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Y7t Ext KEY POINT
Bt A% 02)3215-1437 o MFTOiH| 2K U EQMYX| 5 =X E 4L
o MFCHH| BIAK X5 &5 98 L4
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM (FHEYUE, o9 %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR |FEHAE -0.93 -0.63 -0.94 -1.49 3.04 19.02 1.83
Duration 6.04 6.00 6.05 6.23 5.75 4.89 1.75
YTM 2.73 2.74 2.64 2.56 3.15 461 745

=Y FHFAUAE -1.63 -1.27 -2.09 -3.72 2.40 21.15 1.86
Duration 9.98 9.97 9.97 10.28 9.54 7.92 2.05
YTM 2.73 2.74 2.62 2.45 2.99 410 6.86

=l FE$AUE -0.10 0.06 0.37 0.98 3.10 11.97 1.39
Duration 1.31 1.26 1.29 1.26 1.24 1.05 0.96
YTM 2.41 2.40 2.33 2.39 2.94 3.82 6.80

IPNN| FE$AUE -0.26 -0.01 0.21 0.76 4.00 19.33 2.08
Duration 2.43 2.43 2.53 2.62 2.53 2.56 1.35
YTM 2.88 2.89 2.81 2.85 3.47 5.47 843

KOBI30 FE$AUE -0.16 0.00 0.20 0.66 3.14 13.35 1.54
Duration 1.81 1.80 1.80 1.80 1.79 1.79 1.87
YTM 2.39 2.39 2.30 2.29 3.03 434 6.86

KOBI120 FE$AE -0.04 0.12 0.44 1.05 3.05 12.37 1.37
Duration 0.95 0.92 0.92 0.93 0.94 0.93 1.1
YTM 2.56 2.54 2.48 2.59 3.23 444 7.09
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Z=SRYH K|S —— 20K EObxj S|AMKY KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =
At : KISKHAHE 7}
d32. XjHX[5= Fefo]M 0] 33, XjH X[ YTM 0|
12 6.0%

., M 5.0%
8 4.0%

° W 3.0%

4 2.0%
2 1.0%
0 0.0%
2022-10-31 2023-10-31 2024-10-31 2025-10-31 2022-10-31 2023-10-31 2024-10-31 2025-10-31
— 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|
=Xy 0.57 1.41 234 3.82 14.22 9.33
NS 0.62 143 2.37 3.79 7.32 2.81
E =% 0.62 145 2.40 3.75 11.83 443
Eotsd 0.65 1.49 239 0.00 0.00 1.30
S xY 0.58 145 2.39 3.61 7.03 1.27
7|EtES X 0.61 145 2.38 3.61 493 1.79
SIMNMNBERES) 0.56 143 2.36 3.79 9.74 2.57
AN S EES) 0.37 0.00 0.00 0.00 0.00 0.37
ABS 0.65 144 238 3.77 0.00 1.51
A 0.59 144 2.37 3.77 13.83 5.90




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

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2.396 2.588 2.675 2.827 3.015 2.871
N 2.591 2.659 2.816 2.956 3.155 2.825
S 2.641 2713 2.815 2.923 3.163 2.872
S5 H 2.349 2.581 2.702 0.000 0.000 2512
2A XK 2.643 2.724 2792 2932 3.129 2.704
7|Eta-& X 2.907 2.971 3.023 3.100 3.427 2.989
A (S EZEET) 2.832 2.964 3.021 3.104 3.467 3.019
A (B R EED) 2.976 0.000 0.000 0.000 0.000 2.976
ABS 2.696 2.775 2.891 2.946 0.000 2.779
TH| 2.627 2.745 2.832 2912 3.042 2.862
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 37HE~14 1~24 2~34 3~54d 50| 4 HH
= Xi 3.94 5.08 498 6.41 29.62 50.03
N 017 0.28 0.23 0.37 0.11 1.16
SxY 2.07 2.95 2.20 243 3.09 12.74
SoHEH 1.34 1.80 0.49 0.00 0.00 3.63
2y 5.63 432 1.55 0.47 0.03 12.00
7|Eta-8 X 2.24 3.00 2.29 1.17 0.06 8.76
A (S ZEET) 2.40 2.81 2.60 1.45 0.95 10.21
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.63 0.44 0.23 017 0.00 1.47
A 18.42 20.68 14.58 12.47 33.86 100.00
XtE: KISKHEE I}
5. KISSSHAX| = ME|/U7|E FF == (SHl: 7H)
T& 37HE~14 1~24 2~34 3~54d 50| 4 HH
= XY 26 23 20 40 49 158
N 190 263 255 488 39 1,235
Sy 451 686 517 547 696 2,897
S5 H 9 6 2 0 0 17
23Ky 597 441 167 55 7 1,267
7|Et=8X 1,346 1,653 1,127 669 42 4,837
SIMHSEREDS) 584 649 470 354 339 2,396
AR (B2 ET) 1 0 0 0 0 1
ABS 456 329 107 36 0 928
A 3,660 4,050 2,665 2,189 1,172 13,736
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CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FE$AUE -0.220 0.010 0.240 0.790 3.750 17.770 0.312
ESG Duration 2.110 2.120 2.180 2.220 2.210 2.480 3.110
s YTM 2.735 2.746 2.660 2.684 3.328 5.354 2.488
ESGREMA |+H+dE -0.260 -0.030 0.130 0.590 3.600 17.520 0.176
Duration 2.340 2.370 2.420 2.430 2.350 2.400 3.690
YTM 2.682 2.695 2.598 2.612 3.275 5.286 1.996
HluX|s  |&XH$dE -0.310 -0.070 0.090 0.520 3.690 18.200 0.305
Duration 2.590 2,570 2.630 2.690 2.630 2.650 3.100
YTM 2.767 2.777 2.688 2.702 3.354 5.262 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 0.61 147 244 3.76 10.50 2.84
2A XK 0.56 144 2.48 3.84 7.58 117
7|Eta-& X 0.58 1.50 243 3.64 5.15 213
AN (S EZRES) 0.56 143 237 3.77 7.75 224
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.65 1.47 2.39 3.77 0.00 1.67
A 0.58 1.45 2.41 3.75 8.91 2.11
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 2612 2.686 2.787 2.892 3.156 2782
23Ky 2635 2711 2779 2.951 3.161 2.684
7|Eta-8 X 2.770 2.835 2.939 3.065 3434 2911
A (S ZEET) 2.754 2.905 3.003 3.101 3.366 2.956
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.646 2.744 2.873 2.946 0.000 2.761
TH| 2.680 2.794 2912 3.013 3.274 2.843
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH21: %)
= 37HE~14 1~24 2~34 3~54d 5E0]4 HH
SxY 472 6.19 5.15 477 2.18 23.01
2y 10.51 6.79 2.77 0.14 0.08 20.29
7|Et=8x 147 1.81 1.77 1.83 0.03 6.90
SN (B RREET) 10.29 11.53 11.14 6.49 2.81 4227
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.81 2.23 1.38 1.1 0.00 7.54
A 29.80 28.55 22.21 14.33 5.11 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (THSl: 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
Sy 138 200 159 180 91 768
2%y 153 94 38 3 1 289
7|Et=8X 123 131 118 140 3 515
N BEREET) 363 380 294 231 157 1,425
AR (B2 ET) 0 0 0 0 0
ABS 93 88 49 36 266
A 870 893 658 590 252 3,263

X2 KISKHEE It
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H1. FU4 33X SEIHE (EH2l: %)
THE 10/10 10/17 10/24 10/31 HZCHH|(BP)

S0t 1 2.247 2302 2.342 2437 9.5
S0t 21 2.502 2.475 2517 2.65 13.3
=7 34 2.585 2.54 2.58 2712 13.2
27 54 2722 2.655 2.71 2.855 145
=31 104 2.957 2.872 291 3.06 15.0
SAHHAAA 34 2.775 2718 2.747 2.887 14.0
SAHHAAA 54 2.902 2.827 2.877 3.024 147
SAHHAAA 10 3.132 3.052 3.089 3.238 149

X2 ¢ KISKHHEIF

23, 21X SPREAD 0| (542 : bp) 24, EX§AAA SPREADZFO| (54 : bp)

3_5SPREAD 5_10 SPREAD 3_10 SPREAD
60.00 - 40.0 -

3Y SPREAD

5Y SPREAD 10Y SPREAD

40.00 WA

20.00

0.00
20.00 - 0.0 -
N N Q N N “s N QO N N
V@% < & & s V@ﬁ %9”0’ (9,0“9’ 6’,@% (7,@%
w& '»68) w@? m@% '»6& '»& APQ'» AVQ'» W@, ’»Qm
XtE : KISKHAHE 7L XtE : KISKHAHE 7L
B2 Tt 23X ATYHE HS (THl: bp)
= 10/10 10/17 10/24 10/31 HEChH|
=11 3 10 SPREAD 37.2 33.2 33.0 34.8 1.8
=1 3 5 SPREAD 13.7 115 13.0 14.3 13
=11 5 10 SPREAD 235 217 20.0 20.5 0.5
=11 _EXAAA 3YR SPREAD 19.0 17.8 16.7 17.5 0.8
=31 _E4KAAA 5YR SPREAD 18.0 17.2 16.7 16.9 0.2
=1 _EZ4XAAA 10YR SPREAD 17.5 18.0 17.9 17.8 -0.1

Xt : KISKHAE 7}
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Q KISKF4HE 7

H9. 2F SN FdHE (2l 7H, %)
UEA =Y HESE 27| 2AHE HSEag SEad
2025-10-27 Ol = Z Y& B AF2025-02 AAA 4= DI +3.9bp 3.044 900
2025-10-27 MEEALESAH AA+ 544 +299.0bp 2.990 300
2025-10-28 HI|FE A S A25-10-118(Ah AAA 34 2IE -1.3bp 2.825 500
2025-10-28 Q7| FEE A S AR25-10-119 AAA 34 I -1.3bp 2.825 1,600
2025-10-28 S S22 AAA 2 21 -4.0bp 2.699 500
2025-10-28 | FEZESAIMBS 2025-14(1-1)(Ab AAA 14 =1 +18.0bp 2.533 782
2025-10-28 | FEAFESAIMBS 2025-14(1-2)(Ah) AAA 2 =3 +12.0bp 2.651 1,100
2025-10-28 | FEZESAIMBS 2025-14(1-3)(Ab AAA 34 =1 +14.0bp 2.718 1,100
2025-10-28 | FEAFESAIMBS 2025-14(1-4)(Ah AAA 54 =1 +22.0bp 2.920 1,400
2025-10-29 Z2ZA979 AAA 54 2Ig -2.0bp 2.898 700
2025-10-29 Z2ZAH980 AAA 104 2IE +50bp 3.140 1,400
2025-10-29 ot 7t A FA545 AAA 34 ol 2.825 1,200
2025-10-29 St 7t A B ALS46 AAA 54 21 -2.0bp 2.925 800
2025-10-30 A4S EHHEL2)14-100[#12-305  AAA 14 DIE -2.9bp 2.650 1,300
2025-10-30 SR EEZAR74 AAA 54 oy 2957 600
2025-10-30 QFAkE A Z AR2025-3(Ah) AAO 24 DI -5.1bp 2.942 500
2025-10-30 SHE = A| B AL2025-06(%) AAO 244 2IE -56bp 2919 350

