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

Y7t Ext KEY POINT
E712 xH& 02)3215-1437 o MZCyH| 2K OHAK|& =X olg =7}
o TIZCHH[ 2| AFRY X|5= FAE 57
I. KISSEx|AX|s 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FEH+E, Tl
T= 1w 1™ 3M 6M 1Y 3Y Inception

SR | FHSUE 0.31 -2.05 -1.98 -1.90 1.21 15.77 1.80
Duration 5.72 6.04 6.02 6.08 5.78 5.03 1.75
YTM 3.09 2.73 2.64 2.62 3.08 4.46 7.45

=X FRFAUE 0.45 -3.67 -3.80 -4.27 -0.66 15.28 1.80
Duration 9.47 9.98 9.87 10.04 9.57 8.11 2.05
YTM 3.13 2.72 2.64 2.56 2.90 3.80 6.86

S OHAY FRFAUE 0.17 -0.05 0.24 0.88 2.89 11.60 1.39
Duration 1.28 1.30 1.29 1.21 1.22 1.13 0.96
YTM 2.67 240 2.32 2.37 2.91 3.83 6.80

2| ALXH FRFAUE 0.18 -0.51 -0.24 0.49 3.29 18.40 2.07
Duration 242 242 248 2.57 2.55 2.58 1.35
YTM 3.21 2.89 2.80 2.86 342 5.50 843

KOBI30 FRFAUE 0.19 -0.22 -0.04 0.49 2.73 12.59 1.54
Duration 1.83 1.82 1.82 1.82 1.81 1.81 1.87
YTM 2.71 2.39 2.29 2.29 2.97 422 6.86

KOBI120 FA$UE 0.1 0.01 0.33 0.94 2.86 12.09 1.37
Duration 0.97 0.96 0.96 0.96 0.96 0.95 1.11
YTM 2.80 2.55 248 2.54 3.22 452 7.09
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2022-11-21 2023-05-21 2023-11-21 2024-05-21 2024-11-21 2025-05-21 2025-11-21
ZSHY AKX —— 2% Eohtf | AFKH KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =
ALZ : KISKHAE 7L
d32. XjHX[5= Fefo]M 0] 33, XjH X[ YTM 0|
12 6.0%

’ W >0%
8 4.0%

o M 3.0%

4 2.0%
2 1.0%
0 0.0%
2022-11-21 2023-11-21 2024-11-21 2025-11-21 2022-11-21 2023-11-21 2024-11-21 2025-11-21
— 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 0.52 1.35 2.28 3.76 13.95 9.08
NS 0.62 1.42 2.31 3.79 7.84 2.85
EKY 0.63 1.45 2.41 3.74 11.69 437
Eotsd 0.59 1.45 237 0.00 0.00 1.29
S xY 0.59 147 2.41 3.57 6.99 1.27
7|EtES X 0.62 145 2.36 3.60 491 1.77
SIMNMNBERES) 0.56 1.40 2.32 374 9.60 2.56
SIMHESZET) 0.31 0.00 0.00 0.00 0.00 0.31
ABS 0.62 1.45 239 3.71 0.00 1.50
A 0.58 142 2.34 3.73 13.58 5.74




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 2411 2.645 2.814 3.027 3.245 3.057
N 2.605 2.698 2.909 3.145 3418 2.946
S 2782 2.857 3.009 3.172 3.402 3.069
S5 d 2.413 2.663 2.847 0.000 0.000 2.604
2 Xy 2.782 2.850 2.970 3.136 3.368 2.846
7|Eta-& X 3.118 3.180 3.295 3.386 3.706 3.224
AN (S EZRES) 3.028 3.121 3.210 3.311 3.683 3.209
A (B2 EE) 3.078 0.000 0.000 0.000 0.000 3.078
ABS 2.868 2.915 3.074 3.180 0.000 2.950
A 2.751 2.865 3.013 3.129 3.273 3.043
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
72 374 ~1d 1~24 2~34 3~54 50| 4 A
= Xi 3.89 5.16 4.99 6.52 29.15 49.71
N 0.20 0.25 0.23 0.39 0.11 1.19
S=x 2.07 2.97 222 2.44 3.04 12.73
S5 d 1.30 1.91 0.55 0.00 0.00 3.76
28Ky 5.80 446 1.61 0.48 0.03 12.38
7|Eta-8 X 2.28 2.94 2.29 1.13 0.05 8.69
A (S ZEET) 2.24 2.80 2.61 1.45 0.94 10.04
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.65 043 0.24 0.17 0.00 1.49
A 18.42 20.93 14.75 12.57 33.33 100.00
XbE: KISKHAE 7}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T2 374 ~1d 1~24 2~34 3~54 50| 4 A
= XY 25 23 20 42 50 160
N 193 260 255 510 40 1,258
Sy 454 689 523 551 703 2,920
S5 d 10 6 2 0 0 18
23Ky 609 447 166 56 7 1,285
7|Et=8X 1,351 1,625 1,126 653 40 4,795
A (B EZEET) 556 641 473 357 340 2,367
A (B2 EE) 1 0 0 0 0 1
ABS 449 340 111 35 0 935
A 3,648 4,031 2,676 2,204 1,180 13,739

X2 KISKHEE 7}
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Il. KIS ESGX|HX|5 30|

H#6. ESGH A X| = 7|1ZHE X459l §/720]4d/YTM (FHFAE, YTMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception

KIS FHoE 0.170 -0.420 -0.160 0.530 3.130 16.830 0.309
ESG Duration 2.100 2.100 2.150 2.190 2.210 2.460 3.110
e YTM 3.068 2.739 2.651 2.689 3.284 5.343 2.488
ESGREMA |+H+dE 0.180 -0.530 -0.320 0.310 2.920 16.570 0.172
Duration 2.300 2.340 2.410 2.400 2.350 2.410 3.690

YTM 3.024 2.687 2.590 2.618 3.235 5.296 1.996

Hluxls=  |&839E 0.190 -0.640 -0.390 0.220 2.910 17.090 0.300
Duration 2.530 2.580 2.610 2.660 2.640 2.650 3.100

YTM 3.111 2.769 2.684 2.709 3.308 5.273 2.410

KH&: KISKFAHE 7}

%4, ESGHH F+ X5 F0|
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&5, ESGH A X| 5 F2f|0] ¥ 0] 6. ESGH A X5 YTM 0|
3 6.0%
2 4.0%
1.5 3.0%
1 2.0%
0.5 1.0%
0 0.0%
2022-11-21 2023-11-21 2024-11-21 2025-11-21 2022-11-21 2023-11-21 2024-11-21 2025-11-21
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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 0.62 147 243 3.74 10.31 2.83
2%y 0.57 1.51 249 3.78 7.57 117
7|Eta-& X 0.55 146 2.41 3.61 5.09 2.09
AN (S EZRES) 0.54 1.38 233 3.72 7.66 224
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.61 147 2.40 3.71 0.00 1.65
A 0.57 1.44 2.38 3.71 8.79 2.09
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 2.753 2.828 2.978 3.137 3.396 2.968
28Xy 2.775 2.844 2.955 3.159 3.409 2.826
7|Et= & X 2.987 3.053 3217 3.350 3.683 3.162
AN B EEES) 2.953 3.059 3.193 3.309 3.587 3.149
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.800 2.891 3.058 3.180 0.000 2.931
A 2.841 2.944 3.108 3.246 3.502 3.024
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 4.66 6.24 5.15 476 2.19 23.00
28Ky 11.18 6.83 2.67 0.14 0.08 20.90
7|Et= & X 1.46 1.82 1.79 1.80 0.03 6.90
BN BEEET) 9.39 11.55 11.23 6.52 2.79 41.47
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.87 2.28 1.46 1.10 0.00 7.71
A 29.56 28.72 2230 14.32 5.09 100.00
XFE: KISKHAE T
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54 5E0]4 HH
Sy 142 199 158 182 95 776
23Ky 160 91 37 3 1 292
7|Et= & X 120 128 120 139 3 510
N BEREET) 341 377 297 233 157 1,405
A (B2 EE) 0 0 0 0 0
ABS 94 89 51 35 269
A 857 884 663 592 256 3,252

X2 KISKHEE It
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MSB 2YR

MSB 1YR

- TT-11-520C

- TZ-0T-520C

- T2-60-520C

- TZ-80-520C

- 1¢-L0-S5¢0¢

- 1¢-90-5¢0¢

- 1¢-S0-5¢0¢

- T¢-¥0-5¢0¢

- T2-€0-5¢0C

- T¢-¢0-5¢0¢

- T¢-10-5¢0C

- TZ-t1-veoe

5.00
4.50
4.00
3.50
3.00 -
2.50
2.00
1.50 A

KTB 5YR

e KTB 3YR
KTB 20YR

KTB 10YR

T¢-T11-v20C

1.00
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1. F4 23K SCIHE

@ KISKpAHE 7

(C[-O . %)

= 10/31 11/7 11/14 11/21 HZCHH|(BP)
s¢h1d 2437 2.54 2.532 2.467 -6.5
=S¢k 2d 2.65 2.81 2.88 2.767 -11.3
=134 2.712 2.895 2.955 2.875 -8.0
=454 2.855 3.04 3.14 3.077 -6.3
=1 104 3.06 3.22 333 3.275 -5.5
SAHKHAAA 3 2.887 3.097 3.163 3.108 -5.5
SAKHAAA 5 3.024 3.239 3.347 3.302 -4.5
SAKHAAA 10E 3.238 3.41 3.517 3.467 -5.0
XHE : KISKFAE L
3. 70X SPREAD 0| (9 : bp) 24, S AAA SPREADFO| (91 : bp)
3_5 SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0 -
40.00 WA A

20.00 -V A o 20.0 A
0.00
20.00 - 0.0 -
g N N N N " " N N N
o i & o),o"” & o),»';v Vx& q&w @"’W 6’9‘9 (7,»&
,19’1’ q/oq, ']9% ’),@/ '&q, '19'1/ ,19’1’ /19'1’ ’»@/ "9’\/
AHE : KISKHHE 7} AtZ : KISKHAHE I}
B2 FUH 23 AZYHEHS (E+2l: bp)
THE 10/31 11/7 11/14 11/21 HMECHH|
=11 3 10 SPREAD 34.8 325 375 40.0 2.5
=1 3 5 SPREAD 143 14.5 18.5 20.2 17
=11 5 10 SPREAD 20.5 18.0 19.0 19.8 0.8
=1 _EZKAAA 3YR SPREAD 17.5 20.2 20.8 233 2.5
=31 _E4KAAA 5YR SPREAD 16.9 19.9 20.7 225 1.8
=1 _EZ4XAAA 10YR SPREAD 17.8 19.0 18.7 19.2 0.5

Xt : KISKHAE 7}
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J%s. XIE, SSMAAA £ 3H HFH F2HEE (€91 %, bp)

mm X HEHE o EFXaaaE ——X[HE -—=-E55Hasa
10.000 4

8.000

- 3.5

6.000

4.000
2.000

0.000

-2.000
-4.000

-6.000

-8.000

-10.000 0
3M 6M 9M 1y 15y 2y 25y 3Y 4y 5y 10y 20y 30Y

Kt : KISKHAE 7}
F) K& 98 : 50 3M~2y, F1 25Y~30y 22| £ &

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
T BEI —— =245 —— &7t 246
5 400
4.5 - 350
4
- 300
250
200
150
100
50
0
~ ) N NN g NG & S & g > Y
& e & & N N SV & & & N & &
) S A A S S S S A S A ) )
Xt : KISKHAME 7}
I 33X gAdE

Kb 30K A|Z2 =10 25-11 8,000 20| Al24&l, =10 25-5 8,000 & 0| Sl &ALt

10
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H9. 2F SN FdHE (291: 7H, %)
UEA =4 HESE k7] 2AHE HSEag SEad

2025-11-17 FH(EL2])2025-110]2Y-A AAA 2 DI +56bp 3.130 3,500
2025-11-17 EXI EH X #4550 AAA 324 2IE +8.9bp 3219 2,000
2025-11-18 23 At984 AAA 324 21 +4.4bp 3.176 4,100
2025-11-18 A1I§EAII'L%€—Ar2 AA+ 54 21 +11.2bp 3497 300
2025-11-18 SaYeHEe7|32511L-0|%-25 254 +299.0bp 2.990 500
2025-11-19 S (EY2)2025-110[2Y-B AAA 2 DI +1.9bp 3.040 700
2025-11-19 S 7| P TS H923(Ah AAA 34 OIE +4.0bp 3.073 1,000
2025-11-19 SLHKN 7| ST S H24(Ah AAA 54 2IE +9.0bp 3.295 500
2025-11-19 EX|FE4XY 2551 AAA 54 2H +6.0bp 3.300 1,100
2025-11-19 RIS ALS47 AAA 2 2IE +4.0bp 3.064 900
2025-11-19 =Tt AF A48 AAA 54 2E +5.0bp 3337 700
2025-11-19 SIS E = ZAR77 AAA 334 DI +7.4bp 3.176 2,000
2025-11-20 O™ = Al S AF2025-51 AA+ 2 DIE +9.0bp 3.138 500
2025-11-20 O™ = Al S AF2025-52 AA+ 34 2IH +8.0bp 3276 500
2025-11-21 S & Y323 AAA 24 o 3.046 500

