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2 SNYAS L MBS B a7
diela2lse
X XFAF B3
3 ABCP, ABSTB 7| X X}:H $ gl 48 el 22l 8/14 e T
4 FIHAH ob|sE 52 o= 2y 3.675 -0.025
R u}
5 E%E_EI HE|.°°|| ?_‘%l' 55 |= 5Y 3.761 0.003
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INDEX : KISS S HAH X+ & ESGXI== =01

Y7t Ext KEY POINT
71 Xt 02)3215-1437 o M=[HH| 2IKXYX|$ =X LAUAE ZUA
o TFC{H| SFAH X[ +AE 57t
o TFOHH| SAM X £8 £/ 57
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE -0.08 0.56 0.11 1.68 428 15.14 1.86
Duration 6.07 6.05 6.13 5.95 5.81 534 175
YTM 2.61 2.67 2.61 2.84 3.11 343 7.45

= 1KY FE$AUE -0.20 0.75 -0.53 1.40 430 15.80 1.92
Duration 10.00 9.98 10.11 9.91 9.51 8.52 2.05
YTM 2.59 2.67 2.54 272 2.91 3.16 6.86

Eotxy FE$AUE 0.05 0.28 0.68 1.67 3.53 11.49 1.39
Duration 1.29 1.30 1.23 1.25 1.25 1.06 0.96
YTM 2.31 2.36 2.39 2.66 3.03 2.88 6.80

IPNN| FE$AUE 0.04 0.45 0.81 2.14 453 16.10 2.08
Duration 2.52 2.52 2.59 2.59 2.60 2.81 1.35
YTM 2.78 2.85 2.87 3.11 341 4.04 8.43

KOBI30 FHoE 0.04 0.31 0.61 1.72 3.70 12.01 1.54
Duration 1.86 1.84 1.83 1.83 1.83 1.82 1.87
YTM 227 2.33 2.31 2.73 3.05 3.21 6.86

KOBI120 FHoE 0.04 0.23 0.64 1.52 3.40 11.65 1.36
Duration 1.00 0.97 0.98 0.96 0.99 0.95 1.11
YTM 247 2.49 2.56 2.86 3.26 3.20 7.09
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ESHYER| S —— 2K EOrxy S|AMKY KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =
ALZ : KISKHAE 7L
d32. XjHX[5= Fefo]M 0] 33, XjH X[ YTM 0|
12 6.0%
. M o
8 4.0%
° M 3.0%
4 2.0%
2 1.0%
0 0.0%
2022-08-14 2023-08-14 2024-08-14 2025-08-14 2022-08-14 2023-08-14 2024-08-14 2025-08-14
— EER AR S 2% sokxy — AR 2o ok
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
A& KISKFAHE 7} RHZ: KISKHAHE 7}
H2. KISS A X5 ME{/27|H Duration
T= 374~ 1~2id 2~34 3~54 S50 4 HA|
=&Y 0.58 144 239 3.87 14.49 9.47
NS 0.60 146 2.41 3.86 7.39 2.81
EKY 0.61 1.47 2.39 3.77 11.89 451
S5 H 0.63 1.39 218 0.00 0.00 1.28
S xY 0.60 142 239 3.75 7.23 1.27
7|EtES X 0.62 1.46 2.38 3.64 497 1.79
SIMNMNBERES) 0.61 145 242 3.81 9.77 2.63
SIMHESZET) 0.58 0.00 0.00 0.00 0.00 0.58
ABS 0.64 1.38 243 3.83 0.00 1.56
A 0.60 144 239 3.81 14.06 6.04




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2276 2335 2.367 2510 2734 2.594
N 2474 2426 2.526 2.636 2.861 2.562
S 2493 2485 2516 2.609 2.869 2612
S5 H 2227 2.336 2.393 0.000 0.000 2.311
2A XK 2.497 2.508 2514 2.628 2.889 2510
7|Eta-& X 2.745 2.804 2.790 2.860 3.161 2.795
A (S EZEET) 2.696 2.782 2777 2.840 3.183 2.811
A EES) 3.176 0.000 0.000 0.000 0.000 3.176
ABS 2.553 2.582 2.639 2.645 0.000 2.588
A 2486 2.526 2.556 2.606 2.762 2615
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 37HE~14 1~2d 2~34 3~54d 50| 4 HH
= Xi 434 5.28 4.60 6.51 29.86 50.59
N 0.19 0.27 0.25 0.38 0.11 1.19
S=x 2.12 291 2.15 2.48 3.19 12.85
SoHEH 1.17 1.80 0.63 0.00 0.00 3.59
2y 5.51 4.04 1.45 0.50 0.03 11.54
7|Eta-8 X 2.28 2.90 2.26 1.10 0.08 8.63
A (S ZEET) 2.38 2.87 2.57 1.36 1.01 10.18
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.50 0.53 0.24 0.15 0.00 1.42
A 18.50 20.59 14.15 12.48 34.28 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T& 37HE~14 1~2d 2~34 3~54d 50| 4 HH
=M 24 23 21 38 51 157
N 191 261 254 508 39 1,253
Sy 450 669 512 558 689 2,878
SoHEH 8 6 2 0 0 16
23Ky 592 407 166 59 7 1,231
7|Et=8X 1,352 1,651 1,140 658 57 4,858
FNYBEREET) 561 671 471 335 351 2,389
A (B2 EE) 1 0 0 0 0 1
ABS 442 342 118 38 0 940
TH| 3,621 4,030 2,684 2,194 1,194 13,723

X2 KISKHEE 7}
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H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM
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CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS SY40E 0.040 0.390 0.770 2,010 4240 14.570 0312
ESG Duration 2.170 2.180 2.200 2.170 2.260 2.650 3.110
s YT™M 2631 2.683 2707 2.963 3.293 3.871 2488
ESGREMA |+H+dE 0.030 0.380 0.700 1.940 4.200 14.580 0.176
Duration 2.420 2420 2410 2.360 2.450 2.580 3.690
YT™M 2,567 2,615 2636 2.906 3.244 3.795 1.996
HlmX|$ |FH49E 0.020 0.400 0.690 1.960 4340 14.960 0.306
Duration 2,630 2,620 2,670 2.650 2.650 2910 3.100
YT™M 2.661 2.707 2.725 2979 3332 3.800 2410
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H7. KIS ESG 58 ME/T7|E Duration
2 374 ~1d 1~24 2~34 3~54 50|44 A
S 0.64 1.50 244 3.73 10.41 2.95
2%y 0.61 1.45 252 403 7.81 1.18
7|Eta-& X 0.63 1.50 242 3.73 5.00 217
AN (S EZRES) 0.61 1.45 242 3.76 777 227
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.66 1.42 2.45 3.84 0.00 1.71
A 0.62 146 244 3.75 8.86 2.17
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
Sy 2.468 2.456 2.481 2,572 2.868 2.532
28Xy 2492 2.499 2.499 2.653 2.920 2.498
7|Et= & X 2.609 2.649 2.709 2.822 3.062 2.705
AN B EEES) 2.648 2.708 2.754 2.830 3.090 2.750
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.521 2.543 2,619 2.642 0.000 2.564
A 2.553 2.588 2.651 2.720 2.993 2.633
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
T2 37HE~14 1~2d 2~34 3~54 5E0]4 HH
Sy 444 6.37 4.85 5.14 2.40 23.20
28Ky 10.59 6.46 248 0.14 0.09 19.75
7|Et=8x 144 1.75 1.87 1.75 0.07 6.88
BN BEEET) 10.57 12.04 11.04 6.01 3.09 4274
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.29 2.69 1.45 1.00 0.00 743
A 29.33 29.31 21.69 14.04 5.64 100.00
XFE: KISKHAE T
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54 5E0]4 HH
S=Xy 121 197 145 185 93 741
28Ky 156 92 37 3 1 289
7|Et=8X 117 129 119 138 6 509
A (B EZEET) 356 393 283 213 163 1,408
A (B2 EE) 0 0 0 0 0
ABS 81 93 54 35 263
A 831 904 638 574 263 3,210

X2 KISKHEE It
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B1. FU 33X Z2HS (EH21: %)
THE 7/25 8/1 8/8 8/14 HZCHH|(BP)
Eot 1 2.29 2.237 2.21 2.19 2.0
Eot o1 2.425 2.425 2.382 2.37 1.2
=21 34 2.482 2.475 2.407 2.392 -1.5
=1 5 2.635 2.627 2.552 2.545 -0.7
=21 104 2.855 2.835 2772 2.782 1.0
SAHHAAA 34 2.647 2.649 2.583 2.576 -0.7
SAHHAAA 544 2.766 2.765 2.69 2.69 0.0
S A AAA 104 3.035 3.024 2.961 2.971 1.0
At2 : KISKHAHE 7}
23, 21X SPREAD 0| (5421 : bp) 24, EX§AAA SPREADZFO| (54 : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
T B 1 W4 "t
20.00 - 20.0
0.00
20.00 - - / 0.0 - - -
\ 3 g S g \ S
& NO’N & & & S & & & &
w& '»& '»éf) m@% '»6& '»& APQ'» '19’» W@, ’»Qm
XHE : KISKFAE 7} XHE : KISKFAE 7}
B2 Tt 23X ATYHE HS (2l bp)
= 7/25 8/1 8/8 8/14 M|
=1 3 10 SPREAD 373 36.0 36.5 39.0 2.5
=1 3 5 SPREAD 15.3 15.2 14.5 15.3 0.8
=1 5 10 SPREAD 22.0 20.8 22.0 23.7 1.7
210 EZKAAA 3YR SPREAD 16.5 17.4 17.6 184 0.8
=1 E4KAAA 5YR SPREAD 13.1 13.8 13.8 14.5 0.7
21 EZKAAA 10YR SPREAD 18.0 18.9 18.9 18.9 0.0

Xt : KISKHAE 7}



0 KISApAHE 7t

35, X &, EFIAAA FAE M HFOfH| S2HEE (5421 : %, bp)
mwmXEHES o EFX A S ——XE -—=-E53IasA
10.000 3.5
8.000 — 3
6.000 - R 25
4.000 2
2.000 15
0.000 0.000 0.300 0.500
0.000 |+ = 1
-0.500 E
-2.000 0.5
-4.000 0
3M 6M 9M 1Y 1.5Y 2Y 2.5Y 3Y 4Y 5Y 10Y 20Y 30Y
X2 : KISKFAE L
F)XE £ E0F3M~2Y, 21 25Y~30Y PO 2018
J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
fBEI ——=124-5 ——=7}24-6
5 400
4.5 - 350
4
- 300
250
200
150
100
50

Xt : KISKHAME 7}

Il 3K dAsiz

X 20K A|™2 =10 25-4 4% 4,0009 ¥, 24-11 8,000 0| Sl = UCH
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@ KISKF&HE 7