X2 : KISKHAME 7}
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O[ME thal  02) 3215-1432 o SUMAIZ YAHM Zt4 F2| W0 Ciot =S EoE RE EHatA
o 7|EtFBAIY LAl 24 AN X|FCE AZY E =T
. S8 AESH

SR UAHA|Z2 HsiEks ZHAZHCH 23 AAA = CHEE9| RAZH|A EBHME LIEHICE XS O
EE29 FUHOM ZAME ER/AX|T O[HE 13 oA 10E7MX| 25 FZH0AM M = CiH| E8HME 20|
Of OpZ3ACE,

J|EtS 8 e LHES ZAZUCE J7|EIF X AA+ = T 2UHS SAHUOZE ALY EE S MLt
7|EFS 8 1 F7H0] 2.4bp ZASHRH D, O[0|A] 3 77+ HA| 1.5bp SFCHZUCE BFHH 54 A7+H2 1.0bp
ZAGIG D 10H2 B8N 2 o3t
J&1. 28l 3y YTM F0| (52 : %) 32, o™X 3y YTM F0| (5+2: %)

2023-10-31 2024-04-30 2024-10-31 2025-04-30 2025-10-31

S ——

2025-10-31

0

2023-10-31 2024-04-30 2024-10-31 2025-04-30

K& KISKFAHE 7}

XtZE: KISKHE L

33, 28 FCHH| SPREADFEO| (249l : bp) %4, ofMx| FCHH| SPREADFEO|  (EHl: bp)
AbZ XY 3v- KTB 3Y S H- k1B 3Y 7|Et38& X AA+- KTB3Y
70 ] 2B AAA- KTB 3Y SR AA+- KTB 3Y 250 1 7|Et2- 8 M AA- - KTB 3Y
60 7|EtZ2 & XA+ - KTB 3Y
| 200 -
50 -
40 | 150 -
30 1 100
2 ’\/WI\\
50 |
10 |
0 0
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AtZ: KISKHAHE 7}

AtZ: KISKHAHE 7}
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H1. 2¥x| 0L A=Y E Y HEER (E42): bp)
S =F 2ZY E(10/31) HMECliH[(10/24) ™#CHH|(09/30)
Tt7] 1Y 3Y 5y | 10Y | 1Y 3Y 5y | 10Y | 1Y 3Y 5y | 1o0Y
MF 246 | 95 | 179 | 382 | 00 0.0 0.0 00 | -76 | 19 | -13 | -10
a3 246 | 92 | 179 | 408 | 00 0.0 0.0 00 | -76 | 19 | -13 | -10
AAA 264 | 186 | 256 | 480 | 00 0.0 0.0 00 | -74 | 20 | -13 | -10
AA+ 320 | 270 | 390 | 561 | 0.0 0.0 0.0 00 | -74 | 20 | 13 | -10

H2. {XMif 2 0CHH] AZYE QU HEE (EHI: bp)
8 aF 2284 E(10/31) TFCHH|(10/24) ™ ErliH|(09/30)
Tt7] 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
AA+ 343 | 283 | 327 | 1380 | 24 15 | 10 | 00 | -73 | -16 | -40 | 00
AAO 351 | 324 | 521 | 1560 | 24 20 | 10| 00 | 66 | -14 | -39 | 00
AA- 416 | 402 | 617 | 1770 | 14 10 | 10 | 00 | 62 | -16 | -3.7 | 00
A+ 775 | 1224 | 177.7 | 2447 | -0.1 10 | 10 | 1.0 | 97 | -19 | -40 | 00
A0 149.1 | 201.6 | 241.2 | 289.1 | -0.1 10 | 10 | -1.0 | 102 | -29 | -40 | 00
A- 204.8 | 267.9 | 307.1| 3534 | -0.1 20 | -10 | -05 | -102 | -29 | -37 | -0.2

HU  of
=2
>
rr
10
=
|
HT
ie)
N
|.|—|

g;
n
ok
ol
=2
|.|-|
=
>
rot
ok
ol
njo
HT
ie)
=2
N
e
rlo
0%

7|EtaEM U2 2= 900 M= ™ F CiH| 4,000 3 HAFCL 7|Ete8 M= A+ O[3t S&2
GMZF RS2 AL F= =8 A0 S=2f =70 TE 23 TH7] O| &R 7t YA 25.0bp2 LA, RO|IFH|
o

g 5 27| O|&X HA| 20.0bp= T ZE ERUALt TS| = H=pt S &S HEIUAL, AA- S8 I

Qa5 7 U Y30 @si9 e T OIHA EWZO (E9k: %
20,000 - EESEXA mAIXH mAAA T AA+ 10,000 - m7LE 2 FHI B

8,000 -
15,000

6,000 -
10,000 -
4,000 -

5,000 -
2,000 - .
0 - 0 T T

2025-10-27  2025-10-28  2025-10-29  2025-10-30  2025-10-31 2025-10-27  2025-10-28  2025-10-29  2025-10-30  2025-10-31

AtE: KISKHAHE 7L Xt&: KISKHAHE 7}
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3. F7 2K Tl sig (Hel: %, o
s 559 gyZe | ddAoYE EL R 1Y L
AAA 7|42 (4A)25100]2A-27(Ah 2.630 BE +1bp | 2025-10-27 | 2027-10-27 1,000
AAA Agh23429-10-2-12M-C 2.550 2 -5bp 2025-10-27 | 2026-10-27 1,900
AAA SHLI23448-100(22t-27 2.680 2" +1bp | 2025-10-27 | 2027-10-27 1,100
AAA 7|28 (th25108273A-28 2.540 1Y -4bp 2025-10-28 | 2026-07-28 1,000
AAA St =& U3 82510040 F-25 2.660 oI -1bp 2025-10-28 | 2028-04-28 1,300
AAA = 0I2345100| FE Y(03)2-29 2.720 2E +2bp | 2025-10-29 | 2027-10-29 2,100
AAA 7|42 (4)25100]2A-29 2.690 BE +2bp | 2025-10-29 | 2027-10-29 3,000
AAA 7|42 (4)25100]3A-29 2.760 BE +3bp | 2025-10-29 | 2028-10-29 4,200
AAA Ah=25410]0206-1029-2 2.690 21 Obp 2025-10-29 | 2028-04-29 1,100
AAA A+=2254120100-1029-1 2.550 2 -5bp 2025-10-29 | 2026-10-29 900
AAA Ast2329-10-&-7M-A 2.600 21 -0bp 2025-10-29 | 2026-05-29 1,000
AAA 22|2%29-10-0|E03-2-29 2.810 2IE Obp 2025-10-29 | 2028-10-29 4,000
AAA SHLI-23448-100(22F-29 2.720 BE +2bp | 2025-10-29 | 2027-10-29 2,400
AAO AoH2829-10-0[10L % 3.420 +342bp 2025-10-29 | 2035-10-29 3,000
AAA = 2245100/ & 2(03)3-30 2.810 2l -1bp 2025-10-30 | 2028-10-30 800
AAA 7| 2% (41)25100[2A-30 2.750 2H +4bp | 2025-10-30 | 2027-10-30 3,800
AAA Ah=25410]0106-1030-1 2.700 0IE +4bp | 2025-10-30 | 2027-04-30 1,400
AAA 4t=25410]0200-1030-2 2.750 2E +2bp | 2025-10-30 | 2027-10-30 3,200
AAA Alst229-10-2-12M-D 2.590 2l -3bp 2025-10-30 | 2026-10-30 2,500
AAA ShLH22448-100(32-30 2.810 OIE -1bp | 2025-10-30 | 2028-10-30 1,700
AAA St =EUF82510K}-0| E-3 2.810 IE +4bp | 2025-10-30 | 2028-10-30 1,000
AAA 2| 2829-10-0| #03-%-31 2.900 OIE +4bp | 2025-10-31 | 2028-10-31 4,500

