EH9): ZQIE)
s Al F ol HEE
KOSPI200 462.74 473.44 A10.70
NIKKEI225 44,768.12 45,045.81 A277.69
HSCEI 9,364.94 9,472.35 A107.41
EUROSTOXX50 5,390.71 5,456.67 A65.96
S&P500 6,584.29 6,631.96 A47.67
25 2 QIS AR HE Ao 7|F Y4otss H2 B HE
a8, 22 182 =8 X|$ F0] (EH9l: ZQIE)
NIKKEI225 === KOSP|200 HSCEI e EURO STOXX50 e S& P500
46000 r 480 9800 T+ r 7000
r 470
45000 1 9600 - L 6000
r 460 —_— ——
9400 + + 5000
44000 r 450
b 440 9200 1 + 4000
43000 A
r 430 9000 - + 3000
42000 -+ r 420
8800 1 + 2000
t 410
41000 8600 + 1000
r 400
40000 T T T 390 8400 T T T 0
2025-08-25 2025-09-01 2025-09-08 2025-09-15 2025-08-25 2025-09-01 2025-09-08 2025-09-15

F) 22 452 lE
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H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (ShSl: 7H)
T2 N O|tH HEZ
TUESY 72 68 -4
WX+ 33 38 5
deEs=d 54 43 -11
Sl X| = 149 124 -25
T 17 12 -5
sfeleetd 11 8 -3
A 336 293 -43
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (SH91: o )
T2 N O|tH HEZ
TUHE=Y 3,917 2,784 -1,133
TLX|+=¥ 1,048 1,174 126
delEs=d 1,064 820 -244
s K|+ 3,613 3,196 -417
TU=ed 255 151 -104
sfel=etd 245 132 -113
A 10,142 8,257 -1,885
X2 : KISKHAHE It
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (H2: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SX5E 52
2 KOSPI200 - - 38
3 ISE=EubN; - - 33
4 NIKKEI225 SPX SX5E 21
5 JALANTIR TECHNOLOGIES INC- TESLA INC - 19
6 KOSPI200 NIKKEI225 SX5E 10
7 HSCEI NIKKEI225 SPX 8
8 KOSPI200 At - 8
9 S ik} - - 7
10 KT - - 7
X2 : KISKHAHE 7L
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SWAP : CD 91 = 37 0.03% &=

"I XL KEY POINT

M9z 1}5t  02) 3215-2940 e X|Lt 3 CHH| CD 22| 0.03% AZ
e IRS 22| #5A|, CRS 22| SIEtA|
e SWAP SPREAD &5 M|, SWAP BASIS SHEA|

= CDE2l= 2.57%2 ™ F CHH| A53HQACEH RS BE|= MEX oz A58 1, CRS 22[9 &
2 M2 2 =N E E ALt IRS 22|2F KTB YieldQ| At0|Q EE-AQL ATy EL MHIHO 2 A

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

a31. &2 22| F0| (EH91: %)

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

R RN I I

'\/
™ b‘ Y AT AW b‘ b‘ ™

Q)
’LQ’»’L’L’\/’L’L’\/’\«’»’L’»Q

0
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°
%
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%
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2
%
s
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%
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v
Y

Rt : KISKHAME 7}

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

mKTB m KRW IRS m KRW CRS USD IRS USD TB
0.07% 0.06%

0.06% |- 0.05%
0.05% |
0.04% -
0.03% -
0.02% r 0.01%
0.01% - 0.01%

0.00%
-0.01% ~
-0.02% - -0.02%

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

@ «isxt

(THl: %)

AFIH 7

X0 ——9/19/2025 9/12/2025

4.50% 0.120%
4.00% _— e 0.100%
3.50% \

0.080%
3.00%
2.50% 0.060%
2.00% 0.040%
1.50%

0.020%
1.00%

0.50% 0.000%
0.00% -0.020%
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
2025-09-19 3.6103 3.3328 3.2738 33128
2025-09-12 3.5979 3.2908 3.212 3.2332
F034 0.0124 0.042 0.0618 0.0796
2024-12-31 41632 4.0674 40372 4.008
HEChb| -0.5529 -0.7346 -0.7634 -0.6952
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ———9/19/2025 9/12/2025
2.70% 0.04%
2.65% 0.03%
2.60% e
2.55% 0.03%
2.50%
2.45% 0.02%
2.40% 0.02%
2.35%
2.30% 0.01%
0,
2.25% 0.01%
2.20%
2.15% 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
2025-09-19 2.4025 2.3675 2.3975 2.49
2025-09-12 2.3825 2.355 2.385 24725

FUBZ 0.02 0.0125 0.0125 0.0175
2024-12-31 2.8625 2.7275 2.705 2.72

oy -0.46 -0.36 -0.3075 -0.23

X2 : KISKHEE L
J2l5. KRW CRS (29l %)
XtO] ———9/19/2025 9/12/2025
2.50% 0.00%
-0.01%
2.00% \/ ~——— | 001%
-0.02%
1.50% -0.02%
-0.03%
1.00% -0.03%
-0.04%
0.50% -0.04%
-0.05%
0.00% -0.05%
3M 6M 9M 1Y 2Y 3y 4y 5y 6Y 7Y 8 9y 10Y 30Y
X} & : Refinitiv, Bloomberg
H3. KRW CRS Data (EH9l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2025-09-19 1.925 1.87 1.915 2.02
2025-09-12 1.96 1.875 1.93 2.055