[ =] —o .
Az =Y HESE 27| gyE | HE3E SEad
2025-08-11 MNEFHZAJfES A0 AAA 24 eIk 2,578 2,000
2025-08-12 FHZEIAI234(Ah AAA 34 2H +13bp 2.540 800
2025-08-12 | FEFESAIMBS 2025-9(1-1)(Ah AAA 14 =3 +17.0bp 2428 1,020
2025-08-12 FEHFEZAIMBS 2025-9(1-2)(Ah) AAA 24 =1 +13.0bp 2477 1,400
2025-08-12 | FEFESAIMBS 2025-9(1-3)(Ah AAA 3d =1 +13.0bp 2.540 1,100
2025-08-12 FEHFEZAIMBS 2025-9(1-4)(Ah) AAA 54 =1 +15.0bp 2.706 1,500

K& ¢ KISKHHEIH

AF RSAE2 71 25-42 SHCE RS2 0|8 41X 544620 |/

=
25-3 GA| 6 4,0899 % FEEH

137 7% NEFS
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OlME th2l  02) 3215-1432 o SAXAIY 10 Y| 2l ZUFLEH 2 I

o J|EtE5BMAIE A0 O3t S5 28 8 RSEA

SR LAY YHZS SIIUCE 2 AAA T2 AZY EES SOfSHQUCH 19 X 3E #2740

2k2} O 2.0bp, 1.0bp TCHSHAT, 51 T2+ HEMS LIEFHICE D80 108 T2 1.5bp FAHD

OrgRACH

JIEtesME 2AES A2UCH BYIE T A2 E ZAME £ 7|ElgE 19 & 3d A2t

Ol ZtZt 1.5bp, 1.0bp ZAMCE 11 5Hof 53 S 103 717t2 2 M E OREUCEH

31, 2%xH 3y YTM F0| (2491 - %) 32 6|zl 3y YTM 0| (EH21: %)
N E=nbl 7|Et= 8 an+
. Inby A2 X 28 =ax .
8 = A 2 AAA S el 28 Man et 2 S Mas
7 |
6 - 6 -
5 \
! JM .
| »\M\%
2 - 2
1 -
0 : : 0 : : : :
2023-08-14 2024-02-14 2024-08-14 2023-08-14 2024-02-14 2024-08-14 2025-02-14 2025-08-14
K& KISKHHEIE X2 KISAHEE It
33, 2% - nCH{H| SPREADFO0| (B9l : bp) 34, 6| ™ S 0CHH| SPREADFEO|  (THSl: bp)
LS XY 3v- KTB 3Y S 3 K- KTB 3Y 7| E}F2 8 X AA+- KTB3Y
70 1 2Bk AAA- KTB 3Y SR AA+- KTB 3Y 250 4 7|EF2 8K AA- - KTB 3V
60 - 7|Et3 8 X HA+ - KTB 3Y
200 -
50 |
0 4 150 -
30 1 100 -
20 -
50 -
10 -
0 : : : ‘ 0 : : : ‘
2023-08-14 2024-02-14 2024-08-14 2025-02-14 2025-08-14 2023-08-14 2024-02-14 2024-08-14 2025-02-14 2025-08-14
KHE: KISKFAE I} XtE: KISKHAHEZL

12



H1. 2@ s 0CH| 2o E 3 EFSFH (E91: bp)
£ 2F AZY £ (08/14) Tl H|(08/08) MECiH|(07/14)
27| v | 3y | sy [ 1oy | 1y | 3y | sy | 1oy | 1y | 3y | sy | 1o0v
M2 284 | 123 | 166 | 394 | 10 | 10 | 00 | 15| 92 | 02 | -02 | -52
532 284 | 116 | 166 | 435 | 10 | 10 | 00 | 20 | 92 | 02 | -02 | -52
AAA 301 | 220 | 243 | 492 | 20 | 10 | 00 | 15| 78 | 21 | -08 | -52
AA+ 357 | 304 | 377 | 573 | 20 | 10 | 00 | 15| 73 | 21 | -08 | -52
2. O{MX| 3 nCHH| AP E G HEE (21: bp)
£ 2F AZY £ (08/14) Tl H|(08/08) MECiH|(07/14)
27| v | 3y | sy [ 1oy | 1y | 3y | sy [ 1ov | 1y | 3y | sy | 1ov
M2 369 | 365 | 379 | 1381 15 | 05 | 04 | 00 | 83 | 20 | 00 | 00
532 380 | 415 | 572 | 1564 | 15 | 00 | 00 | 00 | 90 | 15 | -01 | 00
AAA 439 | 492 | 670 | 1774 20 | 00 | 00 | 00 | 85 | 16 | -01 | 10
AA+ 938 | 1336 | 1823 | 2464 | 15| 10 | 00 | 00 | 24 | 05 | <10 | 10
AAA 1664 | 212.8 | 2448 | 2903 | 25 | 10 | -01 | 00 | 41 | 05 | .10 | 10
AA+ 2216 | 282131173551 | 25 | 10 | 01 | 00 | -41 | 05 | -06 | 07
I LAY S
Sy WL YA ZA0|E 4% 320094902 H F Cf] 9,500% Y SIIUCE 104 87| U
AESHO| 2ot LHZ O[O L &7| 7|2 =7l ZHEHAM 7|2 22 ZHE LSS HO] 312bp
2SSt ZM7F E2QCH F Xut ALYE SO QIF Q| ZMZ A|RISH 28kl A|ES 2023 o| o
L= SOIxH 7t A 4.5bp2 U0 ZME O|ZRACE F 0|0f A2l ALE SQIK| HA| AL
3.7bp2 QYT FDL23Mo| ALYE O|FEA| HA| UG 32bp2 LHEH ZME L2QCH F To2 U4
2 ZMQt AM EZME LIEILHE 28k A|E2 7|g28o] 104 Ot 229 ZHE Azt 2ot gkl
2 LIEMCH = 2eto 2 U4E SZTNE LIEIH op3ict.
7|EfS S L2 1x 1,200/ 2 ™ F CHH| 2,400 ZAJCE 7|EFZ 88X 23l A|HS A+
Ol SS0IAM ZHE EQUCH F X8t A+ S22 LM Oto|mo| HMEMH| AT 20| 1 Tt7| O|EA{ 7t A
O 20.0bpZ LHE|H ZAME O|BRUCL F T = LMo SE2 EO0|H J|EIZSMAIES A+ S39| of
O|AUFNTE 2 67 Bt7| O|EAHZ} A 18.0bpl] ZME ER}L, F FHt IA| A0 S22 H=71T|E 2
AX|FHI|EFO| Q1T 20.0bp O &2 ZME LIEFLHT OpZERUCE,
&5, F7H 23| Lol (542l : %) d&le. 7 oMl LaF0| (EHSl: %)
20000 - BESN mASXH mAAA T AA+ 6000 - P =T R[S eTe
5,000 -
15,000 -
4,000 -
10,000 - - 3,000 -

5,000 4

2025-08-10  2025-08-11  2025-08-12  2025-08-13  2025-08-14

ALE: KISKHAHE 7L
13

2,000 -

1,000

2025-08-10  2025-08-11  2025-08-12  2025-08-13  2025-08-14

AtZ: KISKHAHE 7L



H3. F7h 2 L oig (2Hl: %, 24el)
s= 5598 wyIe | LdATYE LR 271 LR
AAA = 01284508221 2 10M-11 2.470 Ol -Sbp | 2025-08-11 | 2026-06-11 2,900
AAA  SUFEXE(23)2025-080] 4M-A 2,510 Ol +1bp | 2025-08-11 | 2025-12-26 1,000
AAA EA232025-080[3A-11 2.620 OIF -1bp | 2025-08-11 | 2028-08-11 1,000
AAA ShLH23448-080]2.52t-11 2.560 DI +1bp | 2025-08-11 | 2028-02-11 500
AAA = 0I-2%3445080| & 2(03)3M-12 2.460 Ol -3bp | 2025-08-12 | 2025-11-12 1,700
AAA 7| 23 (41)25080[3A-12 2.540 Ol -0bp | 2025-08-12 | 2028-08-12 2,800
AAA B A2312025-0829M-12 2.500 Ol -4bp | 2025-08-12 | 2026-05-12 1,300
AAA A=225410[0200-0812-1 2.520 OIE +1bp | 2025-08-12 | 2027-08-12 2,500
AAA FAFEX A (2™)25-80(3-12 2.510 0l +1bp | 2025-08-12 | 2025-11-12 1,800
AAA St =EUF 8250822 01-243 | 2460 Ol -4bp | 2025-08-12 | 2026-04-12 3,000
AA+ R RTE(&H25080[(F)10A-12(  3.120 +312bp 2025-08-12 | 2035-08-12 3,000
AAA 7| Y2 (ThH25082304A-13 2.440 oIy -5bp 2025-08-13 | 2026-06-13 5,500
AAA 7| 23 (41)25080[2A-13 2.520 OIF -0bp | 2025-08-13 | 2027-08-13 2,600
AAA A22541010300-0813-1 2.540 OIF -1bp | 2025-08-13 | 2028-08-13 2,000
AAA 7| Y23 (Th2508273A-14 2.460 oIy -4bp 2025-08-14 | 2026-05-14 2,500
AAA A22541010106-0814-1 2.510 21E Obp 2025-08-14 | 2027-02-14 2,400
AAA A22541010200-0814-2 2.510 Ol -0bp | 2025-08-14 | 2027-08-14 4,000
AAA Alst2a829-08-0[-1-A 2.500 21E Obp 2025-08-14 | 2026-08-14 1,200
AAA ot == U a8§250801-0| -3 2.520 2E -2bp 2025-08-14 | 2028-08-14 1,500

XbE: KISKHAHE 7}

H4, F2Hoj MRy 2 B (E91: %, 28)
s= 5598 YyI e | LHATYE AL 271 LR
AA- Z4/7t=570-1 2.829 OIE -2bp | 2025-08-11 | 2027-12-10 400
AA- Z07t=570-2 2.846 OIF -2bp | 2025-08-11 | 2028-03-10 300
AA- Z07t=570-3 2.942 OIE -2bp | 2025-08-11 | 2028-08-11 600
A+ M OFO[1}O] 2134 2.784 OIE -20bp | 2025-08-11 | 2026-08-11 500
AAO ShLH7HE285-1 2.660 Ol -2bp | 2025-08-12 | 2027-10-12 300
AAO StLFHE285-2 2.707 Ol -2bp | 2025-08-12 | 2028-05-12 400
AAO ShLE7HE285-3 2.767 Ol -2bp | 2025-08-12 | 2028-08-10 600
AAO StLH7HE285-4 2.767 OIE -2bp | 2025-08-12 | 2028-08-11 500
AA- JB 2|74 I E542-1 2.671 OIF -3bp | 2025-08-12 | 2027-02-12 300
AA- JB R2[7} T §542-2 2.858 OIE -3bp | 2025-08-12 | 2028-08-11 1,000
AA- JB R2[7} T §542-3 2.907 OIF -3bp | 2025-08-12 | 2029-02-09 200
AA- A2 E771-1 2.676 Ol -2bp | 2025-08-12 | 2027-08-12 300
AA- A2 E771-2 2.795 OIE -2bp | 2025-08-12 | 2028-08-11 800
AA- A2 E771-3 2.841 Ol -2bp | 2025-08-12 | 2029-02-09 400
AA+ AMSIHE2270-1 2.761 OIE -2bp | 2025-08-13 | 2028-08-11 400
AA+ AMst7tE2270-2 2.944 ol 2025-08-13 | 2030-08-13 700
AA- Qilofl O] x| =& 71 1| & 250-1 2.706 OIE -2bp | 2025-08-13 | 2027-08-13 500
AA- Qilofl O] x| = & 71 1| & 250-2 2714 OIE -2bp | 2025-08-13 | 2028-02-11 300
AA- Qilofl O] x| =& 71 1| & 250-3 2.840 OIE -2bp | 2025-08-13 | 2028-08-11 700
A+ OrO| A 7H m| B 135-1 2.922 OIE -15bp | 2025-08-13 | 2027-11-12 300
A+ OrO| Y74 m| §H135-2 2.968 OIE -18bp | 2025-08-13 | 2028-03-10 500
AO A K| 7H I 385-1 3.896 OIE -25bp | 2025-08-13 | 2027-02-12 100
AO AX|7H I & 385-2 4011 OIE -35bp | 2025-08-13 | 2027-02-12 300
AO AX|7H I & 385-3 4106 DIE -45bp | 2025-08-13 | 2028-02-11 100
AO AX|I7H | EF385-4 4256 OIE -55bp | 2025-08-13 | 2028-08-11 100
AO St i I Eh551-1 3.625 OIE -25bp | 2025-08-13 | 2027-02-12 200