At&: KISKHAHE 7}

H4. F7H TR 2 o (EH91: %, &
s 559 gaze | ddAoYE R 271 LR
AA- BNK7H | £382-1 2.766 oy 2025-10-27 | 2026-10-27 100
AA- BNK7HI| §382-2 2.836 g -3bp 2025-10-27 | 2027-10-27 800
AA- BNK7HI|Ef382-3 2.868 DI -3bp 2025-10-27 | 2028-04-27 200
AA- BNK7H | §f382-4 2.944 g -3bp 2025-10-27 | 2028-09-27 100
AA- BNK7HI|£382-5 2.960 DI -3bp 2025-10-27 | 2028-10-26 300
AA- BNK7H | £f382-6 2.960 g -3bp 2025-10-27 | 2028-10-27 1,200
A+ Z0O|7H ol §487-1 3.561 TE -10bp | 2025-10-28 | 2028-10-27 400
A+ ROI7H I &487-2 4.074 IE -20bp | 2025-10-28 | 2030-10-28 200
A0 o= 71 1| 2 555-1 3.531 Ol -25bp | 2025-10-28 | 2027-04-28 300
A0 ot=74 | &555-2 3.785 0Ig -25bp | 2025-10-28 | 2027-10-27 100
A0 o= 71 1| 2555-3 3.785 Ol -25bp | 2025-10-28 | 2027-10-28 600
AAO f2|7tE272-1 2776 g -2bp 2025-10-29 | 2028-03-29 100
AAO 22|7tE272-2 2.869 oI -2bp 2025-10-29 | 2028-10-27 1,400
AAO f2|7tE272-3 2.869 g -2bp 2025-10-29 | 2028-10-30 200
AAO L2|FHE272-4 2.892 oI -2bp 2025-10-29 | 2029-01-29 100
AAO f2|7tE272-5 2916 g -2bp 2025-10-29 | 2029-04-27 600
A0 ot = XN I E131-1 3.788 TE -25bp | 2025-10-29 | 2027-10-28 600
A0 ot ERPHIE131-2 3.788 oI -25bp | 2025-10-29 | 2027-10-29 900
AA+ S 7H=944-1 2.946 oI -3bp 2025-10-30 | 2029-10-30 400
AA+ SL{7tE944-2 3.060 oY -4bp 2025-10-30 | 2030-10-30 600
AA+ H Y7 | 2H2079-1 2.787 01 -4bp 2025-10-30 | 2028-04-28 100
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AA+ A Ch 71 E2079-2 2.868 OIE -3bp 2025-10-30 | 2028-10-30 800
AA+ S 74 o] E2079-3 2.879 01E -3bp 2025-10-30 | 2028-10-30 400
AA+ ACH7H | E2079-4 2.936 0l" 3bp | 2025-10-30 | 2029-10-30 500
AA+ S Y74 o] E2079-5 3.050 1Y -4bp 2025-10-30 | 2030-10-30 400
AA- JB 2|7} 1| E548-1 2.772 Ol 4bp | 2025-10-30 | 2027-04-30 200
AA- JB 22|71 E548-2 2.859 2 -4bp 2025-10-30 | 2027-10-29 600
AA- JB 22|74 Er548-3 2.967 Ol 4bp | 2025-10-30 | 2028-10-30 500
AA- Oj2qof| A7Hm| 2128 3.010 I -7bp 2025-10-30 | 2028-10-30 1,000
AA- Qllofl O] X| =& 7H | Bt 253-1 2.695 Ol -4bp | 2025-10-30 | 2026-10-30 300
AA- N0 0| K| == ) | = 253-2 2.803 I -4bp 2025-10-30 | 2027-11-29 100
AA- Qo O X| & 7H 1| & 253-3 2.803 Ol 4bp | 2025-10-30 | 2027-11-30 300
AA- Mo O] K| &= 7H | E253-4 2.837 I -4bp 2025-10-30 | 2028-04-27 100
AA- Qo O X| & 7H 1| & 253-5 2.837 Ol -4bp | 2025-10-30 | 2028-04-28 300
AA- Ao O] K| &= 7H | E253-6 2.907 I -4bp 2025-10-30 | 2028-09-28 100
AA- Qllof O K| & 7H 1| & 253-7 2.907 Ol 4bp | 2025-10-30 | 2028-09-29 500
AA- 7|0l H| 7] I & 568-1 2.792 oI -3bp 2025-10-30 | 2027-10-29 500
A- 7| 274 I eh227-1 3.948 Ol -40bp | 2025-10-30 | 2027-10-29 500
A- 7| 270 §227-2 4298 OIE -65bp | 2025-10-30 | 2028-10-30 100
AA- OFO[H| A O|7H T & 339-1(%) 2.903 Ol™ Sbp | 2025-10-31 | 2028-10-31 1,000
AA- OFO[H| | O|7H | §339-2(=) 2.959 o1E 5bp 2025-10-31 | 2029-04-30 200
AA- OFO[H| A O|7H | & 339-3(%) 3.075 Ol 9bp | 2025-10-31 | 2030-04-30 300
AA- fE2la&7hmE535 2.954 oIE -4bp 2025-10-31 | 2028-10-31 500
A+ | 2| =74 ] & 285-1 3.410 TE 12bp | 2025-10-31 | 2027-10-28 300
A+ Ofl 2| =74 | & 285-2 3.410 OIE -12bp | 2025-10-31 | 2027-10-29 700
A0 AX|FH I E389-1 3.765 Ol -27bp | 2025-10-31 | 2026-11-30 600
A0 A R|7H | E389-2 3.795 OIF -30bp | 2025-10-31 | 2027-04-30 200
A0 A K| 70| F389-3 3.990 01 -40bp | 2025-10-31 | 2027-10-29 200
A0 A R|7H | B 389-4 4180 OIE -45bp | 2025-10-31 | 2028-04-28 200
A0 A X|7H | 2 389-5 4192 Ol -69bp | 2025-10-31 | 2028-10-31 200

SES XS F OX|Y AUES SULE 78 ASHE LIEHD OrAUCH
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QIAHH : StOl Mg ErEaE I 21 FOMC A2t

doreegx KEY POINT
2%xg AT 02) 3215-1471 o 102 FOMCO| O{I}X HIIE A=I5IH UM S5

o I A A= E ZETHA

e EFEL I o2 HIHE2 0[=2 108 FOMCE L315HAM g4 of | S &2 LIEHH Bto|Ct. o
O =2 A5kt A F5 HME 15%2510tHA 35 EFAL[A=0 Of £t A 22z HESHRALE. O

a8, S|AH SE|F0] (59 : o 9)

6.5 600

55 >00 AOATE E

AAAIHE
3.5 300 AO
2.5 200 ——AA0
— AAA

15 - - 100 2731

0.5 ‘ ‘ 0

2022-10-31 2023-10-31 2024-10-31 2025-10-31

XIZ : KISKHAME I}

H1. 3y % A=ZgE U HEE (E+l: bp)
s a2F 283 E(10/31) HMFCHH|(10/24) HECHH|(10/02)
at7| 1Y 3y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3y 5Y 10Y
AAA 305 | 263 | 324 | 544 | 00 | -20 | -08 | -10 | -65 | -38 | -1.8 | -15
AA+ 359 | 337 | 370 | 852 | 05 | -15 | -15 | -15 | -74 | -32 | -28 | -20
AAO 383 | 366 | 438 | 1191] 05 | -15 | -15 | -15 | -69 | -32 | -28 | -20
AA- 421 | 410 | 539 | 1557 | 05 | -15 | -15 | -15 | -69 | -32 | -28 | -20
A+ 555 | 859 | 1273 | 2134| 00 | 1.0 | =20 | <15 | -73 | -15 | -23 | -20
AO 703 | 1120|1721 2594 | 00 | -10 | -20 | -15 | -73 | -15 | -23 | -20
A- 974 | 1565 | 232.1|3107| 00 | -10 | 20 | -15 | -73 | -15 | -23 | -20

AHE : KISKHAE 7}
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O|&H == ALK LU F U2 4 2,050 3, BH7|F U2 12 3,040 E 2% 90109 R =LA 2 7| =

UL S5 AR HAAF2 T3 CiH| 2ot 20| O|R 0Lt BBBS 2= M elet Mo A 20|

O|ROI[L, HIRFSBUHME d5HQ AHZHO| O|ROX|E & AXZT A AT =25 LIEHLY.

—

H2. 3|AHY wasig (EH2l: %, bp, ', AH
HESE =9 e BHOg | wHAmIYE | LATTY| | LA
AA+ JBE8XIF38-1 2025-10-27 2.806 JHETE -8bp 2 200
AA+ JBE8XIF38-2 2025-10-27 2.806 JHETE -8bp 2 500
AAO A2 40-1 2025-10-27 2747 W2 -5bp 2 600
AAO A RpLH2HE|40-2 2025-10-27 2.839 JHE2IE -5bp 3 2,900
AAO AgRpAtEtE|40-3 2025-10-27 3.023 JHEEE -5bp 5 500
AAQ S-0il65-1 2025-10-28 2.889 JHEeE +2bp 3 3,200
AAQ S-0il65-2 2025-10-28 3.027 JHEeE +1bp 5 1,300
AAQ S-0il65-3 2025-10-28 3.191 JHEBIE -20bp 10 500
AAO oj2Hol| A1 ZH81-1 2025-10-28 2.889 JHEEE -3bp 3 1,200
AAO oj2hoi A1 5H81-2 2025-10-28 3.087 JHETE -8bp 5 800
A0 HSEE®EFATH7-1 2025-10-28 3.252 JHE 2 -30bp 2 630
A0 HSZ g™ ThAaX|7-2 2025-10-28 3.508 7HE 2IE -20bp 3 630
A0 HSE EHEIATY7-3 2025-10-28 4215 4 2IE -1bp 5 230
A0 SKOLO|O|H| 2= 2 X|6-1(=) 2025-10-28 4.1 - 2 550
A0 SKOLO|O|H| 2= 2 X|6-2(=) 2025-10-28 46 - 3 600
AAA Mot=a8X[F180-1 2025-10-29 277 W2 -3bp 3 1,000
AAA Mot=a8X|F180-2 2025-10-29 2.944 W2 -3bp 5 1,000
AAO 12{0FAH13-1 2025-10-29 3.05 7HE 2IE -26bp 3 3,500
AAO 12{0pAH13-2 2025-10-29 3.287 7HE 2IE -20bp 5 3,500
AA- o 2| =& #H2510-1 2025-10-29 2.863 W2 -5bp 2 1,200
AA- ol 2| xZ#2510-2 2025-10-29 2937 JHETE -9bp 3 1,800
AA- ol 2| =& #2510-3 2025-10-29 3.181 7HE 2IE -20bp 5 1,000
AA- SHSEA|AE7-1 2025-10-29 273 JHEBIE -15bp 2 900
AA- SHSIA|ART7-2 2025-10-29 2.892 JHHTIE -10bp 3 1,900
AA- SHSIA[AE7-3 2025-10-29 3.098 JHE2IE -13bp 5 1,200
AAA StLtE 8 X F69-1 2025-10-30 2551 W2 -5bp 1 1,000
AAA StLtE 8 X F69-2 2025-10-30 2.685 JHH2IE -3bp 2 1,000
AAA StLE 8 X F69-3 2025-10-30 2.773 JHE2E -4bp 3 1,500
A+ SKQI=E A 15-1 2025-10-30 3.092 7HE T8 -16bp 2 550
A+ SKQIE 2| A15-2 2025-10-30 3.213 7HE T8 -20bp 3 1,450
A+ EH0|2ntY6-1 2025-10-30 3.12 s= ¥ -17bp 2 310
A+ EH0o|RntY6-2 2025-10-30 3.301 s 0% -20bp 3 200
A- SHxIZH18-1 2025-10-30 3.429 7HE T8 -15bp 2 400
A- ohxIZH18-2 2025-10-30 3.358 HE T8 -62bp 3 900
AAA o= MEETT73-1(H) 2025-10-31 3.077 = +22bp 5 600
AAA SR MEETT3-2 2025-10-31 3.41 =11 +36bp 10 900
AA- Aol AL E 2]189-1 2025-10-31 2.88 7HE T8 -10bp 3 900
AA- Aol A~ U E 2]189-2 2025-10-31 3.123 7HE2IE -8bp 5 1,000
ZF) REZS D Lt A, ELS M2

Rt=: KISKHAHE 7Y, of BF 2K 2
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H3. B|AHY 2| E (SH9l: %, ', 2ig))
HESE 89 L HHO|E 27| el | kol
A+ SKAE246-2 2020-10-26 2.124 5 280 8,110
A+ Ol 27 0] 24-1(=) 2023-10-31 5.56 2 650 5,000
A+ S0 AmHe3 2022-10-31 6.904 3 510 3,000
AA+ JBEBAIF17 2023-10-30 5.051 2 400 10,200
AA- SH2 A| A EI13-1 2022-10-27 6.389 3 2500 16,700
AA- oot 2 M285-2 2022-10-27 6.181 3 500 11,550
AAO LGREZA112-2 2022-10-27 5.731 3 600 40,700
AAO S-0il48-3 2015-10-29 2.657 10 1000 39,200
AAO AMotEH21-3 2020-10-27 1676 5 300 25,100
AAO AR AHAEHE]34-1 2023-10-27 4923 2 1000 36,000
AAA St E R M59-2(X]) 2020-10-30 1453 5 600 53,400
AAA MotE8XF136-2 2020-10-29 1.401 5 1500 85,500
AAA St M S Y 55-2(=) 2022-10-25 5.955 5 1000 57,500
AAA KB=&X|F49-1 2024-10-31 3.307 5 800 42,050
AAA StLtE 8 X F49-1 2020-10-28 1.397 5 1400 62,700
F) R2EZS Z2 A A, ELS H|Q)
Rt&E: KISKHHE L O EF A K| 2
H4. K5 S| Sl 2 (591: %, bp, 9, AY)
L8SE 359 E e 2 Aoy E/ EHOIE ak| R
AA S EXSE 2025-11-04 7HE2E -10bp 3 700
AA S EXSE 2025-11-04 JHETE -12bp 5 800
A+ oitlzd 2025-11-04 s=2¥ -35bp 2 250
A+ oitlzd 2025-11-04 s= 28 -46bp 3 250
A HL2YA 2025-11-05 7HE2E -15bp 2 300
A HL2YA 2025-11-05 JHETE -17bp 3 500
BBBO LU 2025-11-05 0.0684 2 200
A- 7| 20 = H0t0| 2025-11-06 JHETE -27bp 15 200
A- 7|20 ZHO}O| 2025-11-06 7HE2IE -40bp 2 300
AA- IXgga 2025-11-07 7HEIE +30bp 2 600
AA- X2YA 2025-11-07 JHE8IE +30bp 900
F)REZS Z2 U A, ELS Q)
Xt&: KISKHHE 7L DART
72, A Tl =0 chl : of )
180,000
160,000
140,000
120,000
100,000 2022
80,000 - 2023
m 2024
60,000 = 2025
40,000
20,000 +
128 28 38 48 58 e6d 72 s8E 98 108 1ng¥ 1

