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

IS SR KEY POINT
B7He XHd 02)3215-1437 o MFLHH| 2 OXYX|$ =X 4AUAE A
o TECHH| SOIMX|4 FH4AE £

o HECfH SIAKY X% £ £94F A2

21, X AX| 5= 7|7HE X2 E/F20[8/YTM FHEUE, T : %)
T=E 1w ™ 3M 6M 1Y 3y Inception
SeEMEX | FESAE -0.63 -1.18 0.35 1.03 6.70 14.65 1.84
Duration 6.08 6.21 6.00 593 548 5.32 1.75
YTM 2.60 2.57 2.80 2.87 349 3.14 7.45
=Ky FHFAE -1.18 -2.36 -0.34 0.07 8.34 15.64 1.89
Duration 10.01 10.26 9.93 9.81 8.99 8.50 2.05
YTM 2.55 2.46 2.67 2.66 333 3.11 6.86
< 2HXH FHFAE 0.00 0.18 0.98 1.72 410 11.08 1.37
Duration 1.22 1.24 1.23 1.24 1.24 1.06 0.96
YTM 2.35 2.39 2.65 2.73 339 2.30 6.80
S| A FHFAE -0.13 -0.05 1.06 2.06 5.66 15.03 2.06
Duration 2.58 2.61 2.61 2.60 2.58 2.87 1.35
YTM 2.83 2.85 3.09 3.23 3.81 3.55 8.43
KOBI30 +HFAE -0.06 0.08 1.01 1.74 453 11.64 153
Duration 1.79 1.86 1.87 1.86 1.87 1.84 1.87
YTM 2.28 2.29 2.70 2.76 342 2.82 6.86
KOBI120 +HFAE 0.02 0.20 0.87 1.70 3.86 11.25 135
Duration 0.94 1.00 1.00 1.00 1.00 0.98 1.11
YTM 2.51 2.57 2.82 3.03 3.55 2.53 7.09
XbE: KISKHAEE I}
F) FHFAE L EFAX|T|FE(KOBI K== EMEXX| )

(KOBI302 2001-01-02, 1 2| 2001-01-01)
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) KOBIX| %= : BEXX|=

Rt : KISKHAME 7}

a32. XA X5 7o 0]

12

=3, MHX[$ YTM F0|

6.0%

5.0%

4.0%

3.0%

4 2.0%
2 1.0%
0 0.0%
2022-06-05 2023-06-05 2024-06-05 2025-06-05 2022-06-05 2023-06-05 2024-06-05 2025-06-05
—— BRI F A oty — SRS 22K Sotx
S| AFRY KOBI30 KOBI120 B|ARKY KOBI30 s KOBI120
Rt KISKHAHE 7F ALZ: KISKHAHE 7L
H2 KISSE|AX|3 ME{/2t7|'H Duration
7= 3 ~1 1~24 2~3d 3~54 50| A A
XN 0.57 1.39 2.30 3.73 14.18 9.42
NS 0.64 1.49 244 3.86 7.48 2.85
S 0.60 1.46 2.38 3.78 11.84 450
S5 H 0.60 142 2.31 0.00 0.00 1.26
2SRy 0.62 1.42 234 3.79 7.37 1.27
7|Ef= 88X 0.62 1.43 2.35 3.60 4.99 1.80
A (B ERES) 0.67 1.49 2.47 3.78 9.71 2.71
SN (BEES) 0.76 0.00 0.00 0.00 0.00 0.76
ABS 0.63 1.41 243 3.87 0.00 1.53
A 0.61 1.43 2.36 3.74 13.77 6.01




H3. KISSEHX| = ME/T7|E YTM

(EH2l: %)

TE 370E~14 1~2d 2~34 3~54 50|44 HH|
=Ky 2.304 2.309 2.441 2.555 2.778 2.637
NN 2477 2451 2.580 2.695 2.959 2.608
SK 2.525 2522 2.603 2716 2.933 2.678
S5 H 2.345 2.364 2442 0.000 0.000 2.368
2%y 2.529 2.518 2.566 2.750 3.070 2.542
7|Eta & X 2.804 2.834 2.864 2.957 3.270 2.856
NS ERELET) 2.757 2.829 2.878 2.951 3.258 2.889
A (B2 ET) 3.325 0.000 0.000 0.000 0.000 3.325
ABS 2.624 2.651 2.736 2.750 0.000 2.665
A 2.528 2.543 2.632 2.686 2.810 2.665
K2 KISKHAHE 7}
H4. KISSEMAX & ME/DH|E H|F (E421: %)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
=Ky 413 5.20 4.63 5.93 30.52 50.42
N 0.18 0.28 0.25 0.40 0.10 1.21
S4=xy 2.07 2.95 224 2.51 3.22 12.98
SHEH 1.31 2.00 0.52 0.00 0.00 3.82
2K 5.68 3.76 1.45 0.54 0.03 11.46
7|Et3&X 213 2.92 2.24 1.11 0.11 8.50
NS ERELET) 230 297 246 1.36 1.06 10.16
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.52 0.54 0.25 0.14 0.00 1.45
A 18.33 20.62 14.03 11.99 35.04 100.00
XtE: KISKHAFE I}
5. KISSSAX| = ME{/U7|E FF 5 (H2: 7H)
T2 370E~14 1~2d 2~34 3~54 5H0]4 HH|
= Ki 21 24 19 37 54 155
N 191 261 255 508 39 1,254
=1y 456 638 531 549 679 2,853
SUHEH 9 6 2 0 0 17
SA Y 595 368 158 62 7 1,190
7|Eta-& X 1,325 1,637 1,092 649 73 4,776
SN (S EREET) 536 674 451 328 362 2,351
A (B EES) 1 0 0 0 0 1
ABS 433 344 119 39 0 935
A 3,567 3,952 2,627 2,172 1,214 13,532

ALE: KISKHAHE 7}



Il. KIS ESGX{HX|4= 0|

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

KIS FHFAUE -0.090 0.020 1.040 1.980 5.150 13.710 0.302
ESf Duration 2.200 2.210 2.200 2.210 2.240 2.720 3.110
= YTM 2.668 2.690 2.936 3.087 3.654 3.395 2.488
ESGEHEMA |FH$AUAE -0.120 -0.060 1.000 1.910 5.170 13.750 0.168
Duration 2.420 2410 2.390 2.380 2.390 2.670 3.690
YTM 2.598 2.619 2.875 3.036 3.604 3.336 1.996
HuX|4 | &H$AE -0.150 -0.130 0.950 1.880 5.420 14.100 0.296
Duration 2.670 2.680 2.670 2.670 2.600 2.960 3.100
YTM 2.691 2.707 2.950 3.104 3.678 3.286 2410

ALE: KISKHAHE 7L
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H7.KIS ESG S8 M

=

E{/2t7|'H Duration

= 37 ~1d 1~24 2~34 3~5i4 50| 4 HH|
SK 0.62 1.47 2.41 3.69 10.16 2.96
2%y 0.64 1.42 2.39 372 7.93 1.16
7|Eta-8& X 0.61 1.43 236 3.71 5.03 2.13
NS EREET) 0.67 1.49 248 3.76 7.78 2.35
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.64 1.44 244 3.88 0.00 1.67
A 0.65 1.47 244 3.74 8.75 2.20
XbE: KISKHEEIL
H8. KIS ESG S X ME{/UI|E YTM (TH21: %)
=2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
S4=xy 2498 2489 2.561 2.665 2.939 2.596
2 XY 2.521 2.506 2.546 2.704 3.072 2.524
7|Eta&X 2.646 2673 2764 2915 3.174 2.760
NS EREET) 2.709 2.768 2.844 2.946 3.184 2.831
A (S EED) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.602 2.613 2.713 2.744 0.000 2.644
A 2.597 2.634 2.733 2.824 3.078 2.699
XbE: KISKHEEIL
H9. KIS ESG S X| = ME{/UI|E H|F (TH21: %)
T2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
S 438 6.38 474 5.32 2.57 23.38
2 xH 10.50 6.05 222 0.22 0.09 19.07
7|Et3&X 1.44 1.74 1.78 1.72 0.10 6.78
NS EREET) 10.17 12.64 10.69 6.37 3.25 43.12
A (S EED) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 243 2.84 147 0.91 0.00 7.65
A 2891 29.64 20.90 14.55 6.00 100.00
XbE: KISKHEEIE
H10. KIS ESG Z&X| ME|/UI|H F=5 (Hl: 7H)
=2 37HE~14 1~2d 2~34 3~54d 5E0|4 HH
S 113 186 143 178 97 717
SA Y 146 88 33 4 272
7|Eta-E X 109 131 110 127 8 485
SN (S EREET) 334 398 270 216 169 1,387
A (B RES) 0 0 0 0 0
ABS 84 9% 54 34 268
A 786 899 610 559 275 3,129

ALE: KISKHAHE 7L
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Q KISKFAHE 7}

1. T 23 SEHS (EH2I: %)
= 5/16 5/23 5/30 6/5 MLl H|(BP)
S0t 2.285 2.27 2.265 2.26 -0.5
Eot o 2.327 2.33 2.33 2.375 45
= 34 2.315 2.332 2.335 2412 7.7
=1 54 244 2.495 2.505 2.597 9.2
=31 104 2.67 2.765 2.772 2.89 11.8
SAHRHAAA 3 2.56 2.584 2.576 2.653 77
SAHRHAAA 5 2.671 2.708 2.71 2.797 8.7
SAHHAAA 10 2.86 2.951 2.949 3.059 11.0
XIE : KISKHAE 7}
& 3. ;31X SPREAD 0| (542l : bp) 124, E=XJAAA SPREADFO| (549l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00
20.00 D A e
ff’ba
0.00
-20.00 T / 0.0 - -
$ $» $» ) $H» $» 2 ) )
& v@p ,,;»D & ’QQ{Q VQ&:’Q N@Q V,\,’VQ & S
& & Kola q’@‘? ngf) & & & &
KHZ : KISKHAHE I} AtZ : KISKHAE 7}
B2 Ut 23 AZHE HE (£491: bp)
= 5/16 5/23 5/30 6/5 M|
=11 3 10 SPREAD 35.5 433 437 478 4.1
=1 3 5 SPREAD 12.5 16.3 17.0 18.5 15
=1 5 10 SPREAD 23.0 27.0 26.7 29.3 2.6
=10 _EX{AAA 3YR SPREAD 24.5 25.2 24.1 24.1 0.0
=1 _ELXHAAA 5YR SPREAD 23.1 213 20.5 20.0 -0.5
=10 _EX{AAA 10YR SPREAD 19.0 18.6 17.7 16.9 -0.8

AtZ : KISKHAHE IF



“ KISAHLHE 7t

J3s. X|E, E4MAAA £ 8 TH HECjY| 2EHEE (5431 : %, bp)

mm X EHE 0 ESKf A BE  ——X|E s EKHanA

35

4.000

2.000

-2.000 0

AtE : KISKHAHETL
F) X E A& : EOF 3M~2Y, Z1 2.5Y~30Y F2te| =&

1 2l6. BEI(Breakeven Inflation Rate) HE (542l : %, bp)
[ BEI — 11 24-5 ——E£7} 246
5 400
4.5 - 350
4
- 300
250
200
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0
& Oy Q N \ \ v 05 \f & ©
o m“‘o '1?‘0 q?"o SIS N 'f’g 'f"o '6’9 '6’9 ﬁf”o qf’p
o o o o D D B o o o o

AtE : KISKHAHE 7}
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@ KISKH&HE 2}

H9. 5 A 2 (H21: 7H, %)
Uzy 559 HEgSE 27| gy | HEII HSEgo
2025-06-02 otRItAF ALS25 AAA 24 21 -2.0bp 2.524 1,200
2025-06-02 otmItA S ALS26 AAA 34 21 -3.0bp 2.584 900
2025-06-04 =7PE =S 431 AAA 204 o 2.889 1,000
2025-06-04 ot 721501 AAA 24 QIE +3.1bp 2.574 1,800
2025-06-04 ot 721502 AAA 34 QIE +2.9bp 2.650 2,100
2025-06-04 ot 721503 AAA 5 QIE +2.0bp 2.800 1,100
2025-06-05 AMFEMEGEY2))09-0601H#12-055  AAA 14 IE +2.2bp 2.560 2,000
2025-06-05 AMFEMEGEY2)10-0601H#12-055  AAA 14 IE +2.2bp 2.560 2,000
2025-06-05 FEHFESAR21(Ah AAA 24 21 -0.9bp 2.480 2,400
2025-06-05 SAHHT| TSR H898(AH AAA 24 PIE +2.6bp 2.516 1,000
2025-06-05 O = Al 7H 2S5 AF2025-02 AA+ 4 2IE -1.5bp 2.812 1,000

Rt : KISKHAME 7}

AHF REAIYS 30 24-132 FY22 253 01B0) 6Z 98769 Y RERUCE 0[0f4 22
o o

J7. 2% XESS 95 (281: o
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8. F SAX HEE RS (59l i)
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AtZ : KISKHAHE IF
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H3. FZH 28X 2 oig (H9l: %, 248)
s = WAFE | LHAmEE E i = ECi R
AAA ShLF2%3448-060(1.52-02 2.520 2E -1bp 2025-06-02 | 2026-12-02 2,300
AAA St == U3 8250672 021-304 | 2440 2E -6bp 2025-06-02 | 2026-04-02 1,600
AAA St ==Y F82506Lt-0|H-3 2.490 olE -1bp 2025-06-02 | 2028-06-02 1,500
AAA =01 2345060| & 2 (03)1-04 2.520 2IE -Obp 2025-06-04 | 2026-06-04 1,400
AAA 7| 28 (21)25060|3A-04 2.510 AE +1bp | 2025-06-04 | 2028-06-04 2,600
AAA At=25410]0206-0604-2 2.480 21 Obp 2025-06-04 | 2027-12-04 1,200
AAA Ar=22541801000604-1(AH 2430 2IE -6bp 2025-06-04 | 2026-06-04 2,700
AA+ 4= 232025-060/3A-04 2.701 +270bp 2025-06-04 | 2028-06-04 2,000
AAA 7| 22 (4125060|2A-05 2.500 2E -2bp 2025-06-05 | 2027-06-05 4,300
AAA 7|2 (4h25062 1A-05 2.430 2IE -8bp 2025-06-05 | 2026-06-05 1,000
AAA 4+=25410]0106-0605-1 2.490 2E -2bp 2025-06-05 | 2026-12-05 2,300
AAA 4+=25410]0206-0605-2 2.510 2E -4bp 2025-06-05 | 2027-12-05 5,000
AAA O}O| &8 346-060]12A-05 2.550 21E +1bp | 2025-06-05 | 2026-06-05 800

Xt&E: KISKHAHE It

H4, F7H o M| 2l dg (H2l: %, 2A9)
g 559 Zdge | B¥ADYE E i = ECE
AA- 24 7HE565-1 2.842 olE -2bp 2025-06-04 | 2027-06-04 100
AA- 24 7tE565-2 2.853 olE -2bp 2025-06-04 | 2027-08-04 200
AA- ZH7tE565-3 2.960 olE -2bp 2025-06-04 | 2028-06-01 1,700
AA- ZH7HE565-4 2.960 olE -2bp 2025-06-04 | 2028-06-02 700
AA- ZH7+E565-5 3.237 0lE -7bp 2025-06-04 | 2030-06-04 300
AA+ SO 74 | & 2056-1 2.552 2IE -3bp 2025-06-05 | 2026-06-05 1,000
AA+ S Y74 o] & 2056-2 2.615 21 -5bp 2025-06-05 | 2027-06-04 500
AA+ S 74 o] & 2056-3 2.715 2IE -4bp 2025-06-05 | 2028-06-05 500
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SIAMM : SHAVSE IR, AR 2L KIS