14



100
300

2027-08-12
2027-08-13

2025-08-13
2025-08-13

2IE -25bp
21E -25bp

-

CH

3.841
3.841

=70 0| E551-2
= 70O Et551-3

b

-
o
—_
—
ot

AO
Kt&E: KISKHAHE 7}

A0

ol

ol

o =l RAC

!

=
2!

=i ?1Fel M7t EHZ

=
S

7|Et= 8 XAl 2 A0 O[5t

of o[of 7&

A0 S22 HXIFHTEo| T

o
o

wr

83
1
ar
ol
o
10|

—_

o
<K

ol

ZM2 ohgyt,

—_

=2
[

2ol

=

=

M oF S M|

F

a

Y

n0
o
o

==

1
ol

Y

n0
o
o

K

iHo
p

OUTLOOK

ERE

OUTLOOK

o
|

120,000

SN

15

7t, KISKFAHE T

Is
o

3

=g

3

= 3l

N




QIAHH : OI= AHIXIEIHKI+ E21= st ZMl I

IR SxE KEY POINT
A7 A7 02) 3215-1438 e O|= CPI =2}, d2{Lt PPI= 5. =2l 7|CH o=
o X&EE= YO0 HE FY AT 13 oy
I ZIARX Al &S
AL 7|1F 2lAMKY 3 BH7] AAASE S =10 CHH| 3R A= E= T 3 CHH| 0.3bp &5 33.8bpE 7|
E}D, AAOSE2 ™ F OiH| 0.5bp St2tetst 42.9bp, AOCSE2 ™ F CiH| 0.2bpdtatst 116.5bpE 7|5
SHRALE

& U MHAE2 0|2 2| B20j| CHe 2ao] AHZ 7+2h|, 78 0|= AH|XHE7HK| 5= E247F 2l g
o IMZ2|7t ZME ERICL O|of ASE A ESH SEHY| C
s

=

U710 MYE OfMNCCE 22t DLAES| A5 K@ 2 1H|E oL, H/3tet
A
o

[ | 1 | o |
=SLOZ Qo MRFATM U A= 7 M0f it 7|0 = /Aot A20|Ct CtPF Meatst HE /e 234
= X&EHo 2 HM7|Z|/0{E FHO|H, o]0 et TR 2[AF7F RHHAE MEtS 2 O] X|X|= 242 A
O = "It
&N, ZAE F2l30| (59l : o 9)
6.5 600
55 >00 AOATZE E
A IL
4.5 400 AAOZZEE| £
AAAIZY C
35 300 20
25 200 AAD
——AAA
15 - - 100 2734
0.5 : : 0
2022-08-15 2023-08-15 2024-08-15
XHE : KISKHAE 7}
H1. 3Y 5 AZYE Y HEE (SHS1: bp)
S= aF AT E(08/14) H==CHH|(08/01) HECHH[(07/18)
at7| v | 3y [ sy [ 1oy | 1y | 3y | sy [ 1oy | 1y | 3y | sy | 1ov
AAA 301 | 338 | 354 | 587 | 38 | 03 | 03 | 00 | 48 | 10 | -03 | 00
AA+ 346 | 400 | 412 | 905 | 42 | 05| 00 | 00 | 54 | 17 | 05 | 00
AAO 365 | 429 | 480 | 1244 | 42 | 05| 00 | 00 | 54 | 17 | 05 | 00
AA- 403 | 473 | 581 | 1610| 42 | 05| 00 | 00 | 54 | 1.7 | 05 | 00
A+ 584 | 904 | 1296 | 2187 | 43 | 02 | 10 | 00 | 48 | 12 | -10 | 00
AO 732 | 1165 | 1744 | 2647 | 43 | 02 | 10 | 00 | 48 | 12 | -10 | 00
A- 1003 | 1610 | 2344 | 3160 | 43 | 02 | 10 | 00 | 48 | 12 | 10 | 00

Xt : KISKHAE 7}
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@ wisrierEt

7|Q18}l 2= 40bp, 3HE 50bp, 5= 60bp G LS OHAICH
H2. 3|Apx] WasE (EH2l: %, bp, 9, AY)
HB8ET 5% EE HUHO|g | wgAmIc | gty | ol

AAA KBE & X356 2025-08-11 2,612 JHERIE -2bp 3 3,000
AAA i A10f| Qi 0FO[43-1 2025-08-11 3.113 JHE 2RI -40bp 2 1,000
AO Cj £l0f Qi 0L0[43-2 2025-08-11 3.272 7HE 21 -50bp 3 1,700
A0 CHAlof| = QHO}0[43-3 2025-08-11 4014 JHH2IE -60bp 5 300
AAA f2l38XIF20 2025-08-12 2.635 HERE -2bp 3 1,300
AAA SE3EXIF52-1 2025-08-13 2.59 ey 2 1,200
AAA 83 EXIF52-2 2025-08-13 2.659 HEBE -1bp 3 1,800
AA+ JB=&XIF34 2025-08-13 2.535 JHE e 1 500

F) REZ 2 YUt SAHH, ELS HIQ

Rb&: KISKHAHE 7L, O EH 2

3. DAY 2| B (THl: %, A, Ag)

UBET 5% L zHO|E 27 et | ATy
A+ SHLFOJ i 00 187-1 2024-02-15 4392 1 630 12,290
A- O| K| AXHAHR-E15 2024-02-16 7.2 1 600 1,880
AA+ JBEEXIF12-2 2020-08-12 1.724 5 300 9,650
AA+ JB38X|F20-1 2024-08-13 3.341 1 200 9,650
AAA AMet58X|FF150-1 2022-08-11 4,047 3 1500 81,800

F) 2EZ Z2 LUt 3|AK, ELS A 2l

Rh&: KISKHAHE 7L, O EH 2R

4. X B A A = (E42l: %, bp, 4, 49)

HEgs 2% L W ATy e/ EHOIZ 27 ERE
A+ = F&B13-1 2025-08-22 JHE2E +30bp 2 300
A+ = F&B13-2 2025-08-22 JHE2IE +30bp 3 300

F) FES S A A, ELS A 2|
RHRE: KISKFAHE7E, DART

O32. 2A 2l 0|
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180,000
160,000
140,000
120,000
100,000 2022
80,000 - m 2023
w2024
60,000 = 2025
40,000 -

20,000 -+

18 28 38 48 58 ¥ 78 s o9 108 1n1g 128

KtE : KISKHAME 7}

18



133, BIA LR F0) (&3 : o 2)

3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000
2023-08-15 2023-12-15 2024-04-15 2024-08-15 2024-12-15 2025-04-15 2025-08-15
KtE : KISKHAME 7}

SE2IS AAA ST MZ [fH| 8.88%P S7}8H 2751%2 XFX|Q D AA S22 M3 CfH| 2.18%P
Z718t 63.44%E KHX[ZUCE ASSS

S22 14 012 2ZHOME 1.13%P 37t8t 33.97%, 14

1l
40

8.74%P LAt 828% S AHXA|RUCE Xt=E Tty &
~3EHE2 942%P LA 49.35%, 3E~5EHE S 7%P ZATH 10.74% =S XXM 51 O|A 7=

1.29%P 71t 5.94% & K}X|RUCT.

H5 3MK SEE /S (EHl: 2 8l)
T2 2025-07-24 2025-07-31 2025-08-07 2025-08-14
AAA 5,300 7,836 17,786 16,532
AA 34,930 25,764 26,736 38,124
A 4171 7,158 7,306 4,973
BBB 511 1,243 1,057 410
JUNK 70 52 37 52
Total 44,983 42,054 52,922 60,090
AtZ : KISKHAHE IF
H6. I|AIX| THEE |8 (SHl: o 2l)
= 2025-07-24 2025-07-31 2025-08-07 2025-08-14
~ly 18,002 13,808 17,969 20,411
1y~3y 22,398 24,716 28,401 29,654
3y~5y 1,916 1,572 3,291 6,453
Sy~ 2,667 1,958 3,261 3,572
Total 44,983 42,054 52,922 60,090

Xt : KISKHAE 7}
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J84. 3|M &

7
3

AtZ: KISKHAHE 7}

d3e6. Al & 0|

AtZ: KISKHAHE I}

n¥Y RS
100000
80000
60000
40000 | n ] | B
o Lyl Ly L 1l I
LR LELLELERERL LELHN |
2024-08-14 2024-10-31 2025-01-09 2025-03-27 2025-06-05 2025-08-14
KHZ : KISKHAHE 7}
B7MEBSE3 HE
LAt HEYU HAM OUTLOOK HAS OUTLOOK HE
DHREZ|E - B+ BB- AbSE

A2 o= EEIL KISKHAE It
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ABS/MBS : MBS 2025-9 853743 &%

@ «isrsrzo

Bt} KEY POINT
3719 A& 02) 3215-1435 e MBS 2025-9 8,537 & it
0|5t ¢ 02) 3215-1454 o ABS U U FESAIF oHASH 27|

174 219| MBS 2025-9 23S 0|0 ZtLCt.

a7, "7 7| =X E ABS EMIH F0| (EH9l: 9, 7|7t : 2025-03-01 ~ 2025-08-14)
30,000 350000
I PF Loan
—/ \

25,000 - 300000 = P-CBO
20,000 " 250000 7|g}

- 200000 oE=
15,000 -

- 150000 CHU | SR SR A
10,000 - =t

- 100000 e st/ OIS A cDO

5000 +—— - 50000 Synthetic CDO
0 : : : — - 0 ——aun

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

XtZ: KISKHAHE ¢

(29l : %, 712t : 2025-08)

dgl2, H7L YslH| = (491 : %, 7|2t : 2024-09~2025-08) 213, 88 WalldH|=
27 el

LS RHH, 2165

AtZ: KISKHAHE 7t AtZ: KISKHHE I
1. F7H ABS 2l sigt (549 : A9, %, 7|2 : 2025-08-11~2025-08-14)
7| X XA SPC MESE ey at7| AZH | wMIE | M
EEE

