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Y7t Ext KEY POINT
7t XHE 02)3215-1437 o NMFLOHH| ZFOAHX|= A EOCHAIX| = =X = A
o MFELHH| S|AK K| &5 £8 Za
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR |FEHAE -0.61 -0.12 -0.08 0.83 3.75 20.42 1.85
Duration 6.12 5.99 6.10 6.08 5.78 494 175
YTM 2.64 2.64 2.65 2.83 3.09 4.54 7.45

= 1KY FE$AUE -1.07 -0.26 -0.69 -0.03 3.62 23.99 1.90
Duration 10.17 9.83 10.11 10.16 9.61 8.01 2.05
YTM 2.62 2.65 2.61 2.71 2.92 423 6.86

Eotxy FE$AUE -0.06 0.06 0.59 1.55 3.20 12.54 1.39
Duration 1.28 1.28 1.26 1.20 1.20 1.08 0.96
YTM 2.32 2.30 2.39 2.67 2.91 3.88 6.80

IPNN| FE$AUE -0.19 0.02 0.57 1.83 420 19.42 2.08
Duration 2.46 2.48 2.56 2.60 2.54 2.62 1.35
YTM 2.80 2.79 2.85 3.12 341 5.19 8.43

KOBI30 FE$AUE -0.13 0.00 047 1.50 3.27 14.06 1.54
Duration 1.84 1.81 1.81 1.82 1.80 1.78 1.87
YTM 2.29 2.27 2.34 2.73 2.96 442 6.86

KOBI120 FE$AE -0.02 0.11 0.56 1.42 3.16 12.51 1.37
Duration 0.95 0.94 0.94 0.94 0.95 0.92 1.11
YTM 2.49 247 2.52 2.83 3.21 4.09 7.09
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SO EX| 5 —— 20K EOkXY =IPNYN| KOBI30 KOBI120

F) KOBIX| %= : EFAHK| =

ALZ : KISKHAE 7L

=2 MHX|+= Falo]d 0| =3, MHX| YTM F0|

12 6.0%
i M 5.0%
8 4.0%

° M 3.0%

4 2.0%
2 1.0%
0 0.0%
2022-09-26 2023-09-26 2024-09-26 2025-09-26 2022-09-26 2023-09-26 2024-09-26 2025-09-26
— 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|
=Xy 0.64 1.47 2.41 3.88 14.45 9.55
NS 0.57 1.40 2.35 3.79 7.28 277
EKY 0.62 1.46 2.41 3.76 11.90 448
Eotsd 0.58 1.45 243 0.00 0.00 1.27
S xY 0.60 146 2.40 3.70 7.12 1.26
7|EtES X 0.62 1.46 2.38 3.63 4.96 1.79
SIMNMNBERES) 0.56 1.44 2.38 3.80 9.79 2.56
SIMHESZET) 0.47 0.00 0.00 0.00 0.00 0.47
ABS 0.64 1.37 237 3.82 0.00 1.55
A 0.61 146 2.40 3.82 14.04 6.02




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2.260 2455 2536 2.688 2.850 2716
N 2.469 2514 2677 2.812 3.001 2.684
S 2.549 2.603 2.692 2.784 3.000 2744
S5 H 2257 2.441 2.558 0.000 0.000 2392
2A XK 2.550 2.607 2.664 2.802 3.020 2.594
7|Eta-& X 2.798 2.869 2.906 2.996 3.333 2.880
A (S EZEET) 2.741 2.863 2.909 2.989 3.316 2.907
A (B2 EE) 3.069 0.000 0.000 0.000 0.000 3.069
ABS 2.587 2.683 2.782 2.812 0.000 2.679
TH| 2.525 2.625 2.709 2779 2.879 2726
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 3.97 5.08 477 6.32 29.83 49.98
N 0.18 0.27 0.24 0.38 0.11 1.18
S=x 2.07 2.96 2.17 243 3.13 12.76
S5 H 1.27 2.05 0.42 0.00 0.00 3.74
23 XY 5.76 417 1.41 0.47 0.03 11.84
7|Eta-8 X 2.25 2.94 2.30 1.1 0.07 8.67
SIMHBSEEEDS) 2.59 2.80 2.62 142 0.97 10.41
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.53 0.49 0.25 0.16 0.00 1.43
A 18.62 20.76 14.18 12.29 34.15 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= XY 26 23 20 39 51 159
N 190 262 254 509 39 1,254
Sy 450 683 519 549 688 2,889
S5 H 10 6 2 0 0 18
23Ky 613 422 162 54 7 1,258
7|Et=8X 1,347 1,646 1,146 651 49 4,839
FNYBEREET) 609 657 476 351 344 2,437
AR (B2 ET) 1 0 0 0 0 1
ABS 432 342 121 37 0 932
A 3,678 4,041 2,700 2,190 1,178 13,787

