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

Y7t Ext KEY POINT
E7he A1 02)3215-1437 o MZCHH| ZDAYX|Z OHf X[ =X 408 STt
o TFCOHH| DA X|5= +AE 57t
l. KISSEHAX| 0]
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.17 0.16 0.06 0.74 483 17.45 1.86
Duration 6.01 6.04 6.08 6.04 5.71 512 175
YTM 2.66 2.64 2.60 2.76 3.20 3.85 7.45

= 1KY FE$AUE 0.23 0.07 -0.54 -0.28 5.26 19.44 1.91
Duration 9.88 9.96 10.01 10.01 9.35 8.20 2.05
YTM 2.66 2.64 2.55 2.62 3.01 3.60 6.86

Eotxy FE$AUE 0.08 0.25 0.65 1.64 3.58 11.99 1.39
Duration 1.29 1.30 1.22 1.24 1.23 1.04 0.96
YTM 2.32 2.33 2.35 2.64 3.06 3.27 6.80

IPNN| FE$AUE 0.12 0.29 0.72 1.88 475 17.46 2.08
Duration 2.48 2.53 2.58 2.62 2,57 2.74 1.35
YTM 2.81 2.81 2.83 3.08 3.50 446 8.43

KOBI30 FE$AUE 0.09 0.22 0.52 1.59 3.75 12.85 1.54
Duration 1.82 1.80 1.79 1.80 1.79 1.78 1.87
YTM 230 2.30 2.28 2.69 3.10 3.63 6.86

KOBI120 FE$AE 0.06 0.21 0.60 1.48 342 11.98 1.36
Duration 0.96 0.93 0.94 0.92 0.95 0.91 1.11
YTM 2.48 2.48 2,51 2.82 3.32 3.50 7.09
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Z=SHYAEK|LE  —— 20K Eotx| S| AFKH KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =
At : KISKHAHE 7}
72 AKX 70| 0] 73 MAX|$ YTM 30|

12 6.0%

. M 5.0%
8 4.0% A

° M 3.0% »\\p\
4 2.0%
2 1.0%
0 0.0%
2022-08-29 2023-08-29 2024-08-29 2025-08-29 2022-08-29 2023-08-29 2024-08-29 2025-08-29
— EER AR S 2% sokxy — AR 2o ok
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
AtE: KISKHAHE L RHZ: KISKHAHE 7}
H2. KISS A X5 ME{/27|H Duration
T= 374~ 1~2id 2~34 3~5i S50 4 HA|
=&Y 0.54 1.41 236 3.83 14.39 9.40
NS 0.59 143 2.37 3.82 733 2.80
E =% 0.61 146 239 3.76 11.89 4.50
S5 H 0.57 1.35 217 0.00 0.00 1.28
S xY 0.60 145 2.40 3.74 7.20 1.26
7|EtES X 0.61 1.46 2.38 3.64 497 1.79
SIMNMNBERES) 0.58 143 2.39 3.80 9.78 2.61
SIMHESZET) 0.54 0.00 0.00 0.00 0.00 0.54
ABS 0.65 1.37 2.41 3.83 0.00 1.57
A 0.59 143 237 3.79 13.97 6.00




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2.286 2.340 2.394 2.542 2.769 2.623
N 2487 2431 2.547 2.668 2.897 2.584
S 2479 2474 2.545 2.633 2.908 2.627
S5 H 2222 2.301 2.403 0.000 0.000 2.297
2A XK 2.502 2510 2.544 2.655 2.905 2517
7|Eta-& X 2.742 2.787 2.810 2.888 3.199 2.798
A (S EZEET) 2.698 2.765 2.798 2.865 3.218 2.818
A EES) 3.143 0.000 0.000 0.000 0.000 3.143
ABS 2.534 2.575 2.666 2.669 0.000 2.587
A 2489 2518 2.580 2.635 2.797 2.633
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 431 5.21 4.64 6.58 29.88 50.63
N 0.18 0.27 0.24 0.38 0.11 1.18
S=x 2.05 2.94 2.15 2.47 3.16 12.77
SoHEH 1.06 1.82 0.69 0.00 0.00 3.58
2y 5.66 4.06 1.36 0.48 0.03 11.60
7|Eta-8 X 2.28 2.92 2.30 1.1 0.08 8.69
A (S ZEET) 2.38 2.85 2.57 1.37 0.99 10.16
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.48 0.52 0.24 0.15 0.00 1.40
A 18.40 20.60 14.20 12.54 34.25 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= XY 25 23 21 38 53 160
N 190 262 253 509 39 1,253
Sy 438 681 513 559 686 2,877
SoHEH 8 6 2 0 0 16
23Ky 609 407 161 57 7 1,241
7|Et=8X 1,357 1,664 1,149 660 56 4,886
SIMHSEREDS) 561 668 473 338 347 2,387
A (B2 EE) 1 0 0 0 0 1
ABS 437 335 117 37 0 926
A 3,626 4,046 2,689 2,198 1,188 13,747

X2 KISKHEE 7}



Il. KIS ESGX|HX|5 30|

H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM

@ «isrsrzo

CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS S EelE= 0.110 0.260 0.690 1.810 4410 15.880 0.313
ESG Duration 2.150 2.180 2.200 2.210 2.250 2.610 3.110
=35
SE YTM 2.658 2.656 2.668 2.925 3.373 4300 2.488
ESGREMA |SHx9E 0.110 0.240 0.620 1.710 4370 15.810 0177
Duration 2.410 2410 2.420 2.400 2.430 2.530 3.690
YTM 2.597 2.591 2.598 2.861 3.320 4218 1.996
HlaXls  |FHEAE 0.110 0.240 0.610 1.660 4550 16.310 0.306
Duration 2.610 2.620 2.670 2.680 2.630 2.830 3.100
YTM 2.691 2.684 2.691 2.934 3415 4196 2410
KH&: KISKFAHE 7}
34, ESGHH S+ x| 0]
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——KISESGE &} ESGEEH ——H|WX|5
35, ESGHMAX| = Falo|d 0] d36. ESGHMAX| YTM 0|
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> Nt e R
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0 0.0%
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KISESGEE =———rfscS X XA Bl W x| — KIS ESGE ESGHH 2 Bl x|
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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 0.64 148 245 3.75 10.45 2.95
2%y 0.60 1.46 252 4.00 777 117
7|Eta-& X 0.63 1.50 243 3.68 498 217
AN (S EZRES) 0.58 143 240 3.76 777 2.25
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.67 1.40 243 3.83 0.00 1.73
A 0.61 145 243 3.75 8.87 2.15
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 2454 2446 2513 2.600 2.904 2.543
28Xy 2497 2.500 2.530 2.681 2.932 2.505
7|EtE2&X 2.609 2.636 2733 2.848 3.094 2716
SIMHBSEREDS) 2.646 2.694 2773 2.857 3.122 2757
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.489 2.533 2.646 2.666 0.000 2.561
TH| 2.549 2578 2675 2748 3.027 2.640
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
SxY 425 6.47 498 5.09 2.36 23.14
28Ky 10.72 6.57 2.33 0.14 0.09 19.84
7|Eta-8 XY 1.46 1.73 1.88 1.79 0.07 6.93
AN B EEES) 10.51 12.07 11.03 6.09 3.05 42.75
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 217 2.68 1.46 1.03 0.00 7.34
A 29.10 29.52 21.68 14.15 5.56 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S=Xy 116 202 148 185 92 743
23Ky 160 R 35 3 1 291
7|Et=8X 121 126 118 143 5 513
N BEREET) 353 394 285 215 161 1,408
AR (B2 ET) 0 0 0 0 0
ABS 77 93 54 35 259
A 827 907 640 581 259 3,214

X2 KISKHEE It
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@ KISKpAHE 7

H1. FU 33 =2HS (E+21: %)
S 8/8 8/14 8/22 8/29 HFCH|(BP)
got1d 2.21 2.19 2.18 2.185 0.5
Eot o 2.382 2.37 2.39 2.37 -2.0
=134 2.407 2.392 2.455 2427 2.8
=305 2.552 2.545 2.627 2.582 -4.5
=1 104 2.772 2.782 2.86 2.815 -4.5
SAHHAAA 344 2.583 2.576 2.636 2.607 -2.9
SAHHAAA 54 2.69 2.69 2.768 2724 44
SAHHAAA 104 2.961 2.971 3.049 3.006 -43
Xt& : KISKHAHE 7}
A8l3. 3 X§ SPREAD 30| (542l : bp) J&l4. EXJAAA SPREADZFO| (542l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0

40.00

20.00 20.0 -~

0.00
20.00 0.0
3 3 ® N N % % > N "
V@’” N\;»”’ & & & Ngo” v"& %/Q'v" %Qo?’ (79%9’
w& '»6” %Qrf) W@‘? '»6& '»& ”&'» %Q'» '»@' ,»Qm
KFE : KISKFAE 7} XFE : KISKFAE 7}
B2 Ft 3K Aoy EHE (+21: bp)
THE 8/8 8/14 8/22 8/29 HEChH|
=11 3 10 SPREAD 36.5 39.0 40.5 38.8 -1.7
=1 3 5 SPREAD 145 15.3 17.2 15.5 -1.7
=11 5 10 SPREAD 22.0 237 233 233 0.0
=1 _EZKAAA 3YR SPREAD 17.6 18.4 18.1 18.0 -0.1
=31 _E4KAAA 5YR SPREAD 13.8 14.5 14.1 14.2 0.1
=1 _EZ4XAAA 10YR SPREAD 18.9 18.9 18.9 19.1 0.2