Kb : KISKHAHE 7}

n. 13 e

XNetFE FEAYS =1 2548 SHCE &S 0|80 28% 887947 F&EIRULCE O|0fA =10
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ALZ : KISAHAHE TG
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AHE : KISKHAHE 7}
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[El
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i

d31. 28 3y YTm 0| (T2l = %) 32, o{HxY 3y YTM 0| (E491: %)
" Enby| 7|EtZ&Xan+
. by A2 X o8k Z=3K .
s A =7 Bhaan =SS H s {EETEI J|Et3 8 AfAr
7 -
6 - 6 -
5 - \
4 - 4 -
3 f\wﬁ\w W
2 2
1 -
0 T T T 1 0 T T T |
2023-11-21 2024-05-21 2024-11-21 2025-05-21 2025-11-21 2023-11-21 2024-05-21 2024-11-21 2025-05-21 2025-11-21
AtE: KISKHAHE 7L RtE: KISKHHE 7}
%3, 28X 3 0CH| SPREADFO| (%l : bp) J&l4. ™| 3 0CH{H|] SPREADFO| (£l bp)
AP R 3v- KTB 3Y S H- k1B 3Y 7|Et38& X AA+- KTB3Y
70 9 2B AAA- KTB 3Y SR AA+- KTB 3Y 250 1 7|Et2- 8 M AA- - KTB 3Y
60 | 7|Et3 & A+ - KTB 3Y
200 -
50 4
0 1 150 -
30 1 100 |
20 -
50 -
10 -
0 : : : ‘ 0 : : : ‘
2023-11-21 2024-05-21 2024-11-21 2025-05-21 2025-11-21 2023-11-21 2024-05-21 2024-11-21 2025-05-21 2025-11-21
RtE: KISKHAHE 7} RtE: KISKHAHE T}
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H1. 2% 0L AZYE QI HSE (E42): bp)
52 =2F AT E(11/21) HMELRH[(11/14) Echdl(10/21)
Tt7] 1Y 3Y 5y | 10Y | 1Y 3Y 5y | 10Y | 1Y 3Y 5y | 1o0Y
MF 310 | 138 | 194 | 372 | 20 2.0 1.5 0.0 75 3.9 15 | -1.0
a3 31.0 | 123 | 179 | 398 | 20 2.0 1.5 0.0 75 3.9 15 | -1.0
AAA 328 | 221 | 261 | 470 | 1.0 1.0 0.5 0.0 75 3.1 05 | -1.0
AA+ 384 | 305 | 395 | 551 | 20 1.0 05 0.0 75 3.1 05 | -10

2 O{HMA| 20CHH| ASYE QU HEE (EHI: bp)
8 FF AZHEM1/21) TECHH|(11/14) HELiH|(10/21)
Tt7] 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
AA+ 515 | 427 | 372 | 1377 | 50 40 2.6 00 | 181 | 150 | 30 | -10
AAO 523 | 468 | 558 | 1557 | 50 40 2.0 00 | 188 | 152 | 22 | -10
AA- 571 | 543 | 654 | 1767 | 45 40 2.0 00 | 174 | 149 | 22 | -10
A+ 87.5 | 131.1 | 179.8 | 2444 | 45 40 2.0 0.0 8.9 95 10 | -1.0
A0 159.1 | 210.3 | 2433 | 2888 | 4.5 40 1.8 0.0 8.9 95 10 | -1.0
A- 214.8 | 276.6 | 309.2 | 353.1| 45 40 1.8 0.0 8.9 95 06 | -13

5009102 M F CfH| 2% o ZAMUCE 2K K| £40| o3t & BA
2

IME 20[7]12

ne
o0
o
oy
>
O}
39
il
-
v
r
ol
B>
N
1%
rlo
0%
lo
e
=
MO
ro
>
N
re
in
w
N
O
©
H1J
o°;+
o2

2H 3.0pbZ ZHLIH M E LHEILHH 22ME
Z ME B 2thists Z5S 20 o228l 2d° 7| O| B 7t 24
3.0bp2 HHL|7|E YLt F 2oz H7E AR LK AME LIEILZ| = YK O|RXHS| %M E

K| &0t 2=M = b UL,

35 F7F 2 0| (£l : %) dg6. T ofHx >0 (EH91: %)
25000 . BESFN mUFH mAAA ©AA+ 14,000 - m7LE 2 FHI B

12,000 -

20,000 -
10,000

15,000 . 8,000 -

10,000 - 6,000 -
4,000 -
5,000 -

0 - 0 T T T T

2025-11-17  2025-11-18  2025-11-19  2025-11-20  2025-11-21 2025-11-17  2025-11-18  2025-11-19  2025-11-20  2025-11-21

AtE: KISKHAHE 7L Xt&: KISKHAHE 7}
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B3 F1H 23| LA g (EHl: %, 22
= =9 walga | ddamy e ] 2o R
AAA 7|23 (EH25112304A-17 2.780 & -3bp 2025-11-17 | 2026-09-17 8,300
AAA 7|42 (4)25110]2A-17 3.030 AE +1bp | 2025-11-17 | 2027-11-17 5,500
AAA 7|42 (4)25110[13A-17 3.110 2" +3bp | 2025-11-17 | 2028-11-17 1,300
AAA A+=225410]0106-1117-1 2.940 A" +2bp | 2025-11-17 | 2027-05-17 2,000
AAA 4+=25410]0200-1117-2 3.030 A" +1bp | 2025-11-17 | 2027-11-17 4,600
AAA | SUSSXH(E2H)2025-110[2Y-H|  3.060 AE +3bp | 2025-11-18 | 2027-11-18 3,200
AAA 4+=25410]0300-1118-1 3.060 BE +2bp | 2025-11-18 | 2028-11-18 4,500
AAA St =382511H-0|E-1.5 2.930 9E +3bp | 2025-11-18 | 2027-05-18 4,600
AAA St= == UF82511AN-0[&-2 3.000 2 +1bp | 2025-11-18 | 2027-11-18 2,200
AAA 7| Hd28(th25118273A-19 2.750 1E 5bp 2025-11-19 | 2026-08-19 5,000
AAA | SEF B (2™)2025-110[1.1Y-]]  2.850 BE +2bp | 2025-11-19 | 2026-12-19 3,500
AAA | SEE M (E2"™)2025-110[1.5Y-) 2930 2 -1bp 2025-11-19 | 2027-05-19 700
AAA Ah=25410[0103-1119-1 2.830 21 -0bp 2025-11-19 | 2027-02-19 5,000
AAA 7| Y22 (EhH2511&8242A-20 2.760 oI -3bp 2025-11-20 | 2026-07-20 3,700
AAA 7|42 (4)25110[2A-20 2.950 BE +1bp | 2025-11-20 | 2027-11-20 8,300
AAA | SeEEEXHE(2A)2025-110[1Y-K|  2.850 2E +3bp | 2025-11-20 | 2026-11-20 2,000
AAA Ah=25410[0200-1120-1 2.950 2E +1bp | 2025-11-20 | 2027-11-20 5,500
AAA st=Z 3 82511A-0|E-1.5 2.830 g -4bp 2025-11-20 | 2027-05-20 1,800
AAA BEAL282025-110[2A-21(5) 3.000 g 2025-11-21 | 2027-11-21 1,500
AAA 22|2%29-11-0|H01-2&-21 2.850 2E +3bp | 2025-11-21 | 2026-11-21 4,000

RbE: KISKHHE I

H4. F2H o Hx) 2 oig (cH2l: %, A48
8 =9 walge | ddaAmy e EE 271 LR
A0 AX|7H ] & 390-1 3.993 01 -20bp | 2025-11-20 | 2026-11-20 300
A0 A X|7H I B390-2 4,091 OIE -20bp | 2025-11-20 | 2027-05-20 200
A0 AX| 74| & 390-3 4295 01 -35bp | 2025-11-20 | 2027-11-18 100
A0 A X|7H | E390-4 4295 OIF -35bp | 2025-11-20 | 2027-11-19 400
A0 AX| 74| EF390-5 4.465 01 -40bp | 2025-11-20 | 2028-05-19 200
A0 A X|7H | E390-6 4593 OIF -55bp | 2025-11-20 | 2028-11-20 300
AA+ M7} E2278-1 2.994 oy 2025-11-21 | 2027-02-19 900
AA+ MBI+ E2278-2 3.288 2 2025-11-21 | 2028-11-20 200
AA+ A7} E2278-3 3.288 oy 2025-11-21 | 2028-11-21 800
AA+ MSHFHE2278-4 3.299 AT 2025-11-21 | 2029-02-21 200
AA+ A7 | & 2081-1 3.174 RS 2025-11-21 2027-11-19 700
AA+ S CH7H I E2081-2 3.288 o 2025-11-21 | 2028-11-20 100
AA+ HCh7H ] E2081-3 3.288 oy 2025-11-21 | 2028-11-21 1,000
AA+ SCH7H I 220814 3.438 o 2025-11-21 | 2030-11-21 700
AA- JB 22|74 I §550-1 3.072 RIRE! 2025-11-21 | 2026-10-30 800
AA- JB 22|74 E550-2 3.075 BT 2025-11-21 | 2026-12-21 400
AA- JB 2|7} E550-4 3.267 oy 2025-11-21 | 2027-12-21 300
AA- JB 22|74 E550-6 3.389 BT 2025-11-21 | 2028-11-21 600
AA- JB 22|74 &550-8 3.398 RIRE! 2025-11-21 | 2028-12-21 1,300
AA- OFO[H|#| O|7H | & 340-1 2.988 o 2025-11-21 | 2026-11-20 500
AA- OFO[H[AH[O|7H | & 340-2 3.176 oy 2025-11-21 | 2027-11-19 200
AA- OfO[H|#| O|7H | §f340-3 3.297 o 2025-11-21 | 2028-11-21 700
AA- OFO[H|AH|O|7H | Et340-4 3.340 oy 2025-11-21 | 2028-11-21 400
A+ ROI7H I E488-1 3.943 2IE -10bp | 2025-11-21 | 2028-11-20 100
A+ Z0O7H o E488-2 3.943 TE 10bp | 2025-11-21 | 2028-11-21 1,100
A+ OfO|A7H | EF140-1 3.347 o 2025-11-21 | 2027-10-21 100
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OIALM : 28 210 VIt 54 % M= =W

G2IEERt KEY POINT
A7 A7 02) 3215-1471 o 112 ZEQ| 22|08} 7|C) ZAL|D AUAMZE Strf
o X|&E|E 2T A E 2

SlA MESE

A 7IE =AM 3

|'|_
i
[N

07| AAAS 22| =1 CHH| F3|H A== ™ F CiH| 3.0bp &5t 28.1bpE Lt

Bt D, AAOSE2 T F CiH| 4.0bp 253t 41.6bp, AOSE2 ™ F CHH| 222l 3.0bp &5t 113.3bpE

2 Mo
il
o
=2
E
1
>
N
M
H
El
o
o
w
[m
)
[m
|>
Kl
o
al
rir
|'>|
-

L L A

E
E
37.5bp0ilAl 40bp2 ZHCHE[A 2T, 2|ALK] F2| EoF O[0f HFE|O FMFHS 7IJCE oHH, X&EE= AlF

o 4S50E 27510 X[AHE U U Ao E LR UHASO| FES AR LSHof LisiCt
31, A S2150] (EHel : o &)
6.5 600
55 >00 AOATE E
A IL
4.5 400 AROZE 2| E
AAAA I E
3.5 300 AO
2.5 200 AAQ
—— AAA
1.5 - 100 27314
0.5 : : 0
2022-11-21 2023-11-21 2024-11-21 2025-11-21
A2 : KISKFAHE 7}
H1. 3¥ 5 ATy E Y HEE (221 bp)
= 2F 2ZHE(11/21) HMFECH|(11/14) HEChiH|(10/24)
27| 1Y 3y 5Y | 10Y | 1Y 3y 5Y | 10Y | 1Y 3y 5Y | 10Y
AAA 418 | 281 | 314 | 514 | 50 30 | 00 | 00 | 113 | -02 | -1.8 | -40
AA+ 469 | 387 | 380 | 807 | 50 | 40 10 | 00 | 115 | 35 | -05 | -60
AA0 498 | 416 | 448 | 1146| 50 | 40 10 | 00 | 120 | 35 | -05 | -6.0
AA- 536 | 460 | 549 | 151.2| 50 | 40 10 | 00 | 120 | 35 | -05 | -6.0
A+ 670 | 87.2 | 1273 | 2089 | 50 30 | 00 | 00 | 115 | 03 | -20 | -60
A0 81.8 | 1133 | 1721 | 2549 | 50 30 | 00 | 00 | 115 | 03 | -20 | -60
A- 1089 | 157.8 | 232.1 | 3062 | 5.0 30 | 00 | 00 | 115 | 03 | -20 | -60

AHE : KISKHAE 7}
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%2, S|AMxH 3ol 30| (T2l - o )
180,000

160,000

140,000

120,000

100,000 2022
80.000 - m 2023

’ m 2024

60,000 T ™ 2025
40,000
20,000

12 28 38 48 52 ¥ 7€ 82 9% 1028 11¥ 12¥

=

RtZ : KISKHAME It

133, SIA ATy 0] ChEE)
3300000
3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-11-21 2024-03-21 2024-07-21 2024-11-21 2025-03-21 2025-07-21 2025-11-2:
RtE : KISKHAE 7}

S5 2 FSY2 AAA S52 T HiH| 5.62%P S7tet 23%S ML, AA S52 T3 CHH| 3.52%P &
At 704%E XYL ASSE 1.83%P LA 6.03%S AHX|JMCE ZHE CH7| E S EF2 14 0|2 72t
Ol M= 3.42%P Z 23t 2853%, 1H~3H 22 9.92%P S7tet 60.16%, 3 ~5H 22 0.16%P H23 6.79%5

KXo 514 0y TZHOIM= 6.35%P 2 452% £ AHA|IUCY.