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

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS SY40E -0.160 0.010 0.550 1.740 3.900 17.860 0312
ESG Duration 2.150 2.150 2.200 2.210 2.240 2.540 3.110
e YTM 2.659 2,637 2.693 2972 3.276 5.089 2.488
ESGEHMA FXH49E -0.190 -0.030 0.470 1.630 3.800 17.670 0.176
Duration 2.400 2.400 2410 2.390 2410 2450 3.690
YTM 2.605 2.574 2,627 2.909 3.220 5.019 1.996
HlmX|$ |FH49E -0.210 0.000 0.470 1.630 3.950 18.260 0.306
Duration 2610 2610 2.650 2,670 2,630 2.720 3.100
YT™M 2,692 2672 2718 2.988 3.306 4952 2410
Rt KISKHAHE 7F
4. ESGH A F59 x| 0|
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 0.64 149 2.47 3.81 10.67 2.92
2%y 0.59 147 247 3.93 7.69 1.16
7|Eta-& X 0.62 1.52 244 3.67 5.02 2.16
AN (S EZRES) 0.56 144 239 3.78 7.80 222
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.67 142 2.38 3.82 0.00 1.71
A 0.59 1.46 242 3.78 8.98 2.12
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 2.525 2.576 2.662 2.755 3.010 2.666
28Xy 2.542 2.595 2.647 2.826 3.056 2.576
7|Et= & X 2.666 2.726 2.825 2.961 3.231 2.804
AN B EEES) 2.674 2.797 2.889 2.984 3.226 2.846
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.553 2.638 2.763 2.811 0.000 2.659
A 2.595 2.684 2.796 2.888 3.133 2.734
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
Sy 4.40 6.31 5.09 4.81 2.20 22.81
28Ky 10.79 6.60 2.39 0.14 0.08 20.01
7|Eta-8 XY 148 1.73 1.84 1.78 0.05 6.89
SN (B RREET) 11.23 11.48 11.12 6.20 2.89 4292
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.46 2.39 1.45 1.07 0.00 7.38
A 3037 28.50 21.90 14.00 5.22 100.00
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 124 203 156 180 90 753
28Ky 159 91 36 3 1 290
7|Et=8X 123 125 124 139 4 515
N BEREET) 383 384 293 224 158 1,442
AR (B2 ET) 0 0 0 0 0
ABS 84 89 55 36 264
A 873 892 664 582 253 3,264

X2 KISKHEE It
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H1. FU4 33X SEIHE (EH2l: %)
IE 9/5 9/12 9/19 9/26 M ZELCHH|(BP)
Set14 2.202 2.202 2.207 2.252 45
S0t 21 2.41 2395 2.395 2.5 10.5
=7 34 2.465 243 2437 2.56 12.3
=54 2.627 2.565 2.58 2712 13.2
=31 104 2.867 2.815 2.812 2.935 123
SAHHAAA 34 2.647 2.621 2.628 2.745 11.7
SAHHAAA 54 2.769 2737 2762 2.894 13.2
SAHHAAA 104 3.058 3.004 3.001 3.116 11.5
A2 : KISKHHE 7}
J&3. 30X SPREAD 0| (£l : bp) 34, E4XAAA SPREADZFO0| (5421 : bp)
3_5 SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0