FUsz -0.035 -0.005 -0.015 -0.035
2024-12-31 2.315 2.185 2.19 2.23

HEChy| -0.39 -0.315 -0.275 -0.21

ALZ : KISKHAE 7}
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d26. KTB (E+21: %, BP)
XpO| ——9/19/2025 9/12/2025
3.00% 0.02%
e //\
2.50% ! 0.01%
— e
2.00% 0.00%
1.50% -0.01%
1.00% -0.02%
0.50% -0.03%
0.00% -0.04%

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

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-09-19 2.275 2.39 2437 2.58
2025-09-12 2.265 2.405 243 2.565
FU3Y 0.01 -0.015 0.007 0.015
2024-12-31 2.71 2.767 2.597 2.765
i -0.435 -0.377 -0.16 -0.185

ALZ : KISKHAE 7L

37 IRS 7| AT E 30 (5421 - %) J38. IRS FEH7| AZE F7HHE (29 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y B KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.25%

0 0.006%
0.20% |- 0.005%
0.15% |- 0.005% |
0.10% r 0.004% -
0.05% |-
0.00% |- x 1 0.003% |
-0.05% W 0.002% |
-0.10% |-
0, -
015% L 0.001% 0005
2024-03 2024-09 2025-03 2025-09 0.000% ) °
AtZ : KISKHAHE 7} AtZ : KISKHAHE 7}
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.000%
-0.10% |-
-0.20% |- -0.010% |
030% 0.020%
0.40% - ) Rt |
0.50% v -/V'i'f“
-U. (] r | 0, L
0.60% | L 1 f {/ 0.030% -0.028%
0.70% |- W -0.040% |
-0.80% |-
-0.90% |- -0.050% |-
-1.00% * : :
2024-03 2024-09 2025-03 2025-09 -0.060% - -0.055%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
211, KTB/IRS 30| (EH%l : %) 8112, KTB/IRS FZH HE (B2l : %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) m SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.012%
.0109
0.30% 0.010% | e
20% |-
0.20% 0.008% |-
0.10%
0.006% |-
0.00%
0.004% - B
-0.10%
0.002% |-
-0.20% * : :
2024-03 2024-09 2025-03 2025-09 0.000%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

of
LIEHALE. 7Bt =2 St & F22 82 0 ':*31 IZHHI 7“\1IE EMI'- °"9-PE of M|, S= o2 =2l 3
F UM SES EUCL B/2H AYEQEE 1E 7|FE -224- S LEIW D 2hs 5t HYS LHHIA
Ch.
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J&13. KRW/USD Swap Point 30|

@ «isxt

AFIH 7

03M 06M 12M 03Y 05Y
0
20 T~ W
-40
-60
-80
-100
-120
-140
-160
’»VQ\/ '»“"& WV& '\P‘Qb‘ '»VQ% w“’gb '1?"@ '»“'Q% »VQO’ '1?"\9 m“'\,\, m“"\:b '13’9\, m“"&»""& '\‘?& '@'& w"’éo 'ﬁ"@ é”g% »""&
DY S S S U S S S S S S S S S S S S S S I
X2 : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
M EChH| X}O| FZ=CHH| X}O| ——09/19/2025 ——9/12/2025 ——12/31/2024
1500 20
10
1450 0
-10
1400 — 50
1350 20
-40
1300 -0
-60
1250 -70
-80
1200 -90
ST 0lW  0IM  02M  03M  06M  09M  12M 02y 03y 04y  OSY
X} 2 : Refinitiv, Bloomberg
H5. #2883 g2 U F (2% 70
35 2025-09-19 | 2025-09-12 Xto] 3= 2025-09-19 | 2025-09-12 Xto|
KRW/USD 1393.6 1393.6 5.4 USD/CHF 0.794 0.797 -0.003
EUR/USD 1177 1177 0.004 USD/SGD 1.283 1.282 0.002
GBP/USD 1.351 1351 -0.004 USD/IDR 16585 16389 196
USD/JPY 147.665 147.665 0.185 USD/PHP 57.107 57.173 -0.065
USD/HKD 7.777 7777 -0.007 USD/TWD 30.209 30.246 -0.037
USD/CNY 7.112 7.112 -0.009 USD/SEK 9.374 9.321 0.053
USD/CAD 1.381 1.381 -0.003 USD/PLN 3.622 3.627 -0.005
AUD/USD 0.66 0.66 -0.006 USD/DKK 6.34 6.363 -0.023
NZD/USD 0.586 0.586 -0.01 USD/ZAR 17.367 17.391 -0.024