0

HS. 3AM S2E /8 (5H9l: o 9)
= 2025-10-30 2025-11-06 2025-11-13 2025-11-20
AAA 8,793 8,736 7,788 9,805

19



AA 30,411 18,340 33,135 30,018
A 4,355 4978 3,525 2,573
BBB 643 460 315 173
JUNK 182 77 63 69
Total 44,384 32,590 44,825 42,637
AtZ : KISKHAME 7t
H6. 2|AIX| THEE |8 (EHl: o 8)
& 2025-10-30 2025-11-06 2025-11-13 2025-11-20
~1y 13,028 9,029 14,322 12,167
Ty~3y 22,552 15,714 22,519 25,649
3y~5y 7,181 4,125 3,115 2,896
Sy~ 1,623 3,722 4,870 1,926
Total 44,384 32,590 44,825 42,637

At : KISKHAE 7}
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/5 (&1 %) J8s. S|AY FHEWI|E 9E (&9l : %)

RtE: KISKHHE 7} AtE: KISKHAHE 7}

J3e. S SEY F0 (2919 #)

" HH S5

100000
80000
60000
40000 - ] [ ] n = 1 [ | | 1™
0
2024-11-20 2025-01-23 2025-04-10 2025-06-19 2025-08-28 2025-11-13
XIZ : KISKHAME I}
B7MEBSZ HSE
S AL HEYU HAH OUTLOOK HAS OUTLOOK HE
TV VERSTES - AA- AAO o
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o REE 7|Z AHO[FN L EXNEX

KEY POINT
e PF loan 7|
A|'9| E7|X|E

Ly
o o

=

SAIR

AOIZHH T EO| Skt SR 2t 0] 0f

02) 3215-1435
02) 3215-1438

H3O| ABS E
27 UGN BIALE Q] ARl A2 SR ) G H| AL

=

=)

ST
= A

7SR

.
o

ABS/MBS : ABS &% =&

i

o

£]

I
L

ofl

ol

M3

—

CH

gt F50] 2,200

=
=)

ojn

1 %, 712t : 2025-11)

P-CBO,
2992.220
716

Synthetic CDO
(el

QEE

: 2025-06-01 ~ 2025-11-21)
2 Z 2 EM 2 coo

I PF Loan
I P-CBO
o V| Ef

712

-I I
850

=

q o
350000
QEZR
7908

°
0
PF Loan,

3

- 300000
- 250000
- 200000
- 150000
- 100000
- 50000

[ =
=

(

AtZ: KISKHAHE 7L

22

ah

2025-06 2025-07 2025-08 2025-09 2025-10 2025-11
1 %, 712t : 2024-12~2025-11)

&l

5,000
ALE: KISKHAHE 7L

ALE: KISKHAHE 7L

30,000
25,000
20,000
15,000
10,000




@ stz

H1. F7H ABS & sigl (54 - 249, %, 7|2t : 2025-11-17~2025-11-21)
7| X XA SPC HUESE L 7| gz | A3 | SM
2B OE FAEIYAS ST HET AAA 2025-11-20 2Y5M 608 3.295 CALL
A O|ZHN T E A R XL 1-1 AAA 2025-11-18 6M 100 3.032 CALL
AlO|ZHN T SR B KR 1-2 AAA 2025-11-18 1Y 100 3.086 CALL
AlO|ZHN T SR A KR 1-3 AAA 2025-11-18 1Y6M 100 3.166 CALL
A O|ZHN T A R X21-4 AAA 2025-11-18 2y 100 3332 CALL
REE Alo|Z T L =X R 1-5 AAA 2025-11-18 2Y6M 100 3337 CALL
AlO|ZHN T A R XHR1-6 AAA 2025-11-18 3y 100 3.407 CALL
A O|ZHN T A R X 1-7 AAA 2025-11-18 3Y9M 100 3472 CALL
A lO|ZHN T A R X21-8 AAA 2025-11-18 3Y11M 80 3532 CALL
A lO|ZHN T A R XHR1-9 AAA 2025-11-18 ay 70 3.537 CALL
SEM A OE AQEMBHH YK AAA 2025-11-19 2Y5M 2200 3.282 CALL
X2 : DARTH RIS A|A|AH]
2. X2 MBS L 5! MK Wl HmEHE (FJ%I : o8, %)
at7)| MBS 2025-14(2025-10-28) MBS 2025-13(2025-09-26) MBS 2025-12(2025-09-16)
gz | AlgE | Az | ZdaEd | gl | Az | ZEaEy | dae ﬁEEﬂE
14 782 2,533 +18 - - - 728 2423 +15
2i4 1,100 2.651 +12 975 2,635 +22 1,000 2.533 +13
34 1,100 2718 +14 - - - 900 2.550 +13
54 1,400 2.920 +22 1,300 2.887 +28 1,300 2738 +18
7'4 1,000 3.137 +31 - - - 1,100 3.008 +28
1044 1,100 3314 +42 1,000 3.279 +45 900 3.199 +38
204 1,200 3.571 +70 600 3.522 +72 1,100 3483 +68
30 300 3.462 +67 - - - 300 3.355 +62
F) Wt FA| ; O|0§ZiCH
AR S FEFESA
184, MBS THI|'E HATHA 0] (E9l: o &)
70,000 180,000
50,000 " - 160,000
/ \ - 140,000
50,000
/ -~ 120,000 2022 sl
40,000 - 100,000 2023 gl
30,000 \ - 80,000 2024 LY
| gooop 2025 EE
20,000 - [ STUHHLZE)
- 40,000
10,000 1 N\, | 20,000
0 - -0

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

Xt : KISKHAE 7}
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m1ly
m2y
m 3y
m5Y
m7yYy
m 10y
15Y
20Y

0.5

0 T T T 1
MBS2025-11 MBS2025-12 MBS2025-13 MBS2025-14

KtZ : KISKFAHE 7}

. FEAE

ofn
%

118 ABS R&A|ZOM= P-CBOE 7| A2 2 St= A AO| 57009, PF Loans 7| =AML 2 St=
XH0| 2,053 9, Synthetic CDOZ 7| X XAt 2 8= A HO| 1,150 Y, 7|EF REE 7| XXM Z St=

MOl 523497 Al = ALY,

J3le. U7k ABS 7|XXHA ' QEH|E F0| (EH9l: f )
100% 4
90%
3
80%
= P-CBO
70% 3
I PF Loan
60% 2
I Synthetic CDO
50%
P m CHU T [SHECH A
40%
mmEE
30% 1
2y /e o =12 cpo
20%
1 7| Bt
10%
— =4
0% 0
U e * & o & ® O Q N
Q S S Q S S S N S
6‘?,\/ RO A RO AN o"?’/\/ 6‘(?:\/
0 A A A NS A A A A S
Xt : KISKHAHE 7}
B3 MESE HE
SsPCH HEH HEAS | HE 7| XXt HEY
e eis - - -

AtZ : KISKHAHE It
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SIIAH - 2 BHSSE 2010 2Ml XI=

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

W TIIxA Al

CDBEIAAASE 3MEE 7IE)= ™ F UH| 4bp 45T 276%2 2 OHUSIIALE CD-2 W (AAAS S
NE= 7|18) 22 E= 9BPbp &SotH DAL =3 CD A2 =W 2d 114, 3= 1009 2 7|1F
Stof ™ 3= ChH| S7+SHRACE

CP=El91¥, A1SE 7|F)= ™ F CHH| 8bp 5% 2.95% =2 OrLSIRALCE CP-ZAM(AAS S 3 EE 7|
F) 2ZEEe © F OfH| &l 93bpE 7|2, CP-CD 2T Es M F Chd| SCHEl 19bp= OpEH

=
M
Ch. 25 7] AIZ0A= HEHAQ SFM 7L ZotA| LEILID 2 BisdS 2RIt 25%(2 =8| 2lstof T

oF HYUO| FYHo 2 M| HEHQ I AF2 g2 4SM= B7IM Ao = dehs 0|
CDz2l= HE 450t X #= T 3bp0ld 4SHE 22N, F7|FU0AME HS 2 F22 &
SHZF LHEFLEEN 7| fZEate] AT EE HX|= FHE EACLCPYA HEE2 outz 2 Zo2

d181. 91€=E 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sue
AT E(cp-2 ) EEIPNON TV}
cp cD N -
S sitara 240,000 HHY —MMF —F AL
4.0 0.1
3.5
0.05 190,000
3.0
25 0 140,000
2.0 -0.05
90,000
1.5
-0.1
1.0 40,000
0.15 9 12 2025 3 6 8
0.5
0.0 -0.2
7|2t 2024-11-21~¥ XY 7|2t 2024-11-21~2025-11-20
Xt @ KISKHHE 2} Az 3 8FAED
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e

Il. CD, CP/ESTB Y3l A| % S

ha

=1
O

OF

CcD

ue

SH
=]

rlo

2

rlo

114, 3

P

00 7|Z5t0 H = OfH| S5t ALt 23 7 L2H(AAA)O|

ol
rio
mjo

o°=*

3652 =S 2.96%, StLI2A(AAA)O| 3L =S 274%= ZHRUCEL

B
[}

al
()
o

LAUL 138903 M= T CiH| 23,4614/ S7ISFRACE THI[AMXHS L M2 326,508 7

O 2 M3 OfH| 40319 LAASIRC

38

—_

A1 S5 DHA2 CP 106,523H R, ESTB 254,269 | = T Y

Hl 2t 27,6212 57}, 226,436 S 7+3UCH

H1. 35 CD ¥dLd (THel: A9
e 2| k71 IHE 2AlF2l(%) EC R

2025-11-17 NHsZ =& 2026-11-17 365 2.92 1,500
2025-11-17 = 2026-02-13 88 2.74 500
2025-11-18 dg2d 2026-11-18 365 2.99 50
2025-11-18 e 2026-11-18 365 2.96 2,800
2025-11-18 TH2H 2026-11-18 365 2.99 1,300
2025-11-18 Mot 2026-11-18 365 2.96 300
2025-11-18 StLE2 2026-02-19 93 2.74 300
2025-11-19 e 2026-11-19 365 2.98 1,700
2025-11-19 =02 2026-02-19 92 2.75 700
2025-11-19 Mot 2026-11-19 365 2.98 4,900
2025-11-19 StLE2 2026-11-19 365 2.98 3,700
2025-11-19 ot At 23 2026-02-19 92 2.74 600
2025-11-20 NHs3 =& 2026-05-20 181 2.94 400
2025-11-20 NHs&2d 2026-02-20 92 2.76 300
2025-11-20 =02 2026-11-20 365 2.98 3,000
2025-11-20 2 2026-05-19 180 2.94 300
2025-11-20 2 2026-11-20 365 2.98 3,450
2025-11-20 ME2H 2026-11-20 365 3.05 600
2025-11-20 S22 2026-11-20 365 2.98 2,100
2025-11-21 ag2d 2026-06-19 210 2.99 600
2025-11-21 2 2026-11-23 367 3.02 1,000

Xz : oA

J1213. CP/ESTB Lai g 30| (St Mo, 712t : 2024-11-01 ~ 2025-11-21)
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24, ME{'E Uil (o9l Mo, 717H: 2024-11-01~) J85. a3 2 MEE HEZ (THl: )
SHAL m Q53 mO| AL m US| AL WAL 128:?
° = ol Q| At
120,000 80% 3658 Ol
70% w3652 O|Lf
100,000
60% m 1802 O|Lf
50%
80,000
40% || m 902 O|LY
60,000 30% = 602 O|Ll
20%
40,000 10% I m 302 OfLY
20,000 0% 152 oL}
2 o 8 ¥ 5
0 AH 5 " A 7¢ OfLH
11121 2 3 4 5 6 7 8 9 10 11 A= ﬂ A
KtE : KISKHAHE It Xt : KISAHHE 7}
Jd%e6. A1 23 (EH91: 4191, 712¢: 2024-11-01-) a7, 25 A1 MEE SHAIH HS  (29: %)

MESTB mCP

90,000
80,000
70,000
60,000
50,000
40,000
30,000
20,000
10,000
0

11121 2 3 4 5 6 7 8 9 1011

4%

REZ: KISKLHE I} KbE: KISKFLHE 7}

T F53 LHIH2 122,088 (o2 MF CHH| 51,201 S7HSHRALCE 7| XX BS A 243 Of
0| 7ty %ol ZA /U, F7|0z0| 2 FE OIUCE
12i8. ABCP/ABSTB 'L3iZ o 30| (SH9l: M9, 7|12F: 2024-11-01~)
60000 B ABCP m ABSTB
50000
40000
30000
20000
10000
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X2 : KISKFAHE 7}
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79, 7| XXk L3Il (29l o, 7124:2024-11-01~) d%10. 23 L8 J|XxxpAE TEA 7t (THel: 7)
= F71013 sOEMACo) WREEA B S 100%
90%
mHESOSH LI X]| go%J m 3652 O| Ak
70%
60% m365% OlLH
ing m 180 OfLf
(]
30% m90g Of LK
ing m0Q OfLY
()
0% _ =309 Of LY
N N Y % > al o|L
\Sgé—/x\\o'o &&/éq@O o)\,%s/ 1SEO| H
VR XY R % 7 O|LY
NP =4
11121 2 3 4 5 6 7 8 9 1011 %%
AtE: KISKHHE 7} XtE: KISKHHE 7L

T 37105 LA N2 37,864 ROZ T OH| 13,1623 H2RULE 27t= 3652 = 7IE 3.00%

BF BEEA 2 s YHFH2 528502 MF Ofjd] 7,528 ZARCH O F T HO0| 3,454
§, 3 9 X|H0| 1,831 & |2 XX[RYCE PFE 90 7|& LI 2= 3.00%2 ™ F CiH| ASAHZ OtFe|
[ ACH
d811. £ S4 AV S 38 BHSA F0| (E9l: Mo, 712 : 2024-11-01-~)
e d w9 XY
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1]
Ol
~
ol
L
re
(=,
~
=
IS
Ol
A