AHE : KISKHAE 7}
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33, 2| AH BTy

0|

3300000

3100000

2900000

2700000
2500000
2300000
2100000
1900000

1700000
2023-10-31

2024-02-29

2024-06-30

2024-10-31

2025-02-28

2025-06-30

2025-10-3]

AtE : KISKHAE 7}

=7}t 68.52%= AHX|ZACH AS S 2.45%P

M= 1.11%P 5749t 29.35%, 1H~3EHE2 0.05%P S7t9F 50.81%, 38 ~5HEE 2.54%P 575t

FEY2 AAA S22 M OfH| 5.28%P

ZEA S}

S5 9.81% 2 XX

AT 19.81%S AFX[ZHD, AA

SHC

LEHE 218 RS

16.18% = AtX|M 2 53 O 70| M= 3.71%P Z AT 3.66% & AFX|ULCE

—

H5 IMK SE2E /S (EHel: o )
T2 2025-10-02 2025-10-16 2025-10-23 2025-10-30
AAA 13,722 18,110 9,919 8,793
AA 36,083 24,128 23,855 30,411
A 4,708 2,820 4,847 4,355
BBB 492 369 767 643
JUNK 90 130 144 182
Total 55,094 45,556 39,532 44,384
AtZ : KISAHAHE It
H6. AKX THEE |8 (Ehl: o 8)
= 2025-10-02 2025-10-16 2025-10-23 2025-10-30
~ly 23,809 16,544 11,163 13,028
Ty~3y 22,026 19,695 20,066 22,552
3y~5y 2,892 6,183 5,393 7,181
Sy~ 6,368 3,135 2,911 1,623
Total 55,094 45,556 39,532 44,384

AHE : KISKHAE 7}
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34, 2| S

il
ng

85 (91 : %) I35, SIA BEI|E S5 @91 - %)

Sy~
3.7%
XbE: KISKFAHB 7} RE&E: KISKHAHE T}
adge6. 3| AM R F0| (T2l : o 9)
N REY
100000
80000
60000
40000 I i i I il i
L TN CELEEEEE L
; LLLLLLEEELLS LLLLEEEERRRRLNLLLLELEEAR]
2024-10-30 2025-01-02 2025-03-20 2025-05-29 2025-08-07 2025-10-23

AtE : KISKHAHE 7}

LA HEU HAH OUTLOOK

rE
oM
Jot

OUTLOOK

rE
O

A2 : st=mA 8- KISKHHE It
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@ «isrsrzo

ABS/MBS : AItt7S%t SH &Y &2

o 7}etekx} KEY POINT
71 A 02) 3215-1435 o CIUJ|SIHIYZ XA 7| X XtAH I{ A ETHO| B X| K| B A AKX} ekl
0|5t A 02) 3215-1454 e MBS2025-15 28 MBS & 74, 10 Ojojzt

O|HF &3 YHAYOME U7 |SLEHFHHRSEA - 2,191 )2 7| RO 2 St HAEDL
O|EXHEMAXFS2 Z50] & 2,050 HAL[RUCE SPCTt ®AO|E|ZEH O|5SAI 7RO Cist
DI ISR A W 7|EF 0|0 REdt= HEIE Yot ABSE LHst= 7 X0|0, NSETEHO &
EAMEEZEHN F 2O MESHE 12{510 AAA S50| RO E|RACE

PF Loang 7| XAt 2 St 7| AR EN YALG S22t A O|FM B M LA E&2t 550 282 2,650,
59022l YHL|A D, Primary CBOS 7| XXHAO 2 SH= AME2025 M| 22K, 23K}, 244}, 25k Z20| &

4,542 Ll ALCE
MBS= E2XIZ|2 8,034U S 7| XKLL 25 MBS2025-147F & 7,982 & 2|0 QAo A 7 1t

81, H7 7| XX EH ABS Al ZH F0] (E+91:91 91, 7|ZF: 2025-05-01 ~ 2025-10-31)
30,000 350000
s PF Loan
25,000 - 300000 = P-CBO
- 250000
20,000 - 7| E}
- 200000 oEz
15,000 -
- 150000 S| SR 2 A A

5,000 -

10,000 1 I = . 100000 e 2RISR H cDO

~— - 50000 Synthetic CDO

0 . 0 Loy

T T T T T

2025-05 2025-06 2025-07 2025-08 2025-09 2025-10

XtZ: KISKHAHE ¢

J8l2, A7 WalH| = (EH91 - %, 712t : 2024-11~2025-10) 213, 10 wWalH|= (EH91 : %, 717t : 2025-10)
oe= =g/l P-CBO,

o =Xy 4542.009

Cbo 92
P-CB)
27%
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S LHF A3, 5800 7910
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m
=

Xt KISKHAHE 7F AtZ: KISKHAHE 7L
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H1. F7HABS Bl g (549 : AR, %, 7|2t : 2025-10-27~2025-10-31)
HEST SPC NgsE | wyd I EE I EE
- 7| A~ EN AR S2H AAA 2025-10-27 3Y5M 2650 2.950 CALL
O FMIB M LA AAA 2025-10-29 2Y7TM 590 3.039 CALL

A EOO| 2 X|83A71-1 AAA 2025-10-31 M 50 2.648 -

A EOO| 2 X|83K71-2 AAA 2025-10-31 M 50 2.648 -

A EOIO| 2 X|83A71-3 AAA 2025-10-31 2.96M 100 2.648 -

A EOO| 2 X|83%71-4 AAA 2025-10-31 3.87M 50 2,671 -

A EOO| 2 X|83A}71-5 AAA 2025-10-31 5M 100 2.685 -

A E OO 2 X|83X71-6 AAA 2025-10-31 6M 50 2.699 -

A EOtO| 2 X|83AH71-7 AAA 2025-10-31 6.93M 100 2.712 -

A EOtO| 2 X|83X}71-8 AAA 2025-10-31 8M 50 2.725 -

A EIO| 2 X|83KH71-9 AAA 2025-10-31 M 100 2.738 -

oA EIO| 2 X|83XH71-10 AAA 2025-10-31 10M 50 2.752 -

A EIO| 2 X|83KH71-11 AAA 2025-10-31 1M 100 2.767 -

A EIO| 2 X|83KH7-1-1 AAA 2025-10-31 11.96M 100 2.782 -

A EIO| 2 X|83KH7-1-1 AAA 2025-10-31 1Y1M 50 2.796 -

A EIO|E X|83kHR1-14 AAA 2025-10-31 1Y2M 100 2.801 -

e s I A EIO| 2 X|83KH7-1-1 AAA 2025-10-31 1Y2M 100 2.816 -

A EIHO| 2 X|83KH7-1-1 AAA 2025-10-31 1Y3M 50 2.821 -

A EIHO| 2 X|83KH7-1-1 AAA 2025-10-31 1Y5M 100 2.836 -

A EIHO| 2 X|83KH7-1-1 AAA 2025-10-31 1Y6M 50 2.841 -

A EIO| 2 X|83KH7-1-1 AAA 2025-10-31 1Y7M 100 2.860 -

I~ EIO| 2 X|83%H71-20 AAA 2025-10-31 1Y8M 100 2.890 -

A EIO| 2 X|83KH71-21 AAA 2025-10-31 1Y8M 50 2.909 -

A EIO| 2 X|83%H71-22 AAA 2025-10-31 1Y10M 100 2.929 -

A EIO| 2 X|83%H71-23 AAA 2025-10-31 1Y11M 50 2.948 -

A ETO| B X|83%kH71-24 AAA 2025-10-31 1Y11M 50 2.968 -

A EIO| 2 X|83%H71-25 AAA 2025-10-31 2Y2M 50 2.987 -

A EIO| 2 X|83XH71-26 AAA 2025-10-31 2Y4M 50 2.996 -

A EIO| 2 X|83%kH71-27 AAA 2025-10-31 2Y5M 50 3.005 -

A EIO| 2 X|83%kH71-28 AAA 2025-10-31 2Y9M 50 3.041 -
A EIO| 2 X|83XH71-29 AAA 2025-10-31 3y 40 3.077 CALL
A EIO| 2 X|83%H71-30 AAA 2025-10-31 4Y7M 10 3.205 CALL

A E2025 22Kt F E311-1(Ah AAA 2025-10-31 3y 2453.95 2.987 -

ME2025H234H7 S 2H-1(5) AAA 2025-10-31 3Y 236.773 2.987 -

ME2025H23AH7-S2H-2(Ah AAA 2025-10-31 3Y 229.388 2.987 -

ME2025H24%tF-E2H -1(Ah AAA 2025-10-31 2Y 692.683 2.888 -

Primary CBO AE2025H 25875 2H -1(Ah AAA 2025-10-31 2Y 815.8765 2.888 -

A E2025 22Kt F E311-2(Ah) C 2025-10-31 3Y3M 46.05 3.287 -

A E2025 234t ] &3 -3(5) C 2025-10-31 3Y3M 7.227 3.387 -

A E2025 23K+ 3 E311-4(Ah) C 2025-10-31 3Y3M 6.612 3.387 -

ME2025H24%tF-&2H -2(Ah C 2025-10-31 2Y3M 25.317 3.188 -

ME2025H 2587 S 2H -2(Ah C 2025-10-31 2Y3M 28.13342 3.288 -

AIZ : DARTHALSA|A|AH
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H2 X2 MBS Ed 3 MK} wl HmHHE (THl - A9, %)
2] MBS 2025-14(2025-10-28) MBS 2025-13(2025-09-26) MBS 2025-12(2025-09-16)
B weaey | wage | amgc | ww3o | wegel | amyc | wu3d | ww3gel | amyc
14 782 2.533 +18 - - - 728 2.423 +15
PIE] 1,100 2.651 +12 975 2.635 +22 1,000 2.533 +13
34 1,100 2718 +14 - - - 900 2.550 +13
54 1,400 2.920 +22 1,300 2.887 +28 1,300 2738 +18
74 1,000 3.137 +31 - - - 1,100 3.008 +28
104 1,100 3314 +42 1,000 3.279 +45 900 3.199 +38
204 1,200 3.571 +70 600 3.522 +72 1,100 3.483 +68
3044 300 3.462 +67 - - - 300 3.355 +62
SN EET
AR FEHIFIESA
1%4. MBS T7|'E L-THY 0] THel: of &)
70,000 180,000
£0.000 160,000
\ 140,000
50,000
/ 120,000 2022 23l
40,000 \ 100,000 === 2023 23
30,000 80,000 024 L
025 2Rl
60,000 =<
20,000 - B
40,000
10,000 - 20,000
0 - 0
1Y 2y 3y 5Y 7Y 10y 15y  20Y  30Y
KtZ : KISKHAHE 7}
T35 MBS TH7|'E U3 AZy e 3o £l of )
3
2.5
m1y
2 m2y
m 3y
1.5 m5Y
7Y
1 m 10Y
15Y
05 A 20Y
0 T 1
MBS2025-11 MBS2025-12 MBS2025-13 MBS2025-14