40.00

20.00 - 20.0
0.00
-20.00 - - - / 0.0 - - - -
© © © © () © © © © ©
V@'ﬁv N&” & & s N&% N& %,8’» c)p“"w (7,&&
w& w& w@? ’L@(? '»6& '»& A&'» %Q'» m& ,»Qm
KFE : KISKFAE 7} XFE : KISKFAE 7}
B2 Tt 23X ATYHE HS (THl: bp)
THE 9/5 9/12 9/19 9/26 MLy
=11 3 10 SPREAD 40.2 385 375 375 0.0
=1 3 5 SPREAD 16.2 13.5 14.3 15.2 0.9
=11 5 10 SPREAD 24.0 25.0 23.2 223 -0.9
=1 _EZKAAA 3YR SPREAD 18.2 19.1 19.1 18.5 -0.6
=31 _E4KAAA 5YR SPREAD 14.2 17.2 18.2 18.2 0.0
=1 _EZ4XAAA 10YR SPREAD 19.1 18.9 18.9 18.1 -0.8

Xt : KISKHAE 7}
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40
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3M 6M 9M 1Y 1.5Y 2Y 2.5Y 3Y 4Y 5Y 10Y 20Y 30Y
Kt : KISKHAE 7}
F) X E 98 EQF3M~2y, 21 2.5Y~30Y £Zte| 28
J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
[ BEI 1 24-5 — 27} 24-6
5 400
4.5 - 350
4
- 300
3.5
3 - 250
2.5 200
2 150
1.5
100
1
0.5 50
0 0
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H9. 55 SAK 2y (SH21: 7H, %)
Az =Y HESE 27| gdle | HGEa SEad
2025-09-22 SAHK I LT SR HI15(Ah AAA 24 2IE +4.0bp 2,530 800
2025-09-23 G7|F - E A S AF25-09-117(%) AAA 3d 2IE -0.4bp 2.687 1,500
2025-09-23 =7k A S ALS41 AAA 24 o 2.604 1,000
2025-09-23 St It AEZAS42 AAA 54 DI -4.0bp 2.774 1,100
2025-09-23 Sh= &Sl EH25-24(Ah) - 2014 2IE -3.2bp 2.901 400
2025-09-24 Rpoh2te| S AR 1292 (A AAA 34 2IE -1.0bp 2.563 900
2025-09-24 Rpatara| AL 1302] (Al AAA 54 oy 2.708 700
2025-09-24 32U 37| 5250900 #-3 - 34 +257.0bp 2.570 2,400
2025-09-25 F7HE = BT H439 AAA 34 2IE +2.0bp 2.690 1,000
2025-09-25 EZ3A969 AAA 54 2IE -1.0bp 2.790 700
2025-09-25 E23AM970 AAA 104 2IE -1.0bp 2.986 400
Kb : KISKHAHE 7}
n. 13 5
XNeFE FEAYS =1 2548 SHCE &S 0|BH 46Z 31199 % F&ERUACE 0|0 =10
25-8 JA| 9% 6,176 3 FEEIMH 1 FE O|ULE
7. 724 XESS 85 (EH91: 24 )
500000
400000
300000
200000
100000
&Y  =12412 =254 =247 =253 =J[|25-8 =|124-13 J255
XFZ : KISKHEE 7L
188, FIt SAK TUHEE FS (2H9l: o)
30000
25000
20000
15000
10000
5000
0 T T T 1
~ly 1Y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20Y~

