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INDEX : KISSE A X+ X ESGXI== =01

orEExt KEY POINT
B7h2 Kt 02)3215-1437 o MFLfH| ZDAYX|$ HL£QUE LA
o HFCjH| SOHHR| S £X4UE BT}

o HFCHH| 2|AMM X[~ +5 =& St

21, X AX| 5= 7|7HE X2 E/F20[8/YTM FHEUE, T : %)
T=E 1w ™ 3M 6M 1Y 3y Inception
SeEMEX | FESAE -0.03 037 -0.20 1.53 5.73 15.77 1.84
Duration 6.06 5.97 6.20 592 5.65 5.35 1.75
YTM 2.66 2.68 2.69 2.88 3.31 3.52 7.45
=Ky FHFAE -0.09 0.50 -1.16 1.15 6.88 17.00 1.90
Duration 10.05 9.82 10.29 9.96 9.33 8.54 2.05
YTM 2.64 2.66 2.57 2.72 3.16 3.34 6.86
< 2HXH FHFAE 0.06 0.18 0.74 1.59 3.75 11.57 1.38
Duration 1.25 1.25 1.29 1.31 1.32 1.09 0.96
YTM 2.39 2.37 2.52 2.66 3.20 2.83 6.80
S| A FHFAE 0.01 0.29 0.77 2.07 5.00 16.14 2.06
Duration 2.56 2.55 2.62 2.56 2.60 2.82 1.35
YTM 2.85 2.87 2.98 3.20 3.61 4.04 8.43
KOBI30 +HFAE 0.03 0.15 0.70 1.60 401 12.29 153
Duration 1.81 1.87 1.87 1.86 1.86 1.86 1.87
YTM 2.34 2.33 2.45 2.72 3.23 3.31 6.86
KOBI120 +HFAE 0.06 0.19 0.72 1.59 3.58 11.78 135
Duration 0.94 1.00 1.00 0.99 1.01 0.98 1.11
YTM 2.52 2.52 2.71 2.97 338 3.12 7.09
XbE: KISKHAEE I}
F) FHFAE L EFAX|T|FE(KOBI K== EMEXX| )

(KOBI302 2001-01-02, 1 2| 2001-01-01)

i

) inception: &= X|3t 7|& £X <
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EOrx| S| ALY KOBI30 KOBI120

) KOBIX| %= : BEXX|=

Rt : KISKHAME 7}

a32. XA X5 7o 0] =3, XA X5 YTM 30|

12 6.0%
® M >
8 4.0%

6 M 3.0%

4 2.0%
2 1.0%
0 0.0%
2022-07-04 2023-07-04 2024-07-04 2025-07-04 2022-07-04 2023-07-04 2024-07-04 2025-07-04
—— BRI 22K oty — SRS 22K Sotx
S| AFRY KOBI30 KOBI120 B|ARKY KOBI30 s KOBI120
Rt KISKHAHE 7F ALZ: KISKHAHE 7L
H2 KISSE|AX|3 ME{/2t7|'H Duration
7= 3 ~1 1~24 2~3d 3~54 50| A A
XN 0.68 1.54 2.46 3.95 14.55 9.58
NS 0.64 1.50 244 3.88 7.52 2.83
S 0.60 1.46 2.38 377 11.86 451
S5 H 0.71 146 2.26 0.00 0.00 1.33
2SRy 0.61 1.42 2.32 3.78 7.29 1.25
7|Ef= 88X 0.62 1.44 2.36 3.61 498 1.78
A (B ERES) 0.66 1.48 2.46 3.81 9.69 2.68
SIMNNESEES) 0.69 0.00 0.00 0.00 0.00 0.69
ABS 0.64 141 249 3.84 0.00 1.56
A 0.64 147 2.4 3.86 14.09 6.08




H3. KISSEHX| = ME/T7|E YTM

(EH2l: %)

TE 370E~14 1~2d 2~34 3~54 50|44 HH|
=Ky 2.297 2.409 2.486 2.609 2.764 2.645
NN 2488 2.485 2.653 2.731 2.944 2.641
SK 2478 2.530 2.639 2.719 2.905 2672
S5 H 2.275 2.406 2485 0.000 0.000 2.374
2%y 2498 2.506 2.592 2.748 2.990 2.525
7|Eta & X 2.752 2.849 2.883 2.953 3.262 2.850
NS ERELET) 2.706 2.858 2.897 2.945 3.228 2.885
A (S EED) 3.279 0.000 0.000 0.000 0.000 3.279
ABS 2.549 2.645 2.773 2.757 0.000 2.644
TH| 2492 2578 2.671 2.708 2794 2.667
XtE: KISKHAEE I
H4. KISSEMAX & ME/DH|E H|F (E421: %)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
=Ky 442 5.35 4.19 6.42 29.88 50.26
N 0.19 0.27 0.25 0.39 0.10 1.21
S 2.11 2.95 224 2.50 3.24 13.03
SHEH 1.21 1.76 0.57 0.00 0.00 3.54
2K 5.71 3.95 1.43 0.52 0.03 11.65
7|Et3&X 2.25 293 2.25 1.11 0.09 8.63
NS ERELET) 236 2.94 2.51 1.34 1.05 10.20
A (S EED) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.51 0.57 0.25 0.14 0.00 147
A 1876 20.73 13.69 12.42 34.40 100.00
XtE: KISKHAFE I}
E5. KISEEHM AR5 ME/27|E 52 4 (EH31: 7H)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
= Ki 23 23 20 37 51 154
N 192 262 254 508 38 1,254
S 461 648 529 553 686 2,877
SUHEH 8 6 2 0 0 16
SA Y 595 387 157 61 7 1,207
7|Eta-& X 1,346 1,646 1,119 657 62 4,830
SN (S EREET) 554 669 461 327 360 2,371
A (B EES) 1 0 0 0 0 1
ABS 456 348 123 38 0 965
A 3,636 3,989 2,665 2,181 1,204 13,675

ALE: KISKHAHE 7}



Il. KIS ESGX{HX|4= 0|

H6. ESGHIAX| 5 7|ZHE £X 40 8/5 8 0| M/YTM (SHLUE, YTMEH : %)
T 1w ™ 3M 6M 1Y 3y Inception

KIS FHFAUE 0.030 0.260 0.770 1.950 4610 14.700 0.305
ESf Duration 2.200 2.190 2.220 2.170 2.240 2.690 3.110
= YTM 2.693 2.708 2.819 3.047 3.456 3.888 2.488
ESGEHEMA |FH$AUAE 0.030 0.260 0.690 1.890 4.600 14.760 0.171
Duration 2410 2.400 2.420 2.360 2410 2.630 3.690
YTM 2.627 2.641 2.753 2.995 3.402 3.840 1.996
HuX|4 | &H$AE 0.020 0.280 0.650 1.920 4.830 15.130 0.300
Duration 2.640 2.640 2.690 2.640 2.610 2.940 3.100
YTM 2.720 2.734 2.832 3.071 3.480 3.811 2410

ALE: KISKHAHE 7L
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H7.KIS ESG S8 M

=

E{/2t7|'H Duration

= 37 ~1d 1~24 2~34 3~5i4 50| 4 HH|
SK 0.63 1.49 243 3.71 1017 2.95
2%y 0.64 1.46 2.41 413 7.86 1.15
7|Eta-8& X 0.62 1.44 238 3.72 5.05 2.14
NS EREET) 0.66 1.49 246 3.77 7.75 2.32
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.65 1.44 2.50 3.85 0.00 1.71
A 0.65 1.47 244 3.75 8.75 2.18
XbE: KISKHEEIL
H8. KIS ESG S X ME{/UI|E YTM (TH21: %)
=2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
S4=xy 2450 2498 2.599 2,672 2.908 2.593
2%y 2490 2.496 2.582 2.770 3.000 2.506
7|Eta&X 2.602 2.671 2.788 2.909 3.163 2.755
NS EREET) 2.659 2.796 2.873 2.939 3.151 2.830
A (S EED) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2514 2.607 2.753 2.753 0.000 2.626
TH| 2.550 2.644 2.765 2.823 3.046 2.691
XbE: KISKHEEIL
H9. KIS ESG S X| = ME{/UI|E H|F (TH21: %)
T2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
S 453 6.24 5.04 5.14 2.53 23.48
2 xH 10.87 6.10 2.09 0.14 0.09 19.29
7|Et3&X 137 1.74 1.82 1.68 0.08 6.69
NS EREET) 10.43 12.39 10.86 6.06 3.21 42.96
A (S EED) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.27 2.90 1.48 0.93 0.00 7.58
A 29.46 29.38 21.29 13.95 5.92 100.00
XbE: KISKHEEIE
H10. KIS ESG Z&X| ME|/UI|H F=5 (Hl: 7H)
=2 37HE~14 1~2d 2~34 3~54d 5E0|4 HH
S 120 185 152 179 9 732
SA Y 152 86 35 3 1 277
7|Eta-E X 105 131 115 131 6 488
SN (S EREET) 350 395 278 214 167 1,404
A (B RES) 0 0 0 0 0
ABS 85 94 55 34 268
A 812 891 635 561 270 3,169

ALE: KISKHAHE 7L
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Q KISKFAHE 7}

H1. FU 33X SEIHS (SH8l: %)
TE 6/13 6/20 6/27 7/4 Ml H|(BP)

Sot 14 2.227 2217 2212 2.3 8.8
S0t 24 2.445 2435 2435 2422 -13
=1 34 2.462 2457 2.455 2472 1.7
=1 54 2.6 2.632 2.59 2.625 35
=21 104 2.845 2.857 2.785 2.835 5.0
SAHHAAA 34 2711 2.692 2.675 2677 0.2
SAHHAAA 54 2.791 2.808 2.758 2.784 2.6
SAHHAAA 104 3.042 3.049 2.979 3.028 49

Rt : KISKHAME 7}

& 3. ;31X SPREAD 0| (542l : bp) 214, E4LXJAAA SPREADZ0| (549l : bp)

3_5SPREAD

5_10 SPREAD 3_10 SPREAD
60.00 -+ 40.0 -

3Y SPREAD

5Y SPREAD 10Y SPREAD

40.00

20.00 20.0
0.00
-20.00 / 0.0
,@'& l,@'& ,0“"& ,Qv& 9’\’0 > ,0“'& §9v ,0”& ,0“& 9“&
A S A
KHZ : KISKHAHE I} AtZ : KISKHAE 7}
H2. FUIZEM A=Y EHE (E+2I: bp)
= 6/13 6/20 6/27 7/4 HFCyH|
=11 3 10 SPREAD 383 40.0 330 36.3 33
=1 3 5 SPREAD 13.8 17.5 13.5 15.3 1.8
=1 5 10 SPREAD 24.5 22.5 19.5 21.0 15
=10 _EX{AAA 3YR SPREAD 24.9 23.5 22.0 20.5 -1.5
=1 _EX{AAA 5YR SPREAD 19.1 17.6 16.8 15.9 -0.9
=10 _EX{AAA 10YR SPREAD 19.7 19.2 19.4 19.3 -0.1

AtZ : KISKHAHE IF



0 KISAHLHE 7t

(EHl : %, bp)
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XtZ : KISKHAHE It
F) K E £94E : O 3M~2Y, =1 25Y~30Y Q| £ E
J12l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
o BE —— =11 245 —=7}24-6
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@ KISKH&HE 2}