Xt : KISKHAE 7}



Q KISKF&HE 7

J8s5. X5, ETMAAA U E M MFLHH| F2HSH (491 : %, bp)
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X2 : KISKHAME 7}
F) XE £YE : EQF 3M~2Y, =10 2.5Y~30Y 72t =&
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5 400
4.5 . 350
4
-~ 300
3.5
3 7%—%%/“%* 250
2.5 - -+ 200
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Q KISKF&HE 7

9. F SARK| 2l (Hl: 7H, %)
Az =Y HESE 27| gdle | HGEa SEad

2025-08-25 S3H(EY2])2025-80[3Y-A AAA 3 21 -3.5bp 2.620 900
2025-08-25 E23A967 AAA 204 DI +4.0bp 2.986 700
2025-08-25 FAUKI| AT S AEI12(Ah AAA 3 21 -0.3bp 2.559 2,200
2025-08-26 QI T TEZ AR5 AAA 34 21 -1.0bp 2.644 1,300
2025-08-26 | FEAZEIAIMBS 2025-10(1-1)(Ah) AAA 14 =1 +16.0bp 2419 863
2025-08-26 | FEEFESAIMBS 2025-10(1-2)(Ah) AAA 24 =11 +26.0bp 2493 1,200
2025-08-26 | FEAZFIAMBS 2025-10(1-3)(Ah) AAA 3 =1 +13.0bp 2,573 1,000
2025-08-26 | FEEZESAIMBS 2025-10(1-4)(Ah) AAA 54 =11 +35.0bp 2.791 1,300
2025-08-26 SAUKI| LTSI AEIT1(AY AAA 104 21 -0.2bp 2.998 600
2025-08-26 D& A 22| FAT2025-03 AAO 14 2IE -0.3bp 2.545 300
2025-08-27 REALEEE| 2 AR 1273 (AR AAA 34 2 -1.0bp 2.514 1,200
2025-08-27 QI T Al ZAF256(%) AA+ 24 DI -5.0bp 2.499 600

XFE : KISKHEE L

n. a3 8

ANF RSAIEE2 312542 SH2E R82 0|80 24% 398142 RSEIRUCL 0|0 =1

25-3 HA[ 13x 3,003 ¥ F&EEH 1 FIE O[ALL.

Jd87. FUH XESE {5 (EH91: 28
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. 28 AESS
Sk SHA|ITIL HSiEES STIGHCE 23k AAA T2 CHEE RZH0M 2ESME 2QCH 13 23

L=

H, 108 FZ0IA ESME LIEFRD, 53 2t

7[Ete&ME

rlo

LAY S SOIAUCL SIS SY2 2= = [2ME E/UCL 7IElE8H 1

{H0] 21 2.0bp ZA45HA L, 54 & 109 FH2
&1 28K 3y YTM 0 (2 - %)
8 - B | 2 xHaaA Sax
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KFZ: KISAHAE L
%3, 2% I 0CHH| SPREADZFEO|  (EH9l : bp)
AR 3v- kTB 3Y S3M-kTB 3V
70 1 2K AAA- KTB 3Y 28X AA+- KTB 3Y
60 -
50 |
40 -
30 -
20 -
10 -
0

2023-08-29 2024-02-29 2024-08-31 2025-02-28

Rt=E: KISAHAE 7}

0.2bp &% &§SH =2 DG RUCL

E

—

#g

HetM = O 3io.

%2 o{FxH 3y YTM O]

234
7|EF2 8K An

0
2023-08-29

ALZ: KISKHAHE 7L

(Tl %)

7|Et= 8 An+
7|EtE 8 A+

2024-02-29 2024-08-31 2025-02-28

24, ofFxj ZLCHH| SPREADFO|

7|Ef = 8 XHAA+ KTB3Y

(EH2l: bp)

250 4 7|Et28HAA- - KTB 3Y
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200 -
150 -
100 -
>0 ’/\,\"\’._/\,J\__’\’-
0
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X2 KISAHEE It
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H1. 28X I ACHH| A= E S HEE (42l bp)
52 23 AT E(08/29) HZClH|(08/22) MELiH|(07/29)
Tt7] 1Y 3Y 5y | 10y | 1Y 3Y 5y | 10y | 1Y 3Y 5Y | 10Y
o3 309 | 127 | 168 | 394 | 00 0.0 0.2 0.0 6.5 13 02 | -40
33 309 | 125 | 166 | 420 | 00 0.0 0.2 0.0 6.5 13 02 | -40
AAA 323 | 224 | 245 | 492 | 00 0.0 0.2 0.0 55 0.8 02 | -40
AA+ 379 | 308 | 379 | 573 | 00 0.0 0.2 0.0 55 0.8 02 | -40

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
8 =25 2D E(08/29) HZrH| (08/22) MELiH|(07/29)
Tt7] 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3Y 5Y 10Y
o3 385 | 356 | 379 | 1379 | -06 | -03 | 05 0.0 59 3.0 10 | -10
33 396 | 403 | 57.7 | 1562 | -0.6 | 00 0.0 0.0 6.4 2.2 12 | -10
AAA 455 | 483 | 671 | 1772 | -06 | 00 0.0 0.0 5.9 1.8 0.8 0.0
AA+ 915 | 130.8 | 1816 | 2457 | -20 | -20 | 00 00 | 40 | 13 | 10 | -10
AAA 164.1 | 210.0 | 2441 | 2896 | -20 | 20 | -02 | 00 | -57 | -13 | -10 | -10
AA+ 219.3 | 2793|3110 | 3544 | 20 | -20 | 02 | 02 | -57 | -1.3 | -08 | -07

A A4 7 OfH| 1= 3,500 | S7r4CE 2 #25 =St A=
oIl T2 ZME ERACEL 2ol A= M A ot=x+Z2d82 1H 6712 27| O| /7t 24
=x¢t SES LIEW D O|&XH FA| ZA
LT E2R Z5F ZME HEdle ZHE Eo017|E "X oL BMel =EE RS/ F

AAN
Opx|et S =2 AUl L7 AE 53bpE LIEHLHEA OFZSUCH

7IEtE A U2 3x 5400422 M F OiH| 2= 2,800 2 S7IUCL 7|Ela&x & AlF2
BMel SE& XISAULE. F =8 7| 72| M= Yoz AR 7[Efg8H A2 FJ0 & Hx
ot SES XS g7t R AOB|=2FH=2] 3 F2F O 7L 21E 2.0bp 0|2 ZME EALY.
Al 3E Olde oM ZME HS HUHSHALE. 55| AA- SS2f |0 M 7] o &
M7F AE 15.00p2 HME ERALE F 22 Z+E A+ 0[3te] S50M ZAMS =i

5 H
SN, A+ S5 Mi=nto|HAAZ|0r 21 27| O|#A{ 7} AT 53.0bp2 TASHH DHYRUCH.

Q35,32 2uM gl @el:m  Jfle. F7 OJEA W) @91 %
20000 , BESFN mMFXH mAAA T AA+ 15,000 - m7tE 2ol m Y m] e

15,000 -
10,000 -

10,000 -

5,000 -

5,000 4
OJ- | | | o | l —

2025-08-25  2025-08-26  2025-08-27  2025-08-28  2025-08-29 2025-08-25  2025-08-26  2025-08-27  2025-08-28  2025-08-29

Xt KISKHAHE 7F AtZ: KISKHAHE 7L
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H3. F7h 2 L oig (TH9l: %, 24g)
s= 5598 wyIe | LdATYE LR 271 LR
AAA = 012845082 21 29M-25 2.480 oIy -5bp 2025-08-25 | 2026-05-25 1,000
AAA 2| 2%29-08-0]1.5-225(X|) 2.560 2E +1bp | 2025-08-25 | 2027-02-25 2,500
AAA St == UF82508K-0[H-1.5 2.500 Ol -2bp | 2025-08-25 | 2027-02-25 2,900
AAA 7|28 (41)25080|1.5A-26 2.500 Ol -1bp | 2025-08-26 | 2027-02-26 1,300
AAA 7| 23 (41)25080]2A-26 2.500 Ol -1bp | 2025-08-26 | 2027-08-26 3,000
AAA [ SYSEMA(2AH)2025-080]1.5Y-F  2.550 2E +1bp | 2025-08-26 | 2027-02-26 1,300
AAA | AEHCHEXREHE 2425-08-0]01-26|  2.580 Ol -0bp | 2025-08-26 | 2027-08-26 3,500
AAA Ash28429-08-0[-2-B 2.550 Ol -2bp | 2025-08-26 | 2027-08-26 1,100
AAA = 012845082 Q1 Y1-27 2.450 oIy -5bp 2025-08-27 | 2026-08-27 3,000
AAA B2 A232025-080]1.5A-27 2.560 2E +1bp | 2025-08-27 | 2027-02-27 1,200
AAA A322541010206-0827-1 2.490 21 Obp 2025-08-27 | 2028-02-27 2,200
AAA Al5H2%429-08-0]-1.25-B 2.530 2E +1bp | 2025-08-27 | 2026-11-27 1,500
AAA StLH-23448-080]1.52-27 2.550 9E +1bp | 2025-08-27 | 2027-02-27 5,100
AAA SR TEYUSE25084-0| H-1 2.480 21E -0bp 2025-08-27 | 2026-08-27 2,400
AAA = 01284508 2l 29M-28 2.470 OIE -5bp | 2025-08-28 | 2026-05-28 3,000
AAA [ SUSEMAH(2H)2025-080[1.5Y-F  2.530 Ol -0bp | 2025-08-28 | 2027-02-28 1,000
AAA B A2312025-08210M-28 2.490 Ol -4bp | 2025-08-28 | 2026-06-28 1,500
AAA ShLt2248-080(22t-28 2.550 OIE +1bp | 2025-08-28 | 2027-08-28 5,400
AA+ 25 2%82025-080|1.52f-28 2.590 OIE -1bp | 2025-08-28 | 2027-02-28 1,000