"It xt KEY POINT
HX|Y AT 02) 3215-1471 o JAAOl 2 HAM K& MY

o BAHY AZYE ZEEA
RlALx A S

SHAF 7|E BAHH 3 GH7] AAAS O Z 1 CHH| 2R Am e M FEOH2.7bp SH2SH 40.1bpE Lt

m
b
ks
>

AOSES T FECt 4bp StESH 48.8bp, A0S E2 M FELL Tbp otETH 117.2bpE 7| E5HRALE
ZHEJof oot ZAZOl 2O/ =22 E7|+2H0 A

=x 7
T
Of 2 M7t 0]0j& A2z Eo|H, =0l /=0 Ciet of M LES EULE 010 ASE S AR

T

O[XE CHESHO| F YSHHA tirt 2 2Kt

E3 OGN BES LIEFYOLE 3T SAYE SIA REATS LM EB0| SXIBA S AT
SE A% SAYCH 20| 2 ANY| AFS MESH: SUCQ SMUNL 5U, B HXZ 87|

OfFQLTE. SKR B0l Chol M FHUBHIIA s&PE RAUTE /5

a3, A F2|3F0| (2491 : o 8)
6.5 600
5.5 >00 AOAIH E
45 400 AAOAIHY E
AAAA I P E
3.5 300 A0
2.5 200 — AAO
——AAA
1.5 - S 100 27314
0.5 : : 0
2022-06-06 2023-06-06 2024-06-06
AtZ : KISKFAHE It
H1. 3AgG AZYE S HEE (EH2l: bp)
S2 23 AT E(06/05) HZliH|(05/23) M elciH[(05/09)
27| 1Y 3y 5Y | 10y | 1Y 3Y 5y | 10y | 1Y 3Y 5Y | 10v
AAA 318 | 40.1 | 406 | 568 | -1.0 | 27 | -13 | 00 | -3.0 | -49 | -18 | 00
AA+ 351 | 459 | 478 | 886 | -23 | -40 | 00 | 00 | -58 | -3.8 | -05 | 00
AAO 370 | 488 | 546 | 1225| -23 | -40 | 00 | 00 | -58 | -38 | -05 | 00
AA- 403 | 532 | 647 | 1591 | -23 | -40 | 00 | 00 | -58 | -3.8 | -05 | 00
A+ 616 | 91.1 | 1321|2168 | -15 | <10 | 00 | 00 | -1.5 | -1.8 | -05 | 00
A0 764 | 1172|1769 | 2628 | -15 | <10 | 00 | 00 | -15 | -1.8 | -05 | 00
A- 103.5 | 161.7 | 2369 | 3141 | -15 | =10 | 00 | 00 | -1.5 | -1.8 | -05 | 00

K& : KISKHAHE 7}
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. YHAE S
Olf 7 B|AMK| LI HL 280099, BH7| 3L 4200 U2 14009 20| wASHS LIEFHCE BF
LA T2 oS S EZ LIEHHCH S35 ALY HE 3hatof|H X[ = 2EE 4009 20| -9bp, 3H=

ohitol S ES LIEHACH
2. 2|ARx Zlig (EHl: %, bp, 4, 2I8)
MBS =9 E BEHO|E | LAz | LAWY | LAY
A+ ototofl L4 X 26-1 2025-06-02 2.893 HE2E -9bp 2 400
A+ ohotol| LA x| 26-2 2025-06-02 3.038 HERIE -12bp 3 1,300
AAA e FEXF17 2025-06-04 2.624 ZHERE -4bp 3 1,100
F) RES T2 Lot oA, ELS M 2|
Xt&: KISKHHE 7L O &F A | 2
H3. B|ARKY 27| (2H21: %, 4, o4gl)
HE8sE =9 L zHO|E 27 detey | i xkol
A0 O &7 O] A 2 El6-1 2023-06-08 4543 1 400 3,500
AA+ SK292-2 2020-06-03 1.69 5 1200 77,850
AA+ AHE[23-1 2023-05-31 4231 2 900 4,900
AAA 22| FEX|F4-1 2022-06-08 3.785 2 300 16,000
AAA St A LT 44-1(5) 2022-06-07 3.821 3 900 27,900
AAA ot gL T69-2 2023-06-08 4038 1 500 39,600
F) REZS 32 Lt 3|AY, ELS H|Q
AbZ: KISKHLHETE O EHE R A
H4. XHFE A 2 AH = (E491: %, bp, 9, A)
H8EE =9 ER Wi AZYc ) EHOIE 27| AR
A+ 2 M FotE 2025-06-09 7HE2IE -9bp 3 600
A+ 2 M FotE 2025-06-09 JHERIE -37bp 5 400
A+ A D=2 2025-06-09 JHHBIE -10bp 2 700
A+ A D=2 2025-06-09 JHHBIE -15bp 3 1300
AAOQ WA 2|zt 2025-06-11 JHETHE -Tbp 5 1000
F) RES T2 Lot BAH, ELS H €|
Ab&E: KISKFLHE 7F, DART
AZ2. S|AMR A 0| Thel: o @)
180,000
160,000
140,000
120,000
100,000 2022
80,000 2023
m2024
60,000 2025
40,000
20,000 J» ]:

28 38 4¥

58 68 7E

98 108 11¥ ¥
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3. SIAHK LaE 0| (&9l : o &)

3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000
2023-06-06 2023-10-06 2024-02-06 2024-06-06 2024-10-06 2025-02-06 2025-06-06
X2 : KISKFAE 7}

. SSAE s
F A FEAIE 2 A3 CHH| SHASH A2 7t O|FO{AICE S2Y RS2 AAA S22 T O]

3.84%P ZADE 20.26%E XXM, AA S5 T F CHH| 8.99%P &A%t 58.11%E AHX|RULCH ASE2

= 2F

r|o

12.08%P =7}t 20.08% =2 AFX|GHC} ZH= @t 14 0|2 7L M= 10.92%P S 7t

OHﬂ

o
°
4534%, 1H~3HE 2 3.04%P 223t 46.15%, 3T ~5EHEL 6.52%P A 3.85%S AKX 51 Of4A

T M= 1.36%P ZhADt 467% S KHX| LT

H5. M SEE /8 (H2l: of )
T+ 2025-05-15 2025-05-22 2025-05-29 2025-06-05
AAA 15,530 19,775 16,219 7,024
AA 40,795 28,094 45,152 20,151
A 5,543 6,867 5,384 6,963
BBB 544 872 491 489
JUNK 65 45 46 48
Total 62,477 55,654 67,292 34,675

XH2 : KISKHAHE I}

H6. S|AHMY ZHEE /8 (el
e 2025-05-15 2025-05-22 2025-05-29 2025-06-05
~1y 18,760 17,778 23,162 15,721
Ty~3y 36,991 33,211 33,096 16,001
3y~5y 4,444 2,474 6,974 1,334
Sy~ 2,282 2,191 4,059 1,620
Total 62,477 55,654 67,292 34,675

AtZ : KISKFAHE 7}
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"I XL KEY POINT
719 A 02) 3215-1435 o PH|EBeRFSSITHE 1,350 A L
|3t AT 02) 3215-1454 o 6 AZT2Z XM F QEZ UL

O[tHZ= ABS ZHAHOME EZ4 2H HES 7|22 510 f[H|Yot6 RS2 E0] 1,350 & &

31, 7 7| XXpAHE ABS HAFH F0] (5491:21 @, 7|2 : 2025-01-01 ~ 2025-06-05)
25,000 350000

/\ s PF Loan
70,000 - 300000 o0

- 250000 7)et
15,000 - 200000 og=
10,000 -~ 150000 cHet | 2 X
I - 100000 e b/ OE R A DO
>000 1 - 50000 Synthetic CDO
0 |, ezl

2025-01 2025-02 2025-03 2025-04 2025-05 2025-06

ALE: KISKHAHE 7L

J8l2, A7 WalH| = (5421 = %, 717t : 2024-07~2025-06) a

o
w
(o))
L0
nE
o
o
ol

(S8l : %, 712t : 2025-06)

PF Loan
22%

PF Loan,
1350

Xt&E: KISKHHE It KbE: KISKFLE 7}
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1. F7F ABS L4l Szl (S8 : A9, %, 7|7t : 2025-06-02~2025-06-05)
7| =Xt SPC MgsE E a7 WAz | wdzga | M
IEEEES PHYSt6 R S22 1 AA+ 2025-06-02 2Y11M 1350 2.873 -
XtE : DARTHAS A|A|AE
H2. X2 MBS £ ol H3|X} 2l HmE (SH - A8, %)
a7 MBS 2025-6(2025-05-27) MBS 2025-5(2025-04-22) MBS 2025-4(2025-03-11)
- w3y | wagel | azyc | wu3y | wulsl | amyc | gu3y | wuge | azmyc
14 1,013 2.455 +18 817 2615 +19 605 2.827 +21
24 1,100 2484 +15 1,200 2.537 +14 800 2.839 +16
34 800 2.503 +17 900 2.565 +21 600 2.808 +23
54 1,700 2.642 +15 1,400 2.636 +17 800 2.888 +20
74 900 2917 +26 900 2.858 +25 900 3.069 +26
104 700 3.125 +37 800 3.007 +38 600 3.150 +37
2014 800 3273 +55 900 3.085 +52 600 3.213 +51
3044 200 3102 +47 200 2.959 +49 200 3.098 +50
S ENRE RS
AR IFHIESA
4. MBS TH7|'E L3 Xiol FF0| (SHl: o 2l)
80,000 180,000
70,000 - 160,000
60,000 /\ - 140,000
50,000 / \ - 120,000 2022 23l
/ \/\ - 100,000 2023 &
40,000 b
\ - 80,000 2024
30,000 (25 2Hel
- 60,000 =°
_’F_II-OH(OE)
O - TI\T 7
20,000 - 40,000
10,000 - \ - 20,000
0 - -0
1Y 2Y 3y 5Y 7Y 10y 15y 20y  30Y
AtZ : KISKHAHE IF
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T35, MBS BH|Y w3 AmaE o) GEECE)
3
2.5
m1y
2 m2y
m 3y
1.5 - m5Y
m7Y
1 w10y
m15Y
0.5 20Y
O T T T 1
MBS2025-3 MBS2025-4 MBS2025-5 MBS2025-6

KHE : KISKHAME 7}

Il FEAE ST

62 ABS S SAIYOM = P-CBOE 7| =X E Sh= KHO| 400 A&, PF Loans 7| =AAC 2 Sh= A

Of 500 & el = ALt

26, YZH ABS 7| XA H S EH|E 30| (SHl: o 2l)
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90%
80% 2
== P-CBO
70% -
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60% 2
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50%
| SR O S A

40% 1
mQQEER
30%
2bg /& e o= A H cpo
20% 1
7| E}
10%
— =Y
0% 0

v v » W A AR PRI
ARA VARG S VR oY S O e 1 G RO
O I I I I S
AtZ : KISKHAHE IF
H3. ME8SE HE
SPCH HAH HES HE 7| EXpat HEA
e els - - - - -

AtZ : KISKHAHE IF
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1 ULk JHIUCE O|2 Qs 7| Hut ZhAel 270 =Xt MESe WZ 22 LiEHGCt ot S0
M =0Tl 2tM&0| B| 81t 7tA0| &5 0| E10 KLt UL

Jz. 0338 =4 E F0| (E1: %, 717t 24.06.07~25.06.04) a2, EUIA A =0] (E41: %, 717t 24.06.07~25.06.04)
=H(%) 10Y-2Y(%) 21 (%) 10Y-2Y(%)
5.5 0.8 3.5 1.2

0.6

I\._\’ 0.4
45 47 02

0.4

2024-06-07 2024-09-07

2Y

2024-12-07
5Y 10y 30Y

2025-03-07
DR

XtZ : KISKHHE T, Bloomberg

73 2K =AU E F0| (E491: %, 712k 24.06.07~25.06.04)

=X (%) 10Y-2Y(%)
3.5 0.9
3 0.8
0.7
2.5
0.6
2 0.5
1.5 0.4
0.3
1
0.2
0.5 0.1
0 0
2024-06-07 2024-09-07 2024-12-07 2025-03-07
DR 2Y 5Y 10y 30Y

Xt& : KISKHHE I, Bloomberg

2024-06-07
DR

2024-09-07
2Y

2024-12-07
5Y 10y

2025-03-07

30Y

A& : KISKHHE I, Bloomberg

a4 F22H $AE 0|

(2H2l: %, 712t 24.06.07~25.06.04)

=7 (%)

25

1
2024-06-07

DR

2024-09-07

2Y

2024-12-07

5Y 10y

2025-03-07

10Y-2Y(%)

0.9
0.8
0.7

30Y

AtE : KISKHHE I, Bloomberg
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H1. T 33 S2HS (EH2l: %)
=22 & 2025-06-04 2025-05-30 2025-05-02 M= CjiH] HE chy]
US TREASURY 2Y 3.95 3.94 3.72 1.00 23.60
US TREASURY 5Y 4.02 4.00 3.82 2.10 19.80
US TREASURY 10Y 4.45 442 4.23 3.40 22.50
US TREASURY 30Y 4.98 491 473 6.60 25.30
DEUTSCHLAND REP 2Y 1.77 1.77 1.73 0.40 4.00
DEUTSCHLAND REP 5Y 2.07 2.07 2.03 -0.10 4.30
DEUTSCHLAND REP 10Y 2.52 2.51 248 0.60 3.30
DEUTSCHLAND REP 30Y 3.01 2.99 2.92 2.30 9.10
JAPAN GOVT 2Y 0.77 0.74 0.61 2.80 15.70
JAPAN GOVT 5Y 1.04 1.01 0.83 2.70 21.50
JAPAN GOVT 10Y 1.51 1.50 1.27 0.40 23.90
JAPAN GOVT 30Y 2.95 2.96 2.77 -1.10 18.30
CHINA GOVT 2Y 1.47 1.48 1.45 -0.40 2.30
CHINA GOVT 5Y 1.57 1.57 1.50 -0.20 6.60
CHINA GOVT 10Y 1.71 1.70 1.62 0.20 8.20
CHINA GOVT 30Y 1.89 1.90 1.86 -0.50 3.00

Xt2E : KISKHHE T, Bloomberg

125 USD & EUR

(2H9l: %, 712t 24.06.07~25.06.04)

1,700
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1,500
1,400 w
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1,200
1,100
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g g g g S g
e USD/KRW EUR/KRW
XtZ : KISKHHE I, Bloomberg
d37. kP2 28 MA HE (H2l: %)
6
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— T YTM HFEvym™m

AtE : KISKHHE 7} Bloomberg
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d%6. MOVE & VIX
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m
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I: %, 712t: 24.06.06~25.06.03)
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(2+9l:bp,712t:25.05.30~25.06.04)

o L A
4

12 e/fE1270E 24 s 7 104 154 204

Xt2E : KISKHHE I, Bloomberg

(EHl:bp,712+:25.05.30~25.06.04)

J&10. KPE HZ 8 HE HE

DR(bp)

|

108 153 204

O B N W b U1 O

1Y e/l 1270 & 2 s 74

XtE : KISKHHE I, Bloomberg

(H2l: %, 712t 25.06.02~25.06.05)