OHQITHA : 98 1 EHIIM &

gotggdxt KEY POINT
282 AT 02) 3215-1469 o 0% NEHIIAM H=YNE Z7IUX|C HAEE Tt

I SHRIMA AT ST

=5 MAAES O] =xf +=4&2 10d= ™FLHH| 8.50bp LB 4.0650%2, 47 20| S22 SHEFUC

2HE +YE2 3.5100%=Z 10.00bp ROIKLCE 30HE +UE2 47130%2 TFLHH| 3.70bp 52, 3FWY
Ol H RLEMTH WS EO OHUSHIALE
F REHEEA U2 KTt o DEEIMO| [EH HsYE 7152 1MUY= A|F O & X| (5Tt
HE A LSUCH AIE2 MAEO| oM HE| 44% 2 HHIHH| 0.1%EQE =O0tE Mo o FZZUCE
AE2 AYE HOIHE 27| ZMAY 5 1E8AY 7|E22 B0 siY =X|= K| 2021H 10& O|=
*| K| O|C}t
ot F 2t = 22(ga 58 L2 ZAe| HA0| L QIS 7|4 S SH 2 CHA| DXA|ZICE O
Of, SIS0l HHAIEl 128 25bp QI3 THS S 70%E O LEE HOR VST
J3. 0338 =4 E F0| (SH21: %, 717k 24.11.22~25.11.20) d32. SYIH =4 E 0] (E491: %, 712t 24.11.22~25.11.20)
2K (%) 10Y-2Y(%) 2 (%) 10Y-2Y(%)
5.5 0.7 4 1
0.6 09
5 ’ 35 058
0.5 3 0.7
4.5 0.4 0.6
\ 25 05
4 03 0.4
0.2 2 0.3
35 o1 15 0.2
0.1
3 0 1 0
2024-11-22 2025-02-22 2025-05-22 2025-08-22 2024-11-22 2025-02-22 2025-05-22 2025-08-22
DR ==——2Y 5Y 10y 30Y DR e=——2Y 5Y 10Y 30Y
XtE : KISKHHE 7, Bloomberg A& : KISKHHE I, Bloomberg
J33. YE2IH =AU E F0| (E491: %, 712k 24.11.22~25.11.20) a2, S22 $USE F0] (E+91: %, 712+ 24.11.22~25.11.20)
=M (%) 10Y-2Y(%) = (%) 10Y-2Y(%)
4 1 0.8
35 0.9 07
08 2.5
3 0.6
0.7
25 06 05
2
2 0.5 0.4
15 04 03
0.2
0.5 0.1 0.1
0 0 1 0
2024-11-22 2025-02-22 2025-05-22 2025-08-22 2024-11-22 2025-02-22 2025-05-22 2025-08-22
DR == 2Y 5Y 10Y 30Y DR e 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7}, Bloomberg Xt=& : KISKHHE 7L Bloomberg
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2. FU 33X SEIHE (SH21: %)
=2t E 2025-11-20 2025-11-14 2025-10-21 M Oiy| HE oiy|
US TREASURY 2Y 3.61 3.59 3.46 2.10 14.60
US TREASURY 5Y 3.72 3.70 3.58 2.00 14.40
US TREASURY 10Y 414 412 3.98 2.40 15.90
US TREASURY 30Y 475 472 457 3.60 18.50
DEUTSCHLAND REP 2Y 2.02 2.03 1.91 -1.00 10.50
DEUTSCHLAND REP 5Y 2.29 2.29 2.17 0.10 12.50
DEUTSCHLAND REP 10Y 2.71 2.69 2.58 2.30 13.50
DEUTSCHLAND REP 30Y 333 3.28 3.16 5.20 17.50
JAPAN GOVT 2Y 0.96 0.93 0.94 2.70 1.90
JAPAN GOVT 5Y 1.32 1.25 1.23 7.00 9.40
JAPAN GOVT 10Y 1.82 1.71 1.66 11.40 15.90
JAPAN GOVT 30Y 3.38 3.22 3.13 16.50 25.00
CHINA GOVT 2Y 143 143 1.50 0.00 -7.00
CHINA GOVT 5Y 1.53 1.55 1.60 -1.80 -6.80
CHINA GOVT 10Y 1.81 1.81 177 0.20 4.00
CHINA GOVT 30Y 2.11 2.08 2.21 2.60 -10.60

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(T2l %, 717t 24.11.22~25.11.20)

1,800
1,600
1,400 W
1,200
1,000
0 0 0 0 0 o
h,x\'m %,Q\;m c),(s“«'» C),s‘j’m 6593 (39‘33
g g g g g ¥
e JSD/KRW EUR/KRW
Xt& : KISAHHE I, Bloomberg
d%7. KPE 28 MA HE (EH2l: %)
6
5 —
R -
3
2
1
0
S P L X &P
N
— T YTV HEvym™m

XtZ : KISKHHE I, Bloomberg
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dZl6. MOVE & VIX

(EH9l: %, 712t 24.11.22~25.11.19)
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Qv ar 7 e ar e
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XtZ : KISKHHE I, Bloomberg



(2H9l:bp,712+:25.11.14~25.11.20)

1 e/l 1270 g 2 54 74 104 15 204

X2 : KISAHEE I Bloomberg

(E+%l:bp,712+:25.11.14~25.11.20)

J&10. KPE HZ8K #HE HE

DR(bp)
4
3.5
3
2.5
2
1.5
1
0.5
0

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

X2 @ KISAHEIE Bloomberg

J811. HY *fH ME Z2 (5+9l: %, 712t 25.11.17~25.11.21)
HE HY A M B oF HY MA ME BX

6.

()]

7% 4.44%

4.44%

11.11%
| Utilities B Consumer, Non-cyclical
B Communications M Financial
Basic Materials Government
[ Consumer, Cyclical Industrial

5.48% 5.48%
8.22%

1.37%

. N

20.55%

4.11%

M Utilities B Consumer, Non-cyclical
B Communications M Financial

Basic Materials Government
[ Consumer, Cyclical Industrial

Energy Energy
Xt& : KISAHHE I, Bloomberg
B2 MFE CfH| ©Y xHH M 3T (E+2l: %, 712t 25.11.10~25.11.21)
HE] 3% e 57
Financial 19.18% 22.22% -3.04%
Consumer, Cyclical 1.37% 8.89% -7.52%
Consumer, Non-cyclical 26.03% 4.44% 21.58%
Energy 5.48% 6.67% -1.19%
Government 20.55% 20.00% 0.55%
Basic Materials 4.11% 11.11% -7.00%
Communications 9.59% 15.56% -5.97%
Diversified 0.00% 0.00% 0.00%
Industrial 8.22% 6.67% 1.55%
Technology 0.00% 0.00% 0.00%
Utilities 5.48% 4.44% 1.04%
0.00% 0.00% 0.00%

Government(Municipal)

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE 712k 25.11.17~25.11.21)
=29 S A| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KDB 3.9 11/14/26 EURO MTN usb 2025-11-14 2026-11-14 | 3.9% 50.00MM
KDB 0 11/12/26 EURO-DOLLAR | USD 2025-11-14 2026-11-12 -- 18.00MM
KDB 3.29 11/13/26 EURO MTN HKD 2025-11-14 2026-11-13 | 3.29% 45.03MM
WOOR 0 11/18/26 EURO-DOLLAR | USD 2025-11-19 2026-11-18 -- 50.00MM
KDB 0 11/19/26 EURO-DOLLAR | USD 2025-11-19 2026-11-19 -- 100.00MM
NACF 0 11/20/26 EURO-DOLLAR | USD 2025-11-20 2026-11-20 -- 9.40MM
NACF 0 05/20/26 EURO-DOLLAR | USD 2025-11-20 2026-05-20 -- 10.00MM
SHNHAN Float 11/20/30 |DOMESTIC MTN| AUD | 2025-11-20 2030-11-20 |4.411%| BBSW3M 323.00MM
KDB 3.91 11/23/26 EURO MTN usD 2025-11-21 2026-11-23 | 3.91% 50.00MM
CITNAT 0 05/21/26 EURO-DOLLAR | USD 2025-11-21 2026-05-21 -- 100.00MM
CITNAT 0 03/23/26 EURO-DOLLAR | USD 2025-11-21 2026-03-23 -- 100.00MM
KDB 0 08/24/26 EURO-DOLLAR | USD 2025-11-24 2026-08-24 -- 20.00MM
KDB 3.89 11/23/26 EURO-DOLLAR | USD 2025-11-24 2026-11-23 | 3.89% 35.00MM
WOORIB 0 02/24/26 EURO-DOLLAR | USD 2025-11-24 2026-02-24 -- 100.00MM
WOOR 0 02/25/26 EURO-DOLLAR | USD 2025-11-24 2026-02-25 -- 50.00MM
PAKNAM Float 11/24/27 EURO MTN usD 2025-11-24 2027-11-24 | 5.02% | SOFRRATE 7.50MM
CITNAT 0 11/25/26 EURO NON-DOL...| SGD 2025-11-24 2026-11-25 -- 38.26MM
SHNHAN Float 03/24/26 | US DOMESTIC | USD 2025-11-24 2026-03-24 | 4.18% | SOFRRATE 50.00MM
HIGHWY 3 ¥4 11/24/28 EURO MTN HKD 2025-11-24 2028-11-24 | 3.25% 256.70MM
HANFGI Float 11/24/26 EURO MTN usD 2025-11-25 2026-11-24 | 4.659% | SOFRRATE 48.00MM
HANFGI 0 02/25/26 EURO MTN usD 2025-11-25 2026-02-25 -- 30.00MM
KDB 3.87 11/25/26 EURO MTN usD 2025-11-25 2026-11-25 | 3.87% 50.00MM
HANFGI Float 11/25/26 EURO MTN usD 2025-11-25 2026-11-25 | 4.619% | SOFRRATE 5.00MM
WOORIB 0 11/25/26 EURO-DOLLAR | USD 2025-11-26 2026-11-25 -- 23.00MM
KDB 0 05/26/26 EURO-DOLLAR | USD 2025-11-26 2026-05-26 -- 20.00MM
WOORIB 0 02/26/26 EURO-DOLLAR | USD 2025-11-26 2026-02-26 -- 25.00MM
CITNAT 3.18 11/27/26 EURO MTN HKD 2025-11-26 2026-11-27 | 3.18% 32.09MM
KEBHNB 3.99 11/27/26 EURO MTN usD 2025-11-26 2026-11-27 | 3.99% 45.00MM
KDB 3.23 11/27/26 EURO MTN HKD 2025-11-28 2026-11-27 | 3.23% 51.34MM
KDB Float 11/27/26 EURO MTN usD 2025-11-28 2026-11-27 | 4.219% | SOFRRATE |  100.00MM
KDB Float 11/28/26 EURO MTN usD 2025-11-28 2026-11-28 | 4.189% | SOFRRATE |  100.00MM
INDKOR 0 03/30/26 EURO-DOLLAR | USD 2025-11-28 2026-03-30 -- 17.00MM
HANFGI Float 11/27/26 EURO MTN usD 2025-11-28 2026-11-27 | 4.649% | SOFRRATE 5.00MM
KORWAT 5.27 11/28/40 EURO MTN AUD | 2025-11-28 2040-11-28 | 527% 20.62MM
XtE : KISKHHE 7L Bloomberg
B4 Tt 0|7 AN X = (ZH2l: %, 712t 25.11.17~25.11.21)
Date Name Survey Actual Prior
2025-11-19 Mz 1.40% 1.40% -1.30%
2025-11-19 Mgz, 25H< 0.30% 0.10% 0.60%
2025-11-19 L XY =2 2.90% 2.90% 2.90%
2025-11-19 2SH 2l LHTH 0.40% 0.30% 0.40%
2025-11-19 K2R 4= H]2he (37| M 2l) 0.60% 0.40% 0.60%
2025-11-19 XX Eot HlEe 37 M 2l) -- -0.40% -0.30%
2025-11-19 MBA FERGX} MHX|= -- -5.20% 0.60%
2025-11-19 BN -$60.4b -$59.6b -$78.3b
2025-11-19 +Z MoM -- 0.10% 0.30%
2025-11-19 %2 MoM -- -5.10% 5.90%
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2025-11-20 HsdR208X+ HE 53k 119k 22k
2025-11-20 27HE 29 & =3 -- -33k 221k
2025-11-20 DZHEE DX HE 66k 97k 38k
2025-11-20 HNEgAaHS -7k -6k -12k
2025-11-20 HYE 430% 4.40% 430%
2025-11-20 dngs ®8te 62.30% 62.40% 62.30%
2025-11-20 detdoor AE F7| MYy 1 -1.7 -12.8
2025-11-20 M A Hids - 224k 218k
2025-11-20 Initial Claims 4-Wk Moving Avg - 234.75k 237.50k
2025-11-20 HYEHAS =T AHE R - 1921k 1926k
XtE : KISKHHE 7L Bloomberg
H5. L{F 0| FH X|&® (E42: %, 712} 25.11.24~25.11.28)
Date Name Survey Actual Prior
2025-11-21 sap =229 0| HE=Y PMI 52 - 52.5
2025-11-21 s&p =22Y 0|5 MH|AY PMI 54.6 - 54.8
2025-11-21 s&p =22 0|= 3T PMI 54.5 - 54.6
11/21-11/25 Federal Budget Balance -$230.0b -- -$257.5b
2025-11-22 OJA|ZHCH S AH|XHA 2 50.6 - 50.3
2025-11-22 OjAIZICHE . Ao - - 523
2025-11-22 O|A|ZHCHE . AH|X}Z|CH - - 49
2025-11-22 OjA|Ztcietm 14 QlE2f o] 470% -- 470%
2025-11-22 OjA|ZtoiEtm 5-10 QIE2 0| 3.60% - 3.60%
2025-11-25 A0fEof =78 2| -- - 0.60%
2025-11-25 200 Eof (RS A A 2l) © 2| = = --
2025-11-25 200 o (RksAH 2 7EA H 2l) = = --
2025-11-25 PPl X|Z+82 MoM -- -- -0.10%
2025-11-25 PPI (A2 2 Of|HX| M 2l) T &H| = - -0.10%
2025-11-25 PPI A&, O H4X|, 9 [ ™EH| = - 0.30%
2025-11-25 PPl £&E%+8 Yoy -- -- 2.60%
2025-11-25 PPI (A2 2 O X| M 2) & AH| - - 2.80%
2025-11-25 PPI A&, O H4X|, 9 [ HEHH| - - 2.80%
2025-11-25 FE 7t FOiX|$= QoQ - - 0.00%
2025-11-26 7192 - - 0.20%
XtE : KISXHAHEZE Bloomberg
B6. Tt 54 4H X|= (E49I: %, 7|2t 25.11.17~25.11.21)
Date Name Survey Actual Prior
2025-11-17 SURVEY: Germany Economic Forecasts in Nov. 2025 -- -- --
2025-11-20 PPI(TI I CHH]) 0.00% 0.10% -0.10%
2025-11-20 PPl H HH] -1.70% -1.80% -1.70%
XtE : KISXHAHEZF Bloomberg
H7 WF 5 34X X|= (E+2: %, 712} 25.11.24~25.11.28)
Date Name Survey Actual Prior
2025-11-21 HCOB =¥ M=% PMI 498 - 496
2025-11-21 HCOB =& MH|2Y PMI 54 - 54.6
2025-11-21 HCOB = 3¢ PMI 53.5 - 53.9
2025-11-24 IFO 7| &+ -- -- 884
2025-11-24 IFO Hx H7t -- -- 85.3
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2025-11-24 IFO Of & -- -- 916