XbE: KISKHAHE 7}

H4, F2Hoj MRy 2 B (E91: %, 218)
s= 5598 2yIE | ZA2ZYE AL 271 LR
AA- BNKZH | &379-1 2.693 Ol -2bp | 2025-08-25 | 2026-12-24 100
AA- BNK7H | & 379-2 2.715 2E -2bp 2025-08-25 | 2027-02-25 200
AA- BNKZH | &379-3 2.781 Ol -2bp | 2025-08-25 | 2027-08-24 300
AA- BNKZH | §379-4 2.781 OIE -2bp | 2025-08-25 | 2027-08-25 900
AA- BNKZH | &379-5 2.908 OIE -2bp | 2025-08-25 | 2028-08-25 1,500
AA+ Ad7t=2809 2.780 OIE -3bp | 2025-08-26 | 2028-08-25 1,000
AA+ Ag7tE2810 2.861 oI 2025-08-26 | 2029-08-24 500
AA+ Ag7tE2811 2.932 oI 2025-08-26 | 2030-02-26 200
AA+ 7|0|H|= BI7F=435-1(Ah 2.774 Ol -2bp | 2025-08-26 | 2028-07-26 600
AA+ 7|0|H|= BIFF=435-2(Ah) 2.792 Ol -2bp | 2025-08-26 | 2028-08-24 100
AA+ 7|0|H|= BI7F=435-3(Ah) 2.792 OIE -2bp | 2025-08-26 | 2028-08-25 1,400
AA+ 7|0|H|= BI7F=435-4(Ah) 2.796 OIE -2bp | 2025-08-26 | 2028-09-25 100
AA+ 7|0|H|= BI7F=435-5(Ah) 2.796 Ol -2bp | 2025-08-26 | 2028-09-26 800
AA- 20T E772-1 2.699 OIF -1bp | 2025-08-26 | 2027-08-26 500
AA- A2 E772-2 2.703 OIE -1bp | 2025-08-26 | 2027-09-24 300
AA- A2 E772-3 2.724 OIE -1bp | 2025-08-26 | 2028-02-25 100
AA- 20T E772-4 2.846 OIE -1bp | 2025-08-26 | 2028-08-25 1,100
AA- A2 E772-5 2.902 OIE -1bp | 2025-08-26 | 2029-02-26 700
AA- A O|H|ZH | & 567-1 2.700 OIE -2bp | 2025-08-26 | 2027-10-26 400
AA- A O|H| 7} | & 567-2 2717 OIE -2bp | 2025-08-26 | 2028-02-24 1,100
AA- A O|H| 7] I & 567-3 2717 OIE -2bp | 2025-08-26 | 2028-02-25 700
AA- A O|H| 7} | & 567-4 2.799 OIE -2bp | 2025-08-26 | 2028-06-26 200
AA- A|O|H| 7] | & 567-5 2.840 OIE -2bp | 2025-08-26 | 2028-06-26 500
AA- A O|H| 7} | &567-6 2.911 OIE -6bp | 2025-08-26 | 2029-08-23 500
AA- A O|H| 7} | & 567-7 3.029 OIE -7bp | 2025-08-26 | 2030-02-26 300
AA- A O|H| 7} | §f567-8 3.105 OIE -8bp | 2025-08-26 | 2030-06-26 300
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AA- SHLEZH I EH463-1 2.681 Ol 2bp | 2025-08-26 | 2027-08-26 600
AA- ShLE7H I B 463-2 2.690 oIE -2bp 2025-08-26 | 2027-10-26 300
AA- ShLt7H I 2 463-3 2.810 Ol -2bp | 2025-08-26 | 2028-07-26 400
AA- SHLE7H I B 463-4 2.831 0IE -2bp 2025-08-26 | 2028-08-24 200
AA- SHLEPH I B 463-5 2.831 0IE -2bp 2025-08-26 | 2028-08-25 800
AA+ SCH7H=941-1 2.770 Ol -3bp | 2025-08-27 | 2028-08-24 100
AA+ HO7t=941-2 2.770 2IE -3bp 2025-08-27 | 2028-08-25 400
AA+ SCH7H=941-3 2.852 ol 2025-08-27 | 2029-08-27 300
AA- 2|74 E543-1 2.750 o1E -3bp 2025-08-27 | 2027-08-27 200
AA- JB 22| §543-2 2.876 Ol -3bp | 2025-08-27 | 2028-08-25 900
AA- JB 22|} §543-3 2.885 Ol -3bp | 2025-08-27 | 2028-09-27 200
AA- 0| 2Hofl 7R | EF126-1 2.800 Ol -Sbp | 2025-08-27 | 2027-08-27 500
AA- O|2hoi| A 7H | £ 126-2 2.938 0IE -5bp 2025-08-27 | 2028-08-25 1,000
AA- O|2Hof 74 | EF126-3 3.226 OIE -15bp | 2025-08-27 | 2030-08-27 500
AA- O}O[H| | O| 7H | &335-1 2.574 o 2025-08-27 | 2026-08-27 300
AA- OFO[H| 7| O] 7H | £+335-2 2.662 Ol 2bp | 2025-08-27 | 2027-08-27 600
AA- OfO[H| 70| 7H | £$335-3 2.791 Ol 2bp | 2025-08-27 | 2028-08-25 400
AA- OFO|H|#|O| 7H | £t 335-4 2.821 Ol -4bp | 2025-08-27 | 2029-02-27 600
AA+ S CH7H | £r2070-1 2.702 Ol -3bp | 2025-08-28 | 2028-06-20 200
AA+ HCH7H | EH2070-2 2.740 OIE -3bp | 2025-08-28 | 2028-08-25 200
AA+ HCH7H | EH2070-3 2.740 Ol -3bp | 2025-08-28 | 2028-08-28 1,500
AA+ &) 71 | £2070-4 2.956 Ol -1bp | 2025-08-28 | 2030-08-28 1,100
AA- Q0O K| s 7H | & 251-1 2.604 oy 2025-08-28 | 2026-08-28 300
AA- Q0|0 K| = 7) m| & 251-2 2.673 Ol 2bp | 2025-08-28 | 2027-08-26 100
AA- 00| K| s 7H M| & 251-3 2.673 Ol 2bp | 2025-08-28 | 2027-08-27 500
AA- o 0| K| s 7H | £ 251-4 2.783 Ol 2bp | 2025-08-28 | 2028-06-28 400
AA- Qo 0| K| s 7) W & 251-5 2.823 Ol 2bp | 2025-08-28 | 2028-08-28 700
AA- SEla3870mE531-1 2.607 ol 2025-08-28 | 2026-08-28 300
AA- 2|38 mE531-2 2.756 Ol 2bp | 2025-08-28 | 2028-05-25 100
AA- fela87hm E531-3 2.756 Ol 2bp | 2025-08-28 | 2028-05-26 700
AA- 22|38 uE531-4 2.775 Ol 2bp | 2025-08-28 | 2028-06-27 100
AA- fela8hm #5315 2.775 Ol 2bp | 2025-08-28 | 2028-06-28 200
AA- f2la8huE531-6 2.794 Ol 2bp | 2025-08-28 | 2028-07-28 100
AA- fela3870mE531-7 2.814 Ol 2bp | 2025-08-28 | 2028-08-28 400
A+ R OI7H | 2h483-1 3.570 OIE 5bp | 2025-08-28 | 2028-08-25 300
A+ R OI7H ] E483-2 3.570 Ol -5bp | 2025-08-28 | 2028-08-28 700
A+ O 2| = 7H | & 283-1 3.215 OIE -6bp | 2025-08-28 | 2027-02-25 100
A+ Ofl 2| 274 I 2k 283-2 3.215 Ol -6bp | 2025-08-28 | 2027-02-26 400
A+ o 2| = 7K | §283-3 3.285 Ol -6bp | 2025-08-28 | 2027-05-28 300
A+ Ol 2| 274 | £k283-4 3.355 Ol -6bp | 2025-08-28 | 2027-08-27 400
A+ O 2| = 7K | & 283-5 3.405 Ol -8bp | 2025-08-28 | 2027-11-26 500
A+ ol 2| 274 | 2k 283-6 3.466 Ol 9bp | 2025-08-28 | 2028-02-28 500
AO AX|IFH | T 386-1 3.722 DI -25bp | 2025-08-28 | 2026-08-28 100
AO AX|FH I EF386-2 3.842 DI -25bp | 2025-08-28 | 2027-02-26 200
AO AX|IFH I EF386-3 3.947 DI -35bp | 2025-08-28 | 2027-08-27 200
AO AX|7H ] 2 386-4 4058 DI 45bp | 2025-08-28 | 2028-02-28 100
A+ Bl A IO tH A 46-1 2.681 OIE -43bp | 2025-08-29 | 2026-08-28 1,000
A+ el A1} tH M 46-2 2.801 OIE -53bp | 2025-08-29 | 2027-08-27 1,000