H9. 5 A 2 (H21: 7H, %)
Uzy 559 HEgSE 27| gL E | HEIE HSEgo
2025-07-02 MEWESAR025-4 AAA 24 DI -4.4bp 2.606 2,000
2025-07-02 SAHK 7| YT S M H902(Ah AAA 24 DIE +1.4bp 2,517 1,000
2025-07-02 SRINLESAKFIE3) 2025-07 AA+ 34 2IE -5.0bp 2.721 250
2025-07-03 ZE23A960 AAA 204 21 +3.0bp 2.924 600
2025-07-03 EX|FE4X]#H528 AAA 104 21 0.3bp 3.001 1,300
2025-07-03 SH2ItA T A3 AAA 34 21 -4.0bp 2.685 1,000
2025-07-03 SHRIIATALS32 AAA 54 21 -2.0bp 2.808 1,000
2025-07-03 ot eI AR2 AAA 5 2 -4.7bp 2.793 600
2025-07-04 TR =S 432 AAA 54 2IE -1.0bp 2.747 1,600
2025-07-04 EE2ZA961 AAA 104 21 -1.0bp 2.954 1,100
2025-07-04 AMFEMBGEY2)11-0701H#12-04F  AAA 14 PIE +2.8bp 2.520 1,900

Rt : KISKHAME 7}
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asil: 28 A& SPIIE AFa BA

M A= = PN KEY POINT

Ol M2 2| 02) 3215-1432 o =8 AR SEHT|E LA
o 7IEIE8M AE A+ 0|5t S22 FSZAM X5

2FCEH 13 #200] /I 14.0bp 2 Z22 [A5H4, 313 8l 5E F1210] 2424 2 1.0bp 4 =2, O

9f 104 T#7H2 210G 0.2bp HASHD OHZACE

7EtE 8 HA| EHE S AARUCE BU|FUE SHYLo 2 AZYEE ZAJCHL 2/ 1H0] o

121bp 2 2ZYHEE FA2} D, 38 F2H0] QG 1.0bpE SAFUCE BHH 5 Sl 10 #2742 EFM| 2 Ot

2Zsict
d31. 238 3y YTM 30| (9 = %) 72 o Hx 3y YTM 0| (EH2l: %)
" = X 7|Ef S8 M AaA+
in| A2 o3l =a
8 - = 10Xy Na=py| 2 xHaAA Bl 8 - el S MAA- JIEF2 S 1A
7 -
6 | 6 -
5 |
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l -
0 : : 0 : : : ‘
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R KISKFAME 7} Rt KISKHAHE 7}
73, 28| I CHH| SPREADFEO|  (TH9l : bp) 74, ofMx| S CHH| SPREADFEO| (Tl bp)
A XY 3v- KTB 3Y e 2 KH- KTB 3Y 7|Et 28 M AA+- KTB3Y
70 2Bk AAA- KTB 3Y S8k AA+- KTB 3Y 250 1 7|EFZ-8XHAA- - KTB 3Y
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H1. 28x| S 0CHH| A= E Sl HEE (E+2I: bp)
B aF 228 E(07/04) T FCHH|(06/27) HErHH|(06/02)
at7] 1Y 3Y 5y | 10Y | 1Y 3Y 5Y | 10Y | 1Y 3Y 5Y | 10Y
Mz 182 | 147 | 177 | 446 | 130 | -10 | 1.0 | 02 | -46 | -20 | -35 | -0.1
53 182 | 16,0 | 187 | 474 | -130| -10 | 1.0 | 00 | -46 | -20 | -35 | -0.1
AAA 213 | 267 | 260 | 544 | -140| 1.0 | -10 | -02 | -48 | -20 | -35 | -0.1
AA+ 274 | 351 | 394 | 625 | -140| 1.0 | -10 | -02 | -48 | -20 | -35 | -0.1

H2 O{Mx| S OCHH| AP E QI HEE (421 bp)
B aF 228 E(07/04) T FCHH|(06/27) HErHH|(06/02)
at7] 1Y 3y 5Y 10Y 1Y 3Y 5Y 10Y | 1Y 3y 5Y 10Y
Az 278 | 366 | 390 | 1386 -11.1| -1.1 | 07 10 | 34 | 57 | -40 | 30
] 282 | 421 | 586 | 1567 | -11.1 | -1.0 | 0.0 00 | -39 | 59 | 49 | 30
AAA 346 | 502 | 686 | 1764 | -11.1| -1.0 | 00 00 | -39 | -64 | -49 | 30
AA+ 954 | 1357 | 1844 | 2457 | -121 | -1.0 | 00 00 | -64 | 62 | -50 | 30
AAA 169.7 | 2149 | 2469 | 2896 | -12.1 | -1.0 | 02 00 | -76 | 62 | -50 | 30
AA+ 2249 | 2842 | 3138 | 3544 | -121| -10 | 02 00 | -64 | 62 | -49 | 27

SR HHH2 3Zx 39004 M= T F CHH| 490098 HARUCH B[S SHULE ZHE B
H ot7| EoIR 7t T 10.7bpS LIEID ZM 2 = 2

=3 EYUS¥| dUE LA/}t 2 7.9bpE LAHSIH XXl ZME LIE

|, S27|42do| ALHE LX) FA| 2 7.4bp2| ZME EACL 1 50| A|S2F 2| O] =AY
S o

o —

ol SlLjE O|EX|7t 2 2.8bp, 2 3.2bp= LHE|H &
J|EfZ 8 FHHS 12 19009 H 22 M = CHH| 2 64009 HAUCE 7|Efg 8K TH AlE2
of e=7Hm|Eel 2 27| O|&X| 7t 2

=

(=] =

O ZMEZ O[OZULt O S0l = AA+ S52 &fd7tE S JITiFIE A ot HAS O]
0] 2| 7.0

bpl| ZME LIEIRICE S

-

35 FZF 23X 2lF0| (Tl : %) 36, FZF oM HAF0| (EH9l: %)
12000 , BESFX mAMFKH mAAA T AA+ 7,000 - H7tE 2w I E
10,000 - 6,000 1
8,000 5,000 -
4,000 -
6,000 -
3,000
4,000 -
2,000
2,000 - 1,000 -
0 : : : 0 : : :
2025-06-30 2025-07-01 2025-07-02 2025-07-03 2025-07-04 2025-06-30 2025-07-01 2025-07-02 2025-07-03 2025-07-04
XF2: KISKHAE I} Rt KISKHAHE 7}
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3. FZH 2Ax Y g (H2l: %, 28l)
se 5598 gage | Aoy e LR 7Y R
AAA 22| 2%29-06-0|E2.5-2-30 2.620 2 -3bp 2025-06-30 | 2027-12-30 3,000
AAA S E U5 825060H-2 Q-1 2.420 OIE -11bp | 2025-06-30 | 2026-06-30 600
AAA ot =& U S 82506X-0| H-2 2.500 2 -3bp 2025-06-30 | 2027-06-30 1,200
AA+ &F232025-060(1.52-30 2.670 21 Obp 2025-06-30 | 2026-12-30 1,500
AAA St =EUF825077+-0| -2 2.500 2IE -2bp 2025-07-01 | 2027-07-01 3,300
AAA st =4 =a82507L-20l-1 2410 21 -8bp 2025-07-02 | 2026-07-02 3,000
AAA = 0I2345070| FE Y(03)1-03 2.500 g -3bp 2025-07-03 | 2026-07-03 3,000
AAA 7| g2 (4)250721A-03 2410 2l -7bp 2025-07-03 | 2026-07-03 1,600
AAA £ AL282025-070[1A-03 2.510 g -3bp 2025-07-03 | 2026-07-03 1,100
AAA 22|2329-07-0|E2.5-2-03 2.590 2l -6bp 2025-07-03 | 2028-01-03 3,000
AAA StLt-2%48-070|22f-03 2.530 g -3bp 2025-07-03 | 2027-07-03 2,300
AAA = 0245072 2121-04 2430 21 -9bp 2025-07-04 | 2026-07-04 1,200
AAA 7| 2% (41)25070|2A-04 2.510 g Obp 2025-07-04 | 2027-07-04 3,400
AAA 4+=25410]0106-0704-2 2.470 2™ -1bp 2025-07-04 | 2027-01-04 1,400
AAA A=25412H0100-0704-1 2410 g -6bp 2025-07-04 | 2026-07-04 1,600
AAA st == =a82507CH-20l-1 2410 21 -6bp 2025-07-04 | 2026-07-04 2,700

XbE: KISKHHE T}

B4, FZH T TH g (H2l: %, 248)
sE 559 gyga | LAz L 271 EE
AA- AlO[H|FH | & 561-1 2.635 oIE -2bp 2025-06-30 | 2026-07-30 200
AA- 7lOlH|ZH [ E561-2 2.647 oI -2bp 2025-06-30 | 2026-08-28 300
AA- 7|OlH|7H T &561-3 2.696 01 -4bp 2025-06-30 | 2027-06-29 100
AA- A|O[H| 7} I E561-4 2.696 DI -4bp 2025-06-30 | 2027-06-30 100
AA- A|O[H|7H | & 561-5 2.728 0IE -4bp 2025-06-30 | 2027-10-29 200
AA- AIOIH|ZH T E561-6 2.857 DI -4bp 2025-06-30 | 2028-06-29 200
AA- AlO[H|7H | & 561-7 2.857 0IE -4bp 2025-06-30 | 2028-06-30 400
A0 S 70 I £549-1 3.782 OIE -25bp | 2025-06-30 | 2026-12-30 200
A0 ot=74 I & 549-2 3.926 0Ig -25bp | 2025-06-30 | 2027-06-29 200
A0 o7 I E549-3 3.926 Ol -25bp | 2025-06-30 | 2027-06-30 800
AA+ AM7tE2789 2.819 g -2bp 2025-07-03 | 2029-01-03 700
AA+ A47HE2790 2.839 oI -1bp 2025-07-03 | 2029-07-03 200
AA+ AMIHE2791 2.899 2E -1bp 2025-07-03 | 2030-01-03 200
AA+ AMFHE2792 2.930 oI -3bp 2025-07-03 | 2030-06-03 100
AA+ S F+=935 2.708 21E -3bp 2025-07-03 | 2027-12-29 500
AA- Of2fof 74 I & 123 2.986 oI -7bp 2025-07-03 | 2028-07-03 1,000
AA- A7 M A556-2 2.848 Ol -5bp 2025-07-03 | 2028-07-03 100
AA+ A7} E2265-1 2.849 oI -3bp 2025-07-04 | 2029-01-04 600
AA+ MBHIHE2265-2 2.885 2E -1bp 2025-07-04 | 2029-07-04 500
AA+ Met7HE2265-3 2.994 oI -2bp 2025-07-04 | 2030-07-04 900
AA+ A CH7H 1| EH2062-1 2.684 Ol -4bp 2025-07-04 | 2027-07-01 200
AA+ S Y74 ] 2 2062-2 2.684 01y -4bp 2025-07-04 | 2027-07-02 1,400
AA+ HALH7H | E2062-5 2.985 2 -3bp 2025-07-04 | 2027-07-02 200
AAO L2|7E265-1(Ah 2.856 oI -3bp 2025-07-04 | 2028-07-03 200
AAQ 2 2|7H=265-2(Ah 2.856 2 -3bp 2025-07-04 | 2028-07-04 1,500
AAQ 22|7H=265-3(Ah 2.856 2 -3bp 2025-07-04 | 2028-07-05 100
AAO L2|7FE265-4(Ah 2.886 OIE -3bp 2025-07-04 | 2029-01-03 100
AAO L2|7FE265-5(Ah 2.886 oI -3bp 2025-07-04 | 2029-01-04 700

Rt2: KISKHAE It

14



LHEFSACY.