AtZ : KISKHAHE It
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SIIARH : LMl OISR 2SS E ME

o 7} EekX} KEY POINT
MIE Ha] 02) 3215-1458 o CD: Ul =T} CD-2WK| Az E 2|
e CP/ESTB : Z3ZH F7t

LY THIIXHA Al
CDZ2[(AAASE 3HEE 7|F)= ™ F OH| 1bp 453t 2.55%2 2 O SHICEH CD-2 M (AAASE
NEE 71F) 2ZYEE -53bp2 OHARCE 55 CD A2 U 2A 134, 49509 #2 7ISAUCL
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Ch 3 B7] AN XISEQAH SFYMTH S EBIA Chh O S22 BHUCH A AFT EEM
AIZOl f A7k 22 BIA S| QIotoll it 7|Th2Ho] ZHOIBIA CPAIFSl i 2|7t A3F o2 SOHA

= Z5S 20k Ccpails XESTUMM &5 oM HelE 22, ST CPE SH2R 510l TF

7| TR FM OfubrE FebE F0 OFRE| E[ACLFSS AZOM Al oM SES SLSHA LIEIHHH

HMuMo = AZ OfN| Aefg A OHR 2| EUCt
81, 91¢€E F8 TI|Z28|F0| (&el:%) 182 MMF, MAY, FHY HETIAFO| @ e
AT = (cD-2 3 k) EEIPNON TV}
cp co HEE —MvF — 48
o XHAAA 240,000
4.0 0.1
32 0.05 190,000
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2.0 -0.05
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Xt : KISKHAHE 7} Az 3852
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Il. CD, CP/ESTB Z&A|E

= HiS
=3 CD 2

H(AA+)O| 22U =2 2.64% LHE

s
=3 Cp &

+4
O

o2 H™Z [H| 36,0442 S7t51SICE A

H| Z+ 40,5984 B7t, 17,247

rlo

U2 115554442

—_

12
o
ol
N

@ stz

OfO| AT (AAA)O| 1HES 2.56%, 42

CP 93,539 ¢,

PFSELCH EH7I AR St e 300,588 2

ESTB 201,5649 o2 MZF |

H1. 23 CD gLy (THel: 243
gy M, oY = 2 Z2|(%) EC R

2025-10-27 St 2026-10-27 365 3 250
2025-10-28 NHsE 2% 2026-01-28 92 3 150
2025-10-28 o2 2026-01-28 92 3 150
2025-10-28 ShLt2 2026-10-28 365 3 650
2025-10-29 71 2026-04-29 182 3 200
2025-10-29 Ofo| A3 2026-01-29 92 3 200
2025-10-29 fgl2d 2026-10-29 365 3 850
2025-10-29 HE2d 2026-04-29 182 3 400
2025-10-30 NHsE 2 2026-10-30 365 3 600
2025-10-30 Ofo| A3 2026-01-30 92 3 150
2025-10-31 dg2d 2026-08-19 292 3 300
2025-10-31 ] 2026-10-30 364 3 250
2025-10-31 {2 2026-01-29 90 3 800

& o E A A

J33. CP/ESTB HlZ3 2l 0] (EH9: M, 7|7 : 2024-10-01 ~ 2025-10-31)
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AtZ : KISKHAHE It
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39, 7| XXHHE HAFH (29l o, 712:2024-10-01~) 10 2F 2 7| E=Xp4HE THERZ (EH91: )
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OHRIMHA : =l 21012 2= F= 0l £ Ol sx=d ExM

"It KEY POINT
7192 o178 02) 3215-1469 e QT =& 011, MBS At& Et7| 2Kl X EXt Ak
o MEICHAE SIAK o2 IrYAIZ HESH SCf
SielxiH A S
=3 MAEAEQ O] I +AEL 22|Qlstet YA Z20 Chst 20| HEEZH =M E 2SCt
FOMC O|ZEHE X|&EHQ M4SME EQOLL F 2oz LU4E MESE0| E0EE FMJCH

7 S T2 FOMCOIM U ATHZ 7|F 222 375-4.00%2 25bp QISHSHRACE MIZte B0 23 E
NE 128 1996 SRHUCD YEAGC TY SIT2 0l0f7 A FOIN EHAS Bx

FHZI=0] i ot
of thal 2153t MBS Atg= O] BH7[=A0f| X EXSHO AE A= RO O] =R HES 0|2
oS BA & Zol2tn **mo}G'Ef a2 1238 52| 5o tHoiA 7| Z At 0] ofL| 2= #elS ot

T 2
ol 22| st 7[CHZof =7g0| Lot RATt.

HOo|A S Z3|AF HEIS| 300 T 22 Halst Soff X|C
2 0|HCh 34 GolE X7F K&Elof 7 32| 9
g2 Btk

a3, 0|22 $£2AE 0| (EH91: 9%, 712F: 24.11.01~25.10.30) a2 SYIH FAE F0 (EH91: %, 712t 24.11.01~25.10.30)
2K (%) 10Y-2Y(%) 2 (%) 10Y-2Y(%)
5.5 0.7 4 1
0.6 09
5 ’ 35 0.8
0.5 3 0.7
4.5 0.4 0.6
2.5 0.5
. 0.3 0.4
0.2 2 0.3
35 o1 15 0.2
0.1
3 0 1 0
2024-11-01 2025-02-01 2025-05-01 2025-08-01 2024-11-01 2025-02-01 2025-05-01 2025-08-01
DR ==——2Y 5Y 10Y 30Y DR e=——2Y 5Y 10Y 30Y
XtE : KISKHHE 7, Bloomberg A& : KISKHHE I, Bloomberg
J33. YE2IH =AU E F0| (E491: %, 717+ 24.11.01~25.10.30) d2l4. S22 $UE F0| (E491: %, 717+ 24.11.01~25.10.30)
=H(%) 10Y-2Y(%) =xH(%) 10Y-2Y(%)
35 0.9 0.8
0.8
3 . 25 07
.7
25 0.6
0.6
0.5
2 0.5 2
0.4
1.5 0.4
0.3
1 03 15
0.2 . 0.2
0.5 0.1 0.1
0 0 1 0
2024-11-01 2025-02-01 2025-05-01 2025-08-01 2024-11-01 2025-02-01 2025-05-01 2025-08-01
DR == 2Y 5Y 10Y 30Y DR e 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7Y Bloomberg Xt=& : KISKHHE 7L Bloomberg

31



1. FUH 33 32HS

=2t E 2025-10-30 2025-10-24 2025-09-30 M Oiy| HE oiy|
US TREASURY 2Y 3.59 3.49 3.62 9.90 -2.50
US TREASURY 5Y 3.70 3.61 3.73 9.80 -2.20
US TREASURY 10Y 4.07 4.00 413 7.30 -6.30
US TREASURY 30Y 462 458 471 4.40 -8.20
DEUTSCHLAND REP 2Y 1.97 1.94 2.02 3.90 -4.80
DEUTSCHLAND REP 5Y 2.23 2.19 2.31 4.40 -7.30
DEUTSCHLAND REP 10Y 2.62 2.59 2.70 3.50 -8.20
DEUTSCHLAND REP 30Y 3.19 3.17 3.28 1.90 -8.80
JAPAN GOVT 2Y 0.93 0.94 0.94 -0.30 -0.70
JAPAN GOVT 5Y 1.22 1.23 1.23 -0.80 -1.60
JAPAN GOVT 10Y 1.65 1.66 1.65 -1.10 -0.30
JAPAN GOVT 30Y 3.05 3.07 3.15 -2.20 -10.10
CHINA GOVT 2Y 1.40 1.50 141 -9.70 -1.50
CHINA GOVT 5Y 1.54 1.67 1.60 -6.50 -6.30
CHINA GOVT 10Y 1.75 1.78 1.87 -2.40 -11.30
CHINA GOVT 30Y 2.17 2.21 2.23 -4.00 -6.10

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(9l %, 717t 24.11.01~25.10.30)

dZl6. MOVE & VIX

(EH2l: %, 717t 24.11.01~25.10.29)

1,800 150
1,600
100
1,400 Mw
1,200 20 ﬂ
1,000 0
,0’& Q@\ ’&9\ 98,0\ 91,0\ 9‘3’& \’\,0“/ 0\/,0\/ &9«/ Q%,ox @/Qx qugx
S @ ¢ S RN O AR SN 4 Rl
e USD/KRW EUR/KRW MOVE e V/IX
Xt& : KISKHHE 7}, Bloomberg X2 : KISAHAHE T, Bloomberg
d87. KP= 58 M3 HE (EH91: %) J88. KP= HE8 M3 #HE (EH91: %)
6 6
5 5
4 4
3 3
2 2
1 1
0 0
\?\& q‘\\‘\)& q\\x& ’\\?& ";?‘\/ ’\\?> \9\/‘/ \f;?& WQ\?} '8\0 /\\?} q\?\# ’g& & '\\?> \9\?& (;;2\/ ,»Q@
) o
T YTV B3 v % YTM HFEYT™

XtZ : KISKHHE I, Bloomberg
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(2+9l:bp,712+:25.10.24~25.10.30)

2

0

12 e/ 1278 24 sd 74 104 15 204

X2 : KISAHEE I Bloomberg

a311.