AbE: KISKHAHE ZF
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QIAHH : =89 JIE=ad S&, IIE EXM
b o L= N KEY POINT
4xe 9 0232151471 o BEIUY BT Y TN Bt MY s

o TG AZmE Ot =xA|
S|AX AEEE
A 7IF 2ARK 3 7] AAASE 2 =10 | 3R AZE= ™ FEL} 1.5bp SFE e 33.2bpE Lt

EtRT, AAOSE2 © FEL} 0.5bp 6235t 41.9bp, AOSE2 ™ F CHH| 282l 115.5bpE 7| ESIRILE 2

7t ACHE TEO| ME Aoz HOICh 0|0 HEE SAKHE 22ME LIEFLHEA OREC

a7, A S2|50| CERE-E)

6.5 600

55 >00 AOATZE E

AAAIZY E
3.5 300 A0
2.5 200 ——AA0
——AAA

15 - - 100 2731

0.5 ‘ ‘ 0

2022-08-29 2023-08-29 2024-08-29 2025-08-29

XIE : KISKHAE 7}

H1. 35 A=Y E Y HEE (4l bp)
s 3F ATY E(08/29) Ll H|(08/22) ™ELiH](08/01)
at7| 1Y 3Y 5Y 10Y | 1Y 3y 5Y 107 | 1Y 3y 5Y 10Y
AAA 335 | 332 | 339 | 577 | 10 | -15 | -10 | 00 72 | -03 | -18 | -10
AA+ 372 | 390 | 407 | 895 | 1.1 -05 | -05 | 00 68 | -15 | -05 | -1.0
AAO 391 | 419 | 475 | 1234 | 1.1 -05 | -05 | 00 68 | -15 | -05 | -1.0
AA- 429 | 463 | 576 | 1600 | 1.1 -05 | -05 | 00 68 | -15 | -05 | -1.0
A+ 603 | 894 | 1291 | 217.7 | 1.1 00 | -05 | 00 62 | -12 | -15 | -10
A0 751 | 1155 | 1739 | 263.7 | 1.1 00 | -05 | 00 62 | -12 | -15 | -10
A- 102.2 | 160.0 | 2339 | 3150 | 1.1 00 | -05 | 00 62 | -12 | -15 | -10

Xt : KISKHAE 7}
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O|H F A LHFHS 1K 442098, TV 2U2 86504 RO 2 5770 o =HHZ 7|EJCL 2
T DA LA Y2 HRESSEH 2RSSV ST LHHO| O|FNNLEL A+ S22 HEEZLS
3HE2 DIHOH| -16bpE ZHMEI|ACH, AA- S22 MBS HES 2, 33, 53F ZH2 -20bp, -18bp, -

20bp= LA AL HHH BBBOS =2l O|HEZ|H Y2 1HE0 1H67HE =M &S 300{S ZEA2L &

+

2t 8024214 5 1602 0| 2D SEZ Y| Byl

oc
pal
=
o
rir
i}
|
band
n
Ot
rel
>t
4
ne
0%
2
[0k
ro
o
=2

HE2 2050 SEY sHi7F e 22 12R0] HE FES Bl SHf 33U

H2., 2|AMX) Hlsst (E49): %, bp, ', 2A8)
Hegsa =9 L HEUHO|E | HHd2AzmIY S | TAUY] | HHA
A+ HHEZ 013 2025-08-25 5.519 JHH2E -16bp 3 900
A+ M= 8XIF178-1 2025-08-26 267 JHHTIE -2bp 1,000
AAA A2 8XIF178-2 2025-08-26 2.839 i 0IE -2bp 1,000
AA+ JBE8X|F35 2025-08-27 2.652 JfE e 1.5 500
BBBO FALFLA11-1 2025-08-27 4.266 JHEBIE -8bp 2 200
BBBO FAbF A2 2025-08-27 5.005 JHH2IE -10bp 3 420
AA+ SK316-1 2025-08-28 2.756 JhE e 3 1,700
AA+ SK316-2 2025-08-28 2923 JHEBIE -1bp 5 2,600
AA- o4 5#25-3 2025-08-28 2722 JHEHBIE -20bp 2 1,100
AA- A EH25-4 2025-08-28 2.89 JHH2E -18bp 3 1,700
AA- O A& #25-5 2025-08-28 3.166 JHH2E -20bp 5 800
AAA iMZ8X|F28-1 2025-08-29 2.699 7€ eIE -8bp 3 1,000
AAA M3 8 X|F28-2 2025-08-29 2.879 JHH2IE -15bp 5 1,200
BBBO O|HEHE106-1 2025-08-29 6.6 - 1 150
BBBO O|lHEYE106-2 2025-08-29 6.8 - 1.5 150

[ A, ELS A 2

H3. S|ARKY 2H7|oig (SH21: %, ', 2 g)
HE8SE 5= L HHO|E at7] oztof | Argyxkol
A+ S AF&B12-1 2023-08-28 4787 2 850 2,750
A- 7| O|H| AE}2| %2-2 2024-02-29 6.8 1 300 300
AA- LGO| - El43-2 2020-08-26 1.588 5 600 7,500
AA- Ol O] X|C|iCH Y S 118-3 2018-08-28 2.627 7 400 23,800
AA- EAFAOIE32-1 2023-08-29 4292 2 300 8,800
AAO O F=0f| A K| M H| 21-1 2020-08-27 1.706 5 1300 2,000
AAO S-0il57-2 2020-08-28 1.639 5 400 34,600
AAO o &7 0[50 HA219-2 2018-08-27 2.672 7 900 42,900
AAA SEFEXIF27-2 2020-08-25 1.374 5 1500 53,700
AAA St A S 2451 2020-08-27 1.284 5 700 54,700
AAA St EUM71-1(%) 2022-08-24 4.181 3 400 54,200
BBB+ Ol ZZ223-1 2024-02-27 4.655 1 600 1,770
BBBO O|MEYE=100-2 2023-08-31 83 1 400 2,250

rE
tot
>
>+
=
m
—
wn
=
0
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H4, K13 3| ARKY wa A & (EH2l: %, bp, ', AY)
HB8ET 5% L Y AzY e/ 2HOIE 27 ELEL
AA el ek 2025-09-04 7HE2IE -10bp 2 700
AA el ek 2025-09-04 7HE2IE -10bp 3 700
AA el ek 2025-09-04 7HE2IE -10bp 5 60
AA SKO| Lt o] M 2025-09-04 JHERIE +£30bp 2 1000
AA SKO| = Hj|0| M 2025-09-04 ZHEE +30bp 3 1300
AA SKO| =t O] M 2025-09-04 JHERIE +30bp 5 700
F) 2R3 32 dut MK, ELS H 2
Rt&E: KISKHAHE 7} DART
72, 3|AMK L3l 0| (G R )
180,000
160,000
140,000
120,000
100,000 2022
80,000 - 2023
m 2024
60,000 - 2025
40,000 -
20,000
18 28 38 48 58 eE 72 8E 9E 108 118 128
A& : KISKHAE T}
73, AR TR T =0 (THl - of 8)
3100000
2900000
2700000
2500000
2300000
2100000
1900000
1700000

2023-08-29 2023-12-29 2024-04-29 2024-08-29 2024-12-29 2025-04-29 2025-08-29
ALE : KISAHAHE 7L
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ASE 59 12% S XHX|MCH ASB2 2.3%P ZAst 721%S KXHX|HCH Zt= ot ¥ QEZF2 114 O|gF 717t

O M= 4.45%P S7tot 25.32%, 18 ~3EHE2 4.21%P 5712t 65.97%, 3 ~5E =2 5.94%P A0t 4.71%E

KRR M 54 Ol FUUME 2.71%P Hao 4% & X[

H5. 2|AIX SEE 88 (EH9l: & 2l)
= 2025-08-07 2025-08-14 2025-08-21 2025-08-28
AAA 17,786 16,532 13,639 17,179
AA 26,736 38,124 28,149 31,372
A 7,306 4,973 4,447 3,825
BBB 1,057 410 489 646
JUNK 37 52 29 39
Total 52,922 60,090 46,754 53,060

Rt : KISKHAME 2}

H6. 2 A HEE /S

(EHS1: o 2)

T 2025-08-07 2025-08-14 2025-08-21 2025-08-28
~1y 17,969 20,411 9,759 13,435
Ty~3y 28,401 29,654 28,876 35,006
3y~5y 3,291 6,453 4,982 2,500
Sy~ 3,261 3,572 3,137 2,120
Total 52,922 60,090 46,754 53,060
XFE : KISKHAHE L
4. 2 SEE /8 (91 : %) JES5. A THEWI|E | (2l = %)
A 3y~5y
AA 7.2% 4.7%
1y~3y ~
BBB Sy
1%
>9.1% 1.2% el 4.0%
AAA BB+ ~1y
32.4% 0.1% 25.3%