M FSAIE2 180 23 A0|2] 3R =2 FH0| HOILIEM ZAHE

SH

ol

ok

=

7t

o[el +

Z[0f OhZsict

2t

k=l

X2 OILY CRAl ZM 2

7= A

o =]
o8

7|Et

-
ot

g ATl M A%

7IEFS8AIH2 A+ 0|8t S22 ZA7t X|

S22l BM7t X%

HO|7|= 8iCE A+ 0|8

=
=

ORI = Ol ZA|

EF O
= 5

S22 H2[=HE

M AES A+

(o]
o

ot
=

LIERRA L, 3= OFX]

=
=

tEsAIE2 dU=E ?IF2l ZA

E|ACt F S0 B

4

ni0
1o
oF

==

10
o/

140,000

Ho
Tl
ro
Ljo
ofo

<

i

Ho
B

OUTLOOK

HEs

OUTLOOK

R
7l

ol

g2

olo
53

ar

7t, KISKHAHE 7t

o=iE8E

=

t

N

15



SIAIXH : 28| ™J| MEWI| O01Rd, AFE 4 J1d)| S

CHECR KEY POINT
AR ATY 02) 3215-1438 o =4 = gl ZEL| 7|0 2 AF=ThHA|

o CiLHel =2=tddS 1

=5

dE= ™ FEC} 2.3bp SIEISH 353bpE Lt

CHAF 7|3 B|AMKY 3 | AAAS SO =10 CHH| 3% 2ZEE
S22 ™ FHC}0.5bp 5123 117.7bpE 7|23

o oty
EtWl3, AAOGE2 T FECt 0.5bp 5HE2H 44.3bp, A
Ct.
F ol MHAY2 o 2kt = Y 2o U st=2A0| oIty gk Metol| 7| A%t F2| st
Of St2f SOl 71215t0] of 2ot HME ERACE 00 AFZE SAME A=HTIME LHEHHRAL LY, HETH
AR =2 2 oot HAAH =X Ch ot 128 Qolo= Qo AF 2|50| XL A=

7t
U AT Myl NBEF Sheo|

7
3

Eoﬂ e 24 27 g7|= thn 2 2 FA S22 2 E

i

NURE 52 ZAHE M S22 7IE 'AAVEEE) oM 'AA-(HEEY S Z St Ef

Lio|A ME8H7I= dZ /o HY U = AH 7H’H K2 ®At == =Hfjof 2 HFSE A Yo

IHM FM HY S22 ZHE MY SS2 7IE ANSZHE) oM A+(BEE)y 22 o*%t%!Er.

3. 2|AHY 2|30 (H9l - o 9)

6.5 600

33 500 AOAZH E

45 400 AAOAZ R E

AMAAZY E
3.5 300 AO
2.5 200 ——AAO
—— AAA

15 - - 100 =731

0.5 ‘ ‘ 0

2022-07-04 2023-07-04 2024-07-04 2025-07-04

X2 KISKFAE 7}

1. YA A=E G HEE (E+2: bp)
= =TT 228 E(07/04) HECiH[(06/27) HEClH[(01/00)
27| 1Y 3y 5Y 107 | 1Y 3y 5Y 10Y | 1Y 3y 5Y 10Y
AAA 235 | 353 | 360 | 595 | -11.1 | -23 | 00 00 | 235 | 353 | 360 | 595
AA+ 284 | 414 | 430 | 913 | -103 | -05 | 00 00 | 284 | 414 | 430 | 913
AAO 303 | 443 | 498 | 1252 | -103 | -05 | 00 00 | 303 | 443 | 498 | 1252
AA- 336 | 487 | 59.9 | 1618 | -103 | -05 | 0.0 00 | 336 | 487 | 599 | 161.8
A+ 516 | 91.6 | 1321|2195 | -11.3 | -05 | 0.0 00 | 516 | 916 | 132.1| 2195
AO 664 | 117.7 | 1769 | 2655 | -11.3 | -05 | 0.0 00 | 664 | 117.7 | 1769 | 265.5
A- 935 | 162.2 | 2369 | 3168 | -11.3 | -05 | 0.0 00 | 935 | 1622 | 2369 | 316.8

A2 : KISKFAHE 7}
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2|7t ZEEI AL At HHEO[Of, S MX| oA S 7| Y

73U 9,870 UL 6,940 72| =HAE 7|FUCL

HS2dE A= 2HE 3609 ) 2T -25bp, 3= 6404~ 2O -30bpE HAF

=2 ot S|A 20| 0|0 F o oLt

2. AR EAdE (E491: %, bp, 4, 2A8)
UESE =4 EC HEHO|g | WAz c | waloby] | whsiol
AAA ot s U X66-1 2025-06-30 2.634 =1 +17bp 2 600
AAA ot B9 M66-2 2025-06-30 2.693 =1 +24bp 3 500
AAO MM A144-1 2025-06-30 2.722 JHEBIE +3bp 2 700

AAO MM A 144-2 2025-06-30 2.762 JHERIE -2bp 3 1,300
AO 2o AM151-1 2025-06-30 5.7 - 1 650
A0 ZHHdH-151-2 2025-06-30 5.9 - 15 450
AAO RHAFET31 2025-07-02 2.795 JHERIE -3bp 3 1,000
AAO ROLFEET3-2 2025-07-02 2.907 JHE2IE -6bp 5 500
AAA LElF&XIF19 2025-07-03 2.602 JHETE -2bp 2 1,200
AA+ ACYX| O ZE S A1-1 2025-07-03 2.779 S2UE -3bp 2 1,100
AA+ SCixjgZ=gdA1-2 2025-07-03 2.844 s2 238 -6bp 3 900
A+ 2o H =641 2025-07-03 3.194 JHHEIE +5bp 2 1,300
A+ RO HE64-2 2025-07-03 3.339 HETE +4bp 3 610
AA- St=g a8 F4AH29-1 2025-07-04 2.814 JHEEE -13bp 3 3,000
AA- ot sF4h29-2 2025-07-04 2.984 JHEBIE -20bp 5 2,000
AO HSE M ETtAT6-1 2025-07-04 3.288 N 0IE -25bp 2 360
A0 HSZ& d & ttaxl6-2 2025-07-04 3.391 JHEBIE -30bp 3 640

F) REZ T2 Lyt S|AMK, ELS H|Q|

AF&: KISKHLHEIL O EHE R

3. 2| AR 2Ho|iE (EHl: %, 1, 29

UESE ] ECE BEHO|Z 27 Ao | R Ty

A0 olojX|AE G A12-2 2020-07-03 3.409 5 390 3,140
AA+ Of| A7 0| AT HE|3 2020-07-03 1.932 5 100 200
AAO S-0il53-3 2018-07-03 2.708 7 800 35,400
AAO LGOI X[ & FH2-1(=F) 2023-06-29 4.097 2 1250 42,000
AAO LGREHA21111 2022-06-30 4313 3 2500 40,200
AAO SLEH8 2022-07-04 4.452 3 1530 12,930
AAO ZHYFEE1-2 2015-07-03 2.89 10 500 13,250
AAA St b2 EEM34-3 2015-07-02 2.661 10 1200 38,900
AAA ot =3 JXIE{44-2 2015-06-29 2.695 10 400 93,000
AAA oh=t b E 2 58-1 2023-06-29 4,082 2 1200 34,400

FEEZS 2o Utk S|ALK, ELS M Q|
XtE: KISKHHEIE o EF A
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H4, K S|ARKY et A = (E42l: %, bp, 4, 2ig)
H8ES 5% £ ¥ AmyE / BHOIE 27 ol

A0 w MEfO]Of 2025-07-08 HETE -12bp 2 500

A0 L Etolof 2025-07-08 JHEOIE -14bp 3 1450

AA- 24X Il of & 2025-07-09 S=248 +5bp 2 400

AA- SAX| Do A 2025-07-09 sa2HE +2bp 3 800

=) DGz 2o Uk S| AHY, ELS K 2
Xt&: KISKH&HE 7}, DART

32, 3|AMY L3l 0] (EH9l: 2 8)
180,000
160,000
140,000
120,000
100,000 2022
80.000 4 12023

, m 2024
60,000 m 2025
40,000

20,000

18 28 38 48 58 ¥ 78 8E o9oF 108 ng ¥

AFZ : KISKFAE 7}

L83, BIAMH BT 30| (291 91 2
3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-07-04 2023-11-04 2024-03-04 2024-07-04 2024-11-04 2025-03-04 2025-07-04
X2 : KISKFAHE 7}
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4.19%P S7tot 2827%E

3.13%P &7t 11.45%S

1H~3EHE2 14.82%P &4

MNE 227%P 423 6.97% & AHX|ZHCEH

#5. 2MM SEE /8

KA, AA S52 T3 CHH| 7.86%P

ISP B S

HME HEIRICH S22 R

St 47.87%, 3E~5EHZ2 1.11%P

rlo

AAA ST2 NMF OiH|

40k 5843%E AXULE ASES

B 0= 18.21%P S7t8t 41.21%,

Y2t 3.95%S XXM 5 o]y 240

(THel: o 2)

T2 2025-06-12 2025-06-19 2025-06-26 2025-07-03
AAA 10,614 9,534 13,846 12,996
AA 28,169 52,056 38,132 26,864
A 4,341 2,977 4,786 5,263
BBB 440 1,380 695 804
JUNK 78 80 61 50
Total 43,642 66,027 57,520 45,978
A& : KISKFAHE IL
H6. Z|AIX THEH /8 (E21: o 9)
T2 2025-06-12 2025-06-19 2025-06-26 2025-07-03
~1y 14,935 22,045 13,232 18,947
1y~3y 22,704 30,459 36,057 22,008
3y~5y 3,711 8,445 2,913 1,817
Sy~ 2,292 5,078 5318 3,206
Total 43,642 66,027 57,520 45,978
A& : KISKFAHE I
d34. 2MY SEE 78 1 %) JE5, S|AMY THEMIIE /S (542 : %)
3y~5y
11.4% 4.0%
AA BBB 1y~3y Sy~
58.4% L7% 47.9% 7.0%
41.2%

RHE: KISKFAHE T
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dZle. 3|AM S 53k 0] chel : of 9)
n Ny R
100000
80000
60000
Nl s U] |
= L] i I [LLETLEL I
O T T T T T T T T T T T T T T T T T T T T T T T T T
2024-07-03 2024-09-05 2024-11-28 2025-02-13 2025-04-24 2025-07-03
AL : KISKFAHE 7}
H7MEBSE WS
LA A HE HAH OUTLOOK HAS OUTLOOK HH e
a2{orH 2025-06-30 AA+ AAO stet
SKC 2025-06-30 A+ A0 Stk
S3171¢ 2025-06-30 A- BBB+ stk
L 2025-06-30 A0 A+ o
EZAME 2025-06-30 A- BBB+ stk
k=Rs Lol 2025-06-30 BBB+ BBBO sheF
ERYAME@IOlERE  2025-06-30 BBB+ BBBO stk
REX|IF 2025-07-01 AA- A+ sheF
ZHAH o 2025-07-01 AAO AA- stk
ANES 2025-07-01 BB- B+ sheF

Atz ot A8 "It KISKHAHE 7L
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It Ext KEY POINT
37|90 X 02) 3215-1435 o ABS HISHA|IT 78l HF el =t
0|5} A8l 02) 3215-1454 o ABS REAIL 622 MEMH R S4stH OHF 2|

O[tHZ= ABS LHAHO M= CHRI ISR

H

= 7|=XHe 2 ot HAELO[EX|H|81A, 2o & XY
S 7| =X R 510 mAEHO|M XL PF Loans 7| =AE2 2 510] QFO|C|S4HH| 2t B FEEH=X

MA 7SS HO| FEUACH MBS ZH2 BURULH

3. #ZE 7| XXH4HE ABS L3 FH 30| (5H2I:2 91, 7|2 : 2025-02-01 ~ 2025-07-04)
30,000 350000
I PF Loan
L —————

25,000 - 300000 o p-cBO
20,000 - 250000 s 71E}

- 200000 o=
15,000

- 150000 CHO | SR A A
10,000

' - 100000 e EY/A 044 E cDO
5,000 *‘. - 50000 Synthetic CDO
0 T T T T T -0 HEHSOHE%