(E+%l:bp,712+:25.10.24~25.10.30)

J&10. KPE HZ8K #HE HE

DR(bp)
10

8
6
4

2

0

1 e/l 1270 g 2 s 74 104 15 204

X2 @ KISAHEIE Bloomberg

(2Hel: %, 712k 25.10.27~25.10.31)

X HYMA ME 22

10.29%
5.88%

5.88%

2.94% L
8.82%

5.88%

16.18%

H Consumer, Non-cyclical H Utilities B Consumer, Non-cyclical M Utilities
B Communications H Financial B Communications H Financial
Government Government(Municipal) Government Government(Municipal)
[ Basic Materials Consumer, Cyclical [ Basic Materials Consumer, Cyclical
Energy Industrial Energy Industrial
Xt& : KISAHHE I, Bloomberg
2. M CHY| WY A ME 5T (E+9l: %, 7I1Zt: 25.10.20~25.10.31)
HE] 3% e 57
Financial 23.53% 24.44% -0.91%
Consumer, Cyclical 5.88% 11.11% -5.23%
Consumer, Non-cyclical 14.71% 11.11% 3.59%
Energy 5.88% 2.22% 3.66%
Government 16.18% 24.44% -8.27%
Basic Materials 2.94% 4.44% -1.50%
Communications 5.88% 2.22% 3.66%
Diversified 0.00% 0.00% 0.00%
Industrial 10.29% 0.00% 10.29%
Technology 0.00% 0.00% 0.00%
Utilities 5.88% 2.22% 3.66%
Government(Municipal) 8.82% 4.44% 4.38%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 25.10.27~25.10.31)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
PARKLD Float 10/28/28 EURO MTN usD 2025-10-28 2028-10-28 | 5.378% | SOFRRATE 8.30MM
CITNAT Float 05/06/26 US DOMESTIC | USD 2025-10-29 2026-05-06 | 4.59% | SOFRRATE |  100.00MM
CITNAT 3.31 11/02/26 EURO MTN HKD 2025-10-30 2026-11-02 | 3.31% 48.91MM
INDKOR 0 02/27/26 EURO-DOLLAR | USD 2025-10-31 2026-02-27 - 32.00MM
CITNAT 3.31 11/04/26 EURO MTN HKD 2025-11-03 2026-11-04 | 3.31% 45.05MM
CITNAT 3.31 11/04/26 EURO MTN HKD 2025-11-03 2026-11-04 | 3.31% 48.91MM
KOEWPW 4 05/04/31 EURO-DOLLAR | USD 2025-11-04 2031-05-04 4% 300.00MM
KDB 3.93 05/04/26 EURO-DOLLAR | USD 2025-11-04 2026-05-04 | 3.93% 50.00MM
KDB 3.7 11/04/27 EURO MTN usD 2025-11-04 2027-11-04 | 3.7% 50.00MM
EIBKOR 3.18 11/04/26 EURO MTN HKD 2025-11-04 2026-11-04 | 3.18% 49.56MM
CITNAT 0 11/05/26 EURO MTN usD 2025-11-04 2026-11-05 - 50.00MM
EIBKOR 3.175 11/04/26 EURO MTN HKD 2025-11-04 2026-11-04 | 3.175% 48.91MM
EIBKOR 3.196 11/04/26 EURO MTN HKD 2025-11-04 2026-11-04 | 3.196% 48.91MM
CITNAT 0 11/05/26 EURO MTN usD 2025-11-04 2026-11-05 - 50.00MM
KDB 11.075 12/23/26 EURO MTN BRL 2025-11-04 2026-12-23  [11.075% 50.26MM
EIBKOR 3.22 11/06/26 EURO MTN HKD 2025-11-06 2026-11-06 | 3.22% 49.55MM
EIBKOR 3.23 11/06/26 EURO MTN HKD 2025-11-06 2026-11-06 | 3.23% 41.18MM
EIBKOR 3.2 11/06/26 EURO MTN HKD 2025-11-06 2026-11-06 | 3.2% 49.55MM
KDB 3.982 11/06/30 EURO MTN usD 2025-11-06 2030-11-06 | 3.982% 20.00MM
XtZ : KISKHHE 7L Bloomberg
B4, 7t 0|7 AN X & (5+91: %, 71ZF: 25.10.27~25.10.31)
Date Name Survey Actual Prior
2025-10-24 CPI (I &CHH() 0.40% 0.30% 0.40%
2025-10-24 Core CPI MoM 0.30% 0.20% 0.30%
2025-10-24 CPI (M ACHH]) 3.10% 3.00% 2.90%
2025-10-24 Core CPI YoY 3.10% 3.00% 3.10%
2025-10-24 CPI X|4= NSA 325.027 3248 323.976
2025-10-24 Core CPI Index SA 330.743 330.542 329.793
2025-10-24 S&ap 22Y 0/= HZY PMI 52 52.2 52
2025-10-24 S&p 22 0|5 MH|AY PMmI 53.5 55.2 54.2
2025-10-24 s&p =29 0|= 3¢ P™mI 53.5 54.8 53.9
2025-10-24 OJA|ZtEH St AH| XA 2| 54.5 53.6 55
2025-10-29 ZOf X M| -0.20% -- --
2025-10-29 200K Moy - -- 0.00%
2025-10-30 FOMC 22| 23 (&% 4.00% 4.00% 425%
2025-10-30 FOMC a2| 273 (5teh 3.75% 3.75% 4.00%
2025-10-30 O gFE X|ZEHF 2t F2| -- 3.90% 415%
2025-10-30 Fed Reverse Repo Rate - 3.75% 4.00%
X2 : KISKHHEZL Bloomberg
H5. L{F 0| FH X[ & (421: %, 7|2+ 25.11.03~25.11.07)
Date Name Survey Actual Prior
2025-10-31 I ENS] 0.40% - 0.40%
2025-10-31 M I ENCIPNES 0.40% - 0.60%
2025-10-31 HE T oIAH| 0.20% - 0.40%
2025-10-31 PCE 27HX|$ MoM 0.30% - 0.30%
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2025-10-31 PCE 2 7HX|== YoY 2.80% - 2.70%
2025-10-31 =¥ PCE 27| MoM 0.20% - 0.20%
2025-10-31 =& PCE 27H|== YoY 2.90% - 2.90%
2025-11-04 ISM K| &= K| 492 - 49.1
2025-11-04 FA=X - - -
2025-11-04 +Z MoM - - -
2025-11-04 =2 MoM - - -
2025-11-05 TOIO|EEOAM FOIHS - - 7227k
2025-11-05 JOLTS Job Openings Rate - - 4.30%
2025-11-05 JOLTS Quits Level - - 3091k
2025-11-05 JOLTS Layoffs Level - - 1725k
2025-11-05 N [EEass - - -
2025-11-05 HNzde=, 25H< -- -- -
2025-11-05 W == - - -
2025-11-05 25X 2 A - - -
2025-11-06 ISM AMH|A X|3= 51 -- 50
XtZ : KISKHHEZE, Bloomberg
B6. Tt 54 4H X|= (5+91: %, 7|ZF: 25.10.27~25.10.31)

Date Name Survey Actual Prior
2025-10-24 HCOB = =Y PMI 495 49.6 49.5
2025-10-24 HCOB =& AMH|AY PMI 51 54.5 515
2025-10-24 HCOB = &% PMI 51.5 53.8 52
2025-10-27 IFO 7| ¥4 88 88.4 87.7
2025-10-27 IFO Hx H7t -- 85.3 85.7
2025-10-27 IFO Of & -- 91.6 89.7
2025-10-28 GfK 2H|XH 7| T K| 2= -21.8 -24.1 -223
2025-10-30 YR WS (THRH) -- -1.0k 14.0k
2025-10-30 Heled 78 sA 6.30% 6.30% 6.30%
2025-10-30 GDP SA (4 7|CHH]) 0.00% 0.00% -0.30%
2025-10-30 GDP NSA ™ ALCHH| -- 0.30% -0.20%
2025-10-30 GDP WDA HACHH| 0.20% 0.30% 0.20%
2025-10-30 CPI (M2 CH|) 0.20% 0.30% 0.20%
2025-10-30 CPI (M ACHH]) 2.20% 2.30% 2.40%
2025-10-30 CPI EU T8 M| 0.20% 0.30% 0.20%
2025-10-30 CPI EU B¢ MdH| 2.20% 2.30% 2.40%
XtZ : KISKHHE 7L Bloomberg
27 UF 54 48 X|= (E41: %, 7|ZF: 25.11.03~25.11.07)

Date Name Survey Actual Prior
2025-10-31 TS5 T EY| -0.20% - -0.50%
2025-10-31 F=AS7HR| 5= T dH| -1.40% -- -1.50%
2025-10-31 A0 EkOf (T CiH]) 0.20% - -0.20%
2025-10-31 200 Eoj NSA ® | 2.70% -- -1.10%
2025-11-03 HCOB = HM=¢ PMI -- -- 496
2025-11-05 SEFF HEH| - - -0.80%
2025-11-05 S+ WDA ™ dH| - - 1.50%
2025-11-05 HCOB S MH|AY PMI - - 54.5
2025-11-05 HCOB £¢ &% PMI -- -- 53.8
2025-11-06 A M A SA MoM -- -- -4.30%
2025-11-06 Ar M A WDA YoY - - -3.90%
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2025-11-06 |

HCOB =¢ MY PMI

XtE : KISXHHE 7L Bloomberg

H8. F = FH A=

(EH21: %,

7|7k 25.10.27~25.10.31)

Date Name Survey Actual Prior
2025-10-25 FDI HZT{H] YoY CNY - -10.40% -12.70%
2025-10-27 S 7ol AxChH| HEHH| - 3.20% 0.90%
2025-10-27 ALt Yoy - 21.60% 20.40%
XtE : KISKHHE 7L Bloomberg
H9. UWF 3= ZH X= (EH2l: %, 712k 25.11.03~25.11.07)

Date Name Survey Actual Prior
2025-10-31 HZ=L PMI 49.6 -- 49.8
2025-10-31 HIHZ=Y PMI 50.1 -- 50
2025-10-31 3 PMI - - 50.6
2025-11-03 golg=s 5= HMEY PMI 50.7 = 51.2
2025-11-05 golE= 5= T PMI -- -- 52.5
2025-11-05 glolE= &= MH|A PMI - - 52.9

XtE : KISXHAHEZE Bloomberg
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ELS : 20254 10& CHAIH= KOSPIX|== 4107.5= Oi&

IR

KEY POINT

A7S | 02) 3215-1475

L S FA AR

o Xtk CiH

o =7

KOSPI X|%=

=1

[

L=r

AL S&P500 A
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A

o

B F o) 37t
= =

=

ol

=
=
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27 OpR| 3 A2} YOl 31Y, KOSPIX| 4= FZE Tft| 165.91p AS3IT, TR 5 NIKKER25E HFE

CHE| 6.31% &S, KOSPI200= A|'th &= OFX|9 A2{ 2 CiH| 535% & SOtACE

#H1. MF CfH| F8 X|5 F0| (EH9l: ZQIE)
Xl X F NEES HEE
KOSPI200 550.01 579.46 A2945
NIKKEI225 49,299.65 52,411.34 A3,111.69
HSCEI 9,363.94 9,168.58 v195.36
EUROSTOXX50 5,674.50 5,662.04 v12.46
S&P500 6,791.69 6,840.20 A48.51
F) aF I KIS HAZ 2T AL 7|1F dots 22 Bt HE
a1, A2 17082 £8 X4 #0] (&9l: ZolE)
NIKKEI225 === KOSPI200 HSCEI ——— EURO STOXX50 e S&P500
53000 1 r 600 9700 - - 8000
52000 L sa0 9600 1 b 7000
f—
Y N—
51000 1 95001
b 560 L 6000
9400 -
50000 -
F 540 9300 | F 5000
49000 -
b 520 9200 - b 4000
48000 -
L 500 9100 7 b 3000
47000 -
9000 -
r 480 r 2000
46000 - 8900 |
45000 r 460 8800 - r 1000
44000 : : : 440 8700 : : : 0
2025-10-06 2025-10-13 2025-10-20 2025-10-27 2025-10-06 2025-10-13 2025-10-20 2025-10-27