4.69% 3.13%

6.25%
4.69%

18.75%

4.69%

X HYNA ME 22

6.06% 3.03%
. 0

6.06%

[\

3.03%

3.03%
B Consumer, Non-cyclical | Utilities B Consumer, Non-cyclical | Utilities
B Financial B Communications B Financial B Communications
Government Consumer, Cyclical Government Consumer, Cyclical
1 Industrial Government(Municipal) 1 Industrial Government(Municipal)
1 Technology i Technology
XtZ : KISKHHE I, Bloomberg
2 HF COfH| WY x{H Mg ST (EHSl: %, 7|2t 25.05.26~25.06.05)
HE] a5 e 57
Financial 24.24% 42.19% -17.95%
Consumer, Cyclical 3.03% 4.69% -1.66%
Consumer, Non-cyclical 18.18% 4.69% 13.49%
Energy 0.00% 0.00% 0.00%
Government 21.21% 18.75% 2.46%
Basic Materials 0.00% 0.00% 0.00%
Communications 3.03% 4.69% -1.66%
Diversified 0.00% 0.00% 0.00%
Industrial 15.15% 6.25% 8.90%
Technology 3.03% 0.00% 3.03%
Utilities 6.06% 3.13% 2.94%
Government(Municipal) 6.06% 0.00% 6.06%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (71Z}: 25.06.02~25.06.05)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 238112 (USD)
CITNAT Float 11/20/25 US DOMESTIC | USD 2025-05-28 2025-11-20 | 4.59% | SOFRRATE |  100.00MM
KEBHNB 2.05 06/01/26 EURO MTN CNY 2025-05-29 2026-06-01 | 2.05% 48.70MM
KDB 4.3 05/28/27 EURO MTN usD 2025-05-29 2027-05-28 | 4.3% 50.00MM
KDB 12.51 05/26/27 EURO MTN BRL 2025-05-29 2027-05-26 | 12.51% 197.31MM
WOORIB 4.475 11/21/25 | EURO-DOLLAR | USD 2025-05-30 2025-11-21 | 4.475% 20.00MM
WOORIB Float 06/01/26 | US DOMESTIC | USD 2025-05-30 2026-06-01 | 4.69% | SOFRRATE 20.00MM
CITNAT Float 06/03/28 EURO MTN usD 2025-06-03 2028-06-03 | 5.123% | SOFRRATE 10.00MM
KDB 0 10/03/25 EURO-DOLLAR | USD 2025-06-03 2025-10-03 -- 11.00MM
KDB Float 06/05/28 DOMESTIC MTN| AUD | 2025-06-05 2028-06-05 |4.465% | BBSW3M 321.11MM
KDB 4.145 06/05/28 DOMESTIC MTN| AUD | 2025-06-05 2028-06-05 | 4.145% 160.56MM
KDB 0 06/04/26 EURO NON-DOL...| HKD 2025-06-05 2026-06-04 -- 25.5TMM
KDB 0 12/02/25 EURO NON-DOL...| HKD 2025-06-05 2025-12-02 -- 12.76MM
KEBHNB 3.72 06/05/26 AUSTRALIAN | AUD | 2025-06-05 2026-06-05 | 3.72% 32.11TMM
KDB Float 06/05/28 EURO MTN usD 2025-06-05 2028-06-05 | 5.054% | SOFRRATE 30.00MM
XtE : KISXHAHEZE Bloomberg
H4 F7H 0|3 ZH X =7 (E+2I: %, 7]Z}: 25.06.02~25.06.05)
Date Name Survey Actual Prior
2025-05-30 PCE 27}X|%= YoY 2.20% 2.10% 0.023
2025-05-30 =& PCE E7X|== Yoy 2.50% 2.50% 2.60%
2025-05-30 OJA|ZPCHSm AH|RFA 2 51.5 522 50.8
2025-05-30 OjA|ZtoHE . Ho|3 g 58.0 58.9 57.6
2025-05-30 OJA|ZhCiEEm A H|XtZ|CH 477 479 46.5
2025-05-30 ojA|Zichstm 1 QIEa|o|M 7.10% 6.60% 7.30%
2025-06-02 sap ZEHY 0|3 MEQ PMI 52.3 52.0 52.3
2025-06-02 ISM H| = x| 495 485 487
2025-06-02 ISM T-O{ 2 7HX| 2= 69.3 69.4 69.8
2025-06-02 ISM AFAF2 -- 47.6 47.2
2025-06-02 ISM 18 -- 46.8 46.5
2025-06-03 TRIOI R I FoI 7100k 7391k 7192k
2025-06-04 SapP ZEY 0|2 MH| A PMI 523 53.7 52.3
2025-06-04 sap 22 0|5 3 PMI 52.1 53.0 52.1
2025-06-04 ISM AH|A X|%= 52.0 499 51.6
2025-06-04 ISM MH|A 18 49.0 50.7 49.0
2025-06-05 Fo=x| -$66.0b -- -$140.5b
2025-06-05 M Y Hrde 235k -- 240k
2025-06-05 Initial Claims 4-Wk Moving Avg -- -- 230.75k
2025-06-05 HYEHAS G UE A 1910k -- 1919k
AbZ : KISAH:HE 7F, Bloomberg
5. WF 0|3 ZH X =2 (5+9l: %, 7|ZF: 25.06.09~25.06.13)
Date Name Survey Actual Prior
2025-06-06 HsYgREn8xts HE 126k - 177k
2025-06-06 DIZIRE D8X HE 120k - 167k
2025-06-06 Nonfarm Payrolls 3-Mo Avg Chg - - 155k
2025-06-06 HeE 420% - 4.20%
2025-06-06 AlzZte B A (™ ksl 0.30% -- 0.20%
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2025-06-06 A7t Hat (T AT 3.70% - 3.80%
2025-06-10 NY Fed 1-Yr Inflation Expectations - - 3.63%
2025-06-11 MBA FE{ZX} MHX|= -- -- -3.90%
2025-06-11 CPI (I &CHH]) 0.20% - 0.20%
2025-06-11 CPI MZ O HX|H 2 T &H| 0.30% - 0.20%
2025-06-11 CPI (HALHH]) 2.50% - 2.30%
2025-06-11 CPI MZ O HX|H 2 FHEHH| 2.90% - 2.80%
2025-06-11 CPI X|4= NSA -- -- 320.795
2025-06-11 HE E@ AZY g ©AECiy| - -- 1.40%
2025-06-12 Federal Budget Balance -- -- $258.4b
2025-06-12 PPI (A& X OH X H<l) &2 0.30% - -0.40%
2025-06-12 PPl (MZF & 0L X| M <) HEH| N -- 3.10%
2025-06-12 M desg ¥1ds - - -
2025-06-12 Initial Claims 4-Wk Moving Avg -- -- --
2025-06-12 A A T AKX} - - -
XtZ : KISKHHE 7L Bloomberg
H6. Tt 5 AH X = (£49): %, 71ZF: 25.06.02~25.06.05)
Date Name Survey Actual Prior
2025-05-30 20§ EOf (M ZTHH]) 0.20% -1.10% -0.20%
2025-05-30 20 o NSA ™ EH| -1.80% 4.00% 0.30%
2025-05-30 CPI &f|4ll MidH| -- 2.30% 2.30%
2025-05-30 CPI HEO[Of 2 M HH| -- 2.10% 2.10%
2025-05-30 CPl HRIEIR =23 FMiHH| -- 2.20% 2.20%
2025-05-30 CPI ZHdl M| -- 2.30% 2.40%
2025-05-30 CPI HtE FI2HH 23 MEH| -- 2.20% 2.40%
2025-05-30 CPl L2 Ea}Ql HAETH T iHH| -- 2.00% 1.80%
2025-05-30 CPI (M ALHH]) 2.10% 2.10% 2.10%
2025-05-30 CPI EU B¢ MdH| 2.00% 0.021 2.20%
2025-06-02 HCOB =Y XM= PMI 488 483 48.8
2025-06-04 HCOB =& MH|A Y PMI 472 471 472
2025-06-04 HCOB =¥ &g PMI 486 485 486
2025-06-05 S WDA M HH| 3.90% -- 3.80%
2025-06-05 HCOB =g AHEY PMI - - 45.1
X2 : KISKHHE 7L Bloomberg
H7. WF 5 X X = (549l: %, 712k 25.06.09~25.06.13)
Date Name Survey Actual Prior
2025-06-06 AQAH AL SA MoM -1.00% - 3.00%
2025-06-06 AFQIAHAH WDA YoY -1.00% - -0.20%
2025-06-06 Fo=X| SA 19.1b - 21.1b
2025-06-06 & SA MoM -1.40% - 1.10%
2025-06-06 =2 SA MoM 0.50% - -1.40%
06/11-06/16 L OfE7HA 4= T EH| - - -0.10%
06/11-06/16 L OfE7HXA 4= T EH| - - 0.80%
2025-06-12 RERSEN -- - 34.1b

X2 : KISAHLHE 7E Bloomberg
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H8. F = BN X =

(TH2l: %, 712t 25.06.02~25.06.05)

Date Name Survey Actual Prior
2025-05-31 M= PMI 495 495 49.0
2025-05-31 HIHZ=Y PMI 50.5 50.3 50.4
2025-05-31 =3t PmI - 50.4 50.2
2025-06-03 XtojAl B PMI M E Y 50.8 483 50.4
2025-06-05 XojAl Z= PMI B = - 51.1
2025-06-05 Xo|Al = PMI AH[A Y 51.1 - 50.7
XtE : KISKHAHEZE Bloomberg
H9. UWF 3= 2 X= (EH2l: %, 712t 25.06.09~25.06.13)

Date Name Survey Actual Prior
2025-06-07 9|3t o of $3280.00b -- $3281.66b
2025-06-09 PPl HHH| -3.00% - -2.70%
2025-06-09 CPI (HACHH]) -0.20% - -0.10%
2025-06-09 +Z YoY 6.10% - 8.10%
2025-06-09 =2 YoY 0.50% - -0.20%
2025-06-09 FoX $98.92b -- $96.18b
2025-06-09 £Z YoY CNY -- - 9.30%
2025-06-09 2 YoY CNY -- - 0.80%
2025-06-09 292X CNY -- -- 700.00b
06/09-06/15 At {123t CHE CNY YTD 11000.0b - 10060.0b
06/09-06/15 X5 CNY YTD 18730.0b -- 16340.0b
06/09-06/15 S3ta3 M2 M| 8.00% - 8.00%
06/09-06/15 £3t58 M1 Yoy 1.50% -- 1.50%
06/09-06/15 E3t52 MO YoY -- - 12.00%
06/11-06/18 FDI ®XCHH| YoY CNY - -- -10.90%

X2 : KISKHHE 7L Bloomberg
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ELS : 20259 6&

A= KOSPIXIZ=&=

2812.05= Oi&

7 ehetxt KEY POINT
g AFY  02) 3215-1422 e X4t = CHH| KOSPI X|Z= AM<L, SQP500 A=,
o FZHELS W U Lo, WASH M Oy L,
o ELS A% Za N3 Z2 HA XIE MBS
IS FA Al
23 OpX|8F 7222l 052, KOSPIX|4=£ M3 CiH| 114.38p A58t 1, FLX|4 & KOSPI200E ™
CHH| 471% &5, KOSPI= K|t 3 OtX|2 A2 Y CHH| 4.24% A& 5L
H1. MF OfH| £ X| F0| (EHQl: ZQIE)
ES N [ o|H = HEZ
KOSPI200 359.62 376.54 A1692
NIKKEI225 37,965.10 37,554.49 v410.61
HSCEI 8,432.02 8,684.73 A252.71
EUROSTOXX50 5,366.59 5,405.15 A3856
S&P500 5,911.69 5,970.81 A59.12
25 2 |IIS AT 2F AL 71F Y7tsT 22 B HE
231, A2 WYL T8 XF F0| (EH9l: ZAIE)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
39000 T+ r 380 8800 r 6200
r 375
38500 1 L 370 8700 1 b 6000
[ 365 8600 - /_\\/\/—/_
38000 - r 5800
r 360
8500 1
r 355
37500 - r 5600
350
8400 1
345 %
37000 - r 5400
340 8300
36500 - 335 8200 4 b 5200
330
36000 T T T 325 8100 T T T 5000
2025-05-12 2025-05-19 2025-05-26 2025-06-02 2025-05-12 2025-05-19 2025-05-26 2025-06-02

F) 224U IE
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SWAP : CD 912= =dl 0.01% Ot

o7 ek x} KEY POINT

MQZE % 02) 3215-2940 e X|t F CHH| CD 22| 0.01% o=t
e RS 22| #EA|, CRS 22| &SAl
e SWAP SPREAD S}F2HA|, SWAP BASIS &S Al

EHl CDE2l= 2.58%2 ™ F CHH| Sl2HSIRACE RS 22|= MutX oz AS35IA 1, CRS 22[9 &4
L IHE AL F=ME EULCEH IRS 22|92 KTB VYield2| X}0|Ql EE-AQF AmpEL XMt

=
S|
CRS 22/} IRS F2|2 Xt0[Ql A2 H|O|A[A0] B2 YSMHE E0|H 1 F= EUCL

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

6.00%
5.00%
4.00%
3.00%
2.00%
1.00%

0.00%

A2 . F9 gl FUHS (EH: %)

mKTB m KRW IRS m KRW CRS USD IRS uSsD TB
0.10%

0.08%
0.06%
0.04%
0.02%
0.00%
-0.02%
-0.04%
-0.06%
-0.08% -

-0.04%
-0.06%

AtZ : KISKHAHE IF

38



1213, usD IRS 22| F0|

(THl: %)

Xt0| ——6/5/2025 5/30/2025
5.00% 0.030%
4.50% 0.020%
4.00% \—/// T 0.010%
0,
3.50% 0.000%
3.00%
-0.010%
2.50%
-0.020%
2.00%
1.50% -0.030%
1.00% -0.040%
0.50% -0.050%
0.00% -0.060%
3M 6M 9M 1y 2y 3y 4y 5Y 6y 7Y 8 9y 10Y 15Y 20Y 30Y
XI&Z : Refinitiv, Bloomberg
H1. USD IRS Data (Et9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-06-05 3.9978 3.6644 3.5735 3.602
2025-05-30 4.0527 3.7083 3.6104 3.6289
F5y -0.0549 -0.0439 -0.0369 -0.0269
2024-12-31 41632 4.0674 4.0372 4.008
]| -0.1654 -0.403 -0.4637 -0.406
X2 : KISKHAHE G
J2l4. KRW IRS (E9l: %, BP)
Xt0O| =———6/5/2025 5/30/2025
2.70% 0.12%
2.60% N 0.10%
2.50% 0.08%
2.40% 0.06%
2.30% 0.04%
2.20% 0.02%
2.10% 0.00%
2.00% -0.02%
3M 6M 9M 1y 2y 3Y 4y 5Y &Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt : Refinitiv, Bloomberg
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H2. KRW IRS Data (Et2l: %, BP)
KRW IRS 1Y 2y 3y 5Y
2025-06-05 2.3925 2.3375 2.36 2.46
2025-05-30 2.3575 2.3025 2.315 24
FzUsd 0.035 0.035 0.045 0.06
2024-12-31 2.8625 2.7275 2.705 2.72
]| -0.47 -0.39 -0.345 -0.26

Rt : KISKHAME 7}

135, KRW CRS (THl: %)
Xpo| ——86/5/2025 5/30/2025

2.50% 0.07%
0.06%

2.00%
v \ 0.05%
1.50% 0.04%
1.00% 0.03%
0.02%

0.50%
0.01%
0.00% 0.00%

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

XI& : Refinitiv, Bloomberg

#3. KRW CRS Data (EH2l: %, BP)
KRW CRS 1Y 2y 3y 5Y
2025-06-05 1.715 1.735 1.84 1.955
2025-05-30 1.685 172 1.805 1.89
F=Usd 0.03 0.015 0.035 0.065
2024-12-31 2.315 2.185 2.19 2.23
2| -0.6 -0.45 -0.35 -0.275