XtZ : DARTH XS A|A|AH
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H2 X MBS 2 U X} YW vl (B9l - A4,
a7 MBS 2025-9(2025-08-12) MBS 2025-8(2025-07-22) MBS 2025-7(2025-06-24)
B weFo | wagal | Amgc | wdgo | wwga) | Amc | wdgod | weds) | Amgc
114 1,020 2428 +17 1,161 2483 +16 1,085 2464 +17
21 1,400 2477 +13 1,300 2,530 +10 1,200 2585 +12
34 1,100 2.540 +13 900 2.609 +14 900 2636 +17
54 1,500 2706 +15 1,600 2761 +11 1,200 2767 +13
74 1,000 2.944 +25 700 3.034 +23 900 3.055 +26
10'4 1,100 3.101 +33 800 3173 +29 800 3.209 +34
2014 1,200 3.471 +68 700 3.477 +61 900 339 +56
301 200 3.293 +59 200 3.299 +53 200 3.251 +51
F) W mA|: Ojf 24
A2 T FESA
184, MBS 7| HHETA 0] (29l o
70,000 180,000
£0.000 - 160,000
- 140,000
50,000
/ -~ 120,000 2022 st
40,000 - 100,000 === 023 S
30,000 - 80,000 2024 ‘A
(025 HH
- 60,000 =<
20,000 - STHAH ()
- 40,000
10,000 -~ 20,000
0 - -0
1y 2Y 3y 5Y 7Y 10y  15Y  20Y  30Y
A& : KISKHAE T}
J25. MBS 7|8 2 AZEE F0| (5H91: of
3
2.5
m1y
2 m2Y
m3Y
1.5 m5Y
m7Y
1 = 10Y
15Y
05 20Y
O T T T 1
MBS2025-6 MBS2025-7 MBS2025-8 MBS2025-9

AtZ : KISKHAHE It
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. FSAME &

O|HH = ABS SEA|Z

MOl 30094, 7IEt &

=y

O2e. ¥Zt ABS 7| XX}
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Ol A= P-CBOE 7|XEXHHL 2 Sh= R{AO[ 1,200
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I P-CBO
I PF Loan
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#3. HESE HS

SPCH

rE

ot

REE
3 /8 20 EH 2 coo
7|t
— 53y
o EED

e ol

= HA T

KHZ : KISKHAHE 7}



SIIARH : CO.CP A Y E |

Yot KEY POINT
FIE 2] 02) 3215-1457 o CD:WeHIOH = CD-SK| AZYLC B
e CP/ESTB: CP LlFZl A ESTB LAFAH St

W TIIxA Al

CDEE[(AAASE 3ME=E 718 NEE UM © F2f 5Lt 250%2 O SHIICE CD-2XH(AAA

on
ull
w
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Mo
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Q)
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r|r
|IOI-
=
Hu
o
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_I:
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O
nx
o
rlo
H
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rlo
o
(@)
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w
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Ul
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12
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mjo
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I
bl
il

2o, 3K Y2 otEES 2nt SA0] 65| oy x|y oM 3 HOLIX| el 52 +&
= TAISIACLCPAIFOM & 22 2tM S =X SMel 22 11E8550| otehe REYD0|E0| i of

M2 2= RE5S B2, R33 MTZ0M= HEHQl FM 7L LIEtLIH SSE2 JjEXe SEC =

ol

d181. 91€=E 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sue
AT E(cp-2 ) 3| Atxaa0
cp cD 240,000 MAE MMF —— A5

40 2 xHAAA 01 220,000

200,000
3.5

0.05 180,000

3.0 160,000
55 0 140,000

120,000
2.0 -0.05

100,000
1.5 80,000

-0.1

10 60,000

40,000
0.5 -0.15 6 9 12 2025 3
0.0 -0.2
7|2t : 2024-08-14~FA XY 7|2t : 2024-08-14~2025-08-14
Xt @ KISKHHE 2} Az 3852
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@ «isrsrzo

Il. CD, CP/ESTB W3l A| & S

= i
=F CD &

o

23U 2d 67, 58509 A2 7|SHCLFT SHI2H(AAA) S RY= S 251%, FE|2H
(AAA)O| 3652 ES 2.50%= LAl

=T CP LM 83 500U A= M [H| 3,673 A LASHIACH THI|ARS| &

o

H2 238,193 A2

2 MZ CiH| 1,6374 Y S7t51UCE A

oln

g BHH2 CP 74,173, ESTB 186,490 A2 M= CiH| Zt

12,0609 2 57} 13,6104 ZARMCt

H1. 25 CD ZlLjA (SH2l: o8l
e w72 7| = =2 (%) ezl
2025-08-11 222 2025-11-10 91 2.50 1,100
2025-08-11 StLE2 3 2026-08-11 365 2.49 1,000
2025-08-13 NHs&E2d 2026-08-13 365 2.49 400
2025-08-13 23 2026-02-13 184 2.51 550
2025-08-13 HE2H 2025-11-13 92 2.53 750
2025-08-14 222 2025-11-13 91 2.50 1,550
A& o EfZ A
133, CP/ESTB Zaligl 0| (E+9I: M1, 7|ZF: 2024-08-01 ~ 2025-08-14)
CP mESTB
150,000 -
100,000 - I I I
50,000 -
08 09 10 11 12 01 02 03 04 05 06 07 08

AtZ : KISKHAHE IF
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O34, ME{H Wl ZOH (291 M, 717F: 2024-08-01~) 85, 22 urs ME{E RED7H (Etel: 7
SHAL m RS2t mO{TAL m YBLD[AL mFA} 1_28:?
, m 365 O| &
120,000 80% 2 04
100,000 70% . m 3652 O|L
| 00% m 130 OfLY
50%
80,000
40% moo¥ OfLY
60,000 30% a0l ol
209
40,000 ’ % 2090 ol
0%
20,000 0% 152 o[
2 o 8 ¥ 5
0 ¥ od 2 ow d 7 ol
8 91011121 2 3 4 5 6 7 8 A st flf At

AtE : KISKHAFE 7}

AtZ : KISKHAHE 7}

JdZle. A1 e ZoH (EHS1: A2, 7|2t : 2024-08-01~)
BHESTB mCP

90,000
80,000
70,000
60,000
50,000
40,000
30,000
20,000
10,000

0

3 4 5 6 7 8 9 10 11 12

XbE: KISKHAHE 7} RHE: KISKHAHE 7}

Il. ABCP, ABSTB '&&l sigt

ST RS AT 64,1852 T CHH| 11,9862 ZABLAUCL 7| RXpL2 HSLH 2HA Tf

E0| 7 RO HALAL, F7|0=0] 2 FE OIACE
J12i8. ABCP/ABSTB H¥i g 30| (EHel: M, 712t : 2024-08-01~)

60000
50000
40000
30000
20000
10000
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AIZ : KISKFAHE 7}
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&9, 7| EXHAHE sl (ghel: Mo, 712:2024-08-01~) J2110. 23 sl 7| X xpAE RE=7E ckol. A
o = T o ( )

nZl0l= lEXH(co) mESATANE 100%
90%

mHESASH LI | go&iJ m 3652 O| Ak
70%

60% m365% OlLH

50% m 180 Of LY
40%

30% mg0 O|LY

ig;f m0Q OfLY
(]

0% " =302 OfLy

N % > Ql
& \\(@ R \6\\% s 15¢ O|LH
[o)
> ’&X\/ ’;‘:;Q/ 429 (/,;(/\ 7 o[y
AP =4
12 3 45 6 7 8 9 1011 12 X
Rb2E: KISKFAHE 7} A& KISKHEEIF

365€= 7|F 257%

rir

T J7|0|2 LHI U2 9,654 A IS 2 MF CHH| 14,652 ZARMLCE S}

ST 2SN B UE LAIA2 13429 AU E HF O] 68499 S7IRUCE 1 & +=H0| 6917
A #, 22 X90] 6,512 o A= KHXIMEE PF= 90€ 7|& T2 = 285%2 M = of gAtet £FC2=2
ORS 2| = ACH
211 B3N AU NS R385 BYSY F0| (EF9I: 49, 7|2 : 2024-08-01-)
EEd =9 XY

10,000

8,000

6,000

4,000

2,000

0
8 9 10 11 12 1 2 3 4 5 6 7 8

ALE : KISAHAHE 7L

27



OHQIXHA : 01 78 EL&XI=IH A &5, 50bp 2101 JIH 24

"It KEY POINT
ZIobxl Ch2| 02) 3215-2980 o O 7E CPIEEHE 2 BY|Z 74 45 &Y= ot&
o F 2t EIEE ppl= 3ELY XX 20| Bz 7|0 ZA
SielxiH A S
=T HEAIE2 S7F X E LEZ SE0| 8L = 252 ERACL F XREBHCPIXIE L JEE S Lolo
2 87 7|t MZoLL PPl 5 A0 O] ZX{7} JEH:*7|%0| Q5 stetstn = E M2 JHEetACH

2}

T8 ZMXEE 73 CPI7t HREH=H, TE= CPle TE O] 0.2% ¢5dH 632 0.

RO A Ol&X|(0.2%)2t LXIRCE BE &7| HH|2& 27% =Ef 62t 22

8X(28%)E £F SteUCE FAHHS M A%t =@ MH|A 27 T OiH| 048% &
DX E 7| S0

2Lt = 2eh ZEE 78 PPIXE RHE AHXE7HK]52| & E O|= AlZ 7|tHE BHHAIZICE. SRt

7R 5= MEHH| 0.9% 2SO A& OMXFE 0.2%E = o33UCH 2 PPIE 0.9% A53UCt (Yo :
PPl +3.3%, 2 2PPI 3.7%) O] LS50 I2H X £ %%Aﬂﬂlﬁ st=20| M| 2.0% SS5IHA M
HIA MAMX2 71| 452 O|FQULt X[F =2 FSAH|A OEIOA 7|23

Sh AF0| R HFO|AMS K}X|ZHC}
FUH DEXN BT DXE LIEHCH F7H MG AR HdsE ARIHYI|E 220 4HHC 2 AFIHH|
3PA HAMCE oHH o3 RBAE 7|EFE|E 3.85%0A 3.6%=E 25bp QISHH O, Q1Z20[M 2A3tet =
SAIE 2217t SeEM HEo| HjZo|2tn A HIULCE

a8, 0|F3x =& F0| (E491: %, 7|2k 24.08.16~25.08.13) Jg2. S U E F0| (E421: %, 7|7t 24.08.16~25.08.13)
2 (%) 10Y-2Y(%) 2K (%) 10Y-2Y(%)
5.5 0.8 3.5 1.2
0.7 .
5 0.6 3
05 08
45 g': 25 06
0.2 ‘“\”‘ 04
4 Ny 0.1 2 02
0 0
35 01 15
-0.2 -0.2
3 03 1 0.4
2024-08-16 2024-11-16 2025-02-16 2025-05-16 2024-08-16 2024-11-16 2025-02-16 2025-05-16
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
XtE : KISKHHE 7, Bloomberg A& : KISKHHE I, Bloomberg
J33. Y2 =AU E F0| (E91: %, 717+ 24.08.16~25.08.13) 24 S22 £AE F0| (E491: %, 717+ 24.08.16~25.08.13)
=H(%) 10Y-2Y(%) =xH(%) 10Y-2Y(%)
3.5 0.9 0.9
0.8 0.8
3 25
0.7 0.7
2.5
0.6 0.6
2 0.5 2 0.5
15 0.4 0.4
0.3 0.3
1 W v
0.2 0.2
0.5 0.1 0.1
0 0 1 0
2024-08-16 2024-11-16 2025-02-16 2025-05-16 2024-08-16 2024-11-16 2025-02-16 2025-05-16
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7}, Bloomberg Xt=& : KISKHHE 7L Bloomberg
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1. FUH 33 32HS