2025-02 2025-03 2025-04 2025-05 2025-06 2025-07

ALE: KISKHAHE 7L

dEl2, A7 2alH| = (491 : %, 7|2t : 2024-08~2025-07) (91 : %, 712t - 2025-07)

PF Loan,
5000

PF Loan
23%

|

At&E: KISKHAHE 7} AHE: KISKHAHE 7}
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H1. F7HABS Bl sg (54l : A9, %, 712+ : 2025-06-30~2025-07-04)
FIERHF SPC ¥gs= | 23 IR
A ETHO| HX|81AHR1-1 AAA 2025-06-30 ™ 50 2.567 -
A ETO| 2 X|g1XFR1-2 AAA 2025-06-30 1.96M 50 2.567 -
HAETO|2X|81KHR1-3 AAA 2025-06-30 3M 100 2.567 -
A ETO| 5 X|81KHR1-4 AAA 2025-06-30 4M 100 2.576 -
HAETO|2X|81XHR1-5 AAA 2025-06-30 4.93M 50 2.595 -
A ETO| 2 X|81X-31-6 AAA 2025-06-30 6M 50 2.605 -
HAETO| 2 X|g1XHR1-7 AAA 2025-06-30 ™ 100 2.599 -
HAELO|2X|g1X}21-8 AAA 2025-06-30 7.9M 100 2.594 -
A ETO| 2 X|81 X319 AAA 2025-06-30 9M 50 2.589 -
HAEDIO|2X|81X-R1-10 AAA 2025-06-30 10M 50 2.596 -
HAETIO[EX[81XR1-11 AAA 2025-06-30 10.96M 100 2.603 -
HAETIO|ZX|81XR1-12 AAA 2025-06-30 1Y 100 2611 -
HAETIO|2X|81X31-13 AAA 2025-06-30 1Y1M 100 2.639 -
HAETIO|EX|81XR1-14 AAA 2025-06-30 1Y1M 50 2.658 -
HAETIO| 2 X|81XR1-15 AAA 2025-06-30 1Y3M 100 2.686 -
ST R G A | DHAEDO|EX[81XtF1-1 AAA 2025-06-30 1Y4M 50 2.705 -
HAETIO|2X|81XFR1-1 AAA 2025-06-30 1Y5M 50 2.733 -
HAET0| 2 X|81XFR1-1 AAA 2025-06-30 1Y6M 100 2.752 -
HAETIO|2X|81XFR1-1 AAA 2025-06-30 1Y6M 50 2.758 -
HAETIO| 2 X|81XR1-20 AAA 2025-06-30 1Y7M 100 2.774 -
HAETHO| 2 X|81XFR1-21 AAA 2025-06-30 1Y9M 50 2.780 -
HAETIO| 2 X|81XR1-22 AAA 2025-06-30 1Y10M 100 2.786 -
HAETIO| 2 X|81X31-23 AAA 2025-06-30 1Y10M 50 2792 -
HAETIO|2X|81X31-24 AAA 2025-06-30 2y 50 2.799 -
HAETI0| 2 X|81XFR1-25 AAA 2025-06-30 2Y2M 50 2.816 -
HAETIO| 2 X|81XR1-26 AAA 2025-06-30 2Y3M 50 2.824 -
HAETIO|EX|81XR1-27 AAA 2025-06-30 2Y6M 50 2.832 -
HAETIO| 2 X|81XR1-28 AAA 2025-06-30 2Y8M 50 2.854 -
HAETIO|EX|81XR1-29 AAA 2025-06-30 2Y9M 40 2.877 -
HAETIO| 2 X|81XR1-30 AAA 2025-06-30 3y2M 20 2.901 CALL
HAETHO| 2 X|81XFR1-31 AAA 2025-06-30 4Y7M 10 2.981 CALL
SESITESTEY S AEFSH TR 2XH AAO 2025-07-03 2Y6M 2000 3613 | CALL
asa mE s 2L0| C| S AHK| LA R-E1 AAA 2025-06-30 3Y7M 900 2900 | CALL
FEBEX AR E3H AA+ 2025-07-01 1Y3Mm 5000 2.720 -
X2 : DARTHE RIS A|A|AH
H2 X2 MBS Z¥ Sl 3| A U HmsHE (EF9) - oigl %)
oty MBS 2025-7(2025-06-24) MBS 2025-6(2025-05-27) MBS 2025-5(2025-04-22)
dAzH | HHFE | AZyE | wWHFH | g2 | Amge | dlad | gdgel | AZye
14 1,085 2.464 +17 1,013 2.455 +18 817 2615 +19
21 1,200 2.585 +12 1,100 2.484 +15 1,200 2.537 +14
34 900 2636 +17 800 2.503 +17 900 2.565 +21
54 1,200 2767 +13 1,700 2.642 +15 1,400 2.636 +17
74 900 3.055 +26 900 2917 +26 900 2.858 +25
104 800 3.209 +34 700 3.125 +37 800 3.007 +38
2044 900 3.396 +56 800 3.273 +55 900 3.085 +52
304 200 3.251 +51 200 3.102 +47 200 2.959 +49
) WZHA FH Al OjOf 2 CH A
A= SRFYFEBA



1124, MBS 97| 23iTioH 0| el of 2
80,000 180,000
70,000 - 160,000
60,000 - 140,000
50,000 \ - 120,000 N—
/ - 100,000 w2023 M
40,000 =
\ - 80,000  ™=2024 L
30,000 Jops i3
- 60,000 - =<
EF S TESES)
O — TI\T 7
2000 - 40,000
10,000 - 20,000
0 - -0

1Y 2Y 3Y 5Y 7Y 10v 15Y 20Y 30Y

KHZ : KISKHAHE 7}

T35 MBS BH|'E U AT E 20| (29l o &)
3
2.5
m1ly
2 m2y
|3y
1.5 m5Y
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H1. FU 33X 22HE (TH2: %)
Clo b 2025-07-03 2025-06-27 2025-06-04 H=F oiy| HE oiy|
US TREASURY 2Y 3.77 3.74 3.95 3.10 -18.30
US TREASURY 5Y 3.85 3.81 4.02 3.80 -17.40
US TREASURY 10Y 426 425 445 1.10 -19.30
US TREASURY 30Y 479 4.80 498 -1.60 -19.10
DEUTSCHLAND REP 2Y 1.86 1.83 177 3.20 8.40
DEUTSCHLAND REP 5Y 2.18 2.12 2.07 5.50 10.80
DEUTSCHLAND REP 10Y 2.66 2.55 2.52 10.40 14.20
DEUTSCHLAND REP 30Y 3.11 3.06 3.01 5.60 10.10
JAPAN GOVT 2Y 0.75 0.75 0.77 0.10 -2.00
JAPAN GOVT 5Y 0.98 0.98 1.04 0.50 -5.70
JAPAN GOVT 10Y 1.44 1.43 1.51 1.20 -6.40
JAPAN GOVT 30Y 2.96 2.91 2.95 5.30 0.80
CHINA GOVT 2Y 1.36 1.35 147 0.90 -10.90
CHINA GOVT 5Y 1.49 1.50 1.57 -1.00 -8.30
CHINA GOVT 10Y 1.64 1.64 1.71 -0.40 -6.50
CHINA GOVT 30Y 1.85 1.85 1.89 0.20 -4.30

Xt2E : KISKHHE T, Bloomberg
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(EH2l: %, 712t 25.06.30~25.07.04)