REE : KISKHAE 7}
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33, 2% - nCH{H| SPREADFO0| (B9l : bp) 34, 6| Ml = DCHH| SPREADFO|  (EH9: bp)
LS XY 3v- KTB 3Y S 3 K- KTB 3Y 7| E}F2 8 X AA+- KTB3Y
70 2Bk AAA- KTB 3Y S kHAA+- KTB 3Y 250 4 7|EF2 8K AA- - KTB 3V
60 7|EF2 8 XA+ - KTB 3Y
200 -
50 |
0 4 150 -
30 1 100 -
20
50 -
10 -
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H1. 2¥x SACHH| 2= E S HEF (SHS1: bp)
= 2F ATY E(09/26) H=CHH|(09/19) ™ CiH|(08/26)
at7| 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3Y 5Y 10Y
=y 319 114 19.2 39.2 0.0 -1.0 0.0 0.0 -0.3 -1.1 2.6 -0.2
= 319 12.0 19.2 | 41.8 0.0 -1.0 0.0 0.0 -0.3 -1.1 2.6 -0.2
AAA 335 20.6 269 | 49.0 0.0 -1.0 0.0 0.0 -0.1 -1.6 2.6 -0.2
AA+ 39.1 29.0 | 403 57.1 0.0 -1.0 0.0 0.0 -0.1 -1.6 2.6 -0.2
2. O{MX| 3 nCHH| AP E G HEE (21: bp)
= 2F ATY E(09/26) H=CHH|(09/19) ™ CiH|(08/26)
at7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
=y 404 30.6 376 | 1382 | -05 -2.8 -1.5 0.0 1.8 -4.8 0.0 1.0
= 415 353 568 | 156.2 | -05 -3.0 -2.0 0.0 1.8 -4.8 -0.6 0.0
AAA 476 | 433 66.2 | 1772 | -0.5 -3.0 -2.0 0.0 2.0 -4.3 -0.6 0.0
AA+ 89.2 | 1263 | 1819 | 2449 | -1.0 -3.0 -2.0 0.0 -3.8 -5.8 0.0 -1.0
AAA 1613 | 206.5 | 2454 | 2893 | -1.0 -3.0 -1.5 0.0 -4.3 -4.8 1.0 -1.0
AA+ 2170 | 2728 | 3113 | 3536 | -1.0 -3.0 -1.5 -0.3 -3.8 -7.8 -04 -1.0
I LAY S
SR HHH2 4 26004 R_AC 2 ™ = CiH| 3900 ZAIMCEH 2= MAA Xt5 =2 Q)
Tt SO ZEO{E AR HO|HM =XNME LIEtRCt F X8t +=Z Q29| AUE SIxi7t AH
50 bp= YAHSIH ZAME O|E/UX|T oHH ot A2 ol 2 670 E THY| O|HEX= 2H 0.8bpE LA K|
o AXE0 UME EQULCE 2X2ME X[SEoHEH 2N AYE2 F 0|2 HXo SES LIEHRCEH F ORX| S
SRSZULHO| UGS SOIRY7} OAE 31bp2 WS XS0, $HH O|EXSS £Z0| 4N X%
St OpZeict
|Eta 8 HHM2 22X 26004 {2 ™ F CiH| 1= 1,180Y & S7IULCE 7|Elg &M= 2712 At
2 427 BCElE 2aS LEHLYD, U3 ZHE QRIS A+ 013t 53| ZHE RIS F =
g AA+ S22 HOHFHTEe| 53 O LM Z 0| X[CH AL 45bp2 LHEH ZME FZotRJACEH 1 2Hojl
NI ERY GA| Ll DM E LIEIRICH F 2eto 2 A5 53 O|4 YAZ0| H= ZME EO|HNM, =25
ZtEts| ol F2| 215t Z2to| Mo it F¥S B2 Ao =2 SiMEICH AA- S22| OFO[H|A O|7Hm|E 5 H Tt
7| O|EX{ 7t A 10.0bp= LUBME[7|= L LI A- S22 7|SHTE, A0 S22 FX|IFHL|E 2407
O|&EX{ 7t QI 35.0bp= AL XX ZM =2 ORZRUCEH
35, F7F 238K 2dF0| (5421 : %) d36. F7H o HA EWF0| (EHl: %)
20000 - WEFX EMFR mAAA T AA+ 10,000 m7tE 2ol m Y m] e
8,000 -
15,000 -
6,000 -
10,000 -
4,000 -
5,000 -
2,000 - l
o4 o | NN ‘ ‘ ‘
2025-09-22 2025-09-23 2025-09-24 2025-09-25 2025-09-26 2025-09-22 2025-09-23 2025-09-24 2025-09-25 2025-09-26
Xt&: KISKHAHE 7L Xt KISKHHE 7t
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H3. F7h 2 L oig (2Hl: %, 24el)
sE 5598 wyIe | LdATYE LR 271 LR
AAA 7| 2% (41)25090|2A-22 2.510 oI -0bp 2025-09-22 | 2027-09-22 1,600
AAA A22541010206-0922-1 2.520 OIE +1bp | 2025-09-22 | 2028-03-22 1,300
AAA FAUFEME(E2)25-90[12-22 2.560 OIE +1bp | 2025-09-22 | 2026-09-22 400
AAA St==EUF 2509 -2 01-273 | 2470 oIy -5bp 2025-09-22 | 2026-06-22 2,400
AAA 7| 928 (41)25090]1.5A-23 2.530 oI -0bp 2025-09-23 | 2027-03-23 2,300
AAA A225410[0300-0923-1 2.550 oI -2bp 2025-09-23 | 2028-09-23 1,400
AAA ShLt22448-090]1.524-23 2.560 OIE +1bp | 2025-09-23 | 2027-03-23 2,000
AAA 7| 2% (41)25090]1.5A-24 2.540 2E +1bp | 2025-09-24 | 2027-03-24 2,400
AAA A322541010206-0924-2 2.540 21 Obp 2025-09-24 | 2028-03-24 2,200
AAA F=AF XA (2™)25-90[12-24 2.570 2E +1bp | 2025-09-24 | 2026-09-24 500
AAA Ash28429-09-0]-2-B 2.590 OIE +1bp | 2025-09-24 | 2027-09-24 2,000
AAA ShLH2248-090(2.52f-24 2,610 21 Obp 2025-09-24 | 2028-03-24 1,400
AAA = 02845090 & 2(01)14M-25 2.570 BE +1bp | 2025-09-25 | 2026-11-25 2,000
AAA 7|42 (4h25090(1.5A-25 2.540 2E -1bp 2025-09-25 | 2027-03-25 1,900
AAA 7| -2 (41)25090[2A-25 2.560 21E -0bp 2025-09-25 | 2027-09-25 6,100
AAA StLH23448-090(1.52-25 2.580 9E +1bp | 2025-09-25 | 2027-03-25 3,400
AAA St =EUF 8250972 21-181 2.500 Ol -3bp 2025-09-25 | 2026-03-25 2,100
AAA = 212245090 % 2(03)1.5-26 2.590 OIE +1bp | 2025-09-26 | 2027-03-26 3,000
AAA EA232025-090]1A-26 2.590 OIE +2bp | 2025-09-26 | 2026-09-26 1,000
AAA OO| A 346-090|24A-26(=) 2.630 OIE +1bp | 2025-09-26 | 2027-09-26 1,100
AAA ShLH2248-090(22-26 2,610 OIE +1bp | 2025-09-26 | 2027-09-26 2,100