=2t E 2025-08-13 2025-08-08 2025-07-14 M Oiy| HE oiy|
US TREASURY 2Y 3.73 3.74 3.89 -0.80 -16.00
US TREASURY 5Y 3.81 3.80 3.98 1.60 -16.30
US TREASURY 10Y 428 426 442 2.20 -14.30
US TREASURY 30Y 486 483 497 3.30 -10.60
DEUTSCHLAND REP 2Y 1.97 1.93 1.88 3.60 9.30
DEUTSCHLAND REP 5Y 2.31 2.24 2.27 6.90 430
DEUTSCHLAND REP 10Y 2.73 2.64 2.71 8.90 1.90
DEUTSCHLAND REP 30Y 3.28 3.16 3.23 12.70 5.30
JAPAN GOVT 2Y 0.79 0.77 0.79 1.60 0.50
JAPAN GOVT 5Y 1.07 1.04 1.08 2.90 -1.00
JAPAN GOVT 10Y 1.52 1.50 1.58 2.80 -5.80
JAPAN GOVT 30Y 3.09 3.08 3.17 0.80 -7.90
CHINA GOVT 2Y 1.40 1.40 141 -0.50 -1.10
CHINA GOVT 5Y 1.56 1.56 1.53 0.30 3.20
CHINA GOVT 10Y 172 1.69 1.68 3.30 450
CHINA GOVT 30Y 2.01 1.92 1.89 9.30 11.90

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(TH9l: %, 717t 24.08.16~25.08.13)

dZl6. MOVE & VIX

(EH9l: %, 717t 24.08.15~25.08.12)
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X2 : KISAHAHE T, Bloomberg
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XtZ : KISKHHE I, Bloomberg
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@ «isrsrzo

Jd39. KPE 28 HE HE (5+21:bp,712:25.08.08~25.08.13) O2110. KPE HZ 88X HE BHE  @21bp712:250808~25.08.13)

DR(bp) DR(bp)

4 3

3 2

2 1

1

0

0 ,

-1 1

22 -2

-3 -3

1€ e/fEnig 2 sd 74 108 15 204 19 e/ 2d s 74 108 15 204

Xt& : KISKHHE 7}, Bloomberg X2 @ KISAHEIE Bloomberg

a1, HY kA (E+2l: %, 712t: 25.08.11~25.08.14)

A ME ZE ST HYMAMEH 2

3.33% 5.00% 6.529% 4.35%

8.33% 10.87%
1.67% 3:33%
4.35%
1.67%
T 4.35% 4.35%
26.67% 4.35% ¥ .
2.17% 13.04%
M Utilities B Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical
B Communications M Financial B Communications M Financial
Government Basic Materials Government Basic Materials
1 Government(Municipal) Industrial 1 Government(Municipal) Industrial
Consumer, Cyclical Energy Consumer, Cyclical Energy
Technology Technology
Xt& : KISAHHE I, Bloomberg
2. MF CjH] HY XA ME FZ (E+9I: %, 7|Z}: 25.08.04~25.08.14)
ME =25 HE ¢
Financial 28.26% 30.00% -1.74%
Consumer, Cyclical 4.35% 8.33% -3.99%
Consumer, Non-cyclical 17.39% 3.33% 14.06%
Energy 10.87% 3.33% 7.54%
Government 13.04% 26.67% -13.62%
Basic Materials 2.17% 1.67% 0.51%
Communications 4.35% 1.67% 2.68%
Diversified 0.00% 0.00% 0.00%
Industrial 4.35% 3.33% 1.01%
Technology 6.52% 5.00% 1.52%
Utilities 4.35% 15.00% -10.65%
4.35% 1.67% 2.68%

Government(Municipal)

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 25.08.11~25.08.14)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
CITNAT Float 09/14/26 US DOMESTIC | USD 2025-08-15 2026-09-14 | 4.84% | SOFRRATE 30.00MM
WOORIB Float 08/18/27 AUSTRALIAN | AUD 2025-08-18 2027-08-18 |4.336% | BBSW3M 32.56MM
HANFGI Float 08/18/26 EURO MTN usD 2025-08-18 2026-08-18 | 4.914% | SOFRRATE 20.00MM
KOLON Float 08/18/28 EURO MTN usD 2025-08-19 2028-08-18 | 5.464% | SOFRRATE 30.00MM
HANFGI 0 11/19/25 EURO MTN usD 2025-08-19 2025-11-19 -- 50.00MM
CITNAT 4.24 08/20/26 EURO MTN usD 2025-08-19 2026-08-20 | 4.24% 45.00MM
CITNAT Float 08/21/26 EURO MTN EUR 2025-08-19 2026-08-21 |2.297%| ESTRON 46.72MM
KEBHNB Float 08/20/27 AUSTRALIAN | AUD 2025-08-20 2027-08-20 |4.318%| BBSW3M 32.66MM
CITNAT 4.24 08/21/26 EURO MTN usD 2025-08-20 2026-08-21 | 4.24% 45.00MM
KDB 4.14 08/20/26 EURO MTN usD 2025-08-20 2026-08-20 | 4.14% 50.00MM
XtE : KISKHHE 7L Bloomberg
B4, F7H 0|3 X X|= (Sl %, 712t: 25.08.11~25.08.14)
Date Name Survey Actual Prior
2025-08-08 NY Fed 1-Yr Inflation Expectations - 3.1% 3.0%
2025-08-12 HE o A 23 HECY| -- 1.20% 1.00%
2025-08-12 Tt ERE HE A5 Yoy -- 1.40% 0.70%
2025-08-12 CPI (M2 CH]) 0.20% 0.20% 0.30%
2025-08-12 CPI ME O X| X Q| M| 0.30% 0.30% 0.20%
2025-08-12 CPI (M ACHH]) 2.80% 2.70% 2.70%
2025-08-12 CPI ME O X| | e M| 3.00% 3.10% 2.90%
2025-08-12 CPI X|4= NSA 323.286 323.048 322.561
2025-08-12 CPI F2X|3= SA 328.56 328.656 3276
2025-08-13 Federal Budget Balance -$239.2b -$291.1b $27.0b
2025-08-13 MBA FEHEX} MHKX| 4 -- 10.90% 3.10%
2025-08-14 PPl X|Z+82 MoM 0.20% 0.90% 0.00%
2025-08-14 PPI (A2 % Of|HX| M 2l) T &H| 0.20% 0.90% 0.00%
2025-08-14 PPI M, O X, 29 X2 HaH| 0.20% 0.60% 0.00%
2025-08-14 PPl & +8 YoY 2.50% 3.30% 2.30%
2025-08-14 PPI (AMZ % O X| M Q) M| 3.00% 3.70% 2.60%
2025-08-14 PPI A E, O|4X], £ X T HH| 2.50% 2.80% 2.50%
2025-08-14 M Heeg s 225k 224k 226k
2025-08-14 Initial Claims 4-Wk Moving Avg - 221.75k 220.75k
2025-08-14 HYEHAS =T AE R 1967k 1953k 1974k
XtE : KISXHAHEZE Bloomberg
H5. W3 02 4X X & (TH2l: %, 717t 25.08.18~25.08.22)
Date Name Survey Actual Prior
2025-08-15 FUE7HX| 5= & 0.1% -- 0.1%
2025-08-15 =2 =7t X A1 Mo M| 0.10% -- 0.00%
2025-08-15 FUE7HX| 4= H A -0.30% -- -0.20%
2025-08-15 +=EE7HX|$= MoM 0.00% -- 0.50%
2025-08-15 F=EEIHXZ Yoy - - 2.80%
2025-08-15 OJA[ZtCHE @ AH|XA 2| 62 - 61.7
2025-08-15 OjAlZtohst HI X7 oy 58.1 - 57.7
2025-08-15 OjA|Ztcietm 14 QlE2f o] 4.40% -- 4.50%
2025-08-19 FEARZ M 1298k - 1321k
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2025-08-19 A=t 1389k - 1393k
2025-08-19 FEIRZ A4 M EH| -1.70% -- 4.60%
2025-08-19 A=SIH (T o) -0.30% - -0.10%
2025-08-21 M deeE HRds - - -
2025-08-21 Initial Claims 4-Wk Moving Avg - - -
2025-08-21 HYEHAS =T AE R -- -- -
2025-08-21 S&p 229 0|= HZY PMI - - 49.8
2025-08-21 S&p =29 O0|= MH|AY PMmI - - 55.7
2025-08-21 s&p =29 0|= 3 PMI - - 55.1
2025-08-21 7| ZEZ=E40joj 3.90m -- 3.93m
2025-08-21 7| EZE00O) (o) -0.80% -- -2.70%
AtZ : KISAH:HE7E, Bloomberg
B6. Tt 54 4H X|= (5+$1: %, 7|ZF: 25.08.11~25.08.14)
Date Name Survey Actual Prior
2025-08-12 ZEW AlH|O| Of & 395 347 527
2025-08-12 ZEW AHi|o] YA -67 -68.6 -59.5
2025-08-12 RPN - 18.6b 9.6b
2025-08-13 ZOiE7HX 5= © & - -0.10% 0.20%
2025-08-13 ZOS7HR| = T dH| -- 0.50% 0.90%
2025-08-13 CPI (M &CHH() 0.30% 0.30% 0.30%
2025-08-13 CPI (M ACHH]) 2.00% 2.00% 2.00%
2025-08-13 CPI EU T8 M| 0.40% 0.40% 0.40%
2025-08-13 CPI EU T M| 1.80% 1.80% 1.80%
XtZ : KISKHHE 7L Bloomberg
H7. UWF S X X|=® (E49l: %, 712+ 25.08.18~25.08.22)
Date Name Survey Actual Prior
2025-08-20 PPI(H & CHH() -- -- 0.10%
2025-08-20 PPl A H -- -- -1.30%
2025-08-21 HCOB =¢ M=Z=¢ PMmI - - 49.1
2025-08-21 HCOB =& AMH|AQ PMI -- -- 50.6
2025-08-21 HCOB £¢ Z& PMI -- -- 50.6
XtZ : KISKHHE 7L Bloomberg
B8 Ft 33 AN X & (ZH2l: %, 717t 25.08.11~25.08.14)
Date Name Survey Actual Prior
2025-08-08 BoP Current Account Balance - $135.1b $165.4b
2025-08-09 PPl H HH] -3.30% -3.60% -3.60%
2025-08-09 CPI (HALHH]) -0.10% 0.00% 0.10%
2025-08-13 At @letst CiE CNY YTD 13220.0b 12870.0b 12920.0b
2025-08-13 8XHEH CNY YTD 24456.5b 23990.0b 22830.0b
2025-08-13 E3ta3 M2 M| 8.30% 8.80% 8.30%
2025-08-13 E31833 M1 YoY 5.20% 5.60% 4.60%
2025-08-13 £31833 MO YoY - 11.80% 12.00%
08/14-08/18 FDI 2Z&LHH| Yoy CNY -- - -15.20%