HE HY WA ME 2B 25 HY M ME 2=
6.45% 6.45% 4.55% . 4.55% 4.55%
6.45% 6.82%
15.91%
16.13%
22.58% 50.00%
3.23%
H Utilities B Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical
M Financial B Communications M Financial B Communications
Government Consumer, Cyclical Government Consumer, Cyclical
= Energy  Energy
XtZ : KISKHHE I, Bloomberg
2 HF COfH| WY x{H Mg ST (EHSl: %, 712t 25.06.23~25.07.04)
A =7 e 57
Financial 6.82% 29.03% -22.21%
Consumer, Cyclical 15.91% 16.13% -0.22%
Consumer, Non-cyclical 4.55% 6.45% -1.91%
Energy 4.55% 6.45% -1.91%
Government 50.00% 22.58% 27.42%
Basic Materials 0.00% 0.00% 0.00%
Communications 13.64% 3.23% 10.41%
Diversified 0.00% 0.00% 0.00%
Industrial 0.00% 0.00% 0.00%
Technology 0.00% 0.00% 0.00%
Utilities 4.55% 6.45% -1.91%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZHdH (712}: 25.06.30~25.07.04)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 238112 (USD)
DONGVYA Float 06/27/28 EURO MTN usD 2025-06-27 2028-06-27 | 5.604% | SOFRRATE 20.00MM
ELANDW Float 06/27/28 EURO MTN usD 2025-06-27 2028-06-27 | 5.605% | SOFRRATE 30.00MM
KDB 4.09 07/02/27 EURO MTN usD 2025-07-03 2027-07-02 | 4.09% 50.00MM
SHNHAN Float 01/05/26 | US DOMESTIC | USD 2025-07-03 2026-01-05 | 4.75% | SOFRRATE 50.00MM
WOORIB 4.36 07/06/26 | EURO-DOLLAR | USD 2025-07-03 2026-07-06 | 4.36% 100.00MM
KDB 11.13 06/21/28 EURO MTN BRL 2025-07-07 2028-06-21 | 11.13% 50.67MM
CITNAT Float 07/08/26 EURO MTN usD 2025-07-07 2026-07-08 | 4.905% | SOFRRATE 50.00MM
SHNHAN Float 07/08/26 AUSTRALIAN | AUD 2025-07-07 2026-07-08 | 4.103% | BBSW3M 32.87MM
EIBKOR 4 Y& 10/22/28 EURO MTN GBP 2025-07-08 2028-10-22 | 4.125% 408.93MM
CITNAT Float 07/09/26 EURO MTN usD 2025-07-08 2026-07-09 | 4.906% | SOFRRATE 50.00MM
NHSECS 4 % 07/10/30 EURO-DOLLAR | USD 2025-07-10 2030-07-10 | 4.75% 300.00MM
NHSECS 4 % 07/10/28 EURO-DOLLAR | USD 2025-07-10 2028-07-10 | 4.625% 300.00MM
KORGAS 4 Y4 07/10/30 EURO MTN usD 2025-07-10 2030-07-10 | 4.25% 500.00MM
KORGAS Float 07/10/28 EURO MTN usD 2025-07-10 2028-07-10 | 5.075% | SOFRRATE |  300.00MM
KORGAS 4 ¥4 07/10/30  |PRIV PLACEMENT| USD 2025-07-10 2030-07-10 | 4.25% 500.00MM
KORGAS Float 07/10/28 | PRIV PLACEMENT| USD 2025-07-10 2028-07-10 | 5.075% | SOFRRATE |  300.00MM
KDB 4.27 07/10/26 EURO MTN usD 2025-07-10 2026-07-10 | 4.27% 50.00MM
XtE : KISXHAHEZE Bloomberg
H4 F7H 0|3 ZH X =7 (E+2I: %, 71Z}: 25.06.30~25.07.04)
Date Name Survey Actual Prior
2025-06-27 PCE E7}X|5= YoY 2.30% 2.30% 2.10%
2025-06-27 =& PCE E7X|== Yoy 2.60% 2.70% 2.50%
2025-06-27 OJA|ZHCH & m AH|XHA 2 60.5 60.7 60.5
2025-06-27 OJA|ZhCiEEm AH|XtZ|CH - 58.1 58.4
2025-06-27 OjA|Ztcietm 14 QlE2f o] 5.20% 5.00% 5.10%
2025-06-27 ojA|Ztcistm 5-10 Q1Ee 0| 4.10% 4.00% 4.10%
2025-07-01 S&p 22Y 0|= M= PMI 52 529 52
2025-07-01 ISM H| = x| 48.8 49 485
2025-07-01 FOIO|X 2N PO 7300k 7769k 7391k
2025-07-03 EA=% -$71.0b $71.5b -$61.6b
2025-07-03 HsdFE1&8Ats HE 106k 147k 139k
2025-07-03 DIZHRE D 8Kt HE 100k 74k 140k
2025-07-03 HeE 430% 4.10% 4.20%
2025-07-03 AZE B s i) 0.30% 0.20% 0.40%
2025-07-03 AZE B s @ Eoid) 3.80% 3.70% 3.90%
2025-07-03 M A Hads 241k 233k 236k
2025-07-03 HYEHAS =T AR 1962k 1964k 1974k
2025-07-03 S&p 22 0| AMH[AQ PMI 53.1 52.9 53.1
2025-07-03 s&p 22Y 0|5 I PMI 52.8 529 52.8
2025-07-03 ISM AMH|A X|== 50.5 50.8 499
XtZ : KISKHHE T, Bloomberg
5. W 0| AH X= (E4I: %, 7|ZF: 25.07.07~25.07.11)
Date Name Survey Actual Prior
2025-07-08 NFIB &7 H2tX|4= 98.7 - 98.8
2025-07-09 NY Fed 1-Yr Inflation Expectations - - 3.20%
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2025-07-09 AH[ZHME X 4= $10.500b - $17.873b
2025-07-09 MBA FERGX} MH K| -- -- 2.70%
2025-07-09 EO0jR S THof MoM 0.20% - 0.10%
2025-07-09 SZOf X0 | -0.30% - -0.30%
2025-07-10 FOMC 3|o|& -- -- --
2025-07-10 A Hesd gds -- - 233k
2025-07-10 Initial Claims 4-Wk Moving Avg -- -- 241.50k
2025-07-10 HYUBAHALS S FHEH R - -- 1964k
At : KISAHLHE Z7E, Bloomberg
H6. Tt 5Y 4N X|m (5+91: %, 7|Z}: 25.06.30~25.07.04)
Date Name Survey Actual Prior
2025-06-30 FYUETHK| 5= T | -0.80% -1.10% -0.40%
2025-06-30 20§ EHOf (M ZTHH]) 0.50% -1.60% -1.10%
2025-06-30 20 Eoj NSA ™| 3.60% 3.60% 4.00%
2025-06-30 CPI 8| Ml A -- 2.30% 2.30%
2025-06-30 CPI HIO[Of & T HH]| -- 1.80% 2.10%
2025-06-30 CPl EHZHIE 23 HiHH| -- 2.20% 2.20%
2025-06-30 CPI Zhdl M| -- 2.40% 2.30%
2025-06-30 CPI HHH f{2HH 23 A -- 2.30% 2.20%
2025-06-30 CPl =2 EZ}Ol HAETH FMiHH| - 1.80% 2.00%
2025-06-30 CPI (M2 CHH]) 0.20% 0.00% 0.10%
2025-06-30 CPI (M CHH]) 2.20% 2.00% 2.10%
2025-06-30 CPI EU B | 0.30% 0.10% 0.20%
2025-06-30 CPI EU B8 M| 2.20% 2.00% 2.10%
2025-07-01 YR HS (THRH) 15.0k 11.0k 34.0k
2025-07-01 MY HHE SA 6.40% 6.30% 6.30%
2025-07-01 HCOB =g Mz PMI 49 49 49
2025-07-03 HCOB S AMH|AY PMI 49.4 49.7 49.4
2025-07-03 HCOB = &% PMI 50.4 50.4 50.4
X2 : KISKHHE 7L Bloomberg
7. UF 549 448 X= (E49I: %, 7|ZF: 25.07.07~25.07.11)
Date Name Survey Actual Prior
2025-07-04 YT T -0.20% -- 0.60%
2025-07-04 SYTF WDA T iEH| 5.70% -- 4.80%
2025-07-04 HCOB =g HHY PMmI - - 444
2025-07-07 A M A SA MoM -0.50% -- -1.40%
2025-07-07 Ar A WDA YoY - - -1.80%
2025-07-08 FAX SA - - 14.6b
2025-07-08 % SA MoM -- -- -1.70%
2025-07-08 22 SA MoM -- - 3.90%
XtE : KISKHHE 7L Bloomberg
H8. FH 37 EH X=® (EH2l: %, 712t 25.06.30~25.07.04)
Date Name Survey Actual Prior
2025-06-27 SY7I¥0| Hz=CiH| HEH| 1.00% -1.10% 1.40%
2025-06-27 A AL Yoy - -9.10% 3.00%
2025-06-27 BoP Current Account Balance - $165.4b $165.6b
2025-06-30 M= PMmI 49.6 49.7 495
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2025-06-30 HIXMZEY PMI 50.3 50.5 50.3
2025-06-30 =3t PmI - 50.7 50.4
2025-07-01 Aol 5= PMI HE Y 493 50.4 483
2025-07-03 XojAl Z= PMI B -- 51.3 49.6
2025-07-03 Xto| Al &= PMI MH[AY 50.9 50.6 51.1
XtE : KISKHHE 7L Bloomberg
H9. UWF 3= 2 X= (EH8l: %, 712t 25.07.07~25.07.11)
Date Name Survey Actual Prior
2025-07-07 QEtE g oH - - $3285.26b
2025-07-09 PPl HHH| -3.20% - -3.30%
2025-07-09 CPI (HACHH]) 0.00% - -0.10%
07/09-07/15 Aot fIetst THE CNY YTD 12882.2b - 10680.0b
07/09-07/15 X5 CNY YTD 22480.7b - 18630.0b
07/09-07/15 S2t35 M2 T iEH| 8.50% - 7.90%
07/09-07/15 E3l532 M1 Yoy 2.80% - 2.30%
07/09-07/15 £3152 MO YoY - - 12.10%

XtE : KISKHAHEZE Bloomberg
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o 7tetekx} KEY POINT

Zuqa d@78  02) 3215-1404 e X4t = CHH| KOSPI X|Z= 3}2H S&P500 A%
o FZHELS W U Lo, WASH M Oy L4
o ELS M2t T 4% TF BT XNEE ¢S

L 3ol T4 Ag

=3 0K H2f Ll 042, KOSPIX|4== M= CHH| -1.66p StSIY L, FRX| & HSCEl= MFCiH|

1.75% St2f, SPX= K|t 3= OpX|8F AHef Y ChH| 1.72% 4S5t

H1. MF OjH] £ X5 F0| (E9: ZAZ)
ES N [ o|H = HEZ
KOSPI200 412.72 412.74 A002
NIKKEI225 40,150.79 39,810.88 ¥339.91
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H3. FZHELS EAlAS : 7| XX REE THES (SH21: 7H)
T& NI o|H F HEE
SUWE=Y 86 80 -6
WX+ 31 25 -6
shelEs=d 57 40 -17
s X|+=d 174 123 -51
TU=d 18 15 -3
sfel=ed 9 7 2
gl 375 290 -85
A& : KISKHAHE 7}
H4 FIHELS YasE : 7| XX fE YUl Zd (GEREE)
T& NI o|H F HEE
TUHE=Y 8,271 8,066 -205
ITUX+=Y 2,808 1,144 -1,664
shelEs=d 1,035 1,031 -4
s X|+=d 3,775 3,654 -121
T 1,481 769 712
sfelesd 136 217 81
A 17,506 14,881 -2,625
At : KISKHAHE 7}

ES5 F7HELS HHHSE : 7| XXHHE(FS = 49 107h) (Shl: 7H)
=2 PESSEIR 7| XXpAE 2 7| XXpAE 3 e
1 KOSPI200 SPX SX5E 54
2 2R - - 50
3 KOSPI200 - - 25
4 NIKKEI225 SPX SX5E 16
5 NVIDIA Corporation TESLA INC - 13
6 KOSPI200 2L - 12
7 Ll - - 12
8 SPX - - 11
9 TESLA INC - - 10
10 KOSPI200 NIKKEI225 SPX 9

Rt : KISKHAE 7}
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J12!3. USD IRS =8| 0| (EH21: %)
X}O|  ——17/4/2025 6/27/2025
5.00% 0.120%
4.50%
0,

4.00% \ e 0.100%
3.50% 0.080%
3.00%
2.50% 0.060%
2.00%
1.50% 0.040%

0,
1.00% 0.020%
0.50%
0.00% 0.000%

3M e6M SM 1y 2y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y

XI&Z : Refinitiv, Bloomberg

H1. USD IRS Data (Et21: %, BP)
URD IRS 1Y 2y 3y 5Y
2025-07-04 3.9612 3.6271 3.5368 3.5528
2025-06-27 3.893 3.5281 34348 3.4535
Fsy 0.0682 0.099 0.102 0.0993
2024-12-31 41632 40674 40372 4.008
]| -0.202 -0.4403 -0.5004 -0.4552

Xt : KISKHAME 7}

1214 KRW IRS (St2l: %, BP)
X}O| —7/4/2025 6/27/2025

2.70% 0.06%
2.65% 0.04%
2.60% R
2.55% 0.02%
2.50%

2.45% 0.00%
2.40% _0'02%
2.35%

2.30% -0.04%

0,

2.25% 0.06%
2.20%

2.15% -0.08%

3M 6M 9SM 1y 2y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt : Refinitiv, Bloomberg
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#2. KRW IRS Data

(EH%l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2025-07-04 2.425 2.4075 24325 2.5125
2025-06-27 2.445 2.4 2.41 24775

FUs -0.02 0.0075 0.0225 0.035
2024-12-31 2.8625 2.7275 2.705 2.72

L -0.4375 -0.32 -0.2725 -0.2075

Rt : KISKHAME 7}
J35. KRW CRS (EH: %)
KpO|  —=——7/4/2025 6/27/2025
2.50% 0.08%
0.07%
2.00% T
0.06%
1.50% 0.05%
0.04%
1.00% 0.03%
0.02%
0.50%
0.01%
0.00% 0.00%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 30Y
XI& : Refinitiv, Bloomberg
H#3. KRW CRS Data (EH2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2025-07-04 1.895 1.855 1.915 1.995
2025-06-27 1.82 1.82 1.885 1.95

F0EH 0.075 0.035 0.03 0.045
2024-12-31 2.315 2.185 2.19 2.23

| -0.42 -0.33 -0.275 -0.235

Xt : KISKHAE 7}
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J&l6. KTB (E+$1: %, BP)
Xt0| ——7/4/2025 6/27/2025
3.00% 0.06%
0.05%
- 0.04%
0,
2.00% 0.03%
1.50% 0.02%
0,
1 00% 0.01%
0.00%
0,
0.50% 0.01%
0.00% -0.02%
3M 6M 9M 1Y 2Y 3y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
XI&Z : Refinitiv, Bloomberg
H4. KTB Data (Et$l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-07-04 2.31 2.447 2472 2.625
2025-06-27 2.325 2.46 2.455 2.59
FUNsT -0.015 -0.013 0.017 0.035
2024-12-31 2.71 2.767 2.597 2.765
IZChy| -04 -0.32 -0.125 -0.14

KHE : KISAHEE 7t

37, IRS FEL7| AT E F0]

(SH2 - %)

—— KRW IRS 5Y-3Y
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0.00% |-LAMgegel
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128, IRS BEH7| ADYE F7HHE

B KRW IRS 5Y-3Y
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189, 22 HIO|A| 2 0| (EH91 : %) 1810. 2YHO|A L FZH HS (£l : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) M SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.100% - 0.095%
-0.10% 0.090% |-
-0.20% 0.080% |-
-0.30% - 0.070% -
-0.40% - " 0.060%

0.30% ,W VA 0.050% -
- 0, . [ .