11/24-11/30 US| 4= HEH| - - 0.20%
11/24-11/30 FUS 7K A EH| - -- -1.00%
2025-11-25 Y8 AH HME7|OhH| -- -- 0.80%
2025-11-25 GDP SA (T17|CfH]) - - 0.00%
2025-11-25 GDP NSA T ACH| - - 0.30%
2025-11-25 GDP WDA iy - - 0.30%
2025-11-25 217k AH| QoQ - - 0.10%
2025-11-25 XHEEX QoQ - - -1.40%
2025-11-27 GfK 2H|Xt 7| T K| == - - -24.1

11/27-12/02 A0{ oy (T ChH]) -- -- 0.20%
11/27-12/02 20 =oj NSA ™| -- - 2.80%

XtE : KISXHHE 7L Bloomberg

H8. F I FH X =

(TH2l: %, 712k 25.11.17~25.11.21)

Date Name Survey Actual Prior
2025-11-14 MZEITLA 2T -- -0.45% -0.41%
2025-11-14 7|E FETHHE MoM -- -0.66% -0.64%
2025-11-14 200 Yoy 2.80% 2.90% 3.00%
2025-11-14 204 OfE HA2=CHH| ™SOy 4.40% 430% 4.50%
2025-11-14 S-S LML Yoy 5.50% 4.90% 6.50%
2025-11-14 23 LML YTD Yoy 6.20% 6.10% 6.20%
2025-11-14 DF RS EH QL) YTD Yoy -0.80% -1.70% -0.50%
2025-11-14 HEXZA HYE 5.20% 5.10% 5.20%
2025-11-14 254 EXtYTD Yoy -14.50% -14.70% -13.90%
2025-11-14 FNE £S4 0= YTD Yoy - -9.40% -7.60%
2025-11-17 FX Net Settlement - Clients CNY -- 152.0b 367.8b
2025-11-20 14 e =2t F2l 3.00% 3.00% 3.00%
2025-11-20 59 iz =2t F2 3.50% 3.50% 3.50%
2025-11-20 SWIFT CNY=X| ZHH| & -- 2.47% 3.17%
XtE : KISXHAHEZE Bloomberg
9. WF 5= dH X = (E491: %, 7I1Z}: 25.11.24~25.11.28)

Date Name Survey Actual Prior
11/20-11/22 FDI SALHH| YoY CNY - -- -10.40%
2025-11-24 SEHI 11E 53 MU0 = = --
2025-11-27 ST Y0 AZCHH| HEHH| - - 3.20%
2025-11-27 AL ML Yoy - - 21.60%

XtE : KISXHAHEZE Bloomberg
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| 2Ll F4 A

=7 ObX[E) A2l 21, KOSPIX|+=+=

=

g

M CjH| -15831p S8R, FRX| %

1

5.09% G2}, KOSPI200= K|k 3 OpX|8F A2 Y CHH| 4.09% St2fstRULCE,

S HSCEl= ® 3L

1. MF CHH| FQ X|5= 30| (SHl: ZQIE)
Xl X F NEES HEE
KOSPI200 563.43 540.36 v23.07
NIKKEI225 50,376.53 48,625.88 v 1,750.65
HSCEI 9,397.96 8,919.78 v478.18
EUROSTOXX50 5,693.77 5,569.92 v 123.85
S&P500 6,734.11 6,538.76 v195.35
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
J81. A2 170”7 L XE F0| (&9l: ZoIS)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
53000 - - 610 9800 - - 8000
b 600
52000 - 9600 { ———— e r 7000
b 590
+ 6000
51000 - L s50 VA0) | e —
+ 5000
b 570
50000 | 9200 1
r 560 r 4000
49000 - 9000 1
[ >%0 b 3000
48000 r 540 8800 -
+ 2000
b 530
47000 - 8600 L 1000
b 520
46000 ; ; ; 510 8400 ; : : 0
2025-10-27 2025-11-03 2025-11-10 2025-11-17 2025-10-27 2025-11-03 2025-11-10 2025-11-17

F) 22 452 lE

36



. |

StepDown 80| 65.33%2| HIZ2Z 7t

| —

—

=2

) 9 o
el lolellellollellellollo) .. L3 8
K4 S oo oo S oo oo - 2 @
- A O~ OIS NN O ok -
3g = < g
w8388 58 F 5 )
o | o I p -
B RIR] e < g
= il S
— — N
d | & -
S L &S
(o] ES =
O
ﬂo_._n_ 3
.u_m.._._um [ ®
| * =
(2]
miemv 88 2 :
R ol |© w -8
e
5] m . .
o KK " - &
; 2y S
N o o —
4 < o o
S ma u F o
S _
r o [ I V. VI V. VI
od K ™ 1w = | i
ur o - s g
m
9
o
xT4./ &mm 2 ..
R g TR = & F
4N NI RE a3 i
3 © || b 4
S
o~ ._._mo
oF
e
oi0 B i
w©l B| =
oF
ofl | s
1 g
w ~ Bl =
~ & o
<k 5 “I.w___ N ol "
wn
W = Sl 9l s
Ko Mo < |0 Fo <% o+ < |y @] B
b u il A -1 o
n T < E < N| =
5 # g Kk
X N X~ m
W W 2828838888 ° |¢ M
i J S T O N NN A A = J

AtZ : KISKHAHE 7}

37

AtZ : KISKHAHE 7}



@ «is7l
B3, FIHELS A 7| XX U HABE 5 (ShSl: 7H)
T2 N O]t HEZ
TUESY 65 30 -35
WX+ 35 1 -34
deEs=d 43 5 -38
s X+ 122 33 -89
T 11 4 -7
sfeleetd 8 2 -6
A 284 75 -209
XtE : KISKHHE 7}
B4, FIHELS BHE 7| XXH FEE HASH (GEREE))
T2 N O]t HEZ
TUHE=Y 38,497 3,044 -35,453
WX+ 3,950 10 -3,940
delEs=d 11,763 106 -11,657
Sl x| =¥ 23,030 554 -22,476
TU=ed 5,670 180 -5,490
sfel=etd 650 15 -635
A 83,560 3,909 -79,651
X2 : KISKHEEIE
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (1 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 21
2 ISE=EubN; - - 13
3 st - - 9
4 KOSPI200 SPX - 8
5 S ik} - - 4
6 KOSPI200 ISE=EabN; - 3
7 e E TRt sl - 2
8 KBE& - - 2
9 NVIDIA Corporation - - 2
10 Apple Inc Amazon.com Inc. Bank Of American Corp -NY 1
X2 : KISKHEEIE
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SWAP:CD 912= =d 0.04% &5

"Rt KEY POINT

FRE WY 02) 3215-2940 e X|t F CiH| CD 22| 0.04% A&
e IRS B2| 5t2HM|, CRS 22| SIEHA|
e SWAP SPREAD A& M|, SWAP BASIS SFEFA|

2 CDaEl= 2.76%2 ™ F OiH| 255U RS gEl= TEEC 2 S1E5IRA1, CRS a2l2 8
< = 52 F=ME 2 ALt IRS S 2|2 KTB Yield2| Xt0[Ql 2E-A2F AT EE MEHO=Z o5

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

d81. =8 22| 0| (THl: %)

—USDTB3Y ———USDIRS3Y ———KRW CRS3Y  =====KRW IRS 3Y KTB 3Y
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Rt : KISKHAME 7}

J82. 8 22| FUHHS (54 %)

mKTB m KRW IRS m KRW CRS m USD IRS USD TB
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

XpO| ——11/21/2025 11/14/2025
4.50% 0.020%
4.00% . //_/— 0.010%
3.50% E— 0.000%
3.00% -0.010%
2.50% -0.020%
2.00% -0.030%
1.50% -0.040%
1.00% -0.050%
0.50% -0.060%
0.00% -0.070%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-11-21 3.5639 3.321 3.2798 3.3428
2025-11-14 3.5952 3.3783 3.3428 3.4037
F034 -0.0313 -0.0573 -0.063 -0.0609
2024-12-31 41632 4.0674 40372 4.008
HEChb| -0.5993 -0.7464 -0.7574 -0.6652
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ——11/21/2025 11/14/2025
3.20% 0.06%
3.10% 0.04%
3.00% 0.02%
2.90% 0.00%
2.80% -0.02%
S
2.70% -0.04%
2.60% -0.06%
2.50% -0.08%
2.40% -0.10%
3M 6M 9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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@ «isrsrzo

H#2. KRW IRS Data (TH9l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2025-11-21 2.705 2.76 2.84 2.9675
2025-11-14 2.77 2.8525 2.9275 3.0375
FUBZ -0.065 -0.0925 -0.0875 -0.07
2024-12-31 2.8625 2.7275 2.705 2.72
oy -0.1575 0.0325 0.135 0.2475

RIE : KISKHAHE 7}

J25. KRW CRS (2%l %)
XtO]  —=—11/21/2025 11/14/2025

3.00% 0.10%
o / \ 0.05%
= 0.00%

2.00%
-0.05%

1.50%
-0.10%

1.00%
-0.15%
0.50% -0.20%
0.00% -0.25%

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

XtZ : Refinitiv, Bloomberg

H3. KRW CRS Data (EH9l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2025-11-21 2.1 2.225 2.355 2.52
2025-11-14 2.255 2415 2.59 2.72
FUsz -0.155 -0.19 -0.235 -0.2
2024-12-31 2315 2.185 2.19 2.23
HEChy| -0.215 0.04 0.165 0.29

ALZ : KISKHAE 7}
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JZl6. KTB (5+9l: %, BP)
xpo| ——11/21/2025 11/14/2025

4.00% 0.00%
3.50% -0.02%
3.00% // | B -0.04%
2.50%

-0.06%

)

o 08
1.00% -0.10%
0.50% -0.12%
0.00% -0.14%

3M 6M 9SM

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
2025-11-21 2445 2.7 2.875 3.077
2025-11-14 2.535 2.827 2.955 3.14
Fisz -0.09 -0.127 -0.08 -0.063
2024-12-31 2.71 2.767 2.597 2.765
i -0.265 -0.067 0.278 0312
X2 : KISKHEE L
J37.IRS HEH7| ATY E F0] (T2l - %) J12I8. IRS HEI7| AT E FHHE (¢ : %)

——KRW IRS 5Y-3Y KRW IRS 10Y-5Y B KRW IRS 5Y-3Y
0.25%
0 0.050%
0.20% -
0.15% 0.040% |
0.10% -
0.05% 0.030% |-
0.00% W L L 0020% I 0‘018%
-0.05% ’
-0.10% - 0.010% -
-0.15% -
2024-05 2024-11 2025-05 2025-11 0.000%

KRW IRS 10Y-5Y

0.045%

AtZE : KISKHAHE L

AtZ : KISKHAHE L
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) W SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.000%
“0.10% -0.020% -
-0.20% |-
0, -
-0.30% - -0.040%
-0.40% - " Addas -0.060%
-0.50% M\ W JWV"\ 0080% |
-0.60% | J ‘/
-0.70% - W -0.100% -0.090%
-0.80% | -0.120%
-0.90% -0.140%
-1.00% * : :
2024-05 2024-11 2025-05 2025-11 -0.160% - -0.148%
Xt& : Refinitiv, Bloomberg X2 : 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% 0.030%
0.025%
0.30% 0.025%
OO |-
0.20% L 0.020%
0.015%
0.10% |
0.010%
0.00% 0.005%
-0.10% 0.000%
-0.20% s 1 1 -0.005% -0.008%
2024-05 2024-11  2025-05 2025-11 0.010% L
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

21/ety g2 K|t 3 CfH| 14570 M 2L 1475622 18.6¥, 126053PUJ
£ LIEISHCE 7|Et 8 83t & RE2 & % | =] OjH] UM E 2D, Adot= &
B AN =ES EQCE J/EY AYEQEE 143 7|F -198:= LrErLHEH oh= of2f M2 L
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J&13. KRW/USD Swap Point 30|

@ «isxt

AFIH 7

03M 06M 12M 03Y 05Y
0
—
-40
-60
-80
-100
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-140
-160
5> > K L QP O O NN D DD P> DO LN
2 3 7 9 9 w7 7 B o o o B B B o o o
DT AT AT DT AT AR AT AT DT AT DT AT AR AT AT AR DT AR DT AT AP
XtZ : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (G EE))
U H| X0 MZSOfH| X}O| ——11/21/2025 ——11/14/2025 ——12/31/2024
1500 80
70
1450 —_————
1400 50
40
1350 30
20
1300
10
1250 0
SPT 01w 01M 02M 03M o6M 09M 12M 02y 03y 04y 05Y
Xt& : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
== 2025-11-21 2025-11-14 Xto] 5 2025-11-21 2025-11-14 xto|
KRW/USD 1475.6 1475.6 18.6 USD/CHF 0.805 0.792 0.012
EUR/USD 1.154 1.154 -0.01 USD/SGD 1.308 1.3 0.007
GBP/USD 1.309 1.309 -0.006 USD/IDR 16712.5 16705 7.5
USD/JPY 157.195 157.195 2.595 USD/PHP 58.944 59.026 -0.082
USD/HKD 7.785 7.785 0.014 USD/TWD 31.405 31.146 0.259
USD/CNY 7.113 7.113 0.017 USD/SEK 9.542 9.4 0.141
USD/CAD 1.409 1.409 0.006 USD/PLN 3.67 3.638 0.032
AUD/USD 0.645 0.645 -0.008 USD/DKK 6.471 6.418 0.054
NZD/USD 0.56 0.56 -0.008 USD/ZAR 17.254 17.071 0.183
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Appendix 1] =2 2¢dl & Credit Spread His &g