N MRS (154 402 &E 7|F)
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Appendix 11 =2 22l ¥ Credit Spread s ¥
o|st @ 02) 3215-1454
H1. 2 =227 (H2l: %, 2025-09-19) H2. o2 Fa 3 (EH2l: %, 2025-09-19)
TL=2 gy HFECfH] | AXCHH| LS| gy HFCH] | AXCHH|
CD 90¢ 2.570 0.030 -0.690 o= 2y 3.578 0.033 -0.802
CP90¢ 2.710 0.000 -0.690 0= 5Y 3.685 0.084 -0.270
=1 34 2437 0.007 -0.065 o= 10Y 4132 0.099 0.294
=1 54 2.580 0.015 -0.095 0= 20Y 4719 0.097 0.616
=10 104 2.812 -0.003 0.070 O|= 30Y 4.753 0.090 0.825
=1 204 2.790 -0.012 0.023 S8 2y 2.015 0.014 -0.646
=11 304 2.692 -0.035 0.000 =1\ 2.318 0.047 -0.139
S0t 14 2.207 0.005 -0.453 S 10y 2.745 0.081 0.307
S0t 2 2.395 0.000 -0.247 S8 20y 3.230 0.075 0.782
S0t 3 2470 0.028 -0.185 S8 30v 3.332 0.080 0.975
XbE : KIS-NET A2 : KIS-NET
#3. 3 F2X|+ (PIE¥ : 2025-09-19) #4. Y| Credit Spread (HSl: %, 2025-09-19)
FaX|5 2y TFRCHH| | AXxCfH| U= g HFCHH| | AZxCiH|
KTB3 146.5 0.34 -0.5 E=X AAA 2.628 0.000 -0.114
KTB10 118.75 -0.07 1.08 DAY AA- 2.886 -0.006 -0.241
KOSPI 3,445.24 49.7 1,046.3 7|Ef2 R AA- 2.898 -0.004 -0.277
0 0. 0 0 23K AAA 2.649 -0.007 -0.132
Xb2 : KIS-NET X2 : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (9l : bp, TH7] : 3Y)
o ZM Top 3
- ZAHALE 8 HE
SR EX|FEESAL AAA -0.7
o MG TS A} AAA -04
QI A[SA AA+ -0.3
ot 7kAZ AL AAA -0.3
7|20 TlE A- -35
ShER Off 7274 | & A0 -2.0
O 2 M| G| A X IHO| HH A M H| A A+ -2.0
Z0O|7H ol & A+ -1.5
2380 ZH0LO A0 -14.5
S| AHY HDSI == ¢ A+ -6.5
2HAY AA- -2.1
Xb2 : KISKHAHE TG
H6. ME|H 1 CHH| Credit Spread H-E 2N Top3 L&At (42 : bp, BH7] : 3y)
Qs kM| Top 3
. Tl S HE
SEsYD AAA 0.3
T/HEEST AAA 0.2
DT A| T2 ZAL AAO 2g
ot=of Q QI Z2HE A7) U K| A S A AAA Hgt




Q) «isrsr|

_

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

.

-

101 301 | 10T | 301 |joT | 10D |ioT |3oT 0T |101 |joI |10l |j01 |ioT |10l |foT |ioT |10 |foT 0T |10 |joI |0l |fo1 |joT |10l |foT |joT |10 [foI |f0T |00 |JoIl |00 [0 [0 |0l | | (T | || ¥ | (S | S (|5 (¥ (&=
HHHHHHHHHHHHHHHHHHYHHHHHHYHHHHHHHHHH N H WD
AAA0+AAAOOOA+AAAAAA++++AAA+AAAAA+++AD.mA_n0AmA_n++++A_nA_nA_nA_H+A_n
=3B IARIb-3EIb-IABAP I IAEIIb I 1 b bI A b I bbb ISP I b S D AR I P A P I A b b I g g b b
g |
s <l |x| |mihx I =ml TEL =z < < = ||
LA.%LA.LA.LA.zomo».».».».zozo».zo_o_ozo»l»l&%lllzo%LMMO%LMLM%LMLMzozogg | ERFIER= .
10%1010103_04_1010ﬂoﬂoMm:_%ﬂEmo%%%marAT_w_ﬁam_%%M%%%%%meﬂooEIEI:_mEI ul ul | |2 |2 |
o B0 %0 | < |uo I |25 |3 ||| Uf | = o | T (81 | 3L () || & 2|2 R0 |7 |0 || Ul ok Ao w3 e 2R R IR IR SRR R R R
R I A e N e N A A E R I A A A e S B e e e e e B R A Y
o_:_mo_._._.M_.Ewuu:ﬁ&m_wﬂum_x_.um_ﬁﬁﬂﬂ:ﬁﬁH_ﬁu_ﬁroroko_'.__hmoﬁE._AT;.;._AT?E_.I_._._.WJH%WHQ_ o BT =T ﬂ_%
X1 500 31| od i |- ol ojo o | |ofu RO |3k i | 3 (i {360 |3k Ko 0 | B | 1T i <k ok L (e e i (= | | (RS RS Sl |u|®
Wl ol [© X |Ko| |l _Mm Wl ROglRe| [RB] [|RO Wl = ol CEENES
= =
<F ul
ujr ™

45




| 2hof| A 7H m| EF AA- -04
Adlofo|X| s | & AA- -04
AN A AA- -04

H| A O] 7Hm| & AA- -04
AOlH|=EI7IE AA+ -04
= AAO -04
St=E XN O e AO -05
oh=7Hm| & AO -05
AX|FH | EF AO -05
k=Rvalel 1) BBBO 5.0

O A7 O|0jERHA L BBB+ 2.3
ERaAs BBBO EE

SHEl BBB+ =23t
AJHE=A BBB+ =23t
om=Z= BBB+ 2t
oAgA=SA BBBO =gt
X0l E[H| M BBBO et

S| ALRY Ol A7 O] AT A E| A0 EE
FAtFgd BBBO et
EE== BBBO =23

HL D& BBB+ EE
StEH YA BBB+ 23t
S4 BBB+ Hgt

oot 4 BBB+ Hgt
ey S EIS BBB+ =23t
27| BBB+ =23t

AtZ : KISKHAHE 7}
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Appendix 2] SMUAILHY & AE2S3 WE