O'Sof’ Y }( 0.040% |
0.70% Ry W 0.030%
-0.80% -

0, -
-0.90% - 0.020% 0.008%
0, -
-1.00% ) ) ) 0.010%
2024-01 2024-07 2025-01 2025-07 0.000%
Xt : Refinitiv, Bloomberg XtE : Refinitiv, Bloomberg
3211. KTB/IRS 30| (EH2l : %) d212. KTB/IRS 7t HE (EH2l : %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) B SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.008%
0.30% 0.006% |-
0.20% 0.004% |- 0.006%
0.10% 0.002% -
0.00% 0.000%
20.10% -0.002%
-0.20% ) ) ) -0.004% -
2024-01 2024-07 2025-01 2025-07 10.006% . -0.005%
X2 : Refinitiv, Bloomberg XtZ : Refinitiv, Bloomberg

Il. FXA|Z S8

/ety 82 X4 F OfH| 135740 2L 1362.32 2 498, 35.97BPIIE HE6lH A3t AME
LIEISHCE 7|El =2 §3t & F22| 242 0| & ChH| ZAE 2/, dzt= ZA,
2 oM SES HAUCL /D AYHEQEE 1H 7|F -27.6¥ S LIEIHLHH 28 52 MAUS LY
c}.
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J313. KRW/USD Swap Point 30|

03M o6M 12M 03y 05Y
0
20 — W
pagn e N
-40
-60
-80
-100
-120
-140
-160
N I T I I N R R B B R T R A I I S
g7 o 0"?‘0 &NQ 0"?‘0 &NQ 6‘?‘0 &NQ 6‘?‘0 0"?‘0 o"'b‘g 6‘?‘\/ o"’vﬁ\l 0"'0 0"?’9 Q¥ g N a 0"‘?% o"?)g o’f?g 0"?)9
(0 A S A S A WA ™ S N P SIS " A A P A P N S
AtE : Refinitiv, Bloomberg
J&14. KRW/USD Swap Point 30| (Bl 8)
e M ECHH| XFO| MZCHH| X}FO| ——7/4/2025 ——6/27/2025 ——12/31/2024
1500 20
1450 0
1400 -20
1350 -40
1300 -60
1250 -80
1200 -100
1150 -120
SPT 01W 01M 02M 03M 06M 09M 12M 02y 03Y 04y
Xt : Refinitiv, Bloomberg
HS5 FRE3} &2 U F7 (SH2l: 748
55 2025-07-04 | 2025-06-27 Xto| == 2025-07-04 | 2025-06-27 xto|
KRW/USD 1362.3 1362.3 49 USD/CHF 0.793 0.8 -0.008
EUR/USD 1.178 1.178 0.007 USD/SGD 1.273 1.274 -0.001
GBP/USD 1.368 1.368 -0.006 USD/IDR 16182.5 16204 -21.5
USD/JPY 144.255 144.255 -0.025 USD/PHP 56.434 56.506 -0.072
USD/HKD 7.849 7.849 0 USD/TWD 28.887 28.843 0.044
USD/CNY 7.163 7.163 -0.007 USD/SEK 9.557 9.51 0.046
USD/CAD 1.357 1.357 -0.006 USD/PLN 3.601 3.624 -0.023
AUD/USD 0.657 0.657 0.002 USD/DKK 6.333 6.373 -0.04
NzD/USD 0.608 0.608 0.001 USD/ZAR 17.517 17.781 -0.263

A= M2=EIH (154 402 &

7|E)
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[Appendix 1] =2 2¢d| & Credit Spread His &g

0|3t A 02) 3215-1454
1. 2L Fa32| (EH2l: %, 2025-07-04) H2 92 F2 =2 (TH: %, 2025-07-04)
TL=2 2y HMECHH| | AXCHH]| =2l gy HFEC{d| | HXCHH|
CD 90¢ 2.510 -0.060 -0.750 o= 2y 3.883 0.146 -0.497
Cpo0g 2.710 0.000 -0.690 o= 5Y 3.937 0.128 -0.018
= 34 2472 0.017 -0.030 o= 10Y 4.348 0.099 0.510
= 54 2.625 0.035 -0.050 o= 20y 4.865 0.063 0.763
=1 104 2.835 0.050 0.093 o= 30Y 4.863 0.060 0.935
=1 204 2.830 0.015 0.063 = A 1.817 -0.009 -0.844
=1 304 2.732 0.002 0.040 =) 2.121 -0.002 -0.336
=S¢t 14 2.300 0.088 -0.360 S& 10y 2.595 0.041 0.157
S¢t 2 2422 -0.013 -0.220 S8 20v 2.963 0.009 0.515
S0t 34 2.505 0.008 -0.150 S8 30v 3.060 0.004 0.703
X2 : KIS-NET XtZ : KIS-NET
3. U F2X|$ (IEY : 2025-07-04) #4. 7Y Credit Spread (THSl: %, 2025-07-04)
FQX| 2y MECHH] | AXCHH]| L2l gy HFEC{H| | HXCHH|
KTB3 146.24 -0.02 -0.76 S AAA 2.677 -0.015 -0.100
KTB10 118.15 -0.48 0.48 ZIAKH AA- 2.959 -0.005 -0.203
KOSPI 3,054.28 -1.66 655.34 7|Et=& X AA- 2974 -0.015 -0.236
0 0. 0 0 23 AAA 2.739 -0.013 -0.077
Xt& : KIS-NET AtZ : KIS-NET
H5. ME{H 1 CHH| Credit Spread H-E ZtA| Top3 L&At (491 : bp, 27| : 3y)
A ZM Top 3
. Tl S HE
SENLSA AA+ 22
S XA 2 A} AAA -2.0
S St 7t A F A AAA 2.0
MEDESSA AAA -20
SE5Y3 AAA -19
7ol H| 74 m| & AA- -18
0| 2Hofl AU 74 m| & AA- -18
B A O] 7Hm| & AA- -15
RO7tE AA- -1.5
felasMo AA- -1.5
XNole|el7hml S AA- -1.5
OFO[H| 7| Of7H | & AA- -1.5
AN A AA- -1.5
A2 7Y I E AA- -1.5
Aot o] g AA- -1.5
AX| 7| A0 -13
S H EH?7HL:LIEE* A0 -13
ClHZH o] & BBB+ -13
Of 727 | A0 -13
| 2 M| G| A Bl A THO| tH A M H| A A+ -13
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AoH|Z 7= AA+ -1.1

SHLEFH I E AA- 1.2

Adlof ol K| sl & AA- -1.2

Of 7271 m| & A0 -1.3

O 2 M| G| A X I}FO| H - A H A A+ -13

Ihe LM OtO| IO LH-A AMH| AR 2|Of A+ -13
LE27tE AAQ -1.3

ZAHHAITO|H A AMH| AR Z|Of A+ -13

SHLEFLE AAO -1.3

OfO| A7 m| & A+ -13

ot=S XN O E A0 -1.3

2| =74 g A+ -13

7|20 ol g A- -1.3

ROIZHm & A+ -1.3

X7 ] A0 -1.3

el = A0 -1.3

ClH|ZH | & BBB+ -1.3

27| A- 61.3

S| ALRY 2HAH A0 51.0
k=Rvafel 1y BBB+ 384

Rt : KISKHAE 7}
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[Appendix 2] SMUBAILHY X MESE oE
St713 X 02) 3215-1435
21, SMAALLS
BEIE 5249 EC R 7Y Z7|1dAY YAHH| &
W el
H2. 3A MBS HA szt (712t : 2025-06-27~2025-07-04)
S|AME e z= sSHZEUY shAly NICE ek
o | ol | S& "oty se "oty s "oty
ot= 2025-06-25| BOND | BBB+ | BBBO | BBBO |2025-06-25
HEM O 2025-06-26 | BOND | A0 A- A- | 2025-06-26
AEM MO 2025-06-27 | BOND | A0Q A- A- | 2025-06-27
A8 M HO| 2025-06-30 | BOND | A0 A- A- | 2025-06-30
ZOX|F= 2025-06-30 | BOND | AA- A+ A+ | 2025-06-30| A+ |[2025-06-30| A+ |2025-06-30
Ciohsl 2 2025-06-30 |7| ¥ 55| BBBO | BBB+ BBB+ | 2025-06-30
2{0tH 2025-06-27 | BOND | AA+ | AA+ | AA+ |2025-06-27| AAO |2025-06-27
ZHA01Z 2025-06-30| BOND | AAO0 | AA- AA- |2025-06-30| AA- |2025-06-30
ZOAOZE 2025-06-30 7| ¥SE| AA0 | AA- AA- |2025-06-30| AA- | 2025-06-30
SKC 2025-06-27 | BOND | A+ A0 A0 | 2025-06-27
wUE 2025-06-30 | BOND | BB- B+ B+ |2025-06-30| B+ |2025-06-27
971 2025-06-27 | BOND | A- BBB+ | BBB+ |2025-06-27
ZOFHOE 2025-06-30 | BOND | AA- A+ A+ | 2025-06-30
ROt 2025-06-30 | BOND | AA- A+ A+ | 2025-06-30| AA- |2025-06-30
A= & 2025-06-27 | BOND | A0 A+ A+ | 2025-06-27| A+ |2025-06-30
ZHAHE 2025-06-30 | BOND | AA- A+ A+ | 2025-06-30
om=Z=z 2025-06-25| BOND |  A- BBB+ BBB+ | 2025-06-25
ERYAE 2025-06-27 | BOND | A- A- A- | 2025-06-27 | BBB+ | 2025-06-26
SHAEL 2025-06-27 | BOND | BBBO | BBB- BBB- | 2025-06-27
AIBERFLEAIE 2025-06-27 7|58 A0 A- A- | 2025-06-27
Ol AHO|Oj=EHIAE | 2025-06-30 | BOND | A- BBB+ BBB+ | 2025-06-30
SG 2025-06-26 | BOND | B+ BO BO |2025-06-26
olZ=2H| 2025-06-25| BOND | A0 A- A- | 2025-06-25
s M3tst 2025-06-27 | BOND | BBB+ | BBBO | BBBO |2025-06-27
=43t 2025-06-30 | BOND | BBB+ | BBBO BBBO | 2025-06-30
Ao =AA 2|0} 2025-06-30 | BOND | CC C C |2025-06-30
e =0lE 2025-07-03 | BOND | BB- BBO BBO | 2025-07-03
TN LA} 2025-07-02| ABS | AA0 | AA+ AA+ | 2025-07-02
Ol O| AC|H|H1Xk(®)1 | 2025-06-30| ABS | BBB+ | BBBO BBBO | 2025-06-30
oflo| E2I0|E(R)2 |2025-06-30| ABS | BBB+ | BBBO BBBO | 2025-06-30
H3 3A fEAME8SE HE s (712 : 2025-06-27~2025-07-04)
= -
2 SRR "ol =¥ om"”‘:img‘ﬂﬁ z; MW | NICE | 371