RHE: KISKFAHE 7} Xt&: KISKHAHEIL
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@ «isrsrzo

b L= N KEY POINT
7|9 Kb 02) 3215-1435 o ABS CHUT|SHECHZ AR X P-CBO 7| XAtAIC 2 Hisl =t
ojst HFE  02) 3215-1454 o O TF E7HMBS 37 A O, &tt7| & 13 CiH| 2 S5 SIt

O|HZ= ABS LA FHOM= 7| LREUSMES 7IZAUC 2 510 E|FEM LM UM ALK B H{AE

_|1:_|
o
|z
Ral
=
1=]
10
o
Pai
qo
Ofn
Lot
s
H
o
nx
0
I
3Q
_lTl_
A
rot
I
(@)
oo

OZ 7|ZXAto 2 810 Al E2025K| 164 LYX| |

17Xt 5= AHO| LA ACH MBS LHA|ZO|M= 26Y, 7,634 AS AXAMOZ S M= 7,663

[
92 MBS e AdhMBS 274 B! PT MBS 122 & 3819| 20| o H |0 QlCH

%, 27k 7| XXM E ABS HMZH F0| (E+9l: 21, 7|ZF: 2025-03-01 ~ 2025-08-29)
30,000 350000
I PF Loan
————————————

25,000 - 300000 b 0

- 250000
20,000 e 7| E}

- 200000 o=
15,000 -

~ 150000 SIS TP VEY
10,000 -

' m 100000 e =P /AHO4S 1A cDO
5000 +—— L 50000 Synthetic CDO
0 ‘ ‘ ‘ . 0 e ol

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

ALE: KISKHAHE 7L

82, H7E WalH| = (EH9 : %, 717t : 2024-09~2025-08) J2l3. gg WalH|= (E491 : %, 712t : 2025-08)
st

CHU V|2 O 2 A H, 5845

RHE: KISKFAHE 7} Xt&: KISKHAHEIL
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L (SHe] : 249, %, 7|2t : 2025-08-25~2025-08-29)
SPC UEES L 27| WAFY | LAZ2 | M
E| 2 SR H A AFK}F -1 AAA 2025-08-25 ™ 50 2.548 -
E| 2 EH| QU A AKX} -2 AAA 2025-08-25 2M 50 2.548 -
E| 2SR Qe A4 AP} -3 AAA 2025-08-25 3M 50 2.548 -
E| 2SR U U A AFAH -4 AAA 2025-08-25 am 50 2.566 -
E| QS| Qe A4 AL -5 AAA 2025-08-25 5M 50 2574 -
E| 2 EH L A ALK -6 AAA 2025-08-25 6M 50 2.582 -
E| 2SR Qe A4 ARRE -7 AAA 2025-08-25 7™ 50 2.582 -
E| 2 EH U U AA}H -8 AAA 2025-08-25 8M 50 2.582 -
E| 2SR Qe A4 ALK -9 AAA 2025-08-25 9M 100 2.583 -
E| 2 SR 8 U A AAH-10 AAA 2025-08-25 10M 100 2.571 -
E| QS| Qe A4 AFRF-11 AAA 2025-08-25 11M 50 2.559 -
E| 2 SR e U A AFAH-12 AAA 2025-08-25 1Y 50 2.548 -
E| =R QU A AKX -13 AAA 2025-08-25 1Y1M 50 2.569 -
E| N Qe U4 A XH-14 AAA 2025-08-25 1Y2M 100 2.580 -
E| R EH QU A A AKX -15 AAA 2025-08-25 1Y3M 50 2.601 -
E| YN L U ALK -16 AAA 2025-08-25 1Y4M 100 2612 -
E| R EH U A A ALK -17 AAA 2025-08-25 1Y5M 50 2.633 -
E| YW e U AAH-18 AAA 2025-08-25 1Y6M 100 2.645 -
E| R EH QU A A AR -19 AAA 2025-08-25 1Y7M 100 2.658 -
E| 2 EH| 8 U A AFAH -20 AAA 2025-08-25 1Y8M 50 2.682 -
E| 2 =R U A AR X} -21 AAA 2025-08-25 1Y9M 50 2.696 -
E| 2 EH| e U A AFAH -22 AAA 2025-08-25 1Y10M 50 2.709 -
E| 2 =R QU A AKX} -23 AAA 2025-08-25 1Y11M 100 2.723 -
E| 2N QU A A X -24 AAA 2025-08-25 2Y 50 2737 -
E| 2 EH| QU A AKX -25 AAA 2025-08-25 2Y3M 50 2757 -
E| 2 EH| 8 U A AKH -26 AAA 2025-08-25 2Y6M 50 2.768 -
E| 2 EH QU U A AKH -27 AAA 2025-08-25 3Y6M 15 2.884 CALL
I A ET}O| 2 X| 82X 1-1 AAA 2025-08-29 ™ 50 2.548 -
A ETO| 2 X|82kHR1-2 AAA 2025-08-29 2M 100 2.548 -
I A ET}O| 2 X| 82X 1-3 AAA 2025-08-29 2.96M 50 2.548 -
A ETO| 2 X|82AHR 1-4 AAA 2025-08-29 4M 100 2.556 -
I A ET}O| 2 X|82XH21-5 AAA 2025-08-29 5M 50 2.574 -
A ETO| 2 X|82kHR1-6 AAA 2025-08-29 5.93M 100 2.583 -
I A ETO| B X|g2XHR1-7 AAA 2025-08-29 6.93M 50 2.584 -
A ETO| 2 X|82kHB1-8 AAA 2025-08-29 8M 100 2.585 -
I A ETO| 2 X|82XHR1-9 AAA 2025-08-29 9M 100 2.586 -
A ETIO| 2 X|82AFR1-10 AAA 2025-08-29 10M 50 2.576 -
LA ETIO| 2 X|82AFR1-11 AAA 2025-08-29 11M 100 2.567 -
A ELIO| 2 X|82AFR1-12 AAA 2025-08-29 11.96M 50 2.558 -
LA ETIO| 2 X|82AFR1-13 AAA 2025-08-29 1Y1M 100 2,573 -
A ETHO| 2 X|g2XHR1-1 AAA 2025-08-29 1Y2M 50 2.578 -
A ETHO| 2 X|g2XHR1-1 AAA 2025-08-29 1Y2M 100 2.593 -
A ETHO| 2 X|g2XHR1-1 AAA 2025-08-29 1Y4M 50 2.598 -
A ETHO| 2 X|g2XHR1-1 AAA 2025-08-29 1Y5M 100 2613 -
A ETHO| 2 X|g2AHR1-1 AAA 2025-08-29 1Y5M 100 2618 -
A ETHO| 2 X|g2XHR1-1 AAA 2025-08-29 1Y7M 50 2.631 -
A ETIO| 2 X|82AFR1-20 AAA 2025-08-29 1Y8M 100 2.654 -
LA ETIO| 2 X|82AFR1-21 AAA 2025-08-29 1Y8M 50 2.667 -
A EIIO| 2 X|82AFR1-22 AAA 2025-08-29 1Y10M 50 2.680 -
LA ETIO| 2 X|82AFR1-23 AAA 2025-08-29 1Y11M 50 2.693 -
A ETIO| 2 X|82AH] 1-24 AAA 2025-08-29 1Y11M 50 2.706 -
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HAETO|EX|82K}R1-2 AAA 2025-08-29 2Y2M 50 2.721 -
HAETO|EX|82AFR1-2 AAA 2025-08-29 2Y4M 50 2.727 -
HAETO|EX|82K}B1-2 AAA 2025-08-29 2Y6M 50 2.733 -
HAETO|EX|82AFR1-2 AAA 2025-08-29 2Y7TM 50 2.764 -
HAETO|EX|82K}B1-2 AAA 2025-08-29 2Y10M 40 2.795 -
HAEIO|EX|82A+R1-3 AAA 2025-08-29 3y 15 2.826 CALL
HAEDO|EX|82Kt31-3 AAA 2025-08-29 4Y7TM 10 2.935 CALL
ME20258164H 25 §H-1(Ar) AAA 2025-08-29 2Y 1857.3252 2.626 -
) ME2025K16XF58H-1(Ah|  AAA 2025-08-29 2Y 1857.3252 2.626 -
Primary CBO =
ME2025H17XFS2H-1(AD AAA 2025-08-29 2Y 477.8836 2.626 -
ME2025H 16X 535H1-2(Ah C 2025-08-29 2Y3M 69.5748 2.926 -
XtZ : DARTHALS A|A|AE
H2 X2 MBS Hdl U MK} Wl HmHHE (Tl - A8, %)
at 7| MBS 2025-10(2025-08-26) MBS 2025-9(2025-08-12) MBS 2025-8(2025-07-22)
- dafgol | dhei3al | Amge | gEgol | deiga| | AZgle | wsgo | wEiza) | AZgce
14 863 2.419 +16 1,020 2.428 +17 1,161 2.483 +16
24 1,200 2.493 +26 1,400 2.477 +13 1,300 2.530 +10
34 1,000 2.573 +13 1,100 2.540 +13 900 2.609 +14
54 1,300 2.791 +35 1,500 2.706 +15 1,600 2.761 +11
74 1,000 3.023 +12 1,000 2.944 +25 700 3.034 +23
104 900 3.199 +68 1,100 3.101 +33 800 3.173 +29
204 1,200 3.499 +18 1,200 3471 +68 700 3.477 +61
30 200 3436 +64 200 3.293 +59 200 3.299 +53
) wr7EM FA| ;o O|OjZich A
R StEFHFEIA
184, MBS U7|E HlTHY 0| (E2l: o &)
70,000 180,000
- 160,000
60,000 A
/ \ - 140,000
50,000
/ \ © 120,000 ———
40,000 \7/‘\ - 100,000 2023 2
30,000 - 80,000 — 024 Sl
025 2
- 60,000 =<
20,000 - | ESHH(RH)
- 40,000
10,000 -
’ \ - 20,000
0 - -0
1Y 2Y 3Y 5Y 7Y 10Y  15Y  20Y  30Y
AtZ : KISKHAHE It
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MBS2025-7 MBS2025-8 MBS2025-9 MBS2025-10