Xt : KISKHAE 7}
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J&e6. KTB (5+9): %, BP)
XFO| —6/5/2025 5/30/2025
3.50% 0.14%
3.00% 0-12%
/_/_/—\_\ 0.10%
2.50%

’ e — 0.08%
2.00% 0.06%
1.50% 0.04%

0.02%
1.00%

0.00%
0.50% -0.02%
0.00% -0.04%

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

XI&Z : Refinitiv, Bloomberg

H4. KTB Data (Et21: %, BP)
URD IRS 1Y 2y 3y 5Y
2025-06-05 2.25 2.38 2412 2.597
2025-05-30 2.25 233 2.335 2.505
F=Usd 0 0.05 0.077 0.092
2024-12-31 2.71 2.767 2.597 2.765
]| -0.46 -0.387 -0.185 -0.168

Xt : KISKHAME 7}

71217, IRS EEHI| AT E 20| (2 : %) J78. IRS HTH7| ATEE FZHHE (T2l : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y B KRW IRS 5Y-3Y = KRW IRS 10Y-5Y
0.20% 0.016% - 0.015%
0, |-
0.15% 0.014% -
0.10% 0.012%
0.05% 0.010% -
0.00% 0.008% -
-0.05% 0.006% -
_0.10% - 0004% [~ 0003%
015% | 0.002% -
2023-12 2024-06 2024-12 2025-06 0.000%
K2 KISKHHEZH A& KISKHEE I}
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189, 22 HIO|A| 2 0| (EH91 : %) 1810. 2YHO|A L FZH HS (£l : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) B SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.000%
-0.10% -
-0.20% - -0.002%
-0.30% |-
0.40% | -0.004%

om0 |

0, "F \
-0.50% |- ‘W | v -0.006% - -0.005%
-0.60% J ‘ f (
S A

-0.008% -
-0.80%
-0.90% | -0.010% +
-1.00% 1 L L -0.010%
2023-12 2024-06 2024-12 2025-06 -0.012% -
Xt : Refinitiv, Bloomberg XtE : Refinitiv, Bloomberg
2l11. KTB/IRS 30| (EH2l : %) d212. KTB/IRS 7t HE (SH2l - %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) B SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.040% 0.035%
0.30% 0.030%
0, -
0.20% 0.020%
0.010% |
0.10%
0.000%
0.00% -0.010% -
-0.10% -0.020% +
-0.032%
-0.20% : L . -0.030% -
2023-12 2024-06 2024-12 2025-06 10.040% .
XI&E : Refinitiv, Bloomberg Xt : Refinitiv, Bloomberg

Il. FXA|Z S8

/e gkg2 Xt = ofH] 1380.101A S 1358422 -21.78, -159.75BPEHE WSSt 2zt &

NE LIERICE 7|6t 22 S8 5 20/ 39 0| 23 Oy ZME 29D, Asts 2H, 33 ot2c
o 2 M S22 HOCh Y/2E AYEOIEL 11 J|E -3239S LIERD] B2 52 HYL U

HIMEL
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J313. KRW/USD Swap Point 30|

03M o6M 12M 03y 05Y
0
20 W
‘—\u\'_',
-40
-60
-80
-100
-120
-140
-160
O DN O & & & X & O & @ O QO DN A DDA DO L
@p@?éy@f@f@f@Q@Q@Q@Q@QQQ@y@y@Q@P§§§P§P§P@P
[0 A N I A W N SRS S W S A N P e »ow VY Y
AtE : Refinitiv, Bloomberg
J&14. KRW/USD Swap Point 30| (Bl 8)
e X CHH| XFO| MZCHH| X}O0| ——6/5/2025 ——5/30/2025 ——12/31/2024
1500 0
1450 -20
1400 20
1350
-60
1300
-80
1250
1200 -100
1150 -120
1100 -140
SPT 01W 01M 02M 03M 06M 09M 12M 02y 03Y 04y
Xt : Refinitiv, Bloomberg
H5 FRE3} g8 U F7H (THel: 718
55 2025-06-05 | 2025-05-30 Xto] == 2025-06-05 | 2025-05-30 xto|
KRW/USD 1358.4 1358.4 217 USD/CHF 0.82 0.823 -0.004
EUR/USD 1.141 1.141 0.006 USD/SGD 1.287 1.29 -0.003
GBP/USD 1.355 1.355 0.007 USD/IDR 16277.5 16290 -12.5
USD/JPY 143.195 143.195 -0.62 USD/PHP 55.682 55.694 -0.012
USD/HKD 7.846 7.846 0.005 USD/TWD 29.935 29.871 0.064
USD/CNY 7.183 7.183 -0.006 USD/SEK 9.603 9.574 0.029
USD/CAD 1.367 1.367 -0.015 USD/PLN 3.754 3.738 0.016
AUD/USD 0.649 0.649 0.007 USD/DKK 6.538 6.573 -0.035
NzD/USD 0.603 0.603 0.006 USD/ZAR 17.831 17.844 -0.013

A= M2=EIH (154 402 &

7|E)

43



Il 20254 52 COCP S

"I} KEY POINT

HHOIX| CHE]  02) 3215-1457 o CDEE| (AAASE 3M) T ATHH| 12bp SHETH 2.59%
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e 52 228 7|Z 32| 25bp A%}

. BolEe 3¢

B CD=dl 58/ CP=El 5t

CDEZ[(AAASE 3MEE7|F)= M| 12bp St 259% 2 2 OHASHRALCE CD-2HWIH(AAAS
Z3IMYEE 7|18) 22 E= MY 2bpdf A EE -1bpZE 3bp HALIQUCE 5€ CD LHHAZE FHY 2

48O 2 MEF CHH| 2F 2 7

o
2

(o))
i

50

12

1

A | AL,

2 ZATH5X 6,750 )2 7| ERCH Ol 5 XEE

27

CPaEl(A15E 3/ME=Z 71F)= T2 CHH| 14bp S22 277% 2 2 OHZSIRALE CP-2|AH(AAS S

3ME= 7IF) 22 Es T 8bpilM FE 7TbpE 1bp Ha, CD-CP AZeEe T

2 -18bp2 2bp ZAEIQIC 58 sHRed 2

o
B
SHA NI} SHE) JhK| Sl2t0) IHE QB MEM SAR J|ED2|Z 25bp I5HE 250%0 2 HHAUCE
=

= 2% AE EUC oHE, NHO|SZEYAN2 M= CPAIEE HoF 27|
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2= 7l 2ddsels A4 3.10% === TE OiH| Sbp ot 7|08 RS2 1
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Thel: 28
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
A1 S ARIHEG R - - - - 300 300
Al SIEHSE - - 4,000 2,500 - 6,500
A1 DB & FA - - - 200 200 400
Al CINZEE - - - 200 - 200
A1 St=EXFEAF - - - - 2,500 2,500
Al KBS H - - - - 2,500 2,500
A1 SHENY - - 200 350 - 550
Al el SN - - - - 800 800
A1 SHEZY - - - 1,500 - 1,500
Al Mg - - - - 100 100
A1 SKO| . t| 0| M - - - 1,000 - 1,000
Al A TS AL - - - 1,000 - 1,000
A1 ZI7AEH A HE - - - - 100 100
Al SKHEA - - - 500 - 500
Al O M - - - 1,700 - 1,700
Al SK - - 500 4,200 - 4,700
Al @] 100 - - - - 100
Al AL 0| - - - - 2,100 2,100
A1 ROLeEE - - 300 - - 300
Al 2Had - - - 500 500 1,000
A1 MNHolZ22EY 2,500 2,000 - - - 4,500
A1 TN 2 - - 1,000 2,500 - 3,500
A1 ofo|ASZH - - - - 500 500
Al ZOXF - - 1,500 600 100 2,200
Al L Ad - - 1,000 - - 1,000
Al HegEga - - - - 700 700
A1 7125d - - - - 3,500 3,500
Al ACfxjo=z YA - - - 200 - 200
A1 S 3 - - - - 400 400
Al Aol A M - 500 5,100 - - 5,600
A1 FELAY - - - - 50 50
A1 PSSR - - - - 50 50
Al MEZ22EHY - - - - 100 100
Al N[O A M - - - - 100 100
A1 SelFaB - 1,300 - - - 1,300
A1 BNKEAZH - - - 200 750 950
Al i oty - - - 1,000 - 1,000
A1 NHEXISH - - - - 2,200 2,200
A1 kel PN ] - - - - 2,300 2,300
A1 ojzjof =3 - - - - 6,000 6,000
A1 O|OtE - - 1,000 - - 1,000
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s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
Al SR E=s - 1,000 - - - 1,000
Al CH 7 A A EEX| 22| S B - - - - 350 350
A2+ SUEREH - - - - 400 400
A2+ 717t AEHAHE - - - - 100 100
A2+ ol 27 0] 21 ™ A R 5} st - 1,300 1,800 - - 3,100
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A2+ LSEH - - - - 30 30
A2+ Z4sto|ntE - - - 400 - 400
A2+ HCHE[HIE - - 200 - - 200
A2+ Mot& £+ 150 150 - - - 300
A2+ 50| Zakxt 150 1,910 200 - - 2,260
A2+ o3t - - - - 1,500 1,500
A2+ Mot A& 100 - - - - 100
A2+ O ZHE - - - - 800 800
A2+ ojzfo AL E - - - 150 - 150
A2+ ol A oA o] Z - - - - 500 500
A2+ 23253 - - - - 120 120
A2+ SR =H - - - 200 - 200
A2+ orelE - - - - 200 200
A2 SKRIE| 7} 500 - - - 300 800
A2 ez e - 300 - - - 300
A2 MIOFRIZX| = - - - 100 - 100
A2 4 MIEFO[Of - - - 300 - 300
A2 CiAlof kot ol - - - 100 1,400 1,500
A2 k=23 - 350 - - - 350
A2 HSE MM TtAXY - - 900 - - 900
A2 S CH A M - - 100 - - 100
A2 SHYZH - - - - 250 250
A2 SL2|F80|ZH0t0| - - - 700 - 700
A2 SKEH - - - 80 320 400
A2 29539 1,000 1,800 500 - - 3,300
A2 HKO[ =&l - - 250 - - 250
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Al FUHSH 18K - - 2,400 5 2,405
Al O 9l LAl &F <t - - - 2,400 2,400
Al SlO| E 2| 2K LA} - - - 2,450 2,450
Al s VPN - - - 1,000 1,000
Al Ol 0| X| O & A} - - 300 - 300
Al StO| 2 A A| Xt - 283 - - 283
Al e R B Y ESTOIpNS - - - 0 0
Al 2to| =4 H - - - 400 400
Al X|oto|H| AL - - 220 - 220
Al 7 0[H| 12 0| E 2K Ykt - - 500 - 500
Al SIS 15K - - - 2,450 2,450
A1 o2 =2to| Eof| L X| - - 500 - 500
Al 7lO[H| 2 HAEH Xt - 654 - - 654
Al SHET| AbY YXE - - - 2,404 2,404
Al SEINE S P - - 850 1,451 2,301
A1 QA|2|otmt AN aFkt - - 328 - 328
Al 2| AR 2%t - - 1,700 702 2,402
Al fon = Exi BN ESPN - - - 2,450 2,450
Al Q0| C| I K & ARXE - - - 2,401 2,401
Al ZetAar LAt - - - 261 261
Al =0T 28 A A - - 2,400 5 2,405
Al Clojo|X| = 2 H M LAt - - 300 - 300
Al ML MF| AR - - - 148 148
A1l SELEAFZER 1K - - - 2,450 2,450
Al QA 2| A | A ZEA} - - 114 - 114
A1 =2 AE|X| 40|kt - - - 2,450 2,450
Al X|otolH|AlE - 100 - - 100
Al S 2[AH O M| &Fxt - - 300 - 300
Al 7| 20| M| O| M| =X} - - 300 - 300
Al CmAEX|AH S LA - - - 9 9
Al KEXFSHLER| QX - - 75 - 75
Al 2| [T YKt - - 300 . 300
Al SHLIOFO| 22 H| & &t - - 94 - 94
Al JdajAM=H 0| X} - - - 61 61
Al QU Of| A K| O K| 7| & X} - - 500 - 500
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Thel: 28

s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al

Al AOFEZ 2 AN ARG - - 131 - 131
Al A A E| O SLEA| Of X} - - 300 - 300
Al 22|# 0|0 =H| 0|kt - - 350 - 350
Al 2| 2 C|of| AR LK} - - 500 - 500
Al M LA A 6K} - - - 2,450 2,450
Al SEMO2H 2Kt - - - 2,450 2,450
Al J2IHto| K| &FA} - - - 300 300
Al SHALRH 7K - - - 7,100 7,100
Al 2|l X|7 0| Eo 20| - - 500 - 500
Al I O| 2| Bf & 7 | O| K} - 300 - - 300
Al E2H YKt - - 500 1,951 2,451
Al 2| AL 4%t - - - 2,500 2,500
Al XMoo R mL - - - 80 80
Al 2|X| 7 0| EX|of| & - - 478 - 478
Al o AEtO|7{0f| O] K| & - 1,000 - - 1,000
A1 RARAF LK - - - 2,450 2,450
Al SH | Of M &| Xt - - 245 - 245
Al 22| O O] X| | K| AbxH - - 900 - 900
Al SYEHYH A Xt - - - 2,450 2,450
Al HERYSZOLEM MA - - 50 - 50
Al 7| 0| £|H| O] Of| A K| H| § Kt - 1,050 - - 1,050
Al o I A E 2UH o YKt 400 - - - 400
Al HFHER - - - 2,450 2,450
Al 7 0| mHo| B M| o X} - - 200 - 200
Al Q0| C| I X &4 O| Kt - - 850 1,505 2,355
Al A K| K| &K} - - 243 - 243
Al 7H2bAFL R =AY - - - 500 500
Al QUol| O K| & 21 - 326 - - 326
Al T AEIX A A &AL - - - 2,450 2,450
A1 FORAE R Y Xt - - - 2,450 2,450
A1 2| X| A0l ENY - - 627 - 627
Al O EfO| o T X O] X} - - - 300 300
Al C| bl A H| &Lk - - - 2,450 2,450
Al SHEM 24 Xt - - - 2,450 2,450
Al 2| Of| O X M| H| 2 K} - - 500 - 500
Al E Zoto|H| YAt - - 700 - 700
Al X|otolH| o] - - 700 - 700
Al Qto|C|m| X o] X} - - 2,450 - 2,450
Al HEFE| M LA - 150 - - 150
A1 | I Of| 2 B| AL X+ - - - 18 18
Al Az 2N EHE| - - 200 - 200