P omZ=z 2025-06-25 A- BBB+ BBB+ BBB+
My Ol I 2 H| Y 2025-06-25 AO A- A- A-
Hg sh= 2025-06-25 BBB+ | BBBO BBBO | BBBO

My A8 M MOl 2025-06-26 AO A- A- A-
My SG 2025-06-26 B+ BO BO BO
Mt FHZAESIA 2025-06-26 AAA AAA | AAA

H SKC 2025-06-27 A+ AO A0 A0

Hg oA 2025-06-27 AA+ | AAO AAO | AA+ | AAD

Hg EFME 2025-06-27 A- BBB+ BBB+ A- BBB+
A ZARERR 2025-06-27 A+ A+ A+
Hg k=Rakel iy 2025-06-27 BBB+ | BBBO BBBO | BBBO

A AISERHAEAIES 2025-06-27 A- A- A- A-
Hg ERYUAEGI0IEEE) 2025-06-27 BBB+ | BBBO BBBO BBB+ | BBBO
Hg S2H 2025-06-27 A0 A+ A+ A+ A+

Hg S8 2025-06-27 A- BBB+ BBB+ | BBB+

Hg O] O A CH| M| 1XHR)2 2025-06-30 BBB+ | BBBO BBBO BBBO
Hg e b 2025-06-30 BB- B+ B+ B+ B+
Hg ZOAOZ 2025-06-30 AAD | AA- AA- AA- AA-

A Ciotsf& 2025-06-30 BBB+ | BBB+ | BBB+ BBB+

Hy ZHXF 2025-06-30 AA- A+ A+ A+ A+ A+
Hy M| OFCIH| K1 Xk ()1 2025-06-30 BBB+ | BBBO BBBO BBBO
Hy G S CH| A1 XK1 2025-06-30 BBB+ | BBBO BBBO BBBO
Hy Of| O A | H| M| 1XHE)1 2025-06-30 BBB+ | BBBO BBBO BBBO
A 7125d 2025-06-30 AA- | AA- | AA- AA- | AA-
Hy M| OFCIH| K 2K (7)1 2025-06-30 BBB+ | BBBO BBBO BBBO
A HEINLSA 2025-06-30 AA+ | AA+ AA+
Hy ZHAOZ 2025-06-30 AAD | AA- AA- AA- AA-
Hy Ol O] ¥ Z20| E(R)2 2025-06-30 BBB+ | BBBO BBBO BBBO
A 7125d 2025-06-30 AA- | AA- | AA-

At HSE-JH™ AT 2025-07-01 A0 A0 AO AO




SPC 7| =XE MM Y2 KIS-NetS S35 2elstA

Q) «isrsr|

HE 2| 02) 3215-1457

H1. §53 =2 Y (712} 2025-06-30~2025-07-04, TH2| : 21 8l)
S R
SPCH == 7| =X 271 2oy 7| =Xt XpFE
M| 2 5| B H 6kt Al g1 2026-07-03 2450 | SrRAWMCIEXEIE2Y
M Q| A E R 2K} AT F710l= 2026-07-02 2,050 o= AL EXEIE 2
=3 YRt A1 "oloa 2026-05-21 2,400 St
X| OFO| H| 2 H| H| At A1 | AEFLECHFRA| 2025-09-01 100 CIAOIM
8| SHLEA| O AF A1 =R 3 (CLO) | 2025-10-10 100 CJ CGV
FAEFAM A LA A1 | AEFLECHFRA| 2026-02-20 477 RoA oz
CIOflO| X 2 & X| A2+ |ABILEIZ | 2025-10-02 103 =4
I A M &| O Kt A1 | AE8FLECHFRAE| 2025-07-30 1,400 SKX| M E 2
Zalo|EX K A1 | AEFLECIFXA A | 2025-10-01 194 SKOi|H x|
da| 7 & LAt A2 | AEFtECHFRIAE| 2025-07-30 585 2d53Y
ZHSIO|MEK| LA} Al | B34 2 THE | 2025-08-04 72 | BUSFEMY L EHA L =S
OHAEQAINYUR | Al | 2SA R 4| 20250930 | 250 m'E*'gﬁHE"‘ETO‘ﬁH'”'EEO'”'?’
BIXOEAYE | AT | $EM E OhF | 2025-10-01 134 “%Ezzxﬁfg;f””a§g
FAEISZH YA Al | B34 2> THE | 2025-07-15 770 510|OFE O H M|
THA|E|Of Al | B34 2 HE | 2025-07-17 274 MESSRGFE =gt
LEE2 AFK| & A} Al | BS54 2 THE | 2025-08-04 141 X HEICIHEHE
QtO|#H|O| AL Al | B34 2 HE | 2025-09-30 262 SEMEIH LAt
2| H A%t Al | CHEXR(CLO) | 2025-10-01 370 7*|°|%X1I1i§f;|$l?+%al$%
X| OO H| 8|2 LH Al | B34 A TfE | 2025-09-29 305 ERE7He
E[QH7 0| &2} A LAt Al | B34 2 THE | 2025-07-14 750 sto|A 83l H
G S| O] HEt Al | BS54 2 THE | 2025-07-30 30 A O[O AM]
ME|E2ERE Al | B34 B> O1E | 2025-09-30 1,009 Of| AH| W I 0 ZE.0f
FHEOf| A LI H| At A1 | ESA BE OE | 2025-09-30 300 ol AH| W I 0 = 2.0
| I OF O R & - K} A1 HESAYSH | 2025-08-29 1,553 lelﬁﬂzﬁjjlfzg$%
SELFRIA| ALK Al | B4 B> O1E | 2025-07-30 24 QU OH M|
7|22 S Yt Al | BS54 2 THE | 2025-07-31 90 Off AT M ZH &
fesel Al | B34 A OE | 2025-07-30 100 CH2oto| o]
A 0j| A7 O K| O] K} A1 | ESA B OE | 2025-07-11 6 H| | = A
7| A= 0| =X O] K}t A1 CHEA 3 (CLO) | 2025-09-01 456 7| A 0| N LA}
=FH LA A1 HESSA | 2025-10-01 1,148 Emigaiﬁifﬁ%“EE
ool & 2 MK O] MKt A1 | CHEX{J(CLO) | 2025-08-04 51 ¢1IE§0|50,_IH1LﬁED,_'IEH|-EI:|
2 BEES Al | RSN R OhE | 20050730 | soa ool o VNSEEAEE
& F A|OFX| L&} A1 CHER 3 (CLO) | 2025-07-09 28 A G CIH| X S Xt
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spca 2 xma wiy | o8 J|RRH KR
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S| ESIR A LA} A1 | ESAHEE O1E | 2025-10-02 143 AXOIMEZSE MY
Oh LEA| 2 A} A2+ | BEi BE O4EF | 2025-07-30 150 LER A7y
sHmI Y ARIO| A2 | HSAYEW | 2025-10-02 1o | SOPESEIESTALR R RIS
M1z
2 SR AL A1 | ESA 23 E | 2025-08-04 500 | SHAZYAFKIOZEO|
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0] Of K| - 2 H| At Al | B34 2 THE | 2025-07-18 988 M B s
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70| 0F = A H| 4 & Kt Al | B34 A TfE | 2025-10-02 80 X 0] otO] =4
S A EH|FH Xt A1 | S4B O1E | 2025-09-29 39 £ M3E2 0| A M|
FAEFEE AR O X} A1 CHEXHH(CLO) | 2025-07-31 1,137 SKEHA
Of| AEtO| Ao L4 A1 CHEXH 2 (CLO) | 2025-09-29 500 Sitolq el gl
=L FEPS ENES NG A1 "oloa 2026-06-11 1,400 St
70| C| 2 M| L Xt A1 CHEXH2(CLO) | 2025-07-30 1,010 St
Of| o[ X| &L A| O] K} A1 CHEXHZ(CLO) | 2025-09-30 900 Skt
LeooIXHEFHMYA | A1 CHEXH2(CLO) | 2025-10-01 400 st}
HE DRI ZAPH| LK} A3 | B34 23 T1E | 2025-10-30 300 orojofl &3 M
IZOf| S Ab R 2 K} A1 7103 2026-03-04 2,450 s
Of| O K| T &[4 AbXF Al | AEFLEDFX A | 2025-10-02 321 S E
SCHAO|CIH| MR AR | A1 CHEXHE(CLO) | 2025-09-29 120 2ol ey
ATMNEE1ZT| A1 =3 (CLO) | 2025-09-29 81 WA HEEHH
Of| A 20| I} 3 H| O| X} A3 | CHEXMB(CLO) | 2026-01-30 3 JEI=E]
0f| 0| X| 2} 0| = & O| A} A3 | CHEXZ(CLO) | 2025-10-02 191 MIO|E[H| M|
HIAH O M Ol A K| M S At A2- | MEIIECHZHA| 2025-09-29 300 ol A7 o|m|olO| N =2 E
A I K| Xt Al | B34 B> O1E | 2025-09-30 215 o|ME 3| EA|E|
7|~ E 2 AH A O X} A1 CHEXHE(CLO) | 2025-07-31 202 CIM ol
X|OtO|H| A=t Al | B34 2 THE | 2025-07-31 217 ArStEAIZHE
C|# O] | O| X} Al | BS54 2 THE | 2025-10-02 40 E|Of C| 2 M|
QtO[H|2tA|of 2} A2 | RS 2HAE HE | 2025-08-13 10 of|of x| = 2
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Y O PR el Al | Rt ZE FE | 2025-07-30 329 gﬂﬁiﬂigiimwgﬂl
HL1 g
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[Appendix 4] =2+ 1A T |1HE