X2 : KISKHHEZL Bloomberg
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#9. WF 3= BH A=

(EH2l: %, 712t 25.08.18~25.08.22)

Date Name Survey Actual Prior
08/14-08/18 FDI 2 ZT{H] YoY CNY - - -15.20%
2025-08-15 M ZEITLA 2RO - - -0.27%
2025-08-15 7|& FEIt4 MoM - - -0.61%
2025-08-15 2040l Yoy 4.60% - 4.80%
2025-08-15 20 0jE AZChH| © iy 4.90% - 5.00%
2025-08-15 ZZ UM A YTD Yoy - - 6.40%
2025-08-15 ZS LML Yoy 6.00% - 6.80%
2025-08-15 DF XK EH Q) YTD Yoy 2.70% - 2.80%
2025-08-15 HEZA MYE 5.10% -- 5.00%
2025-08-15 B2&54 EX}YTD Yoy -11.40% - -11.20%
2025-08-15 FNE £S4 0= YTD Yoy - - -5.20%
2025-08-15 FX Net Settlement - Clients CNY -- -- 184.0b
2025-08-20 19 s =2t 32 3.00% -- 3.00%
2025-08-20 54 s =2ty =2 3.50% - 3.50%
2025-08-21 SWIFT CNY= A 2N H| & - - 2.88%

Xt= : KISKHHE 7L Bloomberg
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ELS : 20254 88 == KOSPIXI+= 3225.66= Or%

YRt KEY POINT

A7RS AFY 02 3215-1475 e XLt = CHH| KOSPI X|Z= AFS, S&P500 4%
o FZHELS &l A U, LASBAH ™S OfH| Z44
o ELS &% i &4, ot T35 Eo X2& oFE.

el FA Al

=3 OpX|8f A2 2ol 142, KOSPIX|s== M3 CHH| 15.65p &5t
SEae)

2.63% &5, NIKKEI225&= K|t = OX|2F AHej Y CHH| 1.98%

H1. MF OjH F8 X5 F0| (EH9l: ZOIE)
s Rt = o = HEE
KOSPI200 433.47 436.57 A3.10
NIKKEI225 41,820.48 42,649.26 A828.78
HSCEI 8,895.28 9,128.93 A233.65
EUROSTOXX50 5,347.74 5,434.70 A86.96
S&P500 6,389.45 6,468.54 A79.09

3% I RATANT 15 AL 7IE Yot

[Rad

12 57t 48

P= A —
a2, ZZ 17HE F X[ F0| (29 ZA5)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
44000 1 - 445 9300 - - 7000
S o
9200 1
r + 6000
43000 440
9100 I ST Seee——
r 435 r 5000
42000
9000
r 430 r 4000
41000 8900 |
r 425 r 3000
8800
40000
r 420 r 2000
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39000 -
[ 415 8600 1 1000
38000 : : : 410 8500 : : : 0
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F) HZ 4FU IE
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t

0

7t

r

@ «is7l

H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUESY 63 62 -1
TLX| =¥ 24 39 15
sfelEs=d 40 31 -9
s X+ 161 109 -52
T 12 6 -6
sfeleetd 7 6 -1
A 307 253 -54
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HEE
TUHE=Y 2,657 2,732 75
TLX|+=¥ 770 1,061 291
sfelE=d 422 333 -89
Sl x| =¥ 3,288 2,672 -616
TU=ed 204 55 -149
sfel=etd 71 72 1
A 7,412 6,925 -487
X2 : KISKHAHE It
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (H2: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 46
2 KOSPI200 - - 39
3 ISE=EubN; - - 33
4 SPX - - 12
5 KOSPI200 NIKKEI225 SX5E 11
6 NIKKEI225 SPX SX5E 10
7 TESLA INC - - 10
8 S ik} - - 8
9 NVIDIA Corporation TESLA INC - 8
10 ALANTIR TECHNOLOGIES INC- TESLA INC - 8

A2 : KISKHAHE 7}
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SWAP:CD 9122 2d| ©8

"Rt KEY POINT

HezE 02) 3215-2940 e X|Lt == CHH| CD 22| B¢
e IRS 22| St2HA|, CRS 22| SIEHA|
e SWAP SPREAD 3&}2HA{|, SWAP BASIS F2HA|

2 CcDEEE 2.5%2 ™ F CiH| 220|Ct RS F2|&= MUN o2 26, CRS 22 82
CiK 2 steh =M E 2 RACE IRS F 2|2 KTB Yield2| Xto[Ql 2E-A2 AmpEEs MEH O 2 51235}

A1, CRS =22k IRS =2|2] A40| Q1 Ag HO[A|£9] B2 SIEME 20/H 1 F5 EFICH

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%
S S TS S EE DD SIS TS PSP

of NARY: 2
N g 0"/ N4 KNI\ 0"/ 0"' 0"' 0"/ 6" -~

v v

Rt : KISKHAME 7}

%2 Fo 2| FUHHES (54 %)

mKTB m KRW IRS m KRW CRS m USD IRS USD TB
0.00%

-0.01%

-0.02% -0.02%
-0.03%
-0.04%
-0.05%

-0.05%
-0.06%

-0.06%

-0.07% -

XEE : KISKHAHE 7}
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

Xfo| ——8/14/2025 8/8/2025
4.50% 0.000%
4.00% \ -0.010%
3.50% //’,,\ -0.020%
3.00% -0.030%
2.50% -0.040%
2.00% -0.050%
1.50% -0.060%
1.00% -0.070%
0.50% -0.080%
0.00% -0.090%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
X2 : Refinitiv, Bloomberg
H1. USD IRS Data (EH2l: %, BP)
URD IRS 1Y 2y 3y 5Y
2025-08-14 3.7503 34239 3.3438 3.3888
2025-08-08 3.8299 3.4962 3.4068 3.4362
FUH3Y -0.0796 -0.0723 -0.063 -0.0474
2024-12-31 41632 4.0674 40372 4.008
i -0.4129 -0.6435 -0.6934 -0.6192
X2 : KISKHEE L
J34. KRW IRS (SH2l: %, BP)
Xjo| ——8/14/2025 8/8/2025
2.65% 0.01%
2.60%
5 559 0.01%
2.50% 0.00%
2.45%
2.40% -0.01%
2.35%
5 30% -0.01%
2.25% 0.02%
2.20%
2.15% -0.02%
3M 6M 9M 1Y 2Y 3y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30V

Xt&E : Refinitiv, Bloomberg

39

t



@ «isrsrzo

H#2. KRW IRS Data (5H2l: %, BP)
KRW IRS 1Y 2Y 3Y 5Y
2025-08-14 236 232 2.3475 24325
2025-08-08 2.3675 2.3375 2.3625 2.4425
FU57 -0.0075 -0.0175 -0.015 -0.01
2024-12-31 2.8625 2.7275 2.705 2.72
HZChb| -0.5025 -0.4075 -0.3575 -0.2875
ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
XtO| ——28/14/2025 8/8/2025
2.50% 0.00%
2.00% \//—, — -0.01%
-0.02%
1.50%
-0.03%
1.00%
-0.04%
0.50% 0.05%
0.00% -0.06%
3M 6M O9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2025-08-14 1.85 1.835 1.9 2
2025-08-08 1.9 1.855 1.93 2.015
034 -0.05 -0.02 -0.03 -0.015
2024-12-31 2.315 2.185 2.19 2.23
| -0.465 -0.35 -0.29 -0.23

ALZ : KISKHAE 7}
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a2l6. KTB (5+$1: %, BP)
XtO| ——8/14/2025 ———28/8/2025
3.00% 0.04%
2.50% N/ 0.03%
2.00% 0.02%
1.50% 0.01%
1.00% 0.00%
0.50% -0.01%
0.00% -0.02%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-08-14 2.25 2.347 2.392 2.545
2025-08-08 2.265 2.35 2.407 2.552
F034 -0.015 -0.003 -0.015 -0.007
2024-12-31 2.71 2.767 2.597 2.765
HEChb| -0.46 -0.42 -0.205 -0.22
ALZ : KISKHAE 7L
&7, IRS HTH7| ATHE 30| (91 : %) 188, IRS HTHY| AT E FZHHE (29 : %)

———KRW IRS 5Y-3Y ———KRW IRS 10Y-5Y

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

-0.15%
2024-02

2024-08

2025-02

2025-08

AtZ : KISKHAHE I
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m KRW IRS 5Y-3Y = KRW IRS 10Y-5Y
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) B SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.000%
-0.10% |- -0.005%
-0.20% -0.010%
-0.30% |-
0.40% -0.015%
bl A i -0.015%
-0.50% | W N s A -0.020%
-0.60% 4’ [ : f ( -0.025%
-0.70% o W -0.030% -
-0.80% -0.035% |
-0.90%
-0.040%
-1.00% * : *
2024-02 2024-08 2025-02 2025-08 -0.045% - -0.043%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
J&11. KTB/IRS 0| (T2 : %) J312. KTB/IRS 7t HE (T2l - %)
SWAP SPREAD(1Y) ——SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.008% r 0.008%
0.30% |- 0.007%
0.006%
0.20% &
0.005% |
0.10% |-
0.004% |
0.00% 4 0.003% -
-0.10% | 0.002%
-0.20% 1 L x 0.001%
2024-02  2024-08 2025-02  2025-08
0.000% 0.000%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