H21. I F252

(TH2l: %, 2025-11-21)

0|

22 o2 F8 =2

shel @7 e

02) 3215-1454

(TH2l: %, 2025-11-21)

TL=2 A HFCHH] | HXCHH| FZUZ2 g TFCiH| | HA=CHH|
CD 90¢¥ 2.760 0.040 -0.500 o|= 2y 3.544 -0.042 -0.836
CcP90¥ 2.950 0.080 -0.450 o] = 5y 3.653 -0.049 -0.302
=1 34 2.875 -0.080 0373 oj= 10Y 4.089 -0.029 0.252
=154 3.077 -0.063 0.402 oj= 20Y 4.689 0.001 0.587
=1 104 3.275 -0.055 0.533 o|= 30Y 4723 0.005 0.796
=1 204 3.275 -0.047 0.508 {82y 2.019 -0.009 -0.642
=1 304 3.222 -0.030 0.530 {8 5y 2.295 0.002 -0.162
Sot 1 2.467 -0.065 -0.193 S8 10y 2.716 0.028 0.278
ot o 2.767 -0.113 0.125 {8 20y 3.235 0.060 0.787
S0t 3 2.905 -0.072 0.250 a4 30y 3.349 0.069 0.992
XtE : KIS-NET Xt&E : KIS-NET
#3. 3 F2X|+ (1Y : 2025-11-21) #4. LY Credit Spread (HSl: %, 2025-11-21)

FaX|5 2y TFRCHH| | AXxCfH| U= = HFCHH| | AZxCiH|
KTB3 133.84 0.56 -13.16 E4%1 AAA 3.108 0.025 -0.072
KTB10 114.37 0.67 -33 2| ALK AA- 3.335 0.040 -0.230
KOSPI 3,853.26| -15831| 1,454.32 7|EtZEXH AA- 3418 0.037 -0.195

0 0. 0 0 28] AAA 3.096 0.010 -0.123
XtE : KIS-NET Xt&E : KIS-NET
5. ME|"H 31 CHH| Credit Spread H-5 ZA| Top3 H&lAt (SH2l : bp, 247] : 3y)
o ZM Top 3

TE Ty =3 e

MELS3A AAA 0.9

S22 ZA} AAA 2.0

ot= RS AL AAA 2.0

SR IEA T AL AAA 2.5

T/HEEST AAA 2.5

SR FEIFESA AAA 2.5

A=A SESA AAA 2.5

FEIC A2 S SA} AAA 2.5

St o Q QI Z 2L A|ZH L K| RIS At AAA 2.5

ot A Y SE AAA 2.5

St= S eSA AAA 2.5

St ARSI AL AAA 2.5

S+ S4He S A AAA 2.5

IS TES AL AAA 2.5

MEFE = A S A AAA 2.5

SADESA AAA 2.5

St A EHX|[ S E AAA 2.5

A TEE AL AAA 2.5

Sh= X[ S AL AAA 2.5

5L AAA 2.5
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St AHAkEEE| S A AAA 2.5
o =& ABSAL AAA 2.5
st s 0| ESAL AAA 2.5
Q7| FE Al S AL AAA 2.5
St Mg IA AAA 2.5
SOI7Hm & A+ 2.2
FhER St=E XN O e AO 2.7
AX|FH | EF AO 32
A2 NI E AA- 3.2
ots}0f| O 2 A O] A AA- 1.1
O AAUAS A BBBO 2.5
X0l E[H| M| BBBO 2.5

O AAHO|O{ERHIAE BBB+ 2.5
AJHESA BBB+ 2.5
EEE BBB+ 2.5

otz BBB+ 2.5
YU BBBO 2.5

HL D& BBB+ 2.5
ShEH A YA BBB+ 2.5
At BBB+ 2.5

otste M BBB+ 2.5
271 BBB+ 2.5
243t BBBO 2.5
FAF A BBBO 2.5
ojsHEg BBBO 2.5
FAtoH el E| BBB+ 2.5
AEM U0l A- 3.0
SKQIE 2l A A+ 3.0

N oA 0|2 A+ 3.0
k.  NPEECEE A 30
SKO}O|O|H A =2 X| A0 3.0
ocl A+ 3.0

Ol 27| O] AT H E| A0 3.0
MOtH| A~ & A+ 3.0
sior= A+ 3.0

HCiA 01 A0 3.0
HDCTACH A7 A0 3.0
HS= & AT A0 3.0
O|ZHIE A+ 3.0
MIOtA| & A+ 3.0

Sk o] Z A+ 3.0
HD®H T A+ 3.0
HDTICH L E & A+ 3.0
A 7| A- 3.0
ZHE[MMN A+ 3.0
O|X[AXFLHR & A- 3.0
HDHLHE 3 Y A+ 3.0
g0 Ane A+ 3.0
2| 3§ 0| ZH0tO| AO 3.0

AEZ : KISKFAHE 7}
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H6. ME|H 1 CHH| Credit Spread H-5 2A| Top3 L&At Q| : bp, 7| : 3Y)
2 kM| Top 3
= AL 53 WS
St EX|FEASAL AAA 45
S+ CHE = Al S A AA+ 44
SaMXNI|HTSSE AAA 35
HIMZLE AA+ 40
MBI E AA+ 40
Hf7E AA+ 40
ST 7Y | & AA+ 40
AolH=EZIE AA+ 40
SHLFHE AAO 40
LE27tE AAO 40
HE7tE AA+ 4.0
o 2hof| A 7H m| & AA- 37
RO7Zt= AA- 37
C|H[7Hm| & BBB+ 37
felasHaE AA- 37
MiolH| 2| 7Hm| & AA- 37
ShLPFH I § AA- 37
oh= 74 m| & A0 37
FrEX OFO[H|#|O|7H | & AA- 37
AISHH I E AA- 37
Of F-=7H ol & A0 37
AN A AA- 37
H| A A O] 74 m| EF AA- 37
H 2 M| C| A Ao A M H| A A+ 3.7
LM OO IO LH & A H| AR 2| Of A+ 3.7
ZAHtAITO|H A AMH| AR Z|Of A+ 3.7
OfO| A7 m| & A+ 37
ol 2| =74 m| & A+ 37
A O| 7] | BBBO 37
7|27 ol g A- 37
O H| 7} | AA- 37
Adofo|X| s | & AA- 37
A2 FH I S AA- 32
AX|FH | B A0 32
oj2fol A5 AAO 5.0
I25d AA- 5.0
" GSe|H g AAQ 47
ek fElF8XF AAA 47
RHEMEEZE AAQ 45
ez =5H AA- 45

Xt : KISKHAE 7}
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Appendix 2] S

rot

7|1 A& 02) 3215-1435

H1. ALY
BEIE 5% EC R 7Y ZI|dMY WA &
KR354412GE20 ZEH 2T AMBS2024-4(1-1)(Af) 2024-02-20 2026-02-20 2025-11-25 HH
KR60113V2F90 St 7] I S M X}1-2 2025-09-25 2026-03-25 2025-11-25 HH
KR60075ZBF61 BHHF2[ 2F A FFO[9RF1-11 2025-06-26 2026-05-26 2025-11-26 A
KR649345RE97 BHHF2[ 2F A FH0[8KF1-25 2024-09-26 2026-10-26 2025-11-26 A
KR649345SE96 BHHF2[ 2t AFH0|8K}1-26 2024-09-26 2026-11-26 2025-11-26 A
KR649345TE95 BHHF2[ 2t A FHO|8K}1-27 2024-09-26 2026-12-26 2025-11-26 A
KR649371EE99 SHLEZHE R EX| YA -14 2024-09-27 2026-02-27 2025-11-27 A
KR60044Y5F49 7IEQ EMSAR1-5 2025-04-18 2026-02-27 2025-11-27 A
KR35444372B1 FEHZ &S AIMBS2012-40(1-8) 2012-11-27 2032-11-27 2025-11-27 A
KR35445172B4 FEHZ ESAIMBS2012-39(1-8) 2012-11-29 2032-11-29 2025-11-29 A
H2. 3AHMEBSE HE ol (712} : 2025-11-14~2025-11-21)
S|ApS A == sEHEUY oy NICE ch1g
o | oz | S& "oty s "oty sa "oty
SISO O] 2AHO]A | 2025-11-20 | BOND | AA- | AAO AAO | 2025-11-20
SISO O] 2AHO]A | 2025-11-20 | BOND | AA- | AAO AAO | 2025-11-20
SISO O] AT O]A | 2025-11-20 7| IS5 AA- | AAO AAD | 2025-11-20
SISHA|AE 2025-11-20| BOND | AA- | AAO AAD | 2025-11-20
BlI5to M 2025-11-20 | BOND | BBB+ | A- A- | 2025-11-20
H3 3\ fRME8SE HE s (712F : 2025-11-14~2025-11-21)
= —_—
T2 UMY ot 55 Nk ° ”:jﬁmg'ﬂ* g; stAl™ | NICE | BH71"
A ROLEFSH(BIO|EZ|E) 2025-11-14 BOND A0 A0 A0 A0 A0
N HDC 2025-11-17 BOND A0 A0 A0 A0 A0
k] RSO RN ES 2025-11-20 BOND AA- | AAD AAO AAO
A SISIA| A 2025-11-20 lgsaE AAO | AAO AAO
My S50 Ol 2 AT 0| A 2025-11-20 71988 | AA- | AAD AAO AAO
Al oA LT 2025-11-21 BOND A+ A+ A+ A+
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

| -
SPC 7| X XtAHE MM 2 KIS-Net2 S8l Eolsta 5= Q&LICE
HHE 2| 02) 3215-1458
H1. |35 5 2L (712F: 2025-11-17~2025-11-21, 9| : %)
spca s aly | o8 T|ERH KR
od O
. AMSAME S AU 2 EXHH AR
SHFEEM| L AL A1 2026-02-10 1,454 =X AIENR| 24
7t E AL A1 3| AHAH(CBO) 2025-12-18 140 7| Of A L At
AQ|E0f O k| B A U At A1 2025-12-18 987 a“a*axHﬁgljﬁgng—UWH 4
A Ol M AE X LA A1 2026-02-02 471 A AT ZE0|
oM EHROK | Al 2026-02-20 120 ’*'%'@'E”;S;i:lf;%ﬁ”
HAEXNO[OO|X[HO|Xt | A2 | HE4b A = | 2026-02-20 981 =R
el A =H 5K A1 go10= 2026-06-17 550 fEled
=2|LHo| Bl H| At A2+ | BS54 2 THE | 2026-01-07 130 QI M7y
O 9l A A Lkt A1 "oloa 2026-06-12 1,800 Aoh2d
= DA = XK} A1 oz 2026-03-20 1,250 o2
2| g AR AR A1 ola 2026-03-19 900 Lz
SHEH| AR ALK A1 oz 2026-03-18 200 g2
A O A K| LKt Al | B34 BH O1E | 2025-12-31 132 SOt
Ao~ T2 FH LAt Al | BS54 2 THE | 2026-02-20 154 A 0j| A== I XA O| Kt
Of| O K| T &[4 Xt A2+ |AEFLECIFA A | 2026-02-20 600 oto}
FAERS A O A Al | BSA 2 THE | 2025-11-28 250 NER
S = X[ 20| 0| K| & At Al | RS 2 s | 2025-12-17 191 SETH = AZHE
S E0|0{=3HE A YAt Al | B34 2 HE | 2025-12-19 3 AQBHLY X HA
Ol =R 0llO|X| Al | HESASE | 2026-02-20 751 gﬁ;ﬁ;ﬁi SE;E:' ZZ?} g
SHLEZ 2| H| O &| A} A1 2026-02-19 40 SLH7tE
Of| Of K| M| C| &| & K} A1 2026-02-13 80 EEIE= Y [EPNE
Of| O] X| M| C| A| &Lk} AT 2026-05-18 296 olotEEM
£ AL TH K| O] K} A1 2026-02-20 26 £ AL CH K| Lkt
ACIH Al 2 X} Al 2026-09-04 1 Aot
=S AF2ER| 4K} A1 ) 2026-03-26 1,400 g2
F| AR A LKt Al | BB i= | 2025-11-28 378 2| = QI E
MG ZR20HSH LAt A1 | BB i=| 2026-02-16 130 o2zl e
SEX| QN 2k} Al | BEM CiE | 2025-12-17 150 SEIHEZAIZHE
H| 70| = 2 X A} Al | AEILECNFAHH| 2026-01-16 357 SKOj| LA X|
ohEN S M AL A1 "ooa 2026-03-20 300 Aok d
A oh I 2 X O] K} A1 Holoa 2026-06-19 900 MoteH
St R = Al | B34 2 THE | 2025-12-24 200 s8N
7| O H| SHEI K| At A1 CHErHA(CLO) | 2026-02-19 250 shalx| =
Of| 20FZ M| O| Xt Al | RS B THE | 2025-12-22 30 sdAHd