Q) «isrsr|

Thel: 28
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
Al 7| 0| H| 12 AE}K| O] K} - 2,000 - - 2,000
Al 4 of 2% LAt - - - 500 500
Al M L5 A 3K - - - 2,450 2,450
Al Qlofojxjo A7 ol2 LA - - 1,000 - 1,000
Al 0}0|0f| A F-| O| X} - - 95 - 95
Al 2| 2 QI LK} - 790 - - 790
Al x| of AHLEA| 2k - - 500 - 500
Al 2| X | 0| E0f| O] X| X O] X} - - 500 - 500
Al Of A [ Of A M| K} - 402 - - 402
Al X|oto|H| S 533 - - - 533
Al Oto|H| 7| 0| A4 C| = 2t K| O| K} - - 1,000 - 1,000
Al 2| X|H 0| EXtAS - - 140 - 140
A1 BlLF 2 M QX - - 200 - 200
A1 O~EZ0|Y - - 325 - 325
Al oflo| x| 0| & 7| 0| Xt - - 300 - 300
Al HE[ERNAZA - - - 412 412
Al H| -2 = g obH| Lkt - - - 1 1
Al C | A X 2t - - 1,900 503 2,403
Al P2|EFLR S A - - 1,700 750 2,450
Al 232 AR SA - - - 2,450 2,450
Al LR 32| RUA LAt - - - 2,450 2,450
Al o 200 x|l A E 2| K| YA} - 2,000 1,000 1,000 4,000
Al SHEM 2 M AL - - - 2,450 2,450
Al 20| 27 O] 2 H| 2Kt - - 400 - 400
Al X 0|2 =X Yxt - - 2,400 4 2,404
Al C | A X S Xt - - - 2,450 2,450
Al C| | of| A M| &4 X} - - - 32 32
Al X ofH| x| O] X} - - - 164 164
Al = 025 d S A - - - 2,450 2,450
Al 23| YH 1 X} - - 1,600 3,254 4,854
Al SHER| A @ A} - - - 1,200 1,200
Al 2| F X okt - - - 2,450 2,450
Al FEZUMO| AR B2 - - 1,000 - 1,000
Al H| 0| | E{ 7| O| C|H| X L X} - - 300 - 300
Al 2| X[AO|Ef & - 26 - - 26
Al YHtE 2 AX|O| At - - - 2,400 2,400
Al 0i| O #| 0| & 7 | O] X} - - 150 - 150
Al 2 2|0 0| X| 2 H| O]kt - - 200 - 200
Al I AE|X| AR - - - 2,450 2,450
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s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
Al Of| A Q E| =2 1| X} - - - 192 - 192
Al X|oto|H| x| LK - - - 676 - 676
Al 22|70l AF 0|t - - - 1,000 - 1,000
Al SHLIEHE X LAt - - - 250 - 250
Al SYALZ 6t - - - - 4,900 4,900
Al 2| 5 A &k kt - - - - 2,950 2,950
Al SE[SEH YAt - - - 180 - 180
Al F| moto| K| A A K} - - - 14 - 14
A1 RIAZAF AR - - - 300 2,100 2,400
Al L2 32| JUH e &t - - - - 2,450 2,450
Al SO 25 0|kt - - - - 2,450 2,450
Al Q0| C| I & T A} - - - - 2,450 2,450
Al 22| 28 S A - - - 600 1,850 2,450
Al e|AE R 9%t - - - 2,070 4,522 6,592
Al B 2 E T X| B| ®| &K} - - - 188 - 188
Al Q| =2 AR 0| X} - - - 300 - 300
Al S H|SILER| Ykt - - - 500 - 500
Al 2| X| 7| 0] E Y - - 5 - - 5
Al Of| O X| 4| C| &| & xt - - - - 1,654 1,654
Al = QIS LA 1K} - - - - 2,450 2,450
Al FRYUEEMNN A 384 - 423 - - 807
A1 o 2EtO[H 2 - - - 500 - 500
Al E=EN=DrESPY - - - 500 - 500
A1 | AlO|C|H| =T RO Ol A K| K| A At - - - 1,771 - 1,771
Al Q0| C| I & & YAt - - - 2,400 3 2,403
Al Oi| O X Of A C| & A} - - - 300 - 300
Al A AT 2k} - - - - 355 355
Al 2| Ot | & K} - - - - 504 504
Al SHETI MM S A - - - 2,000 4 2,004
Al 7{|0|H| Of| A OFO| H| 24Xt - - - 300 - 300
Al SHLEIZ 2| H| O H| 2kt - - - 100 - 100
A1 X|otolH| #H - - 15 - - 15
Al 22|04 O] X| I/ M| &kt - - - 140 - 140
Al Of| O X| 4| 2 x| O] X} - - - 1,000 . 1,000
Al CEFSHLER| 2 XF - - 300 - - 300
Al 2| X[ O| EAlRtE - - 6 - - 6
Al X| OO H| A AL - - - 209 - 209
Al Ol AEFO| {0 - - - 300 - 300
Al 7Ol H| 2| E0f| O| K| M| & X} - - - 300 - 300
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Thel: 28
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
Al Clof Ao of A LK - 188 - - 188
A1 70| T/ H| = 2 CH 8 R L X - - 200 - 200
Al AOtEE AN S - - 186 - 186
Al X LA |5k - - - 4,900 4,900
Al 7{|O[H| A 0| Z A L A - - 500 - 500
Al 2 XA O EXY - 31 - - 31
Al Q2| 28 Yxt - - 1,050 1,400 2,450
Al Z|X[A O EEME - 286 - - 286
Al C| o = x| & A} - - - 460 460
Al SO AF| YK - - 3,880 5 3,885
Al SS|YH 1K} - - - 2,450 2,450
Al SHLFOI| & 2 7 | L AL - - 300 - 300
Al 7{|0[H| 5} 2 H| L X} - - 250 - 250
A1 FTUMONSXRSSHE - - 1,000 - 1,000
A1 BHLIO| =& LA} - - 350 - 350
Al Off A~ Q E| H ALK X} - - 240 - 240
A1 AC| =2t A of At - - 800 - 800
A2+ 510| 2 H A H Z AL - 100 - - 100
A2+ 7|2 MICH A LKt - - 50 - 50
A2+ FAEC| A O] Ukt - - - 1 1
A2+ IO A K| ALK - - 165 - 165
A2 U ES=SE - - - - 700 700
A2 7+ 0f| LA X| M| & X} - - - 200 200
A2 A Ol Z2 X & X - - 297 - 297
A2 FYEZH LKt - - - 280 280
A2 7tEbAFLI RIS K} - - 1,500 - 1,500
A2 #0|0tO| Of| A7+O| EX| AFkt - - 1,000 - 1,000
A2 | #[0]0t0| 0| A7HO| ER|O|CkA|O| A} - - 300 - 300
A2 | #[0[0t0|0f| A7HO| ER|O| ChA| U X} - - 600 - 600
A2- Ho|HAER - - - 1 1
A2- OB G =B M| LK} - - - 500 500
A2- U EL - - - 2,200 2,200
A2- EAULSO - - - 40 40
A2- Oil O K| M| C| H| X} - - 100 - 100
A2- Ol g =3t H| 0|kt - - - 420 420
A2- H|# 05| of 2 =H| Lkt - - 200 . 200
A3 0l 2 2t0| & M H| X} - - - 303 303
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Chel: oA 3l)
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179Y | 180~364Y | 365 O| 4 Al
A3 Of| A T H| & LA} - - - 70 - - 70
ABCP &4 384 933 10,958 69,900 | 138,023 - | 220,198
Sl 5,484 18,743 54,158 | 163,204 | 195,426 - | 437,015
Iv. @82: 58 & TXITH| AR 2 szt
B SAFTXTE|ARY 2o 2 L
Thel: 23)
sa 7143 1~10¥ 11~292 | 30~89Y | 90~179Y | 180~364% | 3652 O] A Al
A1 St = XIS A 1,500 - - - - - 1,500
Al St ZAL - 8,000 38,000 - - - 46,000
A1 olZEESA - - 600 - - - 600
Al SAHKI|YTSS - - - 2,900 - - 2,900
Al St RpAHEEE| S A - - - 600 - - 600
Al st 7k AT AL - 9,000 20,600 - - - 29,600
SAL CP &4 1,500 17,000 59,200 3,500 - - 81,200
B U FXITHIIARKY 21 2l g
Chel: o)
s 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364% | 3652 O] A A
A1 oz =3 8XF - - - 1,250 - - 1,250
Al 7185H 4,000 2,000 700 5,300 - - 12,000
A1 AMMAMNES - - 300 - - - 300
Al St EXEH 112,200 - - - - - 112,200
A1 e 4d 350 500 200 - - - 1,050
Al HMZFLE 1,200 - - - - - 1,200
Al NEIr=R=2 N 19,000 - - - - - 19,000
A1 ALAA 1,470 1,200 - - - - 2,670
Al SHEtUWE - - 800 - - - 800
Al GSZE A 3,000 - - - - - 3,000
A1 O|OtE 570 - - - - - 570
Al FOtELEH 10,000 - - 600 - - 10,600
Al IBKEAISH 11,200 100 500 - - - 11,800
A1 W2 Q= - - 1,700 - - - 1,700
A1 St E YT - - - 2,500 - - 2,500
A1 BNKEAHS H - - - 1,400 - - 1,400
A1 SKE 2 1,500 2,500 2,000 - - - 6,000
A1 AN SZSA - - 500 - - - 500
A1 st A RYH - - 4,300 - - - 4,300
A1 st E MY - - 1,300 - - - 1,300
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chel: Al
s 719 1~10Y 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
A1 ojzjof =3 50,000 800 - - - 50,800
Al DBE=8&At 19,000 200 500 400 - 20,100
A1 SIotEAE A 9,500 - - - - 9,500
Al i oty - 1,000 - - - 1,000
A1 KBS # 13,400 - - - - 13,400
Al SIIZHSE 30,300 - - - - 30,300
A1 GSE/H Y 1,500 1,500 - - - 3,000
Al dAffg4ay - 450 - - - 450
A1 sjagEe - 600 - - - 600
A1 MMA ST SeHS M E 100 - - - - 100
A1 AMAQIE LA S 100 - - - - 100
Al ofo|AZH 800 - - 2,750 - 3,550
A1 oz =53 70 - 74 221 - 365
Al o[ MM - - 1,100 900 - 2,000
Al MESH 17,800 - - - - 17,800
Al SRS 3 10,400 150 700 2,100 - 13,350
Al AR AL - - 300 - - 300
A2+ 24 - - 1,200 200 - 1,400
A2+ £35d 8,090 2,425 - 400 - 10,915
A2+ LSSH - - - 130 - 130
A2 ez 330 390 - - - 720
A2 CH4l0f ool - - - 500 - 500
A2 SACH A KM - - 100 - - 100
A2 sty d - - - 100 - 100
A2 SKEH - - - 620 - 620
A2 A-E M HO| - - - - 500 500
A2 Ao AHER - 200 - 200 - 400
A2- 7|2 0f| =1 oto| - - - 370 20 390
A2- ClHC|E3EFE|= - - - 370 - 370
A2- KBAEfZ| = - - 900 - - 900
A2- Holg=zdelx - - - 800 - 800
A2- CHE&XE5H - - - 75 - 75
A2- Aol =ZEXEH - - 40 46 60 146
A2- O|R| AR ERjALZ| X - - - 950 - 950
A2- Ol 0| ZEHE - - - 300 - 300
A3+ AL EA - - - - 50 50
A3+ 2l EXEH - - - - 20 20
A3+ k=)=l iy - - - 348 15 363
A3 ssEH - - - 500 - 500
A3 O A AAZQF - - - 100 - 100
A3 I RstLtet - - - 50 - 50
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Chel: oA 3l)

s 7143 1~10¢ 11~29¢ | 30~89% | 90~179Y | 180~364Y | 365 O| 4 Al
A3 AuolzH - - 40 209 - - 249
A3 S2Hm - - - - 60 - 60
A3 ZHEZ|FY - - - 28 - - 28
A3 X[ O] E[H| M| - - - 100 80 - 180
A3 CHEtAIHE - - - 300 - - 300
A3 YL - - - - 50 - 50
A3 ojHedE - - - 210 - - 210
A3 L g e - - - 370 - - 370
Uk A 325,880 14,015 17,254 24,697 855 - 382,701

F)EEST
B FIE/FHTE HXPTHI|ARY 2H1E 2 L

chel: o)

s 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A Al
Al Aot m| g 2,500 - - 1,000 - - 3,500
Al MygtE 33,800 - - - - - 33,800
Al 7lolH|Z27tE 11,050 8,850 - - - - 19,900
A1 ABItE 17,500 1,000 5,500 - - - 24,000
Al ZO7tE 2,050 4,600 1,000 1,000 - - 8,650
Al di7te 13,350 800 - - - - 14,150
Al SHLHFHE 4,300 - - - - - 4,300
Al AT 71 | 800 1,200 - - - - 2,000
Al L7t 8,000 7,200 1,300 - - - 16,500
A2+ o 2| =74 | & - - - 900 - - 900
A3+ Clu| 7] o - - - 250 100 - 350
A3- dH3 Yy Clatel - - - 25 - - 25
FLE/FNE 2 B A 93,350 23,650 7,800 3,175 100 - 128,075

B ABTXITHZ|ARXY 2Ho|E 2l L

chel: o9l

sa 7143 1~10¥ 11~292 | 30~89Y | 90~179Y | 180~364% | 3652 O] A A
Al QlA7 O X LK} - - - 391 - - 391
Al H| 70| = 2 H| 7Lkt - - 889 - - - 889
Al Off QM QX &| Lkt 480 480 - - - - 960
A1 otojoAZE - 123 381 - - . 504
Al ZO{o 2O A LAt - - - 550 - - 550
A1 EHEN 2% - - 40 - - - 40
Al opojoj| &0l M HH - 395 - - - - 395
A1 2}0| 0] Of HM K| O| X - 740 - - - - 740
Al HFEILOE - - 220 - - - 220
A1 2ot 22| X Ykt - - 310 - - - 310
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Q) «isrsr|

Thel: 28
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
Al DL 2R YAt 62 67 - - - 128
Al oHz| 2ot m LAt - - - 200 - 200
Al S}O|EH|H - - 1,250 2,064 - 3,314
Al 2t0| 7| O = I| B H| &I X} - - 421 - - 421
Al Aol A2 HH| LK} - - 181 - - 181
Al Q| A E QFARK| X} - - - 150 - 150
Al RREMX - - 80 - - 80
Al Ak - - 3,230 - - 3,230
Al Ol A D E|ZHAR]| X} - - - 6 - 6
Al E-AH KAt - - 50 - - 50
Al U ESy e - 100 - - - 100
Al |7 olgt g - - - 60 - 60
Al Ol O| X| Of| A K| O| Al 4 A} 48 20 - - - 68
A1 Gjofjo] x| 22| B Lkt - - - 241 - 241
Al x| 2to| C| ®| O] Xt - - 800 - - 800
Al 22| DYH YXt - 2,322 - - - 2,322
Al OFO| A| AK| YKt 1,500 - - - - 1,500
Al etolcof o x| 4ol 2| 0|kt - - 37 - - 37
Al A of| A= AK| O] A} - - - 144 - 144
Al A 27| 0| K| O] K} - - 2,500 - - 2,500
Al DA AER - 100 100 - - 200
Al 740| = LIhA| L X} - - 60 - - 60
Al A OO H| AT E L4 A - - 93 - - 93
Al M|-22fo| &K O| Kt 129 - - - - 129
Al OO O A M| 2440 & 135 - - - - 135
Al ol oj| O] K| 2 = M| LKt - 3,828 - - - 3,828
Al HI RS2 u X LAt - - - 30 - 30
A1 AN FHA - - 500 - - 500
A1l S AEFAM A X - - - - 695 695
Al FAERERMA O|K - - 2,000 - - 2,000
Al E & 2| X| |2t - - 90 - - 90
Al 7| 20| M| O| M| X} - - - 487 - 487
Al Sttof MIE|F| O] Kt - - 105 - - 105
Al H|-2 = S ohH| o Kt - - 600 - - 600
Al Cloj~zy - - 24 - - 24
Al ZE 0|3 YKt - - - 182 . 182
Al MO E/ot0rSH LAt - - 130 - - 130
Al E|oto]of & - - - 140 . 140
Al Of| 2 2t0| C| H| | & X} - - 100 - - 100
Al 7| AU L E| 2R &b K} - - - 182 . 182
Al EREZO[H YAt - - 520 - - 520