F) HZ 4FU IE
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@ «isHmIt
B3, FIHELS A 7| XX U HABE 5 (ShSl: 7H)
T2 N O]t HEE
TUHE=Y 72 78 6
WX+ 33 37 4
deEs=d 57 76 19
Sl X| = 150 167 17
T 15 19 4
sfeleetd 15 15 0
A 342 392 50
XtZ : KISKHAHE ¢
Ha4. FZHELS BYUY : 7| XA REE 2HESY (29l: o &)
T2 N O]t HER
TUE=Y 3,750 8214 4,464
TLX|+=¥ 712 4,118 3,406
delEs=d 1,157 1,304 147
s K|+ 3,599 3,901 302
TU=ed 318 454 136
sfel=etd 228 319 91
A 9,764 18,310 8,546
X2 : KISKHEEIE
B5 FZHELS HAHE : 7| XXMH(ESE = 49 107H) (H9: 7H)
=2 AN 7| EXpek 2 7| XXt 3 e
1 KOSPI200 SPX SXSE 71
2 KOSPI200 - - 37
3 ISE=EubN; - - 34
4 'ALANTIR TECHNOLOGIES INC- TESLA INC - 22
5 NIKKEI225 SPX SXSE 19
6 KOSPI200 NIKKEI225 SPX 18
7 NVIDIA Corporation TESLA INC - 13
8 Ll - - 12
9 HSCEI NIKKEI225 SPX 11
10 KOSPI200 ISR=EubN; - 9

KHE : KISKHHE 7}
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SWAP:CD 912= =d 0.01% &5

"Rt KEY POINT

MeZE 1% 02) 3215-2940 e X|t F CiH| CD 22| 0.01% A&
o IRS 22| #5A, CRS 22| &SA|
e SWAP SPREAD &}2tHA||, SWAP BASIS &5 A

2 CDFEl= 255%2 T F CiH| ¥SSHRACL RS F2l= MEE oz 45311, RS F2[29| F
P HHZE 45 FHE AT RS 29t KTB Yield| Xt0[Ql 2E-AY AT EE HEHE

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

a1, F2 28 50| (=tl: %)

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

6.00%

5.00%

4.00%

3.00%

2.00%
1.00%

0.00%
v&v&v&v& Q") N ’\ Q‘b é’)@»’\\’}’g’\r 9’\« 9") 9& 96 9b§\ 9% 00):@
’L’\/’\"L’L’\/’L’\"L’}’L
A S S

Rt : KISKHAME 7}

J82. 8 22| FUHHS (54 %)

mKTB m KRW IRS m KRW CRS m USD IRS USD TB
0.20%

0.18%
0.16%
0.14%
0.12%
0.10%
0.08%
0.06%
0.04%
0.02%
0.00%

0.18%

0.12%

Xt : KISKHAME 7}
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@ «isrsrzo

J&2!3. USD IRS 22| 0| (5H: %)
XpO| ——10/31/2025 10/24/2025
4.50% 0.160%
4.00% _——— o1a0%
3.50% \ 0.120%
3.009
& 0.100%
2.50%
0.080%
2.00%
0.060%
1.50% °
1.00% 0.040%
0.50% 0.020%
0.00% 0.000%

3M 6M 9M 1Y 2Y 3Y a4y 5Y 6Y 7Y 8Y 9y 10y 15Y 20y 30Y

XtZ : Refinitiv, Bloomberg

H1. USD IRS Data (H9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-10-31 3.6257 3.3979 3.3564 3.4062
2025-10-24 3.4873 3.251 3.2163 3.2752
Fisz 0.1384 0.1469 0.1401 0.131
2024-12-31 41632 40674 4.0372 4.008
i -0.5375 -0.6695 -0.6808 -0.6018

ALZ : KISKHAE 7L

J24. KRW IRS (SH2l: %, BP)
X}O| ——10/31/2025 10/24/2025
3.00% 0.16%
2.90% 0.14%
2.80% 0.12%
2.70% 0.10%
2.60% 0.08%
2.50% 0.06%
2.40% 0.04%
2.30% 0.02%
2.20% 0.00%

3M 6M O9M 1Y 2Y 3y 4y 5Y 6Y 7Y 8y 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
2025-10-31 2.5725 2.605 2.665 2.7825
2025-10-24 2.5075 2.51 2.55 2.6425

FUBZ 0.065 0.095 0.115 0.14
2024-12-31 2.8625 2.7275 2.705 2.72

HZChb| -0.29 -0.1225 -0.04 0.0625

ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
X}O| —10/31/2025 10/24/2025
3.00% 0.20%
0.18%
0,
2.50% —_—  m 0.16%
\
2.00% 0.14%
0.12%
1.50% 0.10%
0.08%
0,
1.00% 0.06%
0.50% 0.04%
0.02%
0.00% 0.00%
3M 6M 9M 1Y 2y 3Y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (S+$l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2025-10-31 2.2 2.22 2.3 2.415
2025-10-24 2.07 2.06 2.12 2.24

034 0.13 0.16 0.18 0.175
2024-12-31 2315 2.185 2.19 2.23

| -0.115 0.035 0.11 0.185

ALZ : KISKHAE 7}
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a2l6. KTB (5+$1: %, BP)
X}O| —10/31/2025 10/24/2025

3.50% 0.20%
0.18%

3.00% S
// 0.16%
2.50% 0.14%
2.00% 0.12%
0.10%
1.50% 0.08%
1.00% 0.06%
0.04%

0.50%

’ 0.02%
0.00% 0.00%

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

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-10-31 244 2.63 2712 2.855
2025-10-24 2.36 2.532 2.58 2.71
Fisz 0.08 0.098 0.132 0.145
2024-12-31 2.71 2.767 2.597 2.765
i -0.27 -0.137 0.115 0.09

ALZ : KISKHAE 7L

27, IRS HTH7| A=y E 0| (2 : %) J12l8. IRS HEH7| ADYE FZHHES (549 : %)
———KRW IRS 5Y-3Y KRW IRS 10Y-5Y B KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.25%
’ 0.030%
0.20% 0.025%
0.15% 0.025% -
0.10% 0.020% |-
0.05%
0.00% Nie 1 1 1 0.015% +
-0.05% 0.010% 0.008%
-0.10%
0, -
0.15% 0.005%
2024-04 2024-10 2025-04 2025-10 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) M SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.070% - 0.065%  0.065%
-0.10% |
0.060%
-0.20%
-0.30% | 0.050% |
-0.40% |

0.50% W ‘ v"‘ J'w‘v-q 0.040% -
-0.60% | ‘ ) ( W 0.030%
-0.70% |- ‘

0.80% | W 0.020%

-0.90% 0.010% |
-1.00% : : :
2024-04 2024-10 2025-04 2025-10 0.000%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
J&11. KTB/IRS 0| (T2l - %) 812, KTB/IRS F7H HE (EHl = %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) H SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% -0.014%
0.30% -0.015% -
0.20% -0.015%
-0.015%
0.10% -0.016% -
0.00% -0.016% -
-0.10% - 0017% T -0.017%
- 00 -
-0.20% . . . 0.017%
2024-04 2024-10 2025-04 2025-10 0.018% -
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
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J&13. KRW/USD Swap Point 30|

@ «isxt

AFIH 7

03M 06M 12M 03Y 05Y
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-20 —_—_—— T —__ ———
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WV& WV& '»“'Qv '»VQ% '\?"Qb ’LNQ/\ '»VQ% ’»VQO) m“'\, w“"\:\, '\?’0 '1‘:"0\/ »‘”& '1‘,”'& w"’& w""& 'i”p‘o ’f’lé\ '\‘,”'Qoo 'f?& 'ﬁ”'\’g
S S U S S S S S S S S S SO S S U S S S S
X2 : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (G EE))
M CHH| kO MZCfH| Xt0| ——10/31/2025 ——10/24/2025 ——12/31/2024
1500 20
1480 10
1460
1440 0
1420 10
1400
1380 20
1360 -30
1340 40
1320
1300 -0
1280 -60
SPT 0lW  0IM  02M  03M  06M  09M  12M 02y 03Y 04y 05Y
Xt& : Refinitiv, Bloomberg
H5. #2883 g2 U F (2% 70
35 2025-10-31 2025-10-24 Xto] 3= 2025-10-31 2025-10-24 Xto|
KRW/USD 14244 1424.4 -12.7 USD/CHF 0.802 0.796 0.006
EUR/USD 1.157 1.157 -0.004 USD/SGD 13 1.299 0.001
GBP/USD 1315 1315 -0.018 USD/IDR 16627.5 16631.5 -4
USD/JPY 154.165 154.165 1.2 USD/PHP 58.827 58.611 0.216
USD/HKD 7.768 7.768 -0.004 USD/TWD 30.741 30.801 -0.06
USD/CNY 7.1 7.1 -0.013 USD/SEK 9.446 9.382 0.064
USD/CAD 1.4 1.4 -0.002 USD/PLN 3.669 3.641 0.028
AUD/USD 0.654 0.654 0.004 USD/DKK 6.455 6.433 0.022
NZD/USD 0.572 0.572 -0.003 USD/ZAR 17.304 17.324 -0.019

N2 MEATEEN (154 402

g 7|%)

—
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Appendix 1] =2 2¢dl & Credit Spread His &g

H21. I F252

(EH2l: %, 2025-10-31)

TL=2 gy HFCHH] | HXCHH|
CD 90¢ 2.550 0.010 -0.710
CPo0¥ 2.740 0.030 -0.660
=134 2712 0.132 0.210
=154 2.855 0.145 0.180
=1 104 3.060 0.150 0.318
=1 204 3.075 0.183 0.308
=1 304 2.990 0.180 0.298
Sot1d 2437 0.095 -0.223
S¢t2d 2.650 0.133 0.008
S0t 34 2.735 0.135 0.080
XHE : KIS-NET

H3. | F2X|+

(7I&Y : 2025-10-31)

olstel 17

22 o2 F8 =&

02) 3215-1454

(TH2l: %, 2025-10-31)

LS| gy HFCHH] | HXCHH|
o= 2y 3.611 0.120 -0.770
oj= 5Y 3723 0.117 -0.232
oj= 10Y 4098 0.100 0.260
o= 20Y 4636 0.082 0.534
o= 30Y 4.656 0.076 0.729
FH 2y 1.986 0.051 -0.675
a8 5y 2.253 0.065 -0.204
S8 10y 2.643 0.057 0.205
/8 20y 3.105 0.037 0.657
8 30y 3.199 0.030 0.842
Xt&E : KIS-NET