50



spca BV zms aly | o8 T|ARH KR
od O
HE|ZH Xt Al | B34 BA OF | 2025-12-16 405 A3 G TR =gt
| off 2| O A| & K} Al | B34 BAOE | 2025-12-17 120 SAUSTE AT
2| g A Akt A1 go10= 2026-09-08 3 L2
2| g 2 A A1 o0 2026-06-19 100 fe/2d
= QA=K 8xt A1 o0z 2026-09-10 2 o2
= DA =XKL A1 o103 2026-09-23 200 o2
OFO| E R AHEH SH| O K} A1 HERJH(CLO) | 2025-12-22 350 ERE DS
Ol =AM S 2t EX LK} Al | 234 2E fE | 2026-02-20 300 Si2Cior2l oo = 0]
o~ Al | B4 BA OE | 2026-01-19 100 | d=Z0[QHEX 25 I 0 Z 20|
7| A E K 0|k} Al | B34 23 iE | 2025-12-19 100 e
H| A 0|35| O 2 =& Lk} A2- 3| AHRH(CBO) 2026-02-23 200 7|2 o
G 4l A AFXE A1 "oloa 2026-03-23 400 Aot
DL EX K LAt Al | B34 BAOF | 2025-12-17 478 SEIHZAZHE
C[0i|O[ x| O] = A| KAt Al | B34 BA OF | 2026-02-20 100 MOtH A L mt=
H| O] 20| X[ Of A| 44 Kt A1 CHEXHB(CLO) | 2025-12-18 85 *E
H| C|Off O] X| H| & A} Al | B34 2 THE | 2025-11-28 330 MY RSO0 ZEO
AICIH A At A1 7105 2026-06-12 1,000 Aot g
= QS| 7K A1 o0 2026-09-23 200 02
= DA =X 7K A1 7105 2026-06-26 950 o2
QT H A X} A1 7103 2026-06-25 800 StLt2
Ho|E == ol Xt A1 2| AHRH(CBO) 2025-12-16 153 St=ItA S A
OFOF2 U | Xt A2+ | B4 B O1E | 2026-01-19 100 HEMEHM|
27| 0| H| 0| Xt Al | AEBFLEDFR A | 2026-03-03 850 SO A A
H| 70| = 2 /| A Al | AEIIEIEMAH| 2025-12-22 1,200 SKOj| LA X|
A oh I 2 K| O K} A1 7103 2026-11-19 500 MoteH
L HEIZ I Uk} Al | B34 B3 = | 2025-12-23 1,459 Cf =2t 7 A LAt
A M A K LK} A2 | BEA 2E THE | 2026-02-19 50 HI Of| A O H| L A}
CI A A T XF A3+ |ABILECHZ A | 2026-02-20 196 BlI5e M
Q7| O] M| L Xt Al | BSA 2 THE | 2025-12-15 95 S QI THA| LK}
SIO|YEAE A1 HE+SE | 2025-12-22 126 E&FA'M;J;ZEET;”%ME
Of O] A M| X Al | B34 2R OE | 2025-12-17 57 AE3EX| G e =g
oto|H|A|O|RC| Z 2t AKX O| X} AT CHEM B (CLO) | 2026-02-19 1,000 A C| =2t K| Okt
32| ObA| ) LA A1 CHEA#(CLO) | 2026-01-26 311 CII=CTEN
I Of| O] X| & & & O X} A1 CHE XA (CLO) | 2025-12-15 100 MZI
Ao AEEX LAt Al | B B THE | 2025-11-28 331 2| =QHUWME
2| 2 AL A1 7103 2026-09-18 2 22
2| g H A ALK A1 "ooa 2026-01-20 500 feled
H|# O] = 2I K| L Xt A1 7103 2026-09-30 100 FoeH
SHAL 8K A1 L=, 2026-06-26 1,600 s8ed
St I 21| 2 K} AT 3| AHXH(CBO) 2026-02-19 200 S MEHO|of
ERMotH LA Al | B4 BA O1E | 2025-11-28 650 QI M7
Ao|C|H = 2 AM AKX | A1 CHEXHE(CLO) | 2026-02-19 500 AErstug e

51



=2 T
SPCH g 7| =X 71 —on 7| ZXpE KpE
H|Oo| ol 2 K| LAt °A1E Sa4t 2E tiE | 2026-02-18 ) _6|72 A ST AF G A S =g
QI AE2 M K| LK} A1 | BEESA EBE OIE | 2026-02-02 100 2MY
GOIHQEMYt | A1 | HESYEH | 20060220 | 530 | T ozl 1o SEE
FIZZMO|MNSARSIIME| A1 |ARIIEHS M| 2026-02-23 1,000 S MEI2Y
AICIH A %t A1 o0 2026-01-21 500 MoteH
SYALE 4K A1 "olola 2026-06-26 1,000 g2
Foej=24dg A2 | 234 BAE | 2026-01-13 100 ofjo[X|2fol &
C| A 2 At A1 CHE*#H(CLO) | 2026-01-05 1,123 SKOi|H x|
EB[EX| &kt A2 | AI8ItECHZAHA| 2026-03-18 185 SHEH K|
oHEN S A A1 go10= 2026-06-18 900 AMoteH
oH 2|2 o & Xt Al | B34 2 THE | 2026-02-20 200 BEAMINY
2| X] 7| o] E 2y A1 | BESA B OIE | 2025-12-15 6 %FHHEFQE:zfj:rjgééer#
BRX &Y A1 | B2SA B OiE | 2025-12-16 85 oAy
OFO|H| #| O] 2 = H| L A} Al | B34 BA OF | 2025-11-28 70 gL HXSHE
L ACfAIMF A1 | S4B OIE | 2026-02-19 55 MK
7| A0 A0 ZH| A S AL A1 MBXESHE | 2026-02-20 497 EFEAME
7fol 2 QTHH Ut Al | RS R OhE | 20051222 T
BHE S AL D EXFS|AL
HAEXNO[OO| XX &KXt | A2 | BS54 23 1F | 2026-02-20 1,244 = CIHM|
b T Ef| £ 248 2 & Al | BHEZZH | 2026-02-19 42 NH;?;;”;;ES(}%;ELEE
ZEO|=H A} A1 | AEFIECIZMA | 2025-12-22 1,200 SKOj| A X|
FelH =X 5K A1 7103 2026-03-20 1,050 fe/2H
2| &= H 5K AT g710= 2026-09-23 500 22d
FelH =X 5K A1 7103 2026-11-10 2 fe/2H
O}O| 2| A BHQFR| A} A3 | CHEXA(CLO) | 2026-01-20 23 S Y o]
G LA A A A1 7103 2026-01-21 500 MoteH
O 9l LA Rt A1 "oloa 2026-07-03 0 Aoh2d
2| A ALK A1 7103 2026-11-19 700 22
CHEM| AR AFRE A1 "oloa 2026-09-08 2 s82d
FEHH LA A1 | 2SA 23 OE | 2026-02-20 300 2 0j|Of 3 2 CHA| 2 At
A 0j| A K| O| K| H| 24 At A1 CHEXHE(CLO) | 2026-02-19 500 SHRA|AH
A 0j| Of K| & B H| 2Kt A1 | 2SS4 2E OiE | 2025-12-18 885 2 SEIRI0ZEO|
AL X| M| & At A1 HESASH | 2026-02-19 243 KB%SE%Q&EEESE%?;;%“
7| A oHH| 2kt Al | B34 2 THE | 2025-11-28 50 QI M7
C| | Qb 2| K| AbXF A2+ |ABILECHZRA| 2026-02-13 173 =Xt
Of| 2 T H| H| & Xt A2 | AEFLECFX A | 2026-02-13 35 = ZEH0|Of
Cf U A ARRE Al 7103 2026-09-04 1 MoteH
Cf U 2 A ALK A1 "oloa 2026-06-15 300 Aok d
x| 20| | R 0] A Al | HESYSA | 20251212 800 HDCHE"%‘;EEFH;:"E%“E
| A~ E &R MH 0| K} A1 A 2025-12-18 142 LSEH

52



spca BV zms aly | o8 T|ARH KR
od O
zeeqox A | SEa B s | 20051222 25 9'%*30;'232@22:2:1;5%
AITIH & 2 At A1 go10= 2026-03-20 800 AMoteH
SHO| 2 M A K| Xt A2 | 234 2 & | 2025-12-18 100 O] ZH0f| O H M|
=S| U4k} A1 go10= 2026-03-26 2,400 g2y
C| 2 O H|H| LAt A3 CHEM B (CLO) | 2026-01-31 94 S CRC|H| | O| X}
W2 Z g AZX|AKO|K; A1 CHExH A (CLO) | 2026-01-21 0 | LOGISVALLEY VINA CO. LTD
Aoloto|of A LR AMK | A1 | ESA 23 1E | 2025-12-19 50 HetEega
E|OtOjof & Al | B34 BA OF | 2025-12-18 140 NEZ2Y
L IpH| ™ X X} A1 CHER B (CLO) | 2025-12-22 134 =2 E QALK YUK}
Ao m| 2 X | Xt A1 go10= 2026-03-25 1,050 AMoteH
L HEIZ I Uk} Al | B4 BE OE | 2025-12-23 65 Hzat Y 7H A LAt
H| OFO| Off A K| 2 X} A2+ | HEZE | 2026-01-21 81 | WAEYLAREXILIERZS
A 01 O X| = X} A1 =R (CLO) | 2025-11-28 90 | Vacane Company Limited
2= MO/ 2 X X} A1 | ESA BEOE | 2025-12-17 20 I 2™ E I o Z 20
A C| = ap A K| AKXt A1 CHErA(CLO) | 2026-02-12 3,004 AC| = 2F A A LA
AL A2 Al | B34 BA OFE | 2026-02-20 146 AolHERFY
7| A OF S H| X} Al | B34 BA OF | 2026-02-20 549 GX|C|HL]
B Of A 2 K| L A} Al | B34 2> THE | 2025-12-19 55 MK
C| 2R 4 2 Xt A2+ |ABFLECIFR | 2026-02-10 143 of| a7 o] I H M R 5}t
OfO| 2| AT H| &F At A3 | CHEXJ(CLO) | 2026-02-21 2 U Ao
2| g A At A1 "oloa 2026-01-21 500 fzled
2| dH 2 A A1 Holola 2026-03-27 1,600 fe/2H
SHAL 8K A1 7|02 2026-09-23 800 sg2d
SHEH| AR ALK A1 Holola 2026-06-12 700 g2
MO A E A A2 | B34 BA O1F | 2026-03-20 560 24THE
FEYMOIMUAK R SSHE| A1 |MEFIECHSH | 2026-02-19 1,000 ROzt
ZtYmAE Al | B4 B OE | 2025-12-19 90 MR
OO|of| A 7 X[ O] K} A1 Mo ExHE | 2026-02-23 90 0| =28}
OO| ERAZH S K X} A1 CHEM B (CLO) | 2025-12-22 800 QA A
0|0 R 0| @A LA} Al | S4B THE | 2025-12-22 1,600 AlQIo| Z 0|35
Ao ALEK LA Al | S4B THE | 2025-12-03 250 2l EAt TN

AtE : KIS-NET

53



@ «isTET|

Appendix 4] =2t A oS
O|AfE 02) 3215-1432
H1. FUHNASRE 7| aA (9 wakel)
Z3M S=x Sokxy 2 7IEtZ-8X S| AE ABS A
- 1,343,000 740,000 4,040,000 1,190,000 1,229,503 | 1,334,387 9,876,890
XE : KISKHAEIE
e (SH] - Hnkg))
T2 271y 324 gy ER k] R H8SE
2025-11-24 |t oL RS T A1 2020-11-24 5Y 110,000 AAA
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2025-11-28 | A7|FEHEA|ZAL23-11-62(Ah 2023-11-29 1Y 11m 30d 140,000 AAA
2025-11-29 | FEHZE3AH26(A 2023-11-29 2Y 160,000 AAA
& XY 2025-11-25 | E2tDC025-1125-0910 2025-08-26 2m 30d 740,000
2025-11-23  |A222410]0300-1123-1 2022-11-23 3y 160,000 AAA
2025-11-24 | A13H2%29-01-0]-10M-A 2025-01-24 10m 220,000 AAA
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2025-11-27 |OtO| A 345-110|12A-27(X|) 2024-11-27 1Y 100,000 AAA
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2025-11-27 |5t TS (4)38-110[10Z-27(F)  2015-11-27 10Y 300,000 AAO
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2025-11-24 | RE2|S38711|E470-2 2023-05-24 2Y 6m 10,000 AA-
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2025-11-27 | A+274I|E655-5 2020-11-27 5y 20,000 AA-
2025-11-28 | A|O|H| = BI7}E260-3 2018-11-30 6Y 11m 28d 50,000 AA+
2025-11-28 | ZMmoto|mo|hA112 2022-11-28 3y 20,000 A+
2025-11-28 | OO| A7 | EF109-1 2023-11-29 1Y 11m 30d 30,000 A+
2025-11-28 | A|O|H|=RI7}E371-2 2022-11-29 2Y 11m 30d 50,000 AA+
2025-11-28 |#I=Ito|HA43 2024-11-28 1Y 100,000 A+
2025-11-28 | EAIWIE A (045 2023-11-30 1Y 11m 28d 20,000
2025-11-28  |BNKZHI|E300 2022-12-29 2Y 10m 30d 10,000 AA-
2025-11-28  |Ad7tE2646 2023-11-29 1Y 11m 30d 10,000 AA+
2025-11-28  |OfF-2 7| E227 2024-08-28 1Y 3m 30,000 AO
2025-11-28 |OfF2 71| E228 2024-08-29 1Y 2m 30d 10,000 AO
2025-11-28 | StLIFH I EF435-2 2024-08-28 1Y 3m 20,000 AA-
2025-11-28 |JB 2|7Hm| 2495-1 2023-11-30 1Y 11m 28d 40,000 AA-
2025-11-28 | SHLIZHI|EF387-3 2023-03-30 2Y 7m 29d 20,000 AA-
2025-11-28 | StLEFHI| EF410-2 2023-10-30 2Y 29d 30,000 AA-
2025-11-23  |et==H X} &59-1 2020-11-23 5Y 60,000 AAA
2025-11-23 |2t = AXEHE8-1(x) 2022-11-23 3y 70,000 AAA
2025-11-24 |H&2 2022-11-24 3y 20,000
2025-11-24 |SHYUEEZ RS 2022-11-24 3y 7,000
2025-11-24 |RREQIHAER|E2 2022-11-24 3y 65,000 AO
2025-11-24 |0fo]AA 13 2022-11-24 3y 15,000
2025-11-24 |BNK2&XIF43 2023-11-24 2y 100,000 AAA
2025-11-25 |OF=2QIE{LiA E2 2024-11-25 1Y 100
2025-11-25 |Ol2| =S EA2SH 1 2020-11-24 5Y 1d 105,000
2025-11-26  |&250 2024-11-26 1Y 3,000 BB+
2025-11-26 | A E4H113-2 2020-11-26 5Y 80,000 AA+
2025-11-26 |H2|X5H2212-4 2022-12-26 2Y 11m 40,000 AA-
2025-11-26  |StLE&X|F32-3 2015-11-26 10Y 180,000 AAA
2025-11-27 |0 O| X| & X}62-2 2020-11-27 5Y 130,000 AA+
2025-11-27 |H|7}OFE19 2023-11-27 2Y 28,000
2025-11-27 | LO[AM12 2023-11-27 2Y 560
2025-11-27 |SHO|H| E9 2023-11-27 2Y 810
2025-11-27 |LEHH73 2023-11-27 2Y 8,800 BBO
2025-11-27 | L8 H74 2023-11-27 2Y 9,600 BBO
2025-11-27 | ZIAHZ| 0| M21 2023-11-27 2Y 384