rot

7|1 A& 02) 3215-1435

H1. ALY
BEIC 5% R Pl ZI|dMY AH|E
KR60075Z6F64 HHF2| 2t A 70|19} -6 2025-06-26 2025-12-26 2025-09-26 A
KR60075Z7F63 HHF2| 2FAFH0]9X}1-7 2025-06-26 2026-01-26 2025-09-26 A
KR60075Z8F62 HHF2| 2F A FH0]9%X}1-8 2025-06-26 2026-02-26 2025-09-26 A
KR649345ME92 BHHF2[ 2t A FH0[8KF1-21 2024-09-26 2026-06-26 2025-09-26 A
KR649345NE91 BHHF2[ 2t A FH0|8K}1-22 2024-09-26 2026-07-26 2025-09-26 A
H2. 3AHMEBSE HE ol (712} : 2025-09-12~2025-09-19)
S|ApS wAy | == S=d93UY ey NICE 2|3
o | oz | S& "oty sa "oty sa "ot
e 2025-09-11| BOND | A0 AA- AA- | 2025-09-11| AA- |2025-09-12
ot U289 2025-09-10| BOND | CC C C |2025-09-10
H3 3\ fRAME8SE HE g (712 : 2025-09-12~2025-09-19)
= -
e L Bt S ”‘:imq aa ;g SaE | NICE | 31
A g 2025-09-11 BOND AA- AA- AA- AA-
A MOy O] K| XM =52 2025-09-12 71gs= A0 A- A0
A FHEARSIA 2025-09-16 BOND AAA | AAA AAA
A He53Y 2025-09-17 BOND A- A- A- A-
A Z0[sto|otE 2025-09-17 BOND A+ A+ A+ A+
A < 0|21} 2025-09-17 71gs= A+ A+ A+
A FECARSIA 2025-09-18 BOND AAA | AAA AAA
At CHotE X[ A E 2025-09-18 BOND BBB+ | BBB+
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

| -
SPC 7| =XpAHE HAHILHY2 KIS-NetS S3ll Zelstd 5= AL
HHE 2| 02) 3215-1458
B1. 933 &5 4ds (712} 2025-09-15~2025-09-19, THY| : 24 2l)
spc = AR wry | oo TR KT
od O
Of| O] X| Of| AOf| R AFAALKE | AT XHH(CLO) | 2025-11-18 200 MN-IAHEZAHDO|Z
H| 70| = 2 M| X} A1 | AMEFLECHS | 2025-10-28 523 SKOj| LA X|
7| 2 H| O] Of| A H| Xt A1 A o= | 2025-09-24 23 O] Z0i| O H A
M| 24| LI E| | O X} A3 H#(CLO) | 2025-12-16 308 O 7pEf A
7t2 S M =K} A1 tXH(CBO) 2025-09-19 60 7| Of & LAt
Bt7t=r|ot A1 A o= | 2025-09-25 70 287 Eo|oZ= =0
el =X AKX A1 CHEXHB(CLO) | 2025-12-17 500 HChA o)Z
AQ|E 00| X|BHt M| LKt AT =3 = | 2025-10-16 116 z%*:«aﬂ%;ljﬁgﬁgéﬂwmg
M| O| 20| H| =X} A1 HE=ASZH | 2025-12-19 232 EHMJAP;I\)I{TZ%;%%T;P%ME
=t BOL P Al g1 2026-09-07 850 otLt2
LHE 32 SUA| A X A1 "olola 2026-07-03 2 ShLH2 %
BIAAHO|M Ol GH M LA | A1 CHEAAH(CLO) | 2025-09-22 281 CE8Ho|zto|=
&L 2 EhHy R At A1 ZH E | 2025-09-24 721 | HHIGM AL IO Z =0
Of| = il HY 7| & At Al B E | 2025-09-26 300 gE@EHD"EEHEffEEXM$
QtO|E| S G Ml er Kt Al | RS BE TE | 2025-10-21 120 EFE:QA?%*%
M| O] 20| | O| M| At Al | BSA 2 THE | 2025-12-17 545 MASS KA FEd =t
StLE2 2t A LAt Al | B34 B> O1E | 2025-10-20 1,322 HSEHR O ZEQ|
SHIE|O} Al | BSA 2 THE | 2025-12-17 570 MZSS KA FE gt
C| O] & &F R A O| X} A1 CHExH A (CLO) | 2025-09-26 210 ZZHEMRR)3
70| =3 H| 0] 0j| O| X]| A2 | BEA 2 THE | 2025-12-16 200 EPNIEPNY
O~ HE|OF= Al | 234 23 & | 2025-10-13 240 FdElYs
ClH| = 2| =X Yxt A1 CHExH B (CLO) | 2025-12-15 80 HE/Aolzo| =
HI Qi 7| O] 4 M| Of & & Xt Al | B34 B>A O1E | 2026-02-10 1,900 | A O|AHO{EAIOZEO|
M| O] 2O X[ Of A| 444 Kt A1 CHEXH2(CLO) | 2025-09-30 135 *E
A Off A A K| O Kt Al | B4 BH O1E | 2025-09-25 434 C|of| O X| 71 &
FAEIUMERN Xt A1 | AIEFLECHZAA| 2026-03-16 174 oot WE
C|H| 2B | & & Xt A2 |AIEILECHZAHH| 2026-03-18 104 ol a7 ol Ma| A
@5 0| M LA} Al | HESYSA | 20251219 74 | HEEAPACEEIRTALES
H| T 0f| O] X x| & Xt Al | B4 2 THE | 2025-09-26 550 MY EEmo =z 0|
C| & =X} A1 =M 3 (CLO) | 2025-10-28 3,053 NYIER
Cl M| 2t A1 CHEXHE(CLO) | 2025-10-27 827 SKOj| LA X|
ClojAMEHZ 2t Al | B4 B THE | 2025-10-17 480 Q10| C|816L| 0 = £.0|
X|oto|H| et Al | B34 BA OE | 2025-12-15 183 NI MY
O|X|E2|H| S Xt Al | BSA 2HAE HE | 2025-10-13 7 S EY ESITIPN
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spca BV zms aly | o8 T|ARH KR
od O
A 01 O| K| = X} A1 HEA 3 (CLO) | 2025-10-17 81 Vacane Company Limited
Of| == Qll 2 A | A Al | BESA BE OE | 2025-10-02 22 ORI AI7Hg
SHO| = &M A Al | B34 BAOF | 2025-12-17 200 SEAM AL
= FH O H| & K} AT CHEM 2 (CLO) | 2025-11-20 1,800 o 2| =74 o
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H1. 57 HASEE 0|2y (EH91: were))
234 s+4 sor 2an FIEr2 8 EE ABS A
- 1,260,000 500,000 3,160,000 992,500 1,260,031 1,294,806 8,467,337