KtZ : KISKFAHE 7}

. FEAE S

82 ABS F8AIY0|A = P-CBOE 7|EXHHCE St= XHFHO| 1= 3,1509 ¥, PF Loana 7| =AML 2 St
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SIIARY : 28 XIS 2HE I

o 7} R} KEY POINT
HMME tha] 02) 3215-1458 o CD: &0l =71 CD-28K| AZYE =4
e CP/ESTB: CP 3z Z+A ESTB Ll FH ZHA

U THIXHA Al
CDFEI(AAASE 3IEE 7IF)= T T2 L3 253%2 2 OHASIIICE CD-2HMAAASE 3ME =
71%) 222 E= 48bpE OHYUCEL 23 CD Y2 L 2 104, 1= 8009 &2 7|SUCL
CPEEI91Y, A5 7IF)E T T4 5L 2.71% 2 OHZASIRALCE CP-ZIAKH(AASE 37HEE 7IF) &
ZY s M F CiY| SHE 144bpE 7|2 D, CP-CD AZYEE © F o U 18bpE OHUYLE 2F

B AIZ2 H 3ol oM

|ok

E0| 2Nz HEtEAen, oA S L7 MEOA Ch ZM A==

250| LIEFRICE CP.CDEE| 25 X[EE T0AM 2 #HE Qo] B de= 72| e, AXIFHI E,

O F 27T S S0] 90Y F7t2 }FE M HAlZ= 50| LIEIRCE &% AIE2 © Fo| AETHA|
+=Z0| FXEHAM F HSQ0| OrF 2| &AL
81, 91¢€E F8 TI|Z28|F0| (&el:%) 182 MMF, MAY, FHY HETIAFO| @ e
A D E(cD-28Kf) NN YN o — =
cp cD 240,000 e MMF — A%
E=L PN TV
4.0 0.1
3.5 190,000
0.05
3.0
25 0 140,000
2.0 -0.05
15 90,000
0.1
1.0
-0.15 40,000
0.5 6 9 12 205 3 6 8
0.0 -0.2
7|2t : 2024-08-29~F XY 7|2t : 2024-08-29~2025-08-28
Xt& : KISKHAHEZL Az 3 8FAED
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1. FUH 33 32HS

=2t E 2025-08-28 2025-08-22 2025-07-29 M Oiy| HE oiy|
US TREASURY 2Y 3.62 3.78 3.91 -16.00 -29.50
US TREASURY 5Y 3.70 3.85 3.97 -14.90 -26.90
US TREASURY 10Y 422 432 4.40 -9.70 -17.90
US TREASURY 30Y 4.90 492 495 -1.70 -5.30
DEUTSCHLAND REP 2Y 1.91 1.97 1.93 -5.80 -1.50
DEUTSCHLAND REP 5Y 2.23 2.31 2.27 -8.10 -4.80
DEUTSCHLAND REP 10Y 2.69 2.75 2.69 -5.80 -0.50
DEUTSCHLAND REP 30Y 3.30 3.32 3.20 -1.70 9.80
JAPAN GOVT 2Y 0.87 0.87 0.83 -0.50 3.20
JAPAN GOVT 5Y 117 1.16 1.12 0.20 5.00
JAPAN GOVT 10Y 1.63 1.62 1.57 0.60 6.10
JAPAN GOVT 30Y 3.23 3.21 3.06 1.20 16.50
CHINA GOVT 2Y 141 143 142 -1.50 -0.90
CHINA GOVT 5Y 1.63 1.63 1.59 0.20 4.40
CHINA GOVT 10Y 177 1.78 1.72 -0.90 4.90
CHINA GOVT 30Y 2.06 2.08 1.93 -1.40 13.30

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(TH9l: %, 717t 24.08.30~25.08.28)
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XtZ : KISKHHE I, Bloomberg
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dZl6. MOVE & VIX
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150

100

’ W
0
o o N 3 N
& R e o 8

s ; N g o
"5’1& ”&’L& ’L&P‘ 1&6 m@% m@’

9
I\

MOVE

—\/| X

X2 : KISAHAHE T, Bloomberg

J&8. KP= HZ8 M HE (5H2: %)

6

5 /

. —

3

2

1

0

'8\0 Q\f%’&\% ’g& & '\\?> \9\?& (;;2\/ ,»Q@

e— L7 YTV HFEvi™m

XtZ : KISKHHE I, Bloomberg



(£+9l:bp, 71 2}:25.08.22~25.08.28)

12 eZiE7hd 2 sd 74

104 15 204

X2 : KISAHEE I Bloomberg

11, HY KH ME £

J&10. KPE HZ8K #HE HE

(E49:bp, 7| 24:25.08.22~25.08.28)
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X2 @ KISAHEIE Bloomberg

(THl: %, 712t 25.08.25~25.08.29)

1.54% 6.15% 4.62%
10.77%

23.08%

4.62%

M Utilities B Consumer, Non-cyclical
M Financial B Communications
Government Government(Municipal)

[ Consumer, Cyclical I Industrial

ST YA ME EE
2.33%
6.98%
< 9.30%
4.65% \
30.23%
2.33%
M Utilities B Consumer, Non-cyclical
M Financial B Communications
Government Government(Municipal)