63



Q) «isrsr|

Thel: 28
sa 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
Al ol 2obE X Ykt - - 119 - - 119
Al 7| 2 O0tO|H| XA S X} - - - 1,088 - 1,088
Al K| o|2to| o] x| O] Xt - - 327 - - 327
Al 7| 20| 2 Off Rl AR K} - - 301 - - 301
Al D2HE M - - 85 - - 85
Al HREk - - 131 - - 131
Al SHLF2IR| AR - - 15 - - 15
Al A ol EZ K| Lkt - - 839 - - 839
Al QIR A X - - 310 - - 310
Al 7| A= 0| L= H|O| X} - - 453 - - 453
Al SHEHELR SR YAt - - 60 - - 60
Al of Zoll ot x| Lkt - - 113 - - 113
Al ===y [ESpNY - - 206 - - 206
Al Ofl O| K| K| O] Z4 = A| K| Ab} - - 779 - - 779
Al St LAt - - - 118 - 118
Al A ES=RIVEIPN - - 190 - - 190
Al St 3 A X} - 375 - - - 375
Al HEIX|AA - - 100 - - 100
Al 2 HE|ObH| Xt - 316 - - - 316
Al L FEN LA - - - 331 - 331
Al 7| 2 ALH| LKt - - - 60 - 60
Al 7| 2 OF S H| L AL - - - 549 - 549
Al A of| A = 2t K| LA - - - 350 - 350
Al 7|2 M E X 0|kt 500 - - - - 500
Al 7| 20| X O| | =kt - - - 197 - 197
Al HIE[H| &AL - - 100 - - 100
Al Ofl QI AHEHA| 2kt - - - 243 - 243
Al M| O X &I At - - - 100 - 100
Al A BIBLE| I F| YAt - 150 - - - 150
A1 X olofjo] A~ E 2| X & 0| K - - 140 - - 140
Al 2ol C|H M - - - 88 - 88
Al SHO| = 2 M| ZAt - - 287 - - 287
Al o AL AR At - - - 362 - 362
Al Ol A~ A E| S AHA| L AL - - - 340 - 340
Al IADASY - - 138 - - 138
Al SHO|YEAE - - - 124 . 124
Al C|ofj & & - - 50 - - 50
Al FAEFAATH I LK - - 3,450 - . 3,450
A1l X|EF QI F| 0|k - - - 1 - 1
Al FAEIS LM YR - 1,540 - - - 1,540
Al @ 0| & Lt - - 91 - - 91
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Thel: 28
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
Al 7| 20| X o] | O] xt - - - 148 - 148
Al ERER - - 6,323 - - 6,323
Al 7| A0 A0 ZHIAHY YKt 501 - - 501 - 1,002
Al DTEHEDY - - - 681 - 681
Al HWODROQACHAE - - 20 - - 20
Al XSO M ER LA} - - 72 - - 72
Al ClRES R LAt 150 - - 150 - 300
A1 Oto| AN A E A O| EX| Lkt - - - 200 - 200
Al gro| =4 - - - 575 - 575
Al EIC 2R/ MEH Xt - 31 - - - 31
Al HoleZzAE 100 - - - - 100
A1 2tz 2L 460 520 - - - 980
Al H| A o] = EH - - - 150 - 150
A1 ofgta| AE X 2 Thr LAt - - - 38 - 38
Al Of&tS AbK| LAt - - 580 - - 580
A1 W E 2 AKX O|Xt - - - 305 - 305
Al HEYY 100 - - - - 100
Al SEHEH - - 776 - - 776
Al FEo|20l - - - 1,000 - 1,000
Al | A2 X LAt - 105 - - - 105
Al HIA 0| st - 306 - - - 306
A1 ool=EEE8A - - - 200 - 200
Al 7h2 Sl H X} - - 403 - - 403
Al sa|=ofof Ykt - - - 1,000 - 1,000
Al 2RUCR YAt - - - 305 - 305
Al 7| AN EHH LKL 570 - - - - 570
Al X 0| 0| & | Ykt - - - 100 - 100
Al StLtm a2 - - - 200 - 200
Al Q10| | 0| | EHI K| O| X} - 71 - - - 71
A1 Zato| EX Kt - - 216 - - 216
Al 7| 20| A0 Z X O] & St - - - 191 - 191
Al 0i| O X| 2 E| H| X} - - - 530 - 530
Al C|H| A B % o] X} - - - 917 - 917
Al 7| O] M H| A Xt - 260 - - - 260
Al QM Of| Of K| 4l & A| I X} - - 160 - - 160
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Al 27| 0| | O X} - - 919 - - 919
Al 7| O| F &M LAt - - - 277 - 277
A1 5|0| 2= 20| AX| 40| xt - 116 - - - 116
A2+ SAZEXN LA - 379 - - - 379
A2+ 7+ 28 H X} - - 410 - - 410
A2+ IO A R AL - - - 167 - 167
A2+ SFLM LA - - - 293 - 293
A2+ 7|2 MICH M| LKt - - - 135 - 135
A2+ e - - - 150 - 150
A2+ STl ol &X LAt - 500 - - - 500
A2+ M EHX AN LXK} - - 150 - - 150
A2+ Holed Eg - - 952 - - 952
A2+ QAR ARK| K} - - - 84 - 84
A2+ o OF 21 R 2kt - - - 200 - 200
A2+ Ofl Of K| M| C| &| Skt - - - 370 - 370
A2+ HI2 S S H MA - - - 396 - 396
A2+ W = A K| O| X} - - - 1,250 - 1,250
A2+ H 2 RH 0| WA 2t - - 646 - - 646
A2+ I8 =GB M ALK - - - 59 - 59
A2+ C|O| ol | EFA| 4kt - - - 60 - 60
A2+ Hloto|off A K| LK} - - - 81 - 81
A2+ OfOFE2 U X YAt - - 100 - - 100
A2+ QM AE|H| Xt - - - 50 - 50
A2+ E2CaDER YA - - - 190 - 190
A2+ Oil O K| T H| 4 At - - - 500 - 500
A2+ MoMd=ER 618 - - - - 618
A2+ X O| x| O] & 2 Xt - - 164 - - 164
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Q) «isrsr|

Thel: 28
s 7143 1~10¢ 11~29¢ | 30~89% | 90~179¥ | 180~364Y | 365Y O] Al
A2+ |AZ IR YA - 70 - - 70
A2+ Ol = 7 =2 A X} 268 - - - 268
A2+ ClofolX| x| - - 111 - 111
A2+ X o|mt 2L O] = H| 7L At - 273 - - 273
A2+ 5H0|M | 7{ | 2k - 60 - - 60
A2+ ol 2hE 2 A K A At - - 1,342 - 1,342
A2+ I okt - 90 - - 90
A2+ ojlo|&etolE 24 - - - 24
A2+ Hjoto| off A O] X} - - 120 - 120
A2+ OF LEX| 2K} - 150 - - 150
A2+ FAELC|AH O Ykt 107 - - - 107
A2+ CI A T A - 885 - - 885
A2+ LAEN YKt - - 130 - 130
A2+ It AH Of K O] K - 85 - - 85
A2+ 7lo|H&RHo0|ofo|X| - - 65 - 65
A2+ 0|2 2R A} . ) 24 _ 4
A2 ZEH| 0| I H| Ykt - 207 180 - 387
A2 i~ E R K| YK} - - 394 - 394
A2 Ofl O X| 4| C| &| Xt - - 194 - 194
A2 7| O] A A Xt - 90 - - 90
A2 T A EX|0| of| O| X| K| &+ K} - - 978 - 978
A2 Foef=otat - 50 - - 50
A2 T 2|OfOFAE{ I A K| YAt - - 100 - 100
A2 0f| O] X] Of O H| EF Xl 2 K} - - 758 - 758
A2 C| QR & &k - 316 - - 316
A2 QI EX| YA 2 O K} - - 75 - 75
A2 2 Xt - - 70 - 70
A2 S S ALK - - 444 - 444
A2 £ 2 Of H| 2kt - 53 - - 53
A2 of| O X|7H & M| Lkt - 1,500 500 - 2,000
A2 M| O I E A - - 560 - 560
A2 H A~ EX| 0] of| O] X| Xl ALK} - - 1,371 - 1,371
A2 E5lo|AEH MM S - - 302 - 302
A2 UL AL LH O Xt - - 45 - 45
A2 | #[0[0t0|0f| A7HO| ER|O|ChA| U X} - - 100 - 100
A2 H A EX|0| of| O] X| X O] X} - - 786 - 786
A2 He|FH =M LAt - 350 - - 350
A2 HIA 0| = 2 M| A TR - - 132 - 132
A2 B EIO| EXFYH LA - 2,700 - - 2,700
A2 Ao AHEZ K LK - - 200 . 200
A2 7| A H|H O M| & X} - - 100 - 100
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Chel: 2 R)
sa 714 1~10¥ 11~29% | 30~89% | 90~179% | 180~364% | 365Y O] A
A2 7| 2 H| A O M| L X} - - - 301 - 301
A2 H| 74| O M| Off 2 K| 4 T At - - - 102 - 102
A2 H|O| A tO|H| & L A} - - - 58 - 58
A2 ZIE[H| O & K} - 95 - - - 95
A2 Of| A | H| K| &4kt - - - 321 - 321
A2 A7 0| - - - 410 - 410
A2- Off A | &I AR - - - 103 - 103
A2- H| 74| O M| Off A K| Of & A} - - 386 - - 386
A2- G| A~ E X L X} - - - 37 - 37
A2- Of O K| M| | A| = A} - - - 881 - 881
A2- |00 O 2 & 2| H| ARX} - - - 39 - 39
A2- = QM| & K} - 150 - - - 150
A2- ZESYO|EN LA - - - 1,000 - 1,000
A2- HIUERHAE - - - 180 - 180
A2- Hlo|sto| 2 - - - 200 - 200
A2- 70| 2 AN M aF Xt 90 - - 90 - 180
A2- Oil O K| M C| H| 4 & A} - - - 635 - 635
A2- HIUEFMAUE - - - 180 - 180
A2- 7{|of M ohd Xi| L X} - - - 12 - 12
A2- G Of] 2 Off & T &} - - 100 - - 100
A2- H| 2tO[ H| 24Xt - - - 95 - 95
A2- HOIHAER - - - 500 - 500
A2- ClHAMoIHERUIS - - - 350 - 350
A3+ CI M A A - - - 824 - 824
A3+ Z 2L Ol X - - - 238 - 238
A3+ G £ C|H| & 0|kt - - - 250 - 250
A3+ oZE=2at - - - 125 - 125
A3+ Zatadl - - - 160 - 160
A3 Off A | 7| 2 A - - - 380 - 380
A3 C| ] OF0] off ZX Of & | L &} - - - 200 - 200
A3 7| 2.0{|0] X| Of| 2 K| 2 Xt - - - 300 - 300
A3 A | R Lt - - - 300 - 300
A3 0| 0| X| 2t0| & L Al & Xt - - - 300 - 300
A3 | 7 el & E H| 2kt - - - 300 - 300
A3 U[ESCEIPN - - - 300 - 300
A3 et 7E7H 2| of | 2 AL - - - 2,500 - 2,500
A3 0| 2 2t0| mh 2 H| X} - - - 350 153 503
A3 0 O] X| 2t0| 5 4 H| At 80 - - 200 - 280
A3 folgg= - - - 80 - 80
A3 A0 O| & =7 X L Xt - - - 155 - 155
A3 M| L E| R Xt - - - 207 - 207
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sa 7198 1~10%2 | 11~29¢ | 30~89% | 90~179% | 180~364% | 365% Ol 24
A3 Ol 01 K| 2 Cf M| ARXE - - 60 - - 60
A3- Of | A E R LA - - 100 - - 100
ABSTB 4| 33,856 35,174 | 109,207 | 101,744 848 280,828
A 454,586 89,839 | 193,460 | 133,116 1,803 872,804
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[Appendix 11 =2 =dl &

#1. 2 T38|

(EH2l: %, 2025-06-05)

= Credit Spread ™

o|5HY A2l 02) 3215-1454

H2. 819 F82 2&|

(EH2l: %, 2025-06-05)

=T Z2 =4 Tl | AXCHH| =2 = HFChH] | AEChH|
CD 90¢¥ 2.580 -0.010 -0.680 o= 2y 3.883 -0.058 -0.497
Cp90¥ 2.740 -0.030 -0.660 o|= sy 3.942 -0.058 -0.014
=1 34 2412 0.077 -0.090 o= 10y 4370 -0.049 0.532
=154 2.597 0.092 -0.078 oj= 20v 4.895 -0.033 0.793
=27 104 2.890 0.118 0.148 oj= 30v 4892 -0.020 0.965
=7 204 2.842 0.117 0.075 f8 2y 1.793 0.023 -0.868
=1 304 2.755 0.130 0.063 {8 5y 2.093 0.022 -0.364
ot 14 2.260 -0.005 -0.400 28 10y 2.524 0.014 0.086
ot 21 2.375 0.045 -0.267 28 20y 2.906 0.004 0.458
S0t 31 2470 0.065 -0.185 28 30y 2.995 0.007 0.638
X2 : KIS-NET X2 : KIS-NET
3. JUY Fax|$ (7= : 2025-06-05) H4. LU Credit Spread (E+2l: %, 2025-06-05)
Faxx i TFCHY] | AXCHH| =2 gy FRCHH| | AXECHH|
KTB3 145.54 -3.08 -1.46 E==x AAA 2.653 0.000 -0.064
KTB10 117.99 -1.18 032 AR AA- 2.944 -0.010 -0.158
KOSPI 2,812.05 114.38 413.11 7|Et28H AA- 2.961 -0.019 -0.189
0 0. 0 0 2K AAA 2.697 0.000 -0.059
XtE : KIS-NET XtE : KIS-NET
H25. ME{¥ Z 7 CiH| Credit Spread -5 ZM| Top3 LA} (2! : bp, 27| : 3Y)
=11 Z Ml Top 3
. ZAALE s HE
SHEZINLSA AA+ -0.5
FENLESA AA+ -0.5
HE A S A} AAO -0.5
MU SSA AA+ -0.5
HE A S A AAO -0.5
DT A ZE|SA AAO -0.5
WHZA|SAL AAO -0.5
T AP S AL AA+ -0.5
St = Al SAL AAO -0.5
CHE Al S A AA+ -0.5
TS SA AA+ -0.5
QIMEA|S A AA+ -0.5
HALZ A ZAL AA+ -0.5
HFLAA A SA AA+ -0.5
S A ZA|SA AA+ -0.5
ESENLSAL AA+ -0.5
St=m7tA S AL AAA -0.2
o 2 A TS A AAA 23
RS0 ESAL AAA =2
ok 3_:?6 :ﬁ*j;;—* At AAA 33
SEHEYZ AAA =23l
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BI7|FHEANSAL AAA 23t
Sl FEIFESA AAA =23t
=1l AAA H2gt
AHIH S SA AAA H2gt
St RHARREE| S AL AAA 23t
St X| G S A AAA =23t
SAETS A AAA H2gt
St=HE AL AAA B2gt
ot A EHR| S B AAA B2t
FUa4DESA AAA B2t
MEFHEASA AAA =3t
S AL AAA Hgt
St EX|FERS A AAA =3t
S TS A AAA B2t
St =Xt RIS A AAA =3t
St LTI S SA} AAA B2t
SAMKNI|GT S S AAA =3t
st=sESAL AAA B2t
St asi ST AAA B2t
Z07I= AA- 24

o] 2K of| A 7Y ] AA- 2.2
A2 70 I E AA- -1.9
7lO|H| 7} m| & AA- -1.9
Aoy e AA- -1.9
71 o & A+ -1.9
oHdstE AA+ -1.9
HIMZtE AA+ -1.9
Aot AA+ -1.9
o7t AA+ -1.9