AtZ : KISAHAHE G

H2 F7t 7 EX Wo|siE (9] - Worel)
TE 27 5% R 23| ek H8sE

2025-09-21 |s3aM(EY2])2020-90|5Y-C 2020-09-21 5Y 140,000 AAA
2025-09-21 |st=T 21282 2022-09-21 3Y 120,000 AAA
2025-09-23 | ZAMIX 7| LTS K H704(Ah 2020-09-23 5Y 140,000 AAA
2025-09-24 |=4t=- XA (3 A)03-090|H120-24(F)  2015-09-24 10Y 50,000 AA+
2025-09-24 | Kbt 3 ALR|442|5009-24 2020-09-24 5Y 160,000 AAA

sy 2025-09-24 |EX|ZFE4xHA309 2015-09-24 10Y 150,000 AAA
2025-09-24 |EE2EA635 2015-09-24 10Y 50,000 AAA
2025-09-25 |ZE2ZAM860 2023-09-25 2Y 170,000 AAA
2025-09-26  |BH= 121284 2022-09-26 3y 60,000 AAA
2025-09-26 | BAMIX 7| LTS H791(AD 2022-09-26 3y 70,000 AAA
2025-09-26 | ZAMKN 7| PTI SR H872(H)(AD 2024-09-27 11m 30d 60,000 AAA
2025-09-26 | MEFHEZATNESAHT72(S) 2023-09-26 2y 90,000 AAA

Sty 2025-09-23 | 59tDC025-0923-0910 2025-06-24 2m 30d 500,000
2025-09-21 | 4t=22410]0300-0921-1 2022-09-21 3y 340,000 AAA
2025-09-22  |F4AH232024-030]1.5A-22 2024-03-22 1Y 6m 100,000 AAA
2025-09-23 | 4l5H2328-09-0|-1-B(H &) 2024-09-23 1Y 250,000 AAA
2025-09-24 | A22441E01000924-1(Ah) 2024-09-24 1Y 300,000 AAA
2025-09-24 | BF22024-090|('H)12f-24 2024-09-24 1Y 150,000 AA+
2025-09-24 | = 01244090 H#(03)1-24(%) 2024-09-24 1\% 120,000 AAA