[ Consumer, Cyclical I Industrial

Xt& : KISAHHE I, Bloomberg

B2 MFE CfH| ©Y xHH M 3T (E+9l: %, 7I12t: 25.08.18~25.08.29)
HE] 3% e 57
Financial 34.88% 46.15% -11.27%
Consumer, Cyclical 6.98% 6.15% 0.82%
Consumer, Non-cyclical 2.33% 10.77% -8.44%
Energy 0.00% 0.00% 0.00%
Government 30.23% 23.08% 7.16%
Basic Materials 0.00% 0.00% 0.00%
Communications 2.33% 4.62% -2.29%
Diversified 0.00% 0.00% 0.00%
Industrial 9.30% 0.00% 9.30%
Technology 0.00% 0.00% 0.00%
Utilities 9.30% 4.62% 4.69%
Government(Municipal) 4.65% 1.54% 3.11%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712t 25.08.25~25.08.29)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
CITNAT 0 08/27/26 EURO-DOLLAR | USD 2025-08-26 2026-08-27 -- 50.00MM
KDB 0 09/29/25 EURO-DOLLAR | USD 2025-08-28 2025-09-29 -- 20.00MM
WOORIB Float 08/31/26 | EURO-DOLLAR | USD 2025-08-29 2026-08-31 | 4.794% | SOFRRATE 40.00MM
SHNHAN Float 09/29/26 | US DOMESTIC | USD 2025-08-29 2026-09-29 | 4.86% | SOFRRATE 50.00MM
KHFC 2.765 09/02/30 EURO MTN EUR 2025-09-02 2030-09-02 | 2.765% 581.90MM
KDB 4.24 03/02/26 EURO-DOLLAR | USD 2025-09-02 2026-03-02 | 4.24% 100.00MM
SHNHAN 3.05 09/03/26 EURO MTN HKD 2025-09-03 2026-09-03 | 3.05% 48.80MM
KDB 2 ¥ 09/04/28 PRIV PLACEME...| EUR 2025-09-04 2028-09-04 | 2.375% 1.46MMM
KDB 2 ¥ 09/04/28 EURO NON-DOL..| EUR 2025-09-04 2028-09-04 | 2.375% 1.45MMM
HANFGI Float 09/03/26 EURO MTN usD 2025-09-04 2026-09-03 | 4.933% | SOFRRATE 40.00MM
WOORIB Float 09/04/26 | EURO-DOLLAR | USD 2025-09-04 2026-09-04 | 4.724% | SOFRRATE 50.00MM
XtE : KISKHAHEZE Bloomberg
B4, F7H 0|3 X X|= (E+2l: %, 712t: 25.08.25~25.08.29)
Date Name Survey Actual Prior
2025-08-25 Al S=Edofoy 630k 652k 627k
2025-08-25 Alr#zEdofog (o) 0.50% -0.60% 0.60%
2025-08-26 Hrd =2 -3.80% -2.80% -9.40%
2025-08-26 KX =3 H2he A 37| H Q) 0.20% 1.10% -0.80%
2025-08-26 X2 Eot HH o (&S 7| H Q) 0.20% 0.70% 0.30%
2025-08-26 BIX2E od ®EAR| 5= -11 -7 -20
2025-08-26 EX2E SFE Hog - 6 -8
2025-08-26 HAHBAEE AH|X}7|CHK| 4= 96.5 974 97.2
2025-08-26 AHBALE SIX| Mg - 131.2 131.5
2025-08-26 AMEAHE 7|0y -- 74.8 744
2025-08-26 A AFE MHAY &2F - 6.8 2
2025-08-27 MBA FEHEX} AHX| 4 - -0.5% -1.40%
2025-08-28 GDP ¥7t3} QoQ 3.10% 3.3% 3.00%
2025-08-28 7H QI A 1.60% 1.6% 1.40%
2025-08-28 GDP E7tX|%= 2.00% 2.0% 2.00%
2025-08-28 =& PCE 27H|$= QoQ 2.50% 2.50% 2.50%
2025-08-28 M A Hds 230k 229k 235k
2025-08-28 HYEHAS =G AE X} 1966k 1954k 1972k
2025-08-28 0| Z Z=E4 01 Of (1 A CHHI) -0.20% -0.40% -0.80%
2025-08-28 0| Z Z=E4Of O (R X[ ==, T A CHH]) 0.10% 0.3% -0.30%
XtE : KISXHAHEZE Bloomberg
HS5. W3 0= AN X & (TH2l: %, 717t 25.09.01~25.09.05)
Date Name Survey Actual Prior
2025-08-29 74 QI A H| X = 0.5% -- 0.3%
2025-08-29 PCE 27tX|$ MoM 0.20% -- 0.30%
2025-08-29 PCE E7}X|5= YoY 2.60% -- 2.60%
2025-08-29 =& PCE E7tX|= MoM 0.30% -- 0.30%
2025-08-29 =& PCE E7X|== YoY 2.90% -- 2.80%
2025-08-29 OJA|ZtCHSm AH|RpA 2 58.6 -- 58.6
2025-08-29 OjA|Ztcietm 14 QlE2f o] 5.00% -- 4.90%
2025-09-02 S&p 22Y 0|= M= PMI -- -- 53.3
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2025-09-02 ISM M= X[ 488 - 48
2025-09-03 TOIO|EEHIAM FOIHS - - 7437k
2025-09-03 HTd =2 - -- -2.80%
2025-09-03 25H 2l HxH - - 1.10%
2025-09-04 A e Hods -- -- 229k
2025-09-04 HYEHAS =T AE R -- - 1954k
2025-09-04 FA=X -$62.6b -- -$60.2b
2025-09-04 +Z MoM - - -0.50%
2025-09-04 2 MoM - - -3.70%
2025-09-04 S&P 22 H 0|5 MH 22 PMmI - - 55.4
2025-09-04 s&ap 224 0|3 T P™I - - 55.4
2025-09-04 ISM AH| A X|4= 50.5 - 50.1
Xt : KISKHHE 7L Bloomberg
B6. Tt 54 4H X|= (5+9l: %, 7|Zt: 25.08.25~25.08.29)
Date Name Survey Actual Prior
2025-08-22 GDP SA (H7|chH]) -0.10% -0.30% -0.10%
2025-08-22 GDP NSA T HELfH| 0.00% -0.20% 0.00%
2025-08-22 GDP WDA U LfH| 0.40% 0.20% 0.40%
2025-08-22 QIZH AH| QoQ 0.20% 0.10% 0.50%
2025-08-22 HE | HE7|CHY| 0.30% 0.80% -0.30%
2025-08-22 HEEX QoQ -0.80% -1.40% 0.90%
2025-08-25 IFO 7| &t 88.8 89 88.6
2025-08-25 IFO $X =7t 86.7 86.4 86.5
2025-08-25 IFO Of & 90.5 91.6 90.7
2025-08-27 GfK 2H|XF 7| T K| 2= -21.5 -236 215
XtE : KISXHAHEZE Bloomberg
H7. UWF 5 44X X = (£42l: %, 712+ 25.09.01~25.09.05)
Date Name Survey Actual Prior
2025-08-29 U7X 4= & -0.30% - 0.00%
2025-08-29 U7X 4= A Ay -1.20% - -1.40%
2025-08-29 A 0fEoY (M ECHH]) 0.00% - 1.00%
2025-08-29 204 T NSA H HH| 2.50% - 2.40%
2025-08-29 YR WS (THRH) 10.0k - 2.0k
2025-08-29 Mg HHE SA 6.30% -- 6.30%
2025-08-29 CPI &4l M| -- -- 2.40%
2025-08-29 CPI HEO[Of 2 M HH| -- -- 1.90%
2025-08-29 CPl ERIHE =3 HiAH| - -- 2.20%
2025-08-29 CPI ZHMl M| -- -- 2.10%
2025-08-29 CPI HHEI H|2 "W =23 M| -- -- 2.30%
2025-08-29 CPl -2 Ea}Ql HAETH HidH| - - 1.80%
2025-08-29 CPI (H&CH() 0.00% -- 0.30%
2025-08-29 CPI (HACHH]) 2.10% - 2.00%
2025-08-29 CPI EU B¢ M| 0.00% - 0.40%
2025-08-29 CPI EU B8 M| 2.00% - 1.80%
2025-09-01 HCOB =¥ M=% PMI -- - 49.9
2025-09-03 HCOB =& MH|A Y PMI -- - 50.1
2025-09-03 HCOB £¢ Z%& PMI -- - 50.9
2025-09-04 HCOB 52 M e PMI -- - 463

X2 : KISKHHEZL Bloomberg
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HS. Tt 57 FH xw (TH$l: %, 712t 25.08.25~25.08.29)
Date Name Survey Actual Prior
2025-08-22 FDI ¢Z=CHH| YoY CNY - -13.40% -15.20%
2025-08-27 37|10l HAACHH| ™ EHH| -- -1.70% -1.80%
2025-08-27 AL Yoy - -1.50% -4.30%
XtZ : KISKHHE T, Bloomberg
9. WF 5= 3H = (EH2l: %, 712t 25.09.01~25.09.05)
Date Name Survey Actual Prior
2025-08-31 M= pMmI 495 - 493
2025-08-31 HIXMZEY PMI 50.3 - 50.1
2025-08-31 Ze PMI -- -- 50.2
2025-09-01 gdolE=s &= Mz PMI 49.8 - 495
2025-09-03 golE= 5= ¢ PMI N N 50.8
2025-09-03 HOIE= = MH|2 PMI 52.5 -- 52.6

XtE : KISKHAHEZE Bloomberg
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U= KOSPIXI== 3186.01= Or&

YorEExt KEY POINT

do A7 02) 3215-1404 o X|h = CHH| KOSPI X|4= &5, S&P500 St
o FLHELS WA U STt LASNH HF OfH| 7+
o ELS &%t = Za dot T5 B XZE ot

| 2Ll F4 A

=7 ObX[E) A2 22l 29Y, KOSPIX| &

=

g

HZ | 17.28p

§Sot

1

2.49% St=f, HSCEl= X'k 3 OpX|8F A2 Y CHH| 1.46% SHEFSHRICE

R, FLA|5 T SX5E= UL H|

H1. MF OfH] £ X5 0| (SHSl: ZQIE)
Xl X F NEES HEE
KOSPI200 428.50 430.12 A162
NIKKEI225 42,633.29 42,718.47 A85.18
HSCEI 9,079.93 8,947.79 v132.14
EUROSTOXX50 5,488.23 5,351.73 v136.50
S&P500 6,466.91 6,460.26 v6.65
F) 3F IU RNSEAY 2T A Y 71F Atse 12 T NG
1. 2T 1VHET F8 X5 F0] (EH9: ZAE)
NIKKEI225 == KOSPI200 HSCEI = EURO STOXX50 ——— S&P500
44000 - r 440 9300 r 7000
43000 - 9200 1 f 6000
r 435
———
r 5000
42000 - 9100 -
r 430
r 4000
41000 - 9000 -
r 3000
r 425
40000 - 8900 -
r 2000
r 420
39000 + 8800 - F 1000
38000 T T T 415 8700 T T T 0
2025-08-04 2025-08-11 2025-08-18 2025-08-25 2025-08-04 2025-08-11 2025-08-18 2025-08-25

F) 22 452 lE
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@ «is7l
B3, FIHELS A 7| XX U HABE 5 (ShSl: 7H)
T2 N O]t HEE
TUHE=Y 15 71 56
TLX| =¥ 5 28 23
deEs=d 4 44 40
Sl X| = 35 112 77
T 5 17 12
sfeleetd 0 8 8
A 64 280 216
XtE : KISKHHE 7}
H4. FIHELS T J[ =AM FYE S (29l o #)
T2 N O]t HER
“HE=Y 621 8,125 7,504
TLX|+=¥ 219 2,298 2,079
sfelE=d 28 1,066 1,038
Sl x| =¥ 489 5,753 5,264
TU=ed 106 834 728
sfel=etd 0 216 216
A 1,463 18,292 16,829
X2 : KISKHEEIE
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (H2: 7H)
=2 AN 7| EXpek 2 7| XXt 3 e
1 KOSPI200 SPX SXSE 46
2 ISE=EubN; - - 40
3 KOSPI200 - - 28
4 NIKKEI225 SPX SXSE 16
5 JALANTIR TECHNOLOGIES INC- TESLA INC - 16
6 KOSPI200 2SR - 12
7 NVIDIA Corporation TESLA INC - 10
8 st - - 9
9 KOSPI200 NIKKEI225 SPX 8
10 HSCEI NIKKEI225 SPX 7
X2 : KISKHEEIE
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@ «isrsrzo
SWAP:CD 91¥E 3| &8