Ql/ete] 82 K| F ChH| 1389.60|A 2L 138222 -7.69, -54.99BP0HE B35t st ZME
LIEFSUCE 7|Et =2 &2t & 22 42 0] 2 i ZME 21, Aat= LA,
2 UM SES BYUCE /2y AYEQEE 1 7|F -2639S LIEILD] &8 82 MYS Lf
ct.
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J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
0
_20 W
“\—\_.\__‘__/'“—J_'
-40
-60
-80
-100
-120
-140
-160
T D DD O O DD OO DN DDA O A
’\?’:\/ '\?‘9 '\?‘9 ’LNQ ’LVQ '1?"0 ’LNQ ﬁ?’g '1?"0 '1?"0 ﬁ?’\’ ﬁ?"\’ '\Y:\/ '1‘?9 ’1‘:’9 ﬁﬁ”’g ﬁﬁ”’g '1‘,”'0 ’f’g "I(?Q '1‘?9
DT AT AT AT DT DT AT AT AR AT AT AT AT DT AT DT DT DT DT DT AD
AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e M EHCHH| X}O| MZSCid| XFO| ——8/14/2025 ——8/8/2025 ——12/31/2024
1500 0
-10
1450 -20
1400 -30
-40
1350 -50
-60
1300 70
1250 -80
-90
1200 -100
SPT 01W  0IM  02M 03M  06M  09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (2 7HE)
5= 2025-08-14 | 2025-08-08 Xto] =2 2025-08-14 | 2025-08-08 Xto|
KRW/USD 1382 1382 76 USD/CHF 0.806 0.808 -0.001
EUR/USD 1.17 1.17 0.005 USD/SGD 1.28 1.284 -0.005
GBP/USD 1.359 1.359 0.016 USD/IDR 16092.5 16292.5 -200
USD/JPY 146.395 146.395 -1.03 USD/PHP 56.647 57.099 -0.452
USD/HKD 7.848 7.848 -0.001 USD/TWD 29.968 29.856 0.112
USD/CNY 7.171 7.171 -0.012 USD/SEK 9.557 9.584 -0.027
USD/CAD 1.376 1.376 0.002 USD/PLN 3.639 3.65 -0.012
AUD/USD 0.654 0.654 0.002 USD/DKK 6.381 6.408 -0.028
NZD/USD 0.596 0.596 0.001 USD/ZAR 17.557 17.728 -0.171

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

#1. 34 F232|

(SH2l: %, 2025-08-14)

TL=2 A M| | HAXChH|
CD 90¢¥ 2.500 0.000 -0.760
CcP90¥ 2.710 0.000 -0.690
=1 34 2.392 -0.015 -0.110
=154 2.545 -0.007 -0.130
=21 104 2.782 0.010 0.040
=21 204 2.817 0.032 0.050
=1 304 2.720 0.023 0.028
Sot 1 2.190 -0.020 -0.470
S¢t2d 2.370 -0.012 -0.272
S¢t3d 2410 -0.025 -0.245
Xt& : KIS-NET

H3. | F2X|+

(7IZY : 2025-08-14)

0|5t ¥ 02) 3215-1454

#2. 512 F8 S&l

(TH2l: %, 2025-08-14)

LS| g HFCHH] | HXCHH|
oj= 2y 3.675 -0.061 -0.705
oj= 5Y 3.761 -0.037 -0.194
oj= 10Y 4234 -0.021 0.396
o= 20y 4.800 -0.010 0.697
o= 30Y 4826 -0.004 0.899
FH 2y 1.937 0.005 -0.724
a8 5y 2.256 0.015 -0.201
S8 10y 2.676 0.032 0.238
/8 20y 3.123 0.066 0.675
S8 30v 3.221 0.066 0.864
Xt&E : KIS-NET

H4. =LY Credit Spread

(TH2l: %, 2025-08-14)

FaX|5 2y TFRCHH| | AXxCfH| U= gy HFCOH] | AXCHH|
KTB3 146.08 -0.82 -0.92 E4%1 AAA 2.576 0.008 -0.121
KTB10 118.78 -0.14 1.11 S|AKH AA- 2.865 -0.005 -0.217
KOSPI 3,225.66 15.65 826.72 7|EtZEXH AA- 2.884 0.000 -0.246

0 0. 0 0 28] AAA 2612 0.005 -0.124
XtE : KIS-NET Xt&E : KIS-NET

#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (h9l : bp, 7] : 3Y)

T u|--5-||A|_|:|:| %I‘HI Top ? = H =

=2 o o oHd O

St 7tA S AL AAA -0.1

CHE A S A AA+ 0.3

M NS ZA AA+ 03

QAAH A S A AA+ 03

HAZ A ZA AA+ 0.3

SFEGAZA[SA AA+ 03

DT AP S A AA+ 03

DEEZA[SA AAO 0.3

N A ZE[SA AAO 0.3

QHUEA|SAL AAO 0.3

S+ T oSSA AA+ 0.3

GEIE A SAL AAO 0.3

SHEZ Al S A AAO 0.3

SHHZILYSA AA+ 0.3

AENLSA AA+ 03

ERMLSA AA+ 03

B EINLSA AA+ 03

S GA ZA[S A} AA+ 03

St I A AAA 0.5

St 2DA AAA 0.5
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LelasHa e AA- 23

AN S AA- EE

A2 7Y EF AA- gt

H| M A O] 74 | EF AA- EE

Adloflo|X| s | & AA- -0.2

O A7 O|0jERHA L BBB+ 10.5

S| ALRY 871 BBB+ 8.0
om==z BBB+ 40

ALE : KISAHAE 7L
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Appendix 2] SMUAILHY & AE2S3 WE

rot

7|1 A& 02) 3215-1435

H1, SAYAILLY
BEIAC =9 i oY ZI7|1HAIY A&
KR310201JD82 Ab=23410]3000-0811-1C 2023-08-11 2053-08-11 2025-08-11 A
KR60029L4F30 HALHFLEF L A3%K}1-4 2025-03-26 2025-11-15 2025-08-15 Moy
KR6495027EA7 AL E R L 22K} 1-7 2024-10-23 2025-12-15 2025-08-15 Moy
KR60004E2ECT ZO|X|QEGXH-2 2024-12-16 2026-12-16 2025-08-16 Mo
KR6494555EA8 A OIZFH Tl B R 2K} -5 2024-10-14 2027-04-16 2025-08-16 Mo
KR6476449E26 Ao|ZH7H I E431-9 2024-02-16 2028-02-16 2025-08-16 Moy
KR356101JD86 EX|FEI XY Ha47 2023-08-16 2043-08-16 2025-08-16 Mo
H2 3AL ME53 HE s
EaALYA SHA Sh71 =
S|ApS s == saHALlY ohily NICE et14
o | ol | & oty sS=2 oty S5 oty
Ha gis
H3 3\ fRME8SE HE s (712t : 2025-08-08~2025-08-14)
E:-ﬁ?:lLHGI o§_
g of 1| =7l == earodn ™ SEAl 87
T AH g1y R o | =t | a7 | =3 | NICE | $7|"
#HE DHREZE 2025-08-13 BOND B+ BBO BB- BBO
At SESEL 2025-08-14 BOND BB+ BB+ BB+
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

| -
SPC 7| XXt MMILHY 2 KIS-Net2 S8l Q154 = AFL|CL
HrHE 2| 02) 3215-1457
B1. 933 55 wdlsdg (712} 2025-08-11~2025-08-14, THY| : 24 2l)
spca BV zms ary | 59 T|ERH KR
o= =T |
E 20| AEFA| LA Al | B34 B> O1E | 2025-09-10 200 MIE
QLO[AHOICHH B FH YKL | A1 | B34 23 O1F | 2025-09-19 205 Ofl O X[ A0 A QIH A E
Of| O X| & O | 24t Al | BEEA 23 O1E | 2025-09-11 195 AOIEZBAZK|AEIA
ME|ZQIHAEHERN|O[Xt | A1 | B34 23 = | 2025-08-26 301 ol AH|W I 0 = 2.0
OIH| A EZFH LK} Al | B34 2 THE | 2025-08-22 100 LNEFTYSHNY
ShLHRIA| ALK Al | B34 2 THE | 2025-09-01 30 QU OH M|
Zot=2 X Xt A2- | B34 A OE | 2025-11-13 111 Aol et
Of| O] X| Ofl A K| O| A| 24 <t A1 | BEEL 2 O1E | 2025-09-15 77 O AER A
2| A 10Xt A1 7105 2026-07-09 2 o2
ofo| 2 Y¥mt Al CHEXHE(CLO) | 2025-08-19 280 ﬁErE%i%Zﬁ?;;%;ifgﬁ
O Of 2| A | A} A3+ | CHEXHA(CLO) | 2025-10-10 200 O =& Se = X 24
22| N Yt A1 CHEXH2E(CLO) | 2026-08-07 270 QI™elstm| o = = 0|
7| 04| O X| Off A K| Xt A3 | CHEXBE(CLO) | 2025-11-12 300 AEAZHA
0| ALt E #2022 A1 CHEXHB(CLO) | 2025-11-11 504 IAHIAHOZHREN L=
Ho| 22 AH A1 CHEA3(CLO) | 2025-09-10 1,000 HAAHOIAEHE
S| SH LA A1 CHExH B (CLO) | 2025-11-13 900 Alo| =M
7| 20| M| O| M| E At A1 MEBXEZSH | 2025-11-14 493 ohotE R
C M2 A2 | O] Xt A1 MEXEZH | 2025-11-14 510 ohotER M
Of| O K| | = 2| H| 2 Xt A1 MBXESHE | 2025-09-12 10 Ol Ol X[ CIM| M2 H M
I}O|Of Y A K| O| Kt A1 MEXEZH | 2025-11-14 305 ohotER M
Off O K| W T &| & At Al | ABFLEDFAA | 2025-11-14 168 oot E B0 A K| &
H| 70| = 2 H| £k} A1 | AEFLECHZRHA| 2025-10-01 1,503 SKOf| L4 K|
FLHA S Al | B34 2 THE | 2025-11-11 268 Al AT
Aol MA X LA Al | B34 2 THE | 2025-09-16 458 AlHAE o Z 20|
Of| O X[ & O] K| O| A A1 | ESA 2 E | 2025-09-11 132 ADIEZAZK|AEIA
ME|ZEQIHAEHEN YXt | A1 | B34 23 = | 2025-08-26 411 Of| AH|M I|Of Z £.0
O|X|E2|H| S Xt Al | B4 B> O1E | 2025-09-15 7 LR AIIM
A0j| 0| & QHE L EF Al | BS54 2 THE | 2025-09-09 93 Cf & L|E}
ClAolgerd Al | B4 B> OE | 2025-10-13 8| HeotdoAmazHEREH
HA oot & A1 | B34 #E & | 2025-08-27 306 A2 QB X A
2 ofl o] 2k A O] Kt Al | B34 A OE | 2025-11-13 255 H|QHH| 12l
E2|YEIE 2 Al | B34 BAE | 2026-08-12 171 ot A2
Ho|f =23 XAt Al | B4 B OE | 2025-09-12 322 SHLEMEX[AE A
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Appendix 4] =2 A D |EE

O| A2 02) 3215-1432

H1. 57 HASEE 0|2y (EH91: were))
234 s+4 sor 2an FIEr2 8 EE ABS A
- 660,000 500,000 5,900,000 1,310,000 374,350 589,100 9,333,450

AtZ : KISAHAHE G

22 F2t 23X Wo[og (chel : watel)
TE 27 5% R 23| ek H8sE

2025-08-16 | EX|FE4x{ 2447 2023-08-16 2Y 100,000 AAA
2025-08-17 | S4t0& 3 A2023-05 2023-08-17 2y 30,000 AAA
2025-08-17 |et= 721261 2022-08-17 3y 140,000 AAA

sy 2025-08-18 | Sh=ZStX| £h22-7(Ah 2022-08-18 3y 110,000
2025-08-19 |EE23ZA632 2015-08-19 10Y 80,000 AAA
2025-08-20 | QM= A|ZAL237 2024-08-20 1Y 30,000 AA+
2025-08-22  |St= &SR £H23-19(AL 2023-08-22 2Y 40,000
2025-08-22 |t 721264 2022-08-22 3y 130,000 AAA