ey 2025-09-25 |St= =& UFE24097-HQl-1 2024-09-25 1Y 250,000 AAA
2025-09-25 | Ah=23410]0200-0925-2 2023-09-25 2Y 300,000 AAA
2025-09-25 | 4t=24410]0103-0625-1 2024-06-25 1Y 3m 500,000 AAA
2025-09-25 | F=AEFEAE(2)2020-3(01F &8 2020-09-25 5Y 110,000 AAA
2025-09-26 | AF2441E01000926-1(Ah) 2024-09-26 1Y 200,000 AAA
2025-09-26 | F=AE & H(2H)24-30/18-26 2024-03-26 1Y 6m 110,000 AAA
2025-09-26 | 7| Y23 (41)22090|3A-26(Ah) 2022-09-26 3y 160,000 AAA
2025-09-27  |4t=24410]0103-0627-1 2024-06-27 1Y 3m 270,000 AAA
2025-09-22  |BNKZHI|E335-2 2023-11-21 1Y 10m 1d 25,000 AA-
2025-09-22 | 2|2 8INmE473-4 2023-06-22 2Y 3m 10,000 AA-
2025-09-22  |HCH7HI]E1992-3 2023-08-22 2Y 1m 30,000 AA+
2025-09-22 |&47HE2480 2020-09-22 5Y 10,000 AA+
2025-09-22 | A$H7HE2090-4 2020-09-22 5Y 50,000 AA+
2025-09-22 | Ar27HT]E703-4 2023-03-22 2Y 6m 10,000 AA-
2025-09-22 |$C{7H=884-1 2023-09-22 2Y 10,000 AA+
2025-09-22 |0l O| K| =R 7 | £231-2 2024-05-22 1Y 4m 20,000 AA-
2025-09-22  |OtO|H| 7| O|ZH [ & 301-1 2024-03-22 1Y 6m 50,000 AA-
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2025-09-22  |StLt7HI] Er404-2 2023-09-22 2Y 10,000 AA-
2025-09-22  |BNKZHI|E336-1 2023-11-22 1Y 10m 10,000 AA-
2025-09-23 |JB 22|7HT| E518-1 2024-08-23 1Y 1m 20,000 AA-
2025-09-23 S E AL E 50 2020-09-23 5Y 30,000 A0
2025-09-23 |JB R2|7HT| E475-3 2023-05-23 2Y 4m 10,000 AA-
2025-09-23  |#|0[H| = BIF+=386-2 2023-08-23 2Y 1m 10,000 AA+
2025-09-24 | #CH7HI|E1864-3 2020-09-24 5Y 20,000 AA+
2025-09-24  |#|o[H|=BIF}=318-3 2020-11-24 4Y 10m 70,000 AA+
J|Et2 8| 2025-09-24 |OfF2IH I E220-2(X) 2024-06-24 1Y 3m 10,000 A0
| 2025-09-24 |RO7H=510-1 2023-11-24 1Y 10m 40,000 AA-
2025-09-25 | OfF-27Hm|E207-4 2024-03-25 1Y 6m 10,000 A0
2025-09-25 |AMOO|X|=HImE221-2 2023-10-25 1Y 11m 10,000 AA-
2025-09-26 |C|H|ZHI| 119 2024-03-29 1Y 5m 28d 17,500 BBB+
2025-09-26 | RO7H I Er456-1 2024-02-27 1Y 6m 30d 50,000 A+
2025-09-26 |RH7H=516-2 2024-01-26 1Y 8m 20,000 AA-
2025-09-26 | 0|2 of M 7H | 92-1 2023-09-26 2Y 80,000 AA-
2025-09-26  |#4Ci7H=859-3 2022-09-28 2Y 11m 29d 20,000 AA+
2025-09-26  |A|0[H|7H | E519-3 2023-09-27 1Y 11m 30d 10,000 AA-
2025-09-26 | SICH7HHA487 2023-09-27 1Y 11m 30d 40,000 AA-
2025-09-26 | #iCH7 O H480-2 2023-07-27 2Y 1m 30d 60,000 AA-
2025-09-26 | 4lBt7tE2091-3 2020-09-28 4Y 11m 29d 40,000 AA+
2025-09-26 | #CH7HI|E1995-3 2023-09-26 2y 10,000 AA+
2025-09-26 | StLZH I EF435-1 2024-08-28 1Y 29d 30,000 AA-
2025-09-26 | ShL7H I EE405-1 2023-09-27 1Y 11m 30d 20,000 AA-
2025-09-26 | StLIZHI|EE396-5 2023-07-26 2Y 2m 10,000 AA-
2025-09-26  |ACHIHm]EH1976-7(%) 2023-03-28 2Y 5m 29d 100,000 AA+
2025-09-26 | SICH7HI|EE1943-2 2022-09-28 2Y 11m 29d 20,000 AA+
2025-09-21 |BREZ212-2 2023-09-21 2Y 522
2025-09-21 |MEAH12-2 2023-09-21 2Y 522
2025-09-21 | E0|AY7-2 2023-09-21 2Y 522
2025-09-21 |3tEl6-2 2023-09-21 2Y 522
2025-09-21 |gd=g0[312-2 2023-09-21 2Y 522
2025-09-21 |HLAE12-2 2023-09-21 2Y 522
2025-09-21 |Ef™7|&25-2 2023-09-21 2Y 270
2025-09-21 | 4lstaE[0422-2 2023-09-21 2Y 1,112
2025-09-21 |QEAE 13-2 2023-09-21 2Y 522
2025-09-21 |9Y7-2 2023-09-21 2Y 522
2025-09-21  |BHEQAIA|0A10-2 2023-09-21 2Y 738
2025-09-21 |0l 2| O|E|39-2 2023-09-21 2Y 1,112
2025-09-21 |OFAH2-2 2023-09-21 2Y 738
2025-09-21  |MI35-2 2023-09-21 2Y 522
2025-09-21 |WME[ZHY4-2 2023-09-21 2Y 522
2025-09-21 |7 4H15-2 2023-09-21 2Y 522
2025-09-21  |HMICH4-2 2023-09-21 2Y 522
2025-09-21 | X|0|¢H0[14-2 2023-09-21 2Y 522
2025-09-21  |SHAF7-2 2023-09-21 2Y 522
2025-09-21  |Ef7|A13-2 2023-09-21 2Y 522
2025-09-21 |HRLE=19-2 2023-09-21 2Y 522
2025-09-22 |t EXFEX|F29-2 2020-09-22 5Y 80,000 AA-
2025-09-23 |FEAUMHEH16(R) 2020-09-21 5y 2d 50,000 A0
2025-09-23  |H|Of|AHRk87 2024-09-23 1Y 21,000 BBB+
2025-09-23 |H|Of|A%kRk86 2024-09-23 1Y 13,000 BBB+
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2025-09-23 | RO AE88-1 2020-09-23 5Y 135,000 AA-
2025-09-24 |2 =F&X[F18-1 2024-09-24 1Y 199,000 AAO
2025-09-24 |OfO|X|C|H R AW I 3(MF) 2020-09-24 5Y 130,000
2025-09-24 |LGRE2{A107-2 2020-09-24 5Y 100,000 AAO
2025-09-25 |Oj2Hof| B F54-2 2020-09-25 5Y 20,000 AAO
2025-09-25 |A|0|m|of =9 2023-09-25 2Y 16,000
2025-09-25 |&tEFHMLAH16 2023-09-25 2y 980
2025-09-25 |EAE 14 2023-09-25 2Y 900
2025-09-25 |RZIAZfH210 2023-09-25 2y 300
2025-09-25 |SKEZEHHIESQ 2020-09-25 5Y 160,000 AAO
2025-09-25 |sHL Y25 2023-09-25 2y 430
2025-09-25 |CHEZM7 2023-09-25 2Y 21,000 BBB-
2025-09-25 |AEHERA18 2023-09-25 2Y 700
2025-09-25 |22 S4H2 2023-09-25 2Y 1,000
2025-09-25  |AHEIHIA14 2023-09-25 2Y 580
2025-09-25 |23 Y20 2024-09-25 1Y 3,000
2025-09-25 |o+8248 2023-09-25 2y 800
2025-09-25 |RO#E59-1 2023-09-25 2y 45,000 A+
2025-09-25 |S3tA0/Z6 2023-09-25 2Y 200
2025-09-25 |RIYIAZE13 2023-09-25 2y 434
2025-09-25 |O[2f|E|312 2023-09-25 2Y 820
2025-09-25 |2 0/ZE6 2023-09-25 2Y 310
2025-09-25  |HO|FHHAT 2023-09-25 2y 200
2025-09-25 |OHMEER 2023-09-25 2Y 450
2025-09-25 |YTAGLR4 2023-09-25 2y 2,400
2025-09-25 | SOtAE12 2023-09-25 2Y 439
2025-09-25 |oflo|Z# 0|6 2023-09-25 2y 1,000
2025-09-25 |A7|MA6 2023-09-25 2Y 870
2025-09-25 | EEIEAH1 2023-09-25 2Y 240
2025-09-25 |=3Y2L11 2023-09-25 2Y 140
2025-09-25 | MO AT 7|6 2023-09-25 2Y 340
2025-09-25 |MZAZA11 2023-09-25 2Y 400
2025-09-25 |OHEAE|Ql2[A19 2023-09-25 2Y 1,630 BBO
2025-09-25 |ZEAENT 2023-09-25 2Y 840
2025-09-25 |&HO|HE|6 2023-09-25 2Y 297
2025-09-25 |EEQIHLHME 2023-09-25 2y 657
2025-09-25 |¥+26 2023-09-25 2Y 360
2025-09-25 |EFEA9 2023-09-25 2Y 300
2025-09-25 |G| AK|O|EME11 2023-09-25 2Y 550
2025-09-25 |=128 2023-09-25 2y 1,300
2025-09-25 |gHETIiM12 2023-09-25 2Y 290
2025-09-25 |C|OAE|38 2023-09-25 2y 800
2025-09-25 |HWADD 2023-09-25 2Y 28,000
2025-09-25 |C|#H0[12 2023-09-25 2y 3,000
2025-09-25 |E|Of|AE14 2023-09-25 2Y 2,400
2025-09-25 |GEeiAEsg 2023-09-25 2y 1,035
2025-09-25 (ot 7| HHAAG 2023-09-25 2Y 670
2025-09-25 |ZTEHYH15 2023-09-25 2y 90
2025-09-25 |MZZ2|011 2023-09-25 2Y 380
2025-09-25 |SRYUHEZI2 2023-09-25 2Y 650
2025-09-25 | SOAt19 2023-09-25 2Y 250
2025-09-25 |SMZ2=H11 2023-09-25 2Y 320
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2025-09-25 |CHE2%13 2023-09-25 2Y 343
2025-09-25 |SHMAAHO|5 2024-09-25 1Y 10,000
2025-09-25 |ZENE=AH13 2023-09-25 2y 801
2025-09-25 |CHRITE=E9 2023-09-25 2Y 648
2025-09-25 | 1-2A|E|O}Ol6 2023-09-25 2Y 960
2025-09-25 |CHYA{H| A6 2023-09-25 2Y 310
2025-09-25 |¥EBTE M6 2023-09-25 2y 280
2025-09-25 | Al$tAZ|0F23 2023-09-25 2Y 500
2025-09-25 |O|AEZ14 2023-09-25 2y 430
2025-09-25 |RYLE13 2023-09-25 2Y 320
2025-09-25 |EEHEZ12 2023-09-25 2y 816
2025-09-25 |st=E3FHA10 2023-09-25 2Y 330
2025-09-25 | ZIOLO[HM3 2023-09-25 2Y 4,000
2025-09-25 |L¥EH7|7 2023-09-25 2Y 1,600
2025-09-25 | 2|0|AE[5 2023-09-25 2y 1,400
2025-09-25 |dulZ2=Ys 2023-09-25 2Y 1,600
2025-09-25  |M|¢oto|H7 2023-09-25 2Y 1,200
2025-09-25 |Ofl0[0 =M 10 2023-09-25 2y 420
2025-09-25 | AZTIZ13 2023-09-25 2y 7,000 BB+
2025-09-26 | O|5=%t5t60 2024-09-26 1Y 5,000
2025-09-26 | mHm|40 2023-09-26 2y 10,000
2025-09-26  |O|X|AXIARE17-1(AF) 2024-03-26 1Y 6m 15,000
2025-09-26  |O|AAASA15-2 2023-09-27 1Y 11m 30d 39,000 BBBO
2025-09-26 | 4t239 2024-03-26 1Y 6m 5,000 BB+
2025-09-26 |=HZBKX|F38-2 2022-09-28 2Y 11m 29d 90,000 AAA
2025-09-21 |FE{2-E§3AIMBS2018-23(1-5) 2018-09-21 7Y 153,600 AAA
2025-09-22 |FE{Z-&3AIMBS2020-31(1-2)(Ah 2020-09-22 5Y 244,800 AAA
2025-09-22 |HAEDIO|EX[724tE1-21 2023-12-22 1Y 9m 10,000 AAA
2025-09-22  |BXIZ2023K2KkAAH2-1(Ah 2023-09-22 2Y 2,000 BBB+
2025-09-22  |BZIZ2023 2K A 1-2(Ah) 2023-09-22 2Y 15,000 AAA
2025-09-22  |BTIZ2023K[2KFAH|2-2(Ah) 2023-09-22 2Y 2,200 BBBO
2025-09-22 | 5t0|m}O| ' A K[ 14K} 2015-08-27 10Y 26d 10
2025-09-22 | B S2023H2KtAAH2-3(Ah 2023-09-22 2Y 757 BBB-
2025-09-23 |E|EEXNFUSAR1-19 2024-02-23 1Y 7m 10,000 AAA
2025-09-23 |E|HE U4 X4 2025-05-23 4m 5,000 AAA
2025-09-23 |E|EEX| YLHEO|Xt1-13 2024-08-23 1Y 1m 5,000 AAA
2025-09-24 |E[ZEMTMTRIF1-16 2024-05-24 1Y 4m 5,000 AAA
2025-09-24 |E|2CH YMLK}1-9 2024-12-24 9m 10,000 AAA
2025-09-24 | E|EEXNFAHMAF1-22 2023-11-24 1Y 10m 15,000 AAA
2025-09-24 |E|EEX LM EX}1-8 2025-01-24 8m 5,000 AAA
2025-09-25 |E|EEX LM atXp1-12 2024-09-25 1Y 10,000 AAA
2025-09-25 |E|EEX YA O[K}-3 2025-06-25 3m 5,000 AAA
2025-09-25 |E|EEX T4 O|AHF1-23 2023-10-25 1Y 11m 5,000 AAA
2025-09-25 |E|EENRAMEXRS1-17 2024-04-25 1Y 5m 10,000 AAA
2025-09-25 |E|EEXNFHEAF1-18 2024-03-25 1Y 6m 15,000 AAA
2025-09-25 |E|2E= LU AXH-5 2025-04-25 5m 10,000 AAA
2025-09-25 |E|EEX T LAF1-24 2023-09-25 2Y 10,000 AAA
ABS 2025-09-25 |E|YLEX| Y AA A1 2025-08-25 m 5,000 AAA
2025-09-25 |E|EEX| YHEA}-7 2025-02-25 7m 5,000 AAA
2025-09-25 |E|2EX| Ll AA A2 2025-07-25 2m 5,000 AAA
2025-09-25 |E|EEX YHAX}-6 2025-03-25 6m 10,000 AAA
2025-09-25 |E|EEN LM RX}1-10 2024-11-25 10m 15,000 AAA
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2025-09-25 |E|Z X L UKt1-14 2024-07-25 1Y 2m 5,000 AAA