AX| 7RI E A0 -1.9
ShLEH I AA- -1.9
OFO|H|#| 0|7} | & AA- -1.9
oh=70 ol g A0 -1.9
XolH| 2|7 m & AA- -1.9
She 4 %EIE%?_HEIEE* AA- -1.9
A CH7H | §F AA+ -1.9
C|H|7Hm & BBB+ -1.9
Adlofo|X| =7 m| & AA- -1.9
off 727 m| & A0 -1.9
oA E AA- -1.9

H| 2l A 0| 7H | & AA- -1.9
Al olH| =z EIZtE AA+ -1.9
71270 ol A- -1.9

ot XN I & A0 -1.9
OfO| A7) m| & A+ -1.9

ol 2| =74 m| & A+ -1.9
SHLIFHE AAO -1.9
ZAHtdlbol H-g AMH| A 2|0} A+ -1.9
fEFtE AAO -1.9

M oto|mto| th M MH| AR 2|of A+ -1.9
O 2 M| O] A 8l 210} O| A AMH| A A+ -1.9
feFEXF AAA -35
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A2 : KISKHAE 7}

: bp, 27| : 3y)

oF

Ab gt

H6. ME{'H 311 CfH| Credit Spread H-5 2N Top3 L%
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<< |< << < < < |< | < < | < |< | << |< | < | < | < |<|< | < |<|<|<|< | <
h << i< << |<|<|<|<|<|<|<|< | < |<|<|< < |<|<|< | < |<|<|<|<|<
mM
Q.
o
[t
=X
ol
=
Ho
& o
R = E I A R A e D R Y = P - B - P R =
ﬂAA_.._oA _.._o_.._oA_.._oA_.._lo%zlomoAAzloﬁozozloAzoEﬂmoﬂuA
mmmozozowumoa_ooﬂ%m Ho|< |RJ R wozomomm_xtA1ooazomo+ooﬂzo
.A_Aaa_.iozoéowgﬂl.nr__@m__._._m_tn_.__.I.nr_._m_wmow_._._o_n_.__“__._._xs_.._|o_._._E_
__."moauﬁ._ﬂwwu_.._ooo#%.oxaoﬂ 7Wu@mawoummo%ﬂﬂm_.ﬂﬂmmauﬁﬂrl
b P e e e e L e e [ A e L ol N TR
6._._Alm.._.6._Pﬁ&_ogmﬁo_ogﬂmﬁ.ﬂw;o_?mﬁ#@_/;o._m.._._._._. ’5) o
ol ol Tod X | |%0! %! ey 0 J0d ol -
Kto =
10
i
jol
H 3
T+ <F
wjr

82



FU4DESA AAA B2gt
A2 Il E AA- -19

71270 ml e A- -1.9

o 2 =71 m| & A+ -1.9

ot= XN I & A0 -1.9

OfO| A7 m| & A+ -1.9
SHLIFHE AAO -1.9
ZAHtAIol -G AMH| A 2|0} A+ -1.9
LE7tE AAO -1.9

M oto|mto| Lth M H| AR 2|of A+ -1.9
AoH|ZRIZtE AA+ -1.9

O 2 M| Ol Al ZI0}O| B M H| A A+ -1.9
H| M A 0| 7H | & AA- -1.9

SO A AA- -1.9

Off 727K m| & A0 -1.9

Adlof o X| s 7Hm| & AA- -1.9

S x C|H| 74| & BBB+ -1.9
ST o] B AA+ -1.9
fEla8/hoE AA- -1.9

Ho|H| 2|7 m| & AA- -1.9
ShLPH I AA- -1.9

ot=7) o] & A0 -1.9

Ofo[H|# O|7Hm| & AA- -1.9
AX|FHm| A0 -1.9

dO7t= AA+ -1.9

ABHItE AA+ -1.9

HINZLE AA+ -1.9

HEItE AA+ -1.9

ZOI7 I & A+ -1.9

Ao E AA- -1.9

7lO|H| 7} m| & AA- -1.9

O] 2K of| A 71 ] AA- 22
RO7tE AA- 24
iAoz A0 0.5

otot E 0| L K| A& AA- =23t

" Holg==da|= A- 23
SIA ZAD AA+ gt
2 EE[AUMN A+ =%

LGOI HX|&&H AAO -0.5

K2 ; KISKHARE 7}
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[Appendix 2] SMHUAIUHY X HESE HE

sh7|9l XPE 02) 3215-1435

1. SHYALEY
BEIC 54 Wi 71 Ey [ PN =T ALH| S
KR6000031569 L2 EAE(4)19-060|(21F)302-03 | 2015-06-03 2045-06-03 2025-06-03 oy
KR644191CC92 22|7tE2 EXN0[XH1-18 2022-09-08 2027-04-08 2025-06-08 oy
2 3\ ME5E HE sig (712} : 2025-05-30~2025-06-05)
S|AME e sz sSHZEUY ehilg NICE o718
o | ol | S& oty sa oty sa oty
LGM ellof| & 2025-06-04| BOND | AA- | AAO AAO | 2025-06-04
LGM ellof| 2025-06-04 7| 2E52 AA- | AAO AAO | 2025-06-04
CAOIMF2H 2025-05-30 |7| ¥ S=| BBBO | BBB- BBB- | 2025-05-30
H3. 3\l 28852 HE g (712} : 2025-05-30~2025-06-05)
= =
e L Bt 58 om“::‘imq 0= g; SN | NICE | Bl
Al Sg0| 2ty 2025-05-30 1952 A+ A+ A+ A+
H HAOIM=2H 2025-05-30 7|¥9S5 | BBBO | BBB- BBB- BBB-
Al wgdy 2025-05-30 71958 BBBO | BBBO | BBBO BBBO
At SHEATIA 2025-05-30 1gsa A0 A0 A0 A0
Al M QUM E|Of| LA X| 2025-05-30 71458 A0 A0 A0 AO
ey dfjRm oMYA 2025-05-30 BOND A- A- A-
HE LGM A0f| A~ 2025-06-04 71988 | AA- | AAD AAO AAO
Al S 2025-06-04 71952 A0 A0 AO
A st m g 2025-06-04 lgsa AA- | AA- AA-
Al DS EH 2025-06-05 BOND AAD | AAD | AAO AAO
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Q) «isrsr|
[Appendix 3] ABCP, ABSTB J| X XA &igd

SPC 7| XXHHE Y MILHY 2 KIS-NetS S3l 2SI = ASL|CL

HE 2| 02) 3215-1457

H1. 3535 35 d4dsig (712F: 2025-06-02~2025-06-05, TH| : 2 2l)
S R
SPCH == 7| =X 7Y 2oy 7| ZXpAE KEE
SMLYSEZEHM &K} A2+ | B34t 2HA TE | 2025-09-05 344 AHOI |71
OrAE S 25 YA Al | B34 2 THE | 2025-09-02 300 K| W= ZCHM
FAERSEH LA Al | B34 2 THE | 2025-09-01 309 | EEHSTFHI LI AR
RS vEa A1 | ESA B O1E | 2025-09-05 30 HAERJSE
IHEK Xt Al | R34 23 = | 2025-07-08 1,207 QALM| MOFE PRV
Qo[ H|F¥ Al | BS54 2 THE | 2025-09-04 230 2lE 247y
Ofo[H| 2l B & LAt Al | B34 2 THE | 2025-09-04 160 224N
SHLE A K| L XE Al | BS54 2 THE | 2025-09-01 787 SHO|HAME
= QI = | 9X} A1 2193 2026-04-24 3 T2
SFLOFO| X A| O] A} A1 CHEXH B (CLO) | 2025-09-02 200 oto| ot 2o
O AE}O|7{O| A E| A1 CH=xHA(CLO) | 2025-09-05 1,500 O|OrE
oll O} O| M| A} A1 =M 3 (CLO) | 2025-09-03 101 gHelzzotgdA
Z 22|22 B YR ALK A2+ | CHERA(CLO) | 2025-09-05 98 ME=
SILEA A & X} A1 CHEXAH(CLO) | 2025-09-01 1,000 oz}
2t0|#| 0| 72 OF A1 =3 (CLo) | 2025-09-05 245 AO|HERHAE
SSONH LA A1 MBXHEZSH | 2025-09-02 102 SICiAH A (50| E 2| E)
JAGELESHYAR | A1 | BESAZH | 20250905 o5 BT e
NH-Amundi2 gﬂEEf HE
AlotHEO| @ Of A K| 2 X} A1 HESAZH | 2025-09-04 824 | FXE AtZEEXILHERFLIE
162
IHAE TR LXK Al | BS54 2 THE | 2025-09-01 50 oojAZ A QY
o dors Al | B34 2 THE | 2025-07-07 226 Sh= ALY
A oloto|of AR LKL | A1 | ESA B E | 2025-06-17 300 St SR G FE XY
EFO| 7 EHEFA| 2 A} Al | B34 A TfE | 2025-09-05 124 Z2to| sl 2| E| K]
Q10| 0| F= 1 K| L Xt Al | BSA 2E THE | 2025-06-17 100 H| | 5} 4 2= m A K}
HOoZHHIHAE Al | B34 BA O1E | 2025-06-20 20 X|HEICIEEHE
OfO|H| 1t K| O] K} A1 | BEA B O1E | 2025-09-05 200 HAERYRESE
S| ESR AN LA Al | B34 BA O1E | 2025-06-20 137 HAXOoIMEESHA
QL0 Y C| X LA} Al | BS54 2 THE | 2025-07-01 282 | OtAEK|51S 04O £ |0 Z E O
OF&HEHE M| O Xt Al | B34 A OE | 2025-07-01 24 HEZ AT Y
HAESHOIN| LA Al | B34 B>A O1E | 2025-09-02 70 ==
= QIR I 2 K| A X A1 o0z 2026-03-17 3 o2
= DI | 2 K| AFX} AT 7143 2025-09-16 2,400 o2
Of| AZ 2 X E QX A1 =R (CLO) | 2025-07-01 405 St
ol 2 2T 2K} Al | BE2OIZA | 2026-03-03 go | MNHTATETHSARTAE
EtHI37=
C| M| K} AT AEN=OlH 2025-07-07 1,402 SKOILHX]|
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Q) «isrsr|