@ «sx
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O|M & 02) 3215-1432

2. FUMASFE W|adsg (EH9I: wehal)
S| | Sty 28H 7|EtZ-EX 3| ARRY ABS A
- 890,000 1,680,000 1,810,000 3,070,000 2,011,000 959,100 10,420,100
KbZ : KISKFAE 7}
H2. FH 3K 7|l (TSl - wgkel)
T& 7Y 553 e YT ER R HE8SE
2025-07-07 |AX=HSESAHT78 2022-07-07 3y 100,000 AAA
2025-07-07 | = 7tH =S CHY 389 2023-07-07 2Y 120,000 AAA
sy 2025-07-07 |st= 21231 2022-07-07 3y 130,000 AAA
2025-07-08 |0 27| EEAE K H2022-2(Ah 2022-07-08 3y 410,000 AAA
2025-07-09 |27 &E R TH20-12(Ah) 2020-07-09 5Y 40,000
2025-07-12 |3+ 31234 2022-07-12 3y 90,000 AAA
Sk 2025-07-08 |5 9tDC025-0708-0910 2025-04-08 3m 500,000
2025-07-09 | E2t03230-2507-01 2024-07-09 1Y 1,180,000
2025-07-07 |4t&23410/0200-0707-2 2023-07-07 2y 100,000 AAA
2025-07-08 |st==E 38 (H)24072+-0|E-1 2024-07-08 1Y 250,000 AAA
2025-07-08 | StLt2@47-070(124-08 2024-07-08 1Y 270,000 AAA
2025-07-08 | 24H232024-070[1A-08 2024-07-08 1Y 100,000 AAA
cuxy 2025-07-09 | S4H2242024-070]1A-09 2024-07-09 1Y 100,000 AAA
2025-07-10 | AEHCHEXIERE 23420-07-0]02-10 2020-07-10 5Y 130,000 AAA
2025-07-10 | 7| ¥=2(41)23070|2A-10 2023-07-10 2y 250,000 AAA
2025-07-11 | 7| Y2 (41)23070|2A-11(Ah) 2023-07-11 2Y 300,000 AAA
2025-07-12 | sYS8M A (2&)2024-070[1Y-B 2024-07-12 1Y 110,000 AAA
2025-07-12 | StL2347-010[1.52-12 2024-01-12 1Y 6m 200,000 AAA
2025-07-07 |JB 2|74 E437-6(X]) 2022-01-07 3Y 6m 30,000 AA-
2025-07-07 |OfF-=27Hm|EH192 2023-07-07 2y 60,000 A0
2025-07-07 | #Ci7+H=875-1 2023-07-07 2y 20,000 AA+
2025-07-07  |BNKZHI|E339-1 2023-12-07 1Y 7m 10,000 AA-
2025-07-07 |OfF 24T E216 2024-06-07 1Y 1m 40,000 A0
2025-07-07 | #0|H| = 2I7tE348-6 2022-01-07 3Y 6m 40,000 AA+
2025-07-07  |tLtFHE239-2 2023-07-07 2y 20,000 AAQ
2025-07-07 |¢iCi7 0 A478-3 2023-07-07 2y 30,000 AA-
2025-07-08 | 71|0|H|7H | Ef476-6(X|) 2021-07-08 4y 30,000 AA-
2025-07-08 | SCH7HE849-4 2022-07-08 3y 30,000 AA+
2025-07-08 |0 F 274 T E209-2 2024-04-08 1Y 3m 10,000 A0
2025-07-08 | RCI7HIE416-3 2021-07-08 4y 30,000 A+
2025-07-08 | RO|7HE513-3 2024-01-08 1Y 6m 30,000 AA-
2025-07-08 |7 =701 E179-3 2024-04-08 1Y 3m 20,000 A-
2025-07-08 | ROI7HE301-2 2015-07-08 10Y 30,000 AA-
2025-07-08 | RE2lF8HIE471-3 2023-06-08 2Y 1m 20,000 AA-
2025-07-09 | StLt7H I 416-1 2024-01-09 1Y 6m 80,000 AA-
2025-07-09 | et=7HI| E459-4 2021-07-09 4y 20,000 AO
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2025-07-09 |OtO|H| 0|74 | & 238-4 2021-07-09 4y 20,000 AA-
2025-07-09 |Al8t7HE2081-2 2020-07-09 5Y 30,000 AA+
2025-07-09 | AlSH7H I Er476-1 2023-01-09 2Y 6m 40,000 AA-
2025-07-09 | OFO|A7H | EH100-4 2023-06-09 2Y 1m 40,000 A+
2025-07-09 |StLtFHE187 2020-07-09 5Y 100,000 AAO
2025-07-09 |OiF274m| 210 2024-04-09 1Y 3m 10,000 AO
2025-07-09 | OJ2foiA7]m| & 24-3 2018-07-09 7Y 20,000 AA-
2025-07-09 | ZH|I7tE362 2018-07-09 7Y 30,000 AA-
2025-07-09 | #CH7HI|EH1853-6 2020-07-09 5Y 30,000 AA+
2025-07-09 | HCH7HI] EF1853-5 2020-07-09 5Y 50,000 AA+
2025-07-10 | Alst7H I Er424-5 2020-07-10 5Y 20,000 AA-
2025-07-10 | AH27HI|E701-1 2023-01-10 2Y 6m 50,000 AA-
2025-07-10 | S}L}FHE253-1 2024-01-12 1Y 5m 28d 50,000 AAO
2025-07-10 | AlB7HI] E452-6(X]) 2022-01-10 3Y 6m 50,000 AA-
2025-07-10 |Ah271m|Er682-4 2022-01-10 3Y 6m 70,000 AA-
2025-07-10 | StLIZHI|EF377-2 2023-01-10 2Y 6m 100,000 AA-
2025-07-10 | #O|H| = 2IZ7}E307-4 2020-07-10 5Y 20,000 AA+
2025-07-10 | 4AH27HI|E722-1 2024-01-11 1Y 5m 29d 30,000 AA-
2025-07-10 | El=871mE495-1 2024-01-11 1Y 5m 29d 20,000 AA-
2025-07-10 | St-t7H1] 2 406-2 2023-10-10 1Y 9m 10,000 AA-
2025-07-10  |OtO|H|A| 0|7} [ & 270-2 2023-01-10 2Y 6m 40,000 AA-
2025-07-11  |AH|O|H| = EIZ7}E392-2 2023-11-13 1Y 7m 28d 20,000 AA+
2025-07-11 | AH[O[H| = EIF7}=374-1 2023-01-12 2Y 5m 29d 50,000 AA+
2025-07-11 | AH|O|H| = EIF}E247-4 2018-07-12 6Y 11m 29d 40,000 AA+
2025-07-11 | R2|7HE229-1 2023-07-12 1Y 11m 29d 100,000 AAO
2025-07-11 | &tLtFHE253-2 2024-01-12 1Y 5m 29d 70,000 AAD
2025-07-11 | AH274 I E706-2 2023-05-11 2Y 2m 10,000 AA-
2025-07-11 | A2I4TI|E712-4 2023-07-13 1Y 11m 28d 10,000 AA-
2025-07-11 | A2IHI|E711-4 2023-07-11 2Y 10,000 AA-
2025-07-11 | AF2I4 I E722-2 2024-01-11 1Y 6m 50,000 AA-
2025-07-11 | Ab274m|E723-2 2024-01-12 1Y 5m 29d 50,000 AA-
2025-07-11 | A|O[H|FHI| EF514-1 2023-07-13 1Y 11m 28d 110,000 AA-
2025-07-11 | Alst7Hd]| 2 493-1 2024-01-11 1Y 6m 90,000 AA-
2025-07-11 | AlBt7H I E443-2 2021-07-13 3Y 11m 28d 20,000 AA-
2025-07-11 | A$H7HE2204-1 2024-01-11 1Y 6m 130,000 AA+
2025-07-11 | A8t7HE2143-2 2022-07-11 3y 20,000 AA+
2025-07-11 | A$H7FE2143-3 2022-07-11 3y 10,000 AA+
2025-07-11 | #iCi7}=895-1 2024-01-12 1Y 5m 29d 100,000 AA+
2025-07-11 | OFO[H| | 0| 7H | £t 284-5 2023-07-12 1Y 11m 29d 40,000 AA-
2025-07-11  |OtO|H| 7| 0|} [ & 279-2 2023-05-11 2Y 2m 60,000 AA-
2025-07-11 |OFO[H|AH O|7Hm| E217-4 2020-07-13 4Y 11m 28d 10,000 AA-
2025-07-11 |+ 7Hm|E519-3 2024-01-11 1Y 6m 10,000 A0
2025-07-11 | SLt7H I ER412-1 2023-11-13 1Y 7m 28d 20,000 AA-
2025-07-11 | StLt7HI| Er388-4 2023-04-11 2Y 3m 40,000 AA-
2025-07-11 | SFLt7H I B 395-1 2023-07-12 1Y 11m 29d 20,000 AA-
2025-07-11 | SHLIZHI|E417-2 2024-01-12 1Y 5m 29d 40,000 AA-
2025-07-11 | SHLt7H I 3444 2022-01-11 3Y 6m 50,000 AA-
2025-07-11 | StLEPHI]E331-6 2021-07-13 3Y 11m 28d 20,000 AA-
2025-07-11  |JB 22|74 E426-4(X]) 2021-07-12 3Y 11m 29d 10,000 AA-
2025-07-11 | RE2|3 870 mE495-2 2024-01-11 1Y 6m 150,000 AA-
2025-07-11 | RElZ87HLE474-5 2023-07-11 2y 40,000 AA-
2025-07-11 | HCHIH I E1986-3(H) 2023-07-11 2Y 70,000 AA+
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2025-07-11 | #1Ci7H | E2008-1 2024-01-11 1Y 6m 20,000 AA+
2025-07-11 | #CH7H ] E2008-2 2024-01-11 1Y 6m 150,000 AA+
2025-07-11 | RO7H=498-1(=) 2023-08-14 1Y 10m 27d 10,000 AA-
2025-07-11 | A O|H| = RIZ}E397-1 2024-01-11 1Y 6m 40,000 AA+
2025-07-06 |O|O|X|C|HCH 2 LT 123-2 2020-07-06 5Y 50,000 AA-
2025-07-06 (ot ESLH72-1 2023-07-06 2Y 70,000 AAA
2025-07-07 |POSCO312-1 2022-07-07 3y 650,000 AA+
2025-07-07 |HSESH™TtAT2-2 2020-07-07 5Y 51,000 A0
2025-07-08 | 22|Z8X|F8-1 2024-07-08 1Y 50,000 AAA
2025-07-08 | X|Of AQlE9-2 2022-07-08 3y 20,000
2025-07-09 |Oj=HIO|2E4CB 2020-07-09 5Y 1,000
2025-07-09 | RE2|lF8XIF9 2024-07-09 1Y 100,000 AAA
2025-07-09 |StLtEEX|F48-1 2020-07-09 5Y 310,000 AAA
| ALY 2025-07-09 | X|0f|20fL{X[10-3 2018-07-09 7Y 80,000 AAD
2025-07-10 |ZAAQIE{17-1 2015-07-10 10Y 70,000 AA-
2025-07-10 |$+%1107-2 2023-07-10 2y 25,000 BBB+
2025-07-10 |ZHZ 8 E2020-3-2 2020-07-10 5Y 100,000 AAA
2025-07-11 | RO 4E96-1 2023-07-11 2y 130,000 AA-
2025-07-11 |2 AHX|I]Of| 22-1() 2022-07-11 3y 120,000 AA-
2025-07-11  |KT199-1 2023-07-12 1Y 11m 29d 85,000 AAA
2025-07-11 |51 2022-07-12 2Y 11m 29d 32,000 A+
2025-07-11 |0 27| 0| Q™ M 3 %}8H9-2 2020-07-13 4Y 11m 28d 60,000 A+
2025-07-12 |00l AdX|L]0f &9 2024-07-12 1Y 7,000
2025-07-07 | REHAIO|EX|5481-19 2020-12-07 4Y 7m 100 AAA
2025-07-07 |FEZ8SAMBS2015-16(1-6) 2015-07-07 10Y 520,000 AAA
ABS 2025-07-09 |FEHF-ESAIMBS 2024-14(1-1)(Ah 2024-07-09 1Y 117,600 AAA
2025-07-10 |FEAF 83 AIMBS 2020-23(1-2)(Ah 2020-07-10 5Y 191,400 AAA
2025-07-11  |FE4FESAIMBS2023-19(1-2)(Ah 2023-07-11 2y 130,000 AAA
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[Appendix 5] HSad|iHH LA

233 dg 02) 3215-1465

H1. HE S| (EHel : 7HE, of 9, 7|7t : 2025-06-30 ~ 2025-07-04)
Fg3c 853 Y | WY FRNAPE A olE | LH3Y H| 2 g3}
KR6169376F64 A- 2025-06-30 | 2055-06-30 |Z& Y 0| 54: 539%/ O|=: B 05H XFS7t4=2 & +475.4bp 3 500 dalsd 0|2 Metits KRW
KR310201GF75 |4t225810[0003-0701-1M AAA | 2025-07-01 | 2025-10-01 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+3bp 1 3,000 KRW
KR354401GF71 AAA | 2025-07-01 | 2026-07-01 |2IEH3A} AAA CD 170 & +3bp 1 600 KRW
KR6095921F79 AA- 2025-07-03 | 2027-09-03 [91¥ & CD+30bp 3 400 KRW
KR381001GF78 )2025-070]-A(% AA- 2025-07-03 | 2055-07-03 |28 0|= :3.35% / O|= Of 5AOFCH QIE3AL D5 +76bp 3 4,000 30NC5 Q KRW
KR310501GF72 (£)25070]184A-03 AAA | 2025-07-03 | 2026-01-03 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+4bp 1 2,100 KRW
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