55



2025-11-27 |AHBHHLHA69 2023-11-27 2y 18,000 BBB+
2025-11-27 | A7 2023-11-27 2y 1,120
2025-11-27 | A126 2023-11-27 2y 12,000 BBB-
2025-11-27 | AF4HA20 2023-11-27 2Y 1,120
2025-11-27 | Ysj0|AMX|9 2023-11-27 2Y 230
2025-11-27 |22ES&13 2023-11-27 2Y 290
2025-11-27 |2=HXM8 2023-11-27 2y 120
2025-11-27 |&fYEHE13 2023-11-27 2Y 240

S 2025-11-27 | EAHQIZ[A20 2023-11-27 2y 480 BBO
2025-11-27  |CHEAHATHE7 2023-11-27 2Y 490
2025-11-27 | EFEEAH10 2023-11-27 2Y 570
2025-11-27 |LHRAE9 2023-11-27 2y 400
2025-11-27 |HO|MZEH?2 2023-11-27 2Y 7,000 C
2025-11-27 | AOE27 2023-11-27 2y 960
2025-11-27 |CH0]=0j0]8 2023-11-27 2y 600
2025-11-27 |CHEHE 12 2023-11-27 2y 769
2025-11-27 |&H19 2023-11-27 2y 690
2025-11-27 |HEHEZ13 2023-11-27 2y 240
2025-11-27 |CIX|E|8 2023-11-27 2y 1,600
2025-11-27 ||LAtid16 2023-11-27 2y 200
2025-11-27 |T}El5 2023-11-27 2y 1,300
2025-11-27 |O|7tEEA16 2023-11-27 2y 16,000 BBBO
2025-11-27 |HZAS5 2023-11-27 2y 490
2025-11-27 | es}ete 2023-11-27 2y 570
2025-11-27 |SEHM3 2023-11-27 2y 850
2025-11-27 |O|X| AR 2| X1-2(%) 2023-11-27 2y 10,000 A-
2025-11-27 |HM322tA5 2023-11-27 2y 910
2025-11-27 |X|C|1&E8 2023-11-27 2y 330
2025-11-27 |StE4AE4 2023-11-27 2y 480
2025-11-27 |HE L4 2023-11-27 2y 1,200
2025-11-28 |St M B2 56-2(x) 2022-11-28 3y 10,000 AAA
2025-11-28  |7| 30| QHO}0|4-1 2024-05-30 1Y 5m 29d 32,000 A-
2025-11-28 |SH2A|AE9-3 2018-11-28 7Y 80,000 AA-
2025-11-28 | MAZEHA93-1 2023-11-29 1Y 11m 30d 50,000 AA-
2025-11-28 |HIC|ZMEp 2024-05-31 1Y 5m 28d 5,000
2025-11-29 |otmEE&YT56-3(5) 2022-11-29 3y 40,000 AAA
2025-11-29 | & 4H27 2024-11-29 1Y 5,000 BB-
2025-11-29 | M %1468 2024-11-29 1Y 5,000
2025-11-23 |E|Z =Y MAXH-6 2025-05-23 6m 5,000 AAA
2025-11-23 |E|2EXNFASXS1-21 2024-02-23 1Y 9m 5,000 AAA
2025-11-23 |E|2EX| YEHO0[X}1-15 2024-08-23 1Y 3m 10,000 AAA
2025-11-24 |E|YEH A TXS1-18 2024-05-24 1Y 6m 5,000 AAA
2025-11-24 |E|2EN LIS KF1-11 2024-12-24 11Tm 5,000 AAA
2025-11-24 |E|E2EXN YL AMSKH-1 2025-10-24 m 2,500 AAA
2025-11-24 |E|REN L AIK}1-10 2025-01-24 10m 10,000 AAA
2025-11-24 | FEHZE S AIMBS2023-34(1-2)(Ah) 2023-11-24 2Y 80,000 AAA
2025-11-24 |E|YEH A AXS1-24 2023-11-24 2Y 10,000 AAA
2025-11-24 | FEHZESAIMBS2020-37(1-2)(Ah) 2020-11-24 5Y 248,400 AAA
2025-11-25 | A E2022K23XH2- 534 -1(AH 2022-11-25 3y 198,247 AAA
2025-11-25 |E|YEH| A TAIS1-19 2024-04-25 1Y 7m 5,000 AAA
2025-11-25 |E[ZEXN LA O0[KH-5 2025-06-25 5m 5,000 AAA
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2025-11-25 |E|ZEUEMK}-7 2025-04-25 7m 5,000 AAA
2025-11-25 |E|EEX L8 UM ALK} -3 2025-08-25 3m 5,000 AAA
2025-11-25 |E|ZEX LETX}1-9 2025-02-25 9m 5,000 AAA
2025-11-25 |E|EEHN U4 4K -4 2025-07-25 4m 5,000 AAA
2025-11-25 |70 IS M| 2Rt -2 2025-09-25 2m 5,000 AAA
2025-11-25 |E|EEM LM A2 K}-2 2025-09-25 2m 5,000 AAA
2025-11-25 |E|2EX| Lud7Xt1-8 2025-03-25 8m 15,000 AAA
2025-11-25 |E[EEX LW K}t1-12 2024-11-25 1Y 15,000 AAA
2025-11-25 | M| QL AFZER|10KH 2024-05-22 1Y 6m 3d 1,413 AAA
2025-11-25 |E|ZEHM L AKX}t1-16 2024-07-25 1Y 4m 5,000 AAA
2025-11-25 |E|ZEM YMAR1-17 2024-06-25 1Y 5m 10,000 AAA
2025-11-25 |E|ZEN TN LXR1-22 2024-01-25 1Y 10m 5,000 AAA
2025-11-25 |E|ZEM LA -13 2024-10-25 1Y 1m 5,000 AAA
ABS 2025-11-25 |E|[ZEXNTNEKXF1-20 2024-03-25 1Y 8m 15,000 AAA
2025-11-25 | FEEZ &S AIMBS2024-4(1-1)(Ah 2024-02-20 1Y 9m 5d 7,256 AAA
2025-11-25 |E|2EX L8 &fKt1-14 2024-09-25 1Y 2m 5,000 AAA
2025-11-26 | HtHF2|2FA7}0[8X}1-26 2024-09-26 1Y 2m 10,000 AAA
2025-11-26  |E|ZEHM T M AKR1-23 2023-12-26 1Y 11m 5,000 AAA
2025-11-26  |HiHF2|2FAFLO[8X}1-25 2024-09-26 1Y 2m 10,000 AAA
2025-11-26  |HtHF2|2FA7}0[8X}1-27 2024-09-26 1Y 2m 10,000 AAA
2025-11-26  |HiHFE|2FAFLO[9X}F1-11 2025-06-26 5m 20,000 AAA
2025-11-26 | AE@O|EX|73%tR1-20 2024-03-26 1Y 8m 5,000 AAA
2025-11-26 |IHAE@O|EX|78X}R1-11 2024-12-26 11m 10,000 AAA
2025-11-27 |FEHS28SAMBS2018-28(1-5) 2018-11-27 7Y 159,800 AAA
2025-11-27 |SILIFIEREX L XH1-14 2024-09-27 1Y 2m 10,000 AAA
2025-11-27 |FEHS8SAMBS2012-40(1-8) 2012-11-27 13Y 4,800 AAA
2025-11-27 |FIEQENSXR1-5 2025-04-18 7m 9d 100 AAA
2025-11-28 | AE@O|EX|75%tR1-17 2024-06-28 1Y 5m 5,000 AAA
2025-11-28 | AEDIO|EX|81AtR1-5 2025-06-30 4m 28d 5,000 AAA
2025-11-28 | AEDIO|EX|82AtS1-3 2025-08-29 2m 30d 5,000 AAA
2025-11-28 | O|HI| A KM EAL3 2019-05-24 6Y 6m 4d 50,000 AAO
2025-11-28 | AE@IO|E X|56%tR1-30 2021-04-30 4Y 6m 28d 100 AAA
2025-11-28 | AE@O|EX|70%tR1-26 2023-08-31 2Y 2m 28d 5,000 AAA
2025-11-28 | AE@O|EX|74%tR1-19 2024-04-30 1Y 6m 28d 10,000 AAA
2025-11-28 |IH{AEDIO|EX|80At1-7 2025-04-30 6m 28d 10,000 AAA
2025-11-28 | AEDIO|EX|83ktE1-1 2025-10-31 28d 5,000 AAA
2025-11-28 | ME2023M 24Xt 551 -1(Ah 2023-11-28 2Y 125,679 AAA
2025-11-28 | AME2023K|23%t_-53H-1(Ah 2023-11-28 2Y 144,092 AAA
2025-11-28 | AEMO| 2 X|K|77XH-13 2024-10-31 1Y 28d 10,000 AAA
2025-11-28 |IHAE@IO|EX|76X}21-15 2024-08-30 1Y 2m 29d 5,000 AAA
2025-11-29 |F=E 283 AMBS2012-39(1-8) 2012-11-29 13Y 7,000 AAA

AtZ : KISKHAHE 7}
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Q) «isritmt

Appendix 5] HIS3 2| L
eHs# rf2] 02) 3215-1482

H1. HESF2 XA LAl Thel - JHE, o 9, 7|ZH: 2025-11-17 ~ 2025-11-21)

F8ac 559 H8E53 w¥y | Wiy FRNAFE A OlE | wWIY bl 2 £3t
KR381006GFB8 |& =& X H(2&)2025-110]1Y-F(HS) AAA 2025-11-17 | 2026-11-17 | 2IE3AF AAA CD 1712 +30bp 1 12,100 KRW
KR381007GFB6 i)g:g%xn A= #)2025-1101IM-G(2 AAA 2025-11-17 | 2026-10-17 | 2 E3AF AAA CD 1712 +30bp 1 4,300 KRW
KR310512GFB1 |7| 223 ()25110[334A-17 AAA 2025-11-17 | 2026-10-17 | 2IE3AF AAA CD 172 +20bp 1 3,500 KRW
KR380603GFB3 |4ta &K #(2A)25-110|(#)12-17 AAA 2025-11-17 | 2026-11-17 | ZIEH3At AAA CD 17§ & +29bp 1 1,500 KRW
KR380810GFB4 |&3=Y2HEat7|=(1#H)2511C-0|E-273 - 2025-11-19 | 2026-08-19 | 21 H3AF AAA CD 170 & +20bp 1 3,000 KRW
KR380604GFB1 |s=At=&XHH(2%)25-110|(H)10-20 AAA 2025-11-20 | 2026-09-20 | 21 H3AF AAA CD 170 +24bp 1 1,500 KRW
KR381012GFB6 |& TS H(2A)2025-110[7M-L(HS)| AAA 2025-11-20 | 2026-06-20 | 21 H3AL AAA CD 170 & +24bp 1 4,000 KRW
KR381013GFB4 ;).%‘E.‘%KHE(g%“)ZOZSJ10|10M—M(E AAA 2025-11-20 | 2026-09-20 | I E3AF AAA CD 17 & +24bp 1 4,500 KRW
KR6004945FB9 | StLF-22448-110]12f-21KOFR-# AAA 2025-11-21 | 2026-11-21 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+38bp 1 2,800 KRW
KR381014GFB2 ;ggggxuw (2&)2025-11016M-N(KEE AAA 2025-11-21 | 2026-05-21 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+22bp 1 2,000 KRW
KR6079317FB1 |JB 22|74 E550-3 AA- 2025-11-21 | 2027-06-21 | 2IE4A}L JB 22|FHT|E 1H770 & 3 300 KRW
KR6079319FB7 |JB 22|7Hm|EF550-5 AA- 2025-11-21 | 2027-12-21 | 2IE4A}L JB 227HT|E 2H 174 & 3 100 KRW
KR607931BFB6 |JB 2|74 E550-7 AA- 2025-11-21 | 2028-11-21 |91¥E CD+49bp 3 200 KRW
KR6000013FBO |418H2229-11-0]-1-A( &) AAA 2025-11-21 | 2026-11-21 | ZIH4AL AAA CD 171 +28bp 1 7,000 KRW
KR6060006FB1 |= 2I-2245110](01)1#-21 AAA 2025-11-21 | 2026-11-21 | I E4AL AAA CD 171 & +28bp 1 4,000 KRW

58



;589

Z3 NS 826Z 38, 3/4/135 (05, sxjEH

=
=)

MEAM F

02) 3215-1452

02) 3215-1468

o

o7

A

02) 3215-1462

02) 3215-2946

02) 3215-1466

Z=
o

o[

02) 3215-2911

e
set

N

02) 3215-1433

59