St 2025-08-19 | 592tDC025-0819-0910 2025-05-20 2m 30d 500,000
2025-08-16 @%#%0'3%230@# O|®-2 2023-08-16 2Y 170,000 AAA
2025-08-16 | = Y38 (23)2023-080]2Y-E 2023-08-16 2y 150,000 AAA
2025-08-16 7|g%$oH(._)24080|1A-16( b 2024-08-16 1Y 190,000 AAA
2025-08-16 |At=22410]0300-0816-1 2022-08-16 3y 620,000 AAA
2025-08-18 | 7| 22¥(4)23080[2A-18 2023-08-18 2Y 90,000 AAA
2025-08-18 |t= =& UZ82308At-0|&-2 2023-08-18 2Y 130,000 AAA
2025-08-18 | 4t=22410]0300-0818-1 2022-08-18 3y 380,000 AAA
2025-08-18 | 4H216410]1000-0217-1INT 2016-02-17 9Y 6m 1d 50,000 AAA
2025-08-18 | & Y¥=8E (2¥)2023-080]2Y-F 2023-08-18 2Y 250,000 AAA
2025-08-18 |= Y28 (2%)2020-080|5Y-B 2020-08-18 5Y 260,000 AAA
2025-08-19 |4t216410]1000-0219-1INT 2016-02-19 9Y 6m 50,000 AAA
2025-08-19 | Ak=21410]0400-0819-1 2021-08-19 4y 190,000 AAA

ey 2025-08-19 | 4t22441%0100-0819-1 2024-08-19 1Y 70,000 AAA
2025-08-19 |7| 223 (Eh2411273A-19 2024-11-19 9m 330,000 AAA
2025-08-19 |=4ta&X A (2)24-80[12-19 2024-08-19 1Y 20,000 AAA
2025-08-20 | 7| -2 (H)24080]1A-20(Ah) 2024-08-20 1Y 70,000 AAA
2025-08-20 | S2|2¥2020-2 O| & &tgt 2020-08-20 5Y 300,000 AAA
2025-08-20 |F=AE-&XH (2%)24-80(12-20 2024-08-20 1Y 230,000 AAA
2025-08-20 | 7| Y-23(EhH2409%+334A-20 2024-09-20 11m 300,000 AAA
2025-08-20 | 7| Y23 (41)24020[1.5A-20 2024-02-20 1Y 6m 100,000 AAA
2025-08-21 | At=244120100-0821-1 2024-08-21 1Y 450,000 AAA
2025-08-21 |et==EYUF & (1H)2408At-0| H-1 2024-08-21 1Y 100,000 AAA
2025-08-21 | 7| Y4-234(A1)23080[2A-21 2023-08-21 2Y 180,000 AAA
2025-08-21 | 7| &2¥ (42408 1A-21(Ah 2024-08-21 1Y 100,000 AAA
2025-08-22 |7|Ye3(th24118H273A-22 2024-11-22 9m 560,000 AAA
2025-08-22 | 7| 2% (424082 1A-22(Ah) 2024-08-22 1Y 560,000 AAA
2025-08-18 |JB 22|74 E512-1 2024-06-18 1Y 2m 20,000 AA-
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2025-08-18 |JB 22|74 E504-2 2024-03-18 1Y 5m 30,000 AA-
2025-08-19 | ¢t=74m|Eh524-3 2024-02-20 1Y 5m 30d 10,000 A0
2025-08-19  |BNKZHI|E299-2 2022-12-19 2Y 8m 10,000 AA-
2025-08-20 | ShLt7H I EE389-1 2023-04-20 2Y 4m 60,000 AA-
2025-08-20 |et= 7N E524-4 2024-02-20 1Y 6m 20,000 A0
2025-08-21 |02 X7 m|E235-3 2023-08-22 1Y 11m 30d 40,000 A+
2025-08-21  |BNKZHI|E335-1 2023-11-21 1Y 9m 10,000 AA-
2025-08-21  |4H27HI]E714-2 2023-08-22 1Y 11m 30d 50,000 AA-
2025-08-21 |RL|7HE501-3 2023-09-21 1Y 11m 20,000 AA-
2025-08-21 |RE2|=&7HmE508-1 2024-08-23 11m 29d 30,000 AA-
2025-08-22 | #|O|H|7Hm|E527-2 2023-12-22 1Y 8m 30,000 AA-
2025-08-22 | AIBHIHI]Er435-2 2021-02-24 4Y 5m 29d 30,000 AA-
2025-08-22 | H|7Hm Ek438-3 2022-08-23 2Y 11m 30d 50,000 A+
2025-08-22 |&M7HE2613 2023-08-24 1Y 11m 29d 20,000 AA+
2025-08-22 |#iCH7Ft=855 2022-08-23 2Y 11m 30d 10,000 AA+
2025-08-22 |¥C{7LE733-2 2018-08-23 6Y 11m 30d 20,000 AA+
2025-08-22 | ¥X|7Hm EF335-3 2023-02-23 2Y 5m 30d 10,000 A0
2025-08-22  |OtO|H|# 0|7} [ E310-1 2024-08-23 11m 30d 50,000 AA-
J|E}28| 2025-08-22 |OtO|H|#|O|7H | E287-2 2023-08-22 2Y 10,000 AA-
| 2025-08-22  |StLt7HI|Er399-4 2023-08-22 2y 10,000 AA-
2025-08-22 | <2|3871mE508-2 2024-08-23 11m 30d 70,000 AA-
2025-08-22 |E|F87H1 E480-2 2023-08-22 2y 40,000 AA-
2025-08-22 | #CH7HI|E1992-2 2023-08-22 2y 120,000 AA+
2025-08-22 |SACH7HI]EF1937-2 2022-08-24 2Y 11m 29d 20,000 AA+
2025-08-22 |2 O|7H=464-2 2022-08-23 2Y 11m 30d 50,000 AA-
2025-08-22 |MoflO|X|=EIH | E215-3 2023-08-23 1Y 11m 30d 60,000 AA-
2025-08-22 | A0||O|X| =7 [ Ef188-5 2022-08-23 2Y 11m 30d 40,000 AA-
2025-08-22  |OfF-27Hm| §220-1(X|) 2024-06-24 1Y 1m 29d 10,000 A0
2025-08-22 | &CH7{0{4483-4 2023-08-23 1Y 11m 30d 10,000 AA-
2025-08-22 | #1CH7H O A449-1 2022-08-23 2Y 11m 30d 20,000 AA-
2025-08-22  |BNKZHI|E359-1 2024-08-22 1Y 30,000 AA-
2025-08-22  |BNKZHI|E348-1 2024-02-23 1Y 5m 30d 10,000 AA-
2025-08-22 |BNKZHI|E236-3 2021-02-23 4Y 5m 30d 10,000 AA-
2025-08-22 | H|O|H|=CI7t=386-1 2023-08-23 1Y 11m 30d 40,000 AA+
2025-08-22 | A|O[H|ZCIFLE311-2 2020-08-24 4Y 11m 29d 80,000 AA+
2025-08-22  |StLtZEE194-2(K]) 2021-02-22 4Y 6m 30,000 AAO
2025-08-22  |M2| =4I| E235-4 2023-08-22 2Y 40,000 A+
2025-08-22 |M|2|X7)m|E227-3 2023-02-22 2Y 6m 80,000 A+
2025-08-22 |M2| =4I| E256-1 2024-05-24 1Y 2m 29d 10,000 A+
2025-08-18 |SEHMEme22 2024-08-22 11m 27d 18,800
2025-08-20  |SK3{284-1 2024-08-20 1Y 10,000
2025-08-21 |t 29 2024-08-21 1Y 5,000 BBBO
SIA 2025-08-21 |SFHERIY21 2024-08-22 11m 30d 20,300
2025-08-22 |ot= HE L H66-2(%) 2022-08-23 2Y 11m 30d 120,000 AAA
2025-08-22 |EHZCHE234 2023-08-22 2Y 250
2025-08-22 |=EZBXIF37-2 2022-08-23 2Y 11m 30d 150,000 AAA
2025-08-22 |02 02| X2-2 2024-02-23 1Y 5m 30d 50,000 AA-
2025-08-16 |EO|X|RE6X}F1-2 2024-12-16 8m 2,500 AAA
2025-08-16 | Z|O|ZFFH | & 41-9 2024-02-16 1Y 6m 2,300 A0
2025-08-16  |A|O|ZFH | & K| 2K} -5 2024-10-14 10m 2d 2,500 AAA
2025-08-17  |O|OrAE{ M| XH 2022-02-14 3Y 6m 3d 5,000
2025-08-18 |LEI|OtNE M EXIR1-6 2023-10-23 1Y 9m 26d 30,000 AAA
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2025-08-18 |HHAELEXNMAKIR1-20 2023-10-25 1Y 9m 24d 2,900 AAA
2025-08-18 |[HMMR EMAMXR1-13 2024-07-23 1Y 26d 1,800 AAA
2025-08-19 |HAEILIO|EX|79k+21-5 2025-03-19 5m 5,000 AAA
ABS 2025-08-19 |H|EE ALK A%}S 2024-11-19 9m 16,000
2025-08-21 | FE{Z-&3AIMBS2020-28(1-4)(Ah 2020-08-21 5Y 410,000 AAA
2025-08-21 |2fo[ojjojg A5 2024-08-21 1Y 1,700
2025-08-21 | 7}O| 2 L mbA| L XH 2024-09-23 10m 29d 3,000
2025-08-21 |FE{Z-E3AIMBS2015-20(1-6) 2015-08-21 10Y 90,000 AAA
2025-08-21 |FEIZESAMBS2013-7(1-7) 2013-02-21 12Y 6m 300 AAA
2025-08-22 |E|}|ASET 2023-02-28 2Y 5m 22d 6,000
2025-08-22 |FEIZE3AMBS2013-30(1-7) 2013-08-22 12y 100 AAA
2025-08-22 |HAEIIO|EX|72X}1-20 2023-12-22 1Y 8m 10,000 AAA

AHE : KISKHAE 7}
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orE ¥ 2] 02) 3215-1482

H1. HESF2 XA LAl (SH9l : 7HE, o 9, 7|2t : 2025-08-11 ~ 2025-08-14)

Fs3c 333 X853 w¥Y | WY FRNAPE A OlF | “WI b3 £3}
KR310504GF87 |7| &2 (1H)25080|1A-12 AAA 2025-08-12 | 2026-08-12 |21 H3A} AAA CD 170 & +5bp 1 2,400 KRW
KR6029882F83 |1 CH7H | 22069 AA+ 2025-08-12 | 2026-08-12 |[LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT + 27bp 3 500 KRW
KR6205495F88 |S}Lt7+=285-5 AAO 2025-08-12 | 2028-08-11 [91¥ & CD+37bp 3 700 KRW
KR310508GF83 | 7| 2% (#)25080[1A-13 AAA 2025-08-13 | 2026-08-13 |21 H3AF AAA CD 170 & +5bp 1 500 KRW
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