2
2025-09-25 |E|ZEX LWXLR1-15 2024-06-25 1Y 3m 5,000 AAA
2025-09-25 |E|FEXTH2AF1-20 2024-01-25 1Y 8m 10,000 AAA
2025-09-25 |E|EEX| LEHAFR}-11 2024-10-25 11m 10,000 AAA
2025-09-26  |HiHI2|[2tAFLO[9K}H -7 2025-06-26 3m 15,000 AAA
2025-09-26  |HiHIZ[tATFLO[9K}H -6 2025-06-26 3m 15,000 AAA
2025-09-26 |HAEIIO|=2X|78%t21-9 2024-12-26 9m 10,000 AAA
2025-09-26  |HH}2|QtAFHO[8X}-21 2024-09-26 1Y 15,000 AAA
2025-09-26 | AE2023F17AHR SSH-1(AD 2023-09-26 2y 190,596 AAA
2025-09-26 |HAEIIO|EX|75K}1-15 2024-06-28 1Y 2m 29d 5,000 AAA
2025-09-26 |E|ZEHM T ALK 1-21 2023-12-26 1Y 9m 10,000 AAA
2025-09-26  |HiHIE2[tATFLO[9K}-8 2025-06-26 3m 15,000 AAA
2025-09-26 |HAEDIO|EX|73%+21-18 2024-03-26 1Y 6m 5,000 AAA
2025-09-26 | AE2023F|18XS35H-1(Ah 2023-09-26 2Y 152,143 AAA
2025-09-26  |HtHF2|QtAFHO|8X}1-22 2024-09-26 1Y 15,000 AAA
2025-09-27 | FEHZBSAIMBS2022-18(1-3)(Ah 2022-09-27 3y 50,000 AAA
2025-09-27 | EH|0| AKX O[X}2 2024-10-28 10m 30d 700