sPC SN oama ary | o8 TR R
= (=
HIH O W] Of| A K| A &K A1 AMEF=OH 2025-07-07 3,442 Of O|X|C|HIH 2 UM
Oil Of K| M| C| H| & AFXF Al | AEFLEDFXR A | 2025-09-05 631 oot U E
Z2HO|EN 2K} A1 | AEFLECHS | 2025-07-04 198 SKOj| LA X|
ofojeto|E A2+ | B4 B O1F | 2025-07-04 154 21z
Mo 2| x| Y Xt A1 | BSA BE O1E | 2025-09-05 300 & guo= 20|
Qo2 =K &kt Al | BS54 2 THE | 2025-06-30 60 7lO| A At
QIEX| A & & LKL Al | B4 2 THE | 2025-09-04 200 AT E A FE|
C|OFO|Of| = @ & | 2 X} A3+ | 234 2 1E | 2025-06-30 250 | YX|7X| 1 CHR|X| e =t
HolAHol2s A2+ | B4 B 1= | 2025-09-05 70 Ao ALHATH L
AZUSTUAHLN | A1 | REN B CE| 20250600 | 10 oo =r L ENREEA
AEFEERNEA Al | BSA BAH OE | 2025-07-16 278 HAER]ZE
Ol dS-d ™ Lt A2 | B34 B OE | 2025-12-23 255 EATHC
QFo| C| | /| A K} A1 X7 2026-03-13 2,400 StL2
Q0| T | A| o 2 X} A1 8710 2026-06-04 2,400 sHed
Q10| O] H| & I K| O] K} A1 EN 2025-07-04 71 H| £ #l 0] =H}O| K A T 2| OF
SHLHOIO| X QI 2 S A M & XF A1 CH=xH 2025-09-01 1,000 HD® CH
O|H| X| 0| A 2}0| A3 CHEXH A (CLO) | 2025-09-05 400 O|lfEZEE
Of| A C|H| & O| Xt A1 AMEf=OIH 2025-09-05 944 oot E SO L K| A
O] Hof| AR Zhxt A1 TefoiExHE | 2025-09-05 120 HIWZLE
71| Of Of| 2~ M| X[ O K} Al | B4 B OE | 2025-06-13 1 OfO[H| & XIS X2
OO A A 2 Kt Al | B34 BA OF | 2025-07-31 30 ORI ELHA
SFO| M| EFEH A M TH H| 2 K} Al | B34 B O1E | 2025-08-01 135 Qllotolg P&
H| A E C| 2tO| & O] &4 Kt Al | BE4A 2 HE | 2025-06-30 150 SHSCIAM
A0f O] = EHA| LAt Al | B34 B>HA OE | 2025-07-02 50 Of| = il S EHA| L AL
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[Appendix 4] =2t XHAH o)
O|ME 02) 3215-1432
2. FUMASFE W|adsg (EH9I: wehal)
S| 4K Sy 23 7|EtZ-EX 3| ARRY ABS A
24,943,003 1,550,000 500,000 5,580,000 1,815,000 2,163,913 | 1,633,087 38,185,003
KbZ : KISKFAE 7}
22 FH I3 1w (THS - kel
T2 7Y 59 Wy Wty &l kol Mgsa
2025-06-10 | =1 % ¥ 303700-2506(22-4) 2022-05-23 3Y 18d 60,000
2025-06-10 | =1103125-2506(=122-4) 2022-06-10 3y 10,664,000
21 2025-06-10 | =X} 0| X03700-2506 2010-01-27 15Y 4m 14d 491,733
2025-06-10 | =102250-2506(=115-2) 2015-06-10 10Y 12,900,000
2025-06-10 | =1 =203700-2506(15-2) 2015-05-19 10Y 22d 312,240
2025-06-10 | 27t01750-2506(2 7}15-5) 2015-06-10 10Y 515,030
2025-06-07 |H=T 21213 2022-06-07 3y 220,000 AAA
2025-06-08 | A7|FEH Al ZA22-06-45(A) 2022-06-08 3y 50,000 AAA
2025-06-08 |CHTLE=A|7HEtS AF2023-04 2023-12-08 1Y 6m 100,000 AA+
2025-06-09 | =7tH = THiH386 2023-06-09 2y 190,000 AAA
S=1 2025-06-09 |F=4t=8&X 2 (¥ EH08-060| #36-092 2022-06-09 3y 390,000 AAA
2025-06-10 | FEHZBEA70(AN 2022-06-10 3y 170,000 AAA
2025-06-12  |3H=7 21390 2023-06-12 2y 260,000 AAA
2025-06-13 |EEZAI574 2013-06-13 12Y 100,000 AAA
2025-06-13  |CHE = A[Z AR2023-46 2023-06-13 2y 70,000 AA+
RupN| 2025-06-10 | E92tDC025-0610-0910 2025-03-11 2m 30d 500,000
2025-06-07 | 2|2%28-06-22101-2-07 2024-06-07 1Y 400,000 AAA
2025-06-07 | = 01.2344060| E 2(03)1-07 2024-06-07 1% 350,000 AAA
2025-06-07 | AEHCHEXIEFE23824-06-0|('H)01-07 |  2024-06-07 1Y 300,000 AAA
2025-06-07 |HS52@28-060[12507(H) 2024-06-07 1Y 150,000 AA+
2025-06-07 |Bt=R+EUF82406CH-20l-1 2024-06-07 1Y 300,000 AAA
2025-06-07 |Alst2327-12-0]-1.5-B 2023-12-07 1Y 6m 400,000 AAA
2025-06-08 | 7| 2% (41)23060|2A-08 2023-06-08 2y 350,000 AAA
2025-06-09 | = Y& (2H)2023-060]2Y-B 2023-06-09 2Y 280,000 AAA
2025-06-09 | Al5h2328-12-&-6M-A 2024-12-09 6m 250,000 AAA
2025-06-09 |A+E23410/0200-0609-2 2023-06-09 2Y 200,000 AAA
sy 2025-06-10 | 7|28 (A2406EH1A-10 2024-06-10 1Y 180,000 AAA
2025-06-10  |4t=22410/0300-0610-2 2022-06-10 3y 300,000 AAA
2025-06-11 | 7|23l (A)24062HA-11 2024-06-11 1Y 140,000 AAA
2025-06-12 | 5tL+2346-060[22-12 2023-06-12 2y 250,000 AAA
2025-06-12 | 7| 2% (41)23060[2A-12 2023-06-12 2y 180,000 AAA
2025-06-12 | 7|28 (Th2412E182A-12 2024-12-12 6m 330,000 AAA
2025-06-12 | = BI-2344060| H 2(03)1-12 2024-06-12 1Y 240,000 AAA
2025-06-12 | R4H232024-060[1A-12 2024-06-12 1Y 200,000 AAA
2025-06-13 | M =E-2328-060[1213('H) 2024-06-13 1Y 150,000 AA+
2025-06-13 |2tm 5 U3 82406A -2 Q11 2024-06-13 1Y 180,000 AAA
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2025-06-13 | 7| P2 (424062 1A-13 2024-06-13 1Y 200,000 AAA
2025-06-13 | 7|22 (41)23060[2A-13 2023-06-13 2y 250,000 AAA
2025-06-07 | 7|S7Hm|'E185-1 2024-06-07 1Y 10,000 A-
2025-06-08 |7|270E 164 2023-12-08 1Y 6m 30,000 A-
2025-06-09 | 4H27{m|E708-4 2023-06-09 2y 50,000 AA-
2025-06-09 | AH27H I E693-5 2022-06-09 3y 40,000 AA-
2025-06-09 |M2|=7Hm]|Eh231-2 2023-06-09 2Y 10,000 A+
2025-06-09 | OFO| 74 m|EH100-3 2023-06-09 2y 10,000 A+
2025-06-09 | A|O|H|=2I7t=359-2 2022-06-09 3y 20,000 AA+
2025-06-09 |BNKZHI|Et342-2 2024-01-09 1Y 5m 10,000 AA-
2025-06-09 | QMO O|X| =¥ 7)o Et207-4 2023-06-09 2y 70,000 AA-
2025-06-09 | #CH7HIEH1921-8(X) 2022-06-09 3y 40,000 AA+
2025-06-09 | HCHIHIE1921-7(K]) 2022-06-09 3y 20,000 AA+
2025-06-09 | HCH7HIEH1921-6(X) 2022-06-09 3y 10,000 AA+
2025-06-09 | HCHZHI EE1921-5(K]) 2022-06-09 3y 20,000 AA+
2025-06-09 |JB 2|7HI|E499-1 2024-01-09 1Y 5m 10,000 AA-
2025-06-09 | SHLEZHIEF393-1 2023-06-09 2y 60,000 AA-
2025-06-09 | SHLIZHI|EF383-5 2023-03-09 2Y 3m 20,000 AA-
2025-06-09 | SHLEZHI|Er411-1 2023-11-09 1Y 7m 10,000 AA-
2025-06-09 | &g7HE2445 2020-06-09 5Y 110,000 AA+
2025-06-09 | &’ d7+E2558(X]) 2022-06-09 3y 30,000 AA+
2025-06-09  |AIBH7H | E459-8 2022-04-11 3Y 1m 29d 30,000 AA-
2025-06-10 |2l 8711 E448-8 2022-06-10 3y 30,000 AA-
2025-06-10 |4AIBH7H | Er488-1 2023-10-10 1Y 8m 10,000 AA-
2025-06-10 | OFO[H|A| 0|74 ;| Et252-3 2022-06-10 3y 100,000 AA-
2025-06-10 |BNKZHI|E334-4 2023-11-10 1Y 7m 20,000 AA-
2025-06-10 | SHLI7H I Er406-1 2023-10-10 1Y 8m 10,000 AA-
2025-06-10 | StLt7H1| Er354-4 2022-06-10 3y 40,000 AA-
2025-06-10 |OfF274m|E212-2 2024-05-10 1Y 1m 10,000 A0
J|Et2 8| 2025-06-10 |SEI28INIE448-7 2022-06-10 3y 20,000 AA-
| 2025-06-10 | Al8t7H o Er459-9 2022-04-11 3Y 1m 30d 20,000 AA-
2025-06-11 | SkLt7H1|E388-3 2023-04-11 2Y 2m 40,000 AA-
2025-06-11  |JB 221711 E496-1 2023-12-11 1Y 6m 20,000 AA-
2025-06-11 | Al8H7H I Er459-10 2022-04-11 3Y 2m 20,000 AA-
2025-06-11 | HCH7H 1| Eh1848-3(K|) 2020-06-11 5Y 50,000 AA+
2025-06-11 | A|O[H|7Hm| EF527-1 2023-12-22 1Y 5m 20d 80,000 AA-
2025-06-11  |BNKZHI|Er209-4 2020-06-11 5Y 10,000 AA-
2025-06-12 |2 HI7Hm E450-1 2023-12-12 1Y 6m 40,000 A+
2025-06-12 | SICH7Hm EF1982-2 2023-06-12 2Y 10,000 AA+
2025-06-12 | Al8t7HE2075 2020-06-12 5Y 50,000 AA+
2025-06-12 | &4 7}E2448 2020-06-12 5Y 50,000 AA+
2025-06-12 | $CHA 0{H475-1 2023-06-12 2Y 10,000 AA-
2025-06-12 | O|2fof A7Hm| &t82 2023-05-12 2Y 1m 10,000 AA-
2025-06-12 | 22|7t=173-2 2020-06-12 5Y 20,000 AAO
2025-06-12 |JB R2|7HIE474-2 2023-05-12 2Y 1m 10,000 AA-
2025-06-12  |AX|H I E 343 2023-06-12 2Y 25,000 A0
2025-06-12 |OO| 7Y m|E91-2 2022-12-12 2Y 6m 50,000 A+
2025-06-13  |OFO| A7 m| Ek72-4 2021-06-15 3Y 11m 29d 10,000 A+
2025-06-13 | IO 0| X| =& 7H | Ek180-2 2022-06-13 3y 70,000 AA-
2025-06-13  |Al8t7tE2142-4 2022-06-14 2Y 11m 30d 20,000 AA+
2025-06-13 |ROLEZ|A32-1 2023-12-13 1Y 6m 30,000 A-
2025-06-13 | A[O[H|ZHI| EF511-1(X]) 2023-06-14 1Y 11m 30d 120,000 AA-

90



@ «sx

FAb

—

I
C

2025-06-13 | O|2| X7 | E233-1 2023-07-13 1Y 11m 20,000 A+
2025-06-13 | 22|38 71mE492-1 2023-12-14 1Y 5m 30d 10,000 AA-
2025-06-13  |JB S2|7HL| Er477-7(X]) 2023-06-15 1Y 11m 29d 50,000 AA-
2025-06-13 | SHLIFH I Er384-1 2023-03-14 2Y 2m 30d 10,000 AA-
2025-06-13 | SHLEZHIEr403-1 2023-09-15 1Y 8m 29d 10,000 AA-
2025-06-13 | ZEHI7H=508 2023-11-13 1Y 7m 100,000 AA-
2025-06-07 |M QI AEHERICB 2023-06-07 2y 1,000
2025-06-08 |THAEINE Z2I0| =22 2020-06-08 5Y 29 BO
2025-06-08  |SK284-2 2018-06-08 7Y 60,000 AA+
2025-06-08 | X|Of| 204 X[11-2 2020-06-08 5Y 60,000 AAO
2025-06-08 |CICHTHS-R93-3 2018-06-08 7Y 100,000 AA-
2025-06-09 |SERE|71-1 2023-06-09 2y 80,000 AA-
2025-06-09 |$HT199-2 2022-06-09 3y 40,000 BBB+
2025-06-09 |SHEHM|ZHAIZ17 2022-06-09 3y 72,000 AO
2025-06-09 |S}O|EZTI2128-2 2020-06-09 5Y 48,000 A+
2025-06-09 |O2|=FH2306-1 2023-06-09 2Y 150,000 AA-
2025-06-09  |SK303-1 2022-06-09 3y 160,000 AA+
2025-06-09 | MY QlH|AEHEB5CB 2023-06-09 2Y 1,000
2025-06-09 | SHLIO| QHOFO]185-2 2023-06-09 2Y 154,000 A+
AL 2025-06-09 | SICHAH I 28-2 2020-06-09 5Y 60,000 A+
2025-06-09 | 22|Z28X|F5-1 2023-06-09 2y 70,000 AAA
2025-06-09 |UX|TH2E2|11 2020-06-09 5Y 284 B-
2025-06-10 |+ EXHEH23 2022-06-10 3y 250,000 AAO
2025-06-11 |SKEZEHHE49-2 2020-06-11 5Y 100,000 AAO
2025-06-11 | 2|tz at2-2 2018-06-11 7Y 100,000 AAO
2025-06-12 |ZAIAFEXA16-2 2020-06-12 5Y 100,000 AA-
2025-06-12 | AMTIA|AE1T7 2024-06-12 1Y 4,600 BB+
2025-06-12 | M| Y QIH| A~ E™MEE6CB 2023-06-12 2y 1,000
2025-06-12 | RE2|FEEUREH7AE) 2020-06-12 5Y 300,000 AA-
2025-06-13 | H|Of A5Hk84 2024-06-14 11m 30d 20,000 BBB+
2025-06-13 |¢tat& 2 M4287-1 2023-06-13 2y 100,000 AA-
2025-06-13 | S=8tx17 2018-12-13 6Y 6m 50,000 A0
2025-06-13 |=EHZ8XIF36 2022-06-15 2Y 11m 29d 50,000 AAA
2025-06-13  |O| K| AXtAHR E18-1 2024-06-13 1Y 32,000 A-
2025-06-07 | FE2AL0|EX|70/71-11 2023-08-07 1Y 10m 15,000 AAA
2025-06-07 |FE2{ALII0|EX|6871-13 2023-04-07 2Y 2m 10,000 AAA
2025-06-07 | REHAL}O|EX|79%K}H-2 2025-02-07 4m 21,000 AAA
2025-06-07 | FEZALIO|EX|76%1-5 2024-08-07 10m 14,000 AAA
2025-06-07 |REHALIO|EX|72871-9 2023-12-07 1Y 6m 23,000 AAA
2025-06-07 | FEZALII0|EX|80F1-1 2025-04-07 2m 27,000 AAA
2025-06-07 |REHALI0|EX|7371-8 2024-02-07 1Y 4m 18,000 AAA
2025-06-08 | FE2{ALIO|EX|67R1-14 2023-02-08 2Y 4m 6,000 AAA
2025-06-08 | FEZ{ALIO|EX|7471-7 2024-04-08 1Y 2m 23,000 AAA
2025-06-08 |?2|7t=2 EX|O0|X}1-18 2022-09-08 2Y 9m 5,500 A0
2025-06-08 | REB{ALIO|EX|6471-17 2022-08-08 2Y 10m 2,000 AAA
2025-06-08 | R EB{ALIO|EX|66Xt1-15 2022-12-08 2Y 6m 10,000 AAA
2025-06-09 |LtF 32| XA Y%t 2024-04-30 1Y 1m 9d 589 AAA
2025-06-09 | REB{ALIO|EX|6971-12 2023-06-09 2y 15,000 AAA
2025-06-09 |FEHF-ESAMBS2015-12(1-6) 2015-06-09 10Y 580,000 AAA
2025-06-09 | FEZALIO|EX|78%1-3 2024-12-09 6m 25,000 AAA
2025-06-09 | 20| C|I| H| =X} 2023-12-21 1Y 5m 19d 1,439 AAA
ABS 2025-06-09 | 2tO|C|I| K| # X3 2023-12-28 1Y 5m 12d 574 AAA
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2025-06-09 |FE2{ALIO|EX|63371-18 2022-06-09 3y 1,000 AAA
2025-06-09 | AlsH I 2K T7Xt2-3 2023-12-11 1Y 5m 29d 510 AAA
2025-06-09 | TEHZ-EFAIMBS2020-18(1-4)(At 2020-06-09 5Y 390,000 AAA
2025-06-10 | OFO|I| W | XtF1-3 2023-07-10 1Y 11m 100,000 AAO
2025-06-10 | OFO| I M H| 2XtF1-2 2023-07-10 1Y 11m 50,000 AAO
2025-06-10 |FEHZ S AIMBS2022-11(1-3)(Ah 2022-06-10 3y 90,000 AAA
2025-06-10 | REHALO|EX|7571-6 2024-06-10 1Y 17,000 AAA
2025-06-10 | OFO| I W K| Z X}-F-1-1 2023-07-10 1Y 11m 30,000 AAQ
2025-06-10 | 2tO|C|I| K| & XI3 2023-12-08 1Y 6m 2d 675 AAA
2025-06-11 | FE2{ALO0|EX|H|771-4 2024-10-11 8m 23,000 AAA
2025-06-12 |E[2EMMLXR1-10 2020-06-12 5Y 200 AAA
2025-06-12 | |EBALOIEX|71]1-10 2023-10-12 1Y 8m 21,000 AAA
2025-06-12 |FEH2-8S AIMBS2018-14(1-5) 2018-06-12 7Y 100,000 AAA
2025-06-12 | RI==CIH|H Lxt6 2024-12-12 6m 4,500

2025-06-12 QQ=RELC|H| N LXt7 2025-02-25 3m 18d 4,000

2025-06-12 | M|O|ZEFAK| A FK}p1-1 2024-09-30 8m 12d 100 AAA
2025-06-12 | REHALI0|EX|65XH-16 2022-10-12 2Y 8m 4,000 AAA

Rt : KISKHAME 7}
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orE# 2] 02) 3215-1482

(2l - 7HE, o 9, 7|2t : 2025-06-02 ~ 2025-06-05)

F53cL S Hgsa 2YEY | Wy FRNAHY HEA] Ol | HAZAY H| 1 53}
KR310501GF64 | 7|28 (1H)25060/92A-02 AAA 2025-06-02 | 2025-09-02 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+3bp 1 2,000 KRW
KR6089261F62 |4ITHEIO| M HA(F) AA+ 2025-06-05 | 2035-06-05 |H& Y 0|F 54: 3.40%/ O|= 54: DIEH4AL 2 115H+92.8bp 3 5,000 10NC5 Q KRW
KR6005281F64 |54H22342025-060](H)1A-05 AAA 2025-06-05 | 2026-06-05 | 21 EH4AL AAA CD 17H& +6bp 1 1,000 KRW
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