"I XL KEY POINT

MeZE M 02) 3215-2940 e X|Lt ZF CHH| CD 22| &8
e IRS 22| St=FA|, CRS 2| SIEHA|
e SWAP SPREAD A5 M|, SWAP BASIS &5 A

gl CDF2E|= 2.53%2 ™ = CijH| E30|Ct RS SE|= MEIH O 2 1261 ¢ 1, CRS F2|2| 2
CHH 2 St2t F=ME 2 RACE IRS S2|2 KTB Yield2| 0|9l EE-AY AT = MEHOZ MEE}

A1, CRS =22k IRS = 2|2 A40|21 Ag HO[A|£0] B2 dSME 20K 1 F& ERUCL

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

—USDTB3Y ———USDIRS3Y ——KRW CRS 3Y KRW IRS 3Y KTB 3Y

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

0.00%

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

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

-0.02%

-0.04% -0.03%

-0.04%

-0.06%
-0.08% |
-0.10%
-0.12%
-0.14%

.0 149 -0.14%
0.16% - 0.14%

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

@ «isxt

(THl: %)

AFIH 7

Xpo| ——8/29/2025 8/22/2025
4.50% 0.000%
4.00% \ 4//— -0.020%
3.50% -0.040%
0,
3.00% -0.060%
2.50%
-0.080%
2.00%
-0.1009
1.50% &
1.00% -0.120%
0.50% -0.140%
0.00% -0.160%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-08-29 3.7635 3.4053 3.3064 3.3415
2025-08-22 3.8638 3.5335 3.4487 3.4917
U5 -0.1003 -0.1282 -0.1423 -0.1502
2024-12-31 4.1632 4.0674 40372 4.008
HEChb| -0.3997 -0.6621 -0.7308 -0.6665
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ——8/29/2025 8/22/2025
2.80% 0.02%
2.70% 0.01%
2.60% 0.00%
2.50% \ -0.01%
2.40% -0.02%
2.30% -0.03%
2.20% -0.04%
2.10% -0.05%
3M 6M 9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2025-08-29 237 2.3475 2.3825 2.47
2025-08-22 2.3875 2.365 2.4025 2.51

FU57 -0.0175 -0.0175 -0.02 -0.04
2024-12-31 2.8625 2.7275 2.705 2.72

HZChb| -0.4925 -0.38 -0.3225 -0.25

RIE : KISKHAHE 7}
aEl5. KRW CRS (EH2l: %)
XpO| ——8/29/2025 8/22/2025
2.50% 0.08%
2.00% \\/— \ 0.06%
0.04%
1.50%
0.02%
1.00%
0.00%
0.50% 0.02%
0.00% -0.04%
3M 6M O9M 1Y 2Y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (Et2I: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2025-08-29 1.885 1.825 1.915 2.06
2025-08-22 1.905 1.855 1.95 2.085

034 -0.02 -0.03 -0.035 -0.025
2024-12-31 2315 2.185 2.19 2.23

| -0.43 -0.36 -0.275 -0.17

ALZ : KISKHAE 7}
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J%e6. KTB (2+2]: %, BP)
xfo| ——8/29/2025 8/22/2025
3.50% 0.01%
3.00% 0.00%
250% / 0.01%
2.00% -0.02%
1.50% -0.03%
1.00% -0.04%
0.50% -0.05%
0.00% -0.06%

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

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-08-29 2.24 2.35 2427 2.582
2025-08-22 2.26 2.382 2455 2.627
FU3Y -0.02 -0.032 -0.028 -0.045
2024-12-31 2.71 2.767 2.597 2.765
i -0.47 -0.417 -0.17 -0.183

ALZ : KISKHAE 7L

37 IRS 7| AT E 30 (5421 - %) J%8. IRS HEI| AZYE FUHHST (22 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y ® KRW IRS 5Y-3Y = KRW IRS 10Y-5Y
0.25%
0 0.010%
0.20% 0.005%
0, =
0.15% 0.005%
0.10% 0.000%
0.05% -0.005%
0.00% ‘ ‘ 0.010% -
-0.05%
-0.015% -
-0.10%
-0.15% -0.020% | 0.020%
2024-02 2024-08 2025-02 2025-08 0.025% - -Y. °
AtZ : KISKHAHE 7} AtZ : KISKHAHE 7}
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39, Ag H|O|A| A 3=0]

(5t : %)

0.00%
-0.10%
-0.20%
-0.30%
-0.40%
-0.50%
-0.60%
-0.70%
-0.80%
-0.90%
-1.00%

2024-02

SWAP BASIS(1Y)

SWAP BASIS(3Y)

1 1 1

2024-08 2025-02 2025-08

XtZ : Refinitiv, Bloomberg

a&11.

KTB/IRS 30| (T2l - %)

SWAP SPREAD(1Y) ——SWAP SPREAD(3Y)

0.40%

0.30%

0.20%

0.10%

0.00%

-0.10%

-0.20%

2024-02

1 1 1

2024-08 2025-02 2025-08

Xt& : Refinitiv, Bloomberg

1. FXA| & 58

/28 282 X F oiH| 1393.201M 3 1390.122 -3.18, —22.3BP‘:.‘_*
O] &2f thel ZME 2R

£ UEIRICE 7|Ef =2 S5t & R22 8%
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o

‘—?— B =52 2Rt B/88 2EREAE=E 13 7|E 2678 S '—fEH-HD# ete ot Y= LiH|
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J810. AYHO[A|A F7HHET (S : %)

m SWAP BASIS(1Y)

0.000%
-0.002%
-0.004%
-0.006%
-0.008%
-0.010%
-0.012%
-0.014%
-0.016%

SWAP BASIS(3Y)

- 1

L -0.003%

B -0.015%

Xt2Z : Refinitiv, Bloomberg

d8h2.

FHE

KTB/IRS FZ! (THl - %)

M SWAP BASIS(1Y)

0.009%
0.008%
0.007%
0.006%
0.005%
0.004%
0.003%
0.002%
0.001%
0.000%

SWAP BASIS(3Y)

L 0.008%

L 0.003%

Xt& : Refinitiv, Bloomberg



@ «isrsrzo

J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
0
-20 ——————
-40 e
-60
-80
-100
-120
-140
-160
13”'0 WVQN '»V& ’LNQ% '1?‘& '1?"06) '\?"Qb '»VQ« '1?"0% '1?"& '»“'\9 '»VQ »VO ’15"'0\/ m“"&'ﬁ"& '1‘?'& w‘?'& m“”g(o w""é\ w"”g‘b
DS SIS S UG S S SIS S S S S S S S S U S S S S
X2 : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
M EChH| X}O| FZ=CHH| X}O| ——8/29/2025 ——8/22/2025 ——12/31/2024
1500 20
10
1450 0
-10
1400 0
1350 20
-40
1300 -0
-60
1250 -70
-80
1200 -90
ST 0lW  0IM  02M  03M  06M  09M  12M  02Y 03y 04y 05y
X} 2 : Refinitiv, Bloomberg
H5. #2883 g2 U F (2% 70
35 2025-08-29 | 2025-08-22 Xto] 3= 2025-08-29 | 2025-08-22 Xto|
KRW/USD 1390.1 1390.1 -3.1 USD/CHF 0.802 0.81 -0.008
EUR/USD 1.167 1167 0.007 USD/SGD 1.284 1.289 -0.006
GBP/USD 1.349 1.349 0.009 USD/IDR 16475 16360 115
USD/JPY 147.1 147.1 -1.365 USD/PHP 57.153 57.032 0.121
USD/HKD 7.792 7.792 -0.024 USD/TWD 30.529 30.558 -0.029
USD/CNY 7.133 7.133 -0.05 USD/SEK 9.493 9.637 -0.144
USD/CAD 1.376 1376 -0.016 USD/PLN 3.656 3673 -0.018
AUD/USD 0.653 0.653 0.011 USD/DKK 6.399 6.439 -0.04
NZD/USD 0.589 0.589 0.008 USD/ZAR 17.72 17.733 -0.013

N MRS (154 402 &E 7|F)
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Appendix 1] =2 2¢dl & Credit Spread His &g

H21. I F252

(EH2l: %, 2025-08-29)

olstel 17

22 o2 F8 =2

02) 3215-1454

(TH2l: %, 2025-08-29)

T Z2| A HFCHH] | HXCHH| FZUZ2 g TFCiH| | HA=CHH|
CD 90¢¥ 2.530 0.000 -0.730 o|= 2y 3.631 -0.148 -0.749
CcP90¥ 2.710 0.000 -0.690 o] = 5y 3.695 -0.157 -0.260
=1 34 2427 -0.028 -0.075 oj= 10Y 4210 -0.111 0.372
=154 2.582 -0.045 -0.093 oj= 20Y 4836 -0.059 0.733
=1 104 2.815 -0.045 0.073 oj= 30Y 4883 -0.033 0.955
=1 204 2.852 -0.015 0.085 {82y 1.937 -0.032 -0.724
=1 304 2.757 -0.008 0.065 {8 5y 2.248 -0.059 -0.209
Sot 1 2.185 0.005 -0.475 S8 10y 2.700 -0.047 0.262
ot o 2.370 -0.020 -0.272 {8 20y 3.186 -0.023 0.738
S0t 3 2430 -0.032 -0.225 a4 30y 3.304 -0.011 0.947
XtE : KIS-NET Xt&E : KIS-NET
#3. 3 F2X|+ (PIE¥ : 2025-08-29) #4. LY Credit Spread (HSl: %, 2025-08-29)
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