2025-09-27 | FEHZEEZAIMBS 2024-19(1-1)(Ah) 2024-09-27 1Y 103,000 AAA
2025-09-27  |Of|O| X| 20| 5 2 M AFKL3 2025-06-27 3m 75,000

A= @ KISKHHE 7}
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Anpendix 5] BiS=ScIiA E¥AHE
rE 3 2] 02) 3215-1482

H1. HESF2 XA LAl Tkl : JHE, o 9, 7|7t 2025-09-15 ~ 2025-09-19)

F23ac 29 53 WY | Wy FRNAPE HEA] OlE | gazo H| 2 3
KR6139131F97 [IMBBXIF11(AZ-B1-58 AA- 2025-09-15 | 2055-09-15 [2#Q 0|% 51H: 3.43%/ 0|3 QITWAAL 2159 +82bp 3 1,000 30NC5 Q KRW
KR380807GF92 |3& Lot d%t7|Z(tH)2509Lt-0| &1 - 2025-09-16 | 2026-09-16 | 2IH3AF AAA CD 1712 +7bp 1 1,900 KRW
KR6138041F98 |H2|=F&X|FAUSAESH 9 A+ 2025-09-16 | 2055-09-16 |4 Y O|= 5: 4.19%/0|=: 3154 x[F= 7= E+359bp 3 1,300 30NC5 Q KRW
KR6029886F97 | CH7H I E2073 AA+ 2025-09-17 | 2027-09-17 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+39bp 3 1,100 KRW
KR310213GF97 |4t=25%0]0100-0917-1M AAA 2025-09-17 | 2026-09-17 |21 H3AL AAA CD 174 & +6bp 1 1,000 KRW
KR6192531F92 | &F2@2025-090|(*#H)12-19 AA+ 2025-09-19 | 2026-09-19 |21 H3AF AAA CD 170 +9bp 1 1,000 KRW
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