H4. =LY Credit Spread

(TH2l: %, 2025-10-31)

FaX|5 2y TFRCHH| | AXxCfH| U= = HFCOH] | AXCHH|
KTB3 1394 -45 -76 E4%1 AAA 2.887 0.008 -0.130
KTB10 116.32 -1.46 -1.35 2| ALK AA- 3.122 -0.015 -0.280
KOSPI 4,107.5 165.91| 1,708.56 7|Era 8%l AA- 3.114 0.015 -0.336

0 0. 0 0 28] AAA 2.898 0.003 -0.158
XtE : KIS-NET Xt&E : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (h9l : bp, 7] : 3Y)
ope ZM Top 3
= AL =3 HE
A A A7 S A AAO B
QHAE A S AL AAO =gt
DA A ZE[SA AAO B3t
IHEA| A} AAO =t
St A| S A} AAO 23t
EENEN AAO =gt
SO A SA AAQ =gt
EFENLSA AA+ 0.3
S GA ZA[S A} AA+ 03
ok SFEGAZAISA AA+ 03
B BAZASAL AA+ 03
X EA|SA} AA+ 03
T oSSA AA+ 03
O = Al S A AA+ 03
AENLSA AA+ 03
ERMLSA AA+ 03
T AP S A AA+ 03
XU ESA} AA+ 03
SHHZILYSA AA+ 0.3
QI | FE A S AL AAA 04
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AX|FH | B AO -1.0
7| 270 ol & A- -05
Hojd| 2| 7Hm| & AA- B
felzsMo AA- 23t
FIEX C|H[7Hm| & BBB+ 23t
Adlofl o X s 7ol AA- 23
OfO[H|#|O| 7H | & AA- EE
S OIZHm & A+ 23t
AolFFH o BBBO Ht
otxlZ A- -25.0
S| ALRY 12{0t¢d AAO 9.7
HS3 A & CEAXY A0 -8.7
XtE : KISKHEE I}
H6. ME|H 21 CHH| Credit Spread H-E 2N Top3 LAt Tl : bp, 2H7] : 3Y)
= kM| Top 3
. ZHALE s HE
St I A AAA 1.3
o =&Y TSAL AAA 1.3
=X St=ItAF A AAA 1.2
St 23 A AAA 1.0
ot= RS AL AAA 1.0
LM OO IO H A A H| AR 2| Of A+ 1.5
A OlH|=27tE AA+ 1.5
H 2 M| C| A Ao A M H| A A+ 1.5
H| M A O] 7H | EF AA- 1.5
AN A AA- 1.5
Of F-=74 ol g A0 1.5
2H7tE AA- 1.5
ST 7R | & AA+ 1.5
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2025-11-07 |H|2| X7 o E250-2 2024-03-08 1Y 7m 30d 10,000 A+
2025-11-07 |H|2| X7 o Ek255-3 2024-05-09 1Y 5m 29d 100,000 A+
2025-11-07 |7| 274 m|EH181-2 2024-05-07 1Y 6m 20,000 A-
2025-11-07 | A|O|H|7} | E525-2 2023-11-07 2Y 50,000 AA-
2025-11-07 | &RO|7H=507-4 2023-11-07 2Y 30,000 AA-
2025-11-07 |&RO|7tE527-2 2024-04-08 1Y 6m 30d 20,000 AA-
2025-11-07 | HACHIHI|EH1999-5 2023-11-09 1Y 11m 29d 10,000 AA+
2025-11-07 7|27 m|EH182 2024-05-07 1Y 6m 7,000 A-
2025-11-07 |JB 2|7Hm| 24493-1 2023-11-07 2y 30,000 AA-
2025-11-07 |JB 2|7Hm|EH492-3 2023-11-07 2y 50,000 AA-
2025-11-07  |StLEZHI|EE380-4 2023-02-09 2Y 8m 29d 30,000 AA-
2025-11-07  |StLH7HI| EF416-2 2024-01-09 1Y 9m 29d 30,000 AA-
2025-11-07 |AM7IE2574 2023-02-07 2Y 9m 130,000 AA+
2025-11-07 |#ICi7H=889-1 2023-11-09 1Y 11m 29d 20,000 AA+
2025-11-07 | OFO|H|#|O| 7] | Et264-3 2022-11-08 2Y 11m 30d 100,000 AA-
2025-11-03 || 27| O| I OO| K| = 21 2023-11-03 2Y 25,000
2025-11-03 |Of|AF 0jojEHHAE 121 2024-05-03 1Y 6m 46,000 BBB+
2025-11-03 |SKQIHZIA12 2023-11-03 2y 100,000 A+
2025-11-04 |2 =20|0j|O|X|Z2|0H6(%) 2022-11-04 3y 19,000
2025-11-04 |t EEYT55-2(%) 2022-11-04 3y 20,000 AAA
2025-11-04 | K| A H| D 2|0t4(=) 2022-11-04 3y 10,000
2025-11-04 |&S3|4HA3(%) 2022-11-04 3y 15,000 BB+
2025-11-05 |$H=A{ 22 46-2 2020-11-05 5Y 10,000 AAA
2025-11-06 |t A R120 2023-11-06 2Y 2,048
2025-11-06 |OFO|¥E|6 2023-11-06 2Y 1,024
2025-11-06 |l z[Qll7 2023-11-06 2Y 1,920
2025-11-06 |=¥6 2023-11-06 2y 1,600
2025-11-06 | X|Of 20|H 24 2020-11-06 5Y 50,000 A+
2025-11-06 |2 HSHO[H =12 2023-11-06 2Y 1,280
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2025-11-06 |=ESEX|F29-2 2020-11-06 5y 30,000 AAA
2025-11-06 |EREZ13 2023-11-06 2y 768
2025-11-06 |0l M=o 2023-11-06 2Y 358
2025-11-06 |CHEX 23 6 2023-11-06 2Y 569
2025-11-06 | SH|7|H6 2023-11-06 2Y 717
2025-11-06 |Z2|AF6 2023-11-06 2Y 768
2025-11-06 |CHE7[ 7 2023-11-06 2y 1,024
2025-11-06 |C|OtO|# 0|6 2023-11-06 2Y 374
2025-11-06 |HIAEQIZEE 2023-11-06 2Y 512
2| ALY 2025-11-06 |MYEH 26 2023-11-06 2Y 1,024
2025-11-06 | #|O| 0| A26 2023-11-06 2Y 307
2025-11-06 |2&E26 2023-11-06 2y 922
2025-11-06 |&tit8 2023-11-06 2y 1,024
2025-11-06 |7t2t6 2023-11-06 2Y 300
2025-11-06 | &4IAElG 2023-11-06 2y 1,382
2025-11-06 |423%6 2023-11-06 2y 1,024
2025-11-06 |Ot2|28 2023-11-06 2y 737
2025-11-06 |O|2HE| 226 2023-11-06 2y 288
2025-11-06 |2t=00{2H =6 2023-11-06 2Y 480
2025-11-06 |2MF6 2023-11-06 2y 164
2025-11-06 | 2IZ=0|7 2023-11-06 2y 1,280
2025-11-06 |CHE A6 2023-11-06 2y 512
2025-11-06 |EH2=0l6 2023-11-06 2y 614
2025-11-06 |H4tQIF 26 2023-11-06 2y 416
2025-11-06 | =<6 2023-11-06 2y 691
2025-11-06 |XICl&/32[0t6 2023-11-06 2Y 900
2025-11-06 |GiI¥6 2023-11-06 2y 819
2025-11-06 | EH=QIX|LIO{&10 2023-11-06 2Y 1,000
2025-11-06 |AREEEL6 2023-11-06 2Y 410
2025-11-06 [StLE X AL (H)2-2 2015-11-06 10Y 20,000 AA-
2025-11-07 |OJ2fof A7 HEN 2024-11-07 1Y 20,000
2025-11-07 | StLIO| ZQHO}FO|186-2 2023-11-08 1Y 11m 30d 73,000 A+
2025-11-08 |= 2 EH 21 2022-11-08 3y 600 B-
2025-11-03 |HAEDO|EX| 71kt 1-24 2023-11-03 2y 5,000 AAA
2025-11-04 | ROIFHIE N AXIRS1-7 2024-04-04 1Y 7m 7,200 AAA
2025-11-06 |F=EH 283 AMBS2015-25(1-6) 2015-11-06 10Y 90,000 AAA
2025-11-07 |20237| & H|O| Xt-21-1(Ah 2023-11-07 2Y 85,770 AAA
2025-11-07 | 2FO|C| | M| & X2 2025-01-09 9m 29d 396 AAA
ABS 2025-11-07 |20 C|I| & & kt5 2024-12-02 11m 5d 609 AAA
2025-11-07 |2 32| JH eFAt2 2024-05-16 1Y 5m 22d 1,453 AAA
2025-11-07 | REHALIO|EX|5671-19 2021-04-07 4Y 7m 100 AAA
2025-11-07  |LFR 32| M ALL2 2024-07-05 1Y 4m 2d 653 AAA
2025-11-08 |CHE R LXL5 2025-08-12 2m 27d 20,000
2025-11-08 |OFO|AQ|EZX|O[Xf2 2024-11-08 1Y 2,005
2025-11-08 |Gl &C|H| X YXH 2024-11-08 1Y 25,000 BBBO

AtZ : KISKHAHE 7}
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Appendix 5] HS3 2l THH SAaHS
eHs# rf2] 02) 3215-1482

H1. HESF2 XA LAl Thel : 70, o 9, 7|2t : 2025-10-27 ~ 2025-10-31)

F8ac 559 H8E53 w¥y | Wiy FRNAE 4] OlE | wWIY bl 2 £3t
KR6000061FAT |H2|X3}XH13(F) AAO 2025-10-27 | 2035-10-27 |£$# QY O|= 54: 3.7%/ O|=: DIHAAL 2 110H+78.8p 3 1,050 gl A oetits KRW
KR6138931FA0 |BNKE8& = E (412 AA- 2025-10-28 | 2055-10-28 |'LUEH YU O|= 54: 3.5%/ 0|F: QIHAAL =105 +79bp 3 1,500 NC5 KRW
KR6006351FAQ | T15-2%429-100|1230(*H) AA+ 2025-10-30 | 2026-11-02 |21 H3AL AAA CD 17H&+11bp 1 400 KRW
KR6021962FA5 | #|O|H|7HI| E568-2 AA- 2025-10-30 | 2028-10-30 |CD91+31bp 3 500 KRW
KR310513GFA1 | 7| -2 (*#)25100|1A-30 AAA 2025-10-30 | 2026-10-30 | 21 H3AL AAA CD 170 & +8bp 1 4,200 KRW
KR310514GFA9 |7| -2 ('#)25100]1A-31 AAA 2025-10-31 | 2026-10-31 |21 H3AF AAA CD 170 +8bp 1 1,200 KRW
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