XbE: KISKHAHE 7}

H4, F2HojMxy 2 B (E91: %, 218)
s 5549 Yy F e | LdAmYE LA 1Y LR
AA+ Hd7tE2817 2.804 oI 2025-09-22 | 2029-09-20 700
AA+ S Ch 71 1| 2 2074-1 2.906 Ol -2bp 2025-09-22 | 2030-09-20 400
AA+ Y71 | E2074-2 2.921 Ol -5bp 2025-09-22 | 2030-12-17 200
AA- Lot I E520-1 2.639 Ol -3bp 2025-09-22 | 2027-09-22 300
AA- Aotz | E520-2 2.662 Ol -3bp 2025-09-22 | 2028-03-22 500
AA- Aotz E520-3 2.749 Ol -3bp 2025-09-22 | 2028-09-22 1,000
AA- Aot o] E520-4 2.813 Ol -3bp 2025-09-22 | 2029-03-22 700
AA- 25871 E E533-1(Ah 2.651 oI 2025-09-22 | 2026-09-22 200
AA- 25871 E E533-2(Ah 2.653 Ol -3bp 2025-09-22 | 2027-09-22 200
AA- 25871 E &533-3(Ah 2.716 Ol -3bp 2025-09-22 | 2028-06-22 300
AA- 2| 5871 L &533-4(Ah 2.731 Ol -3bp 2025-09-22 | 2028-07-21 300
AA- 2| 5871 E E533-5(Ah 2.762 Ol -3bp 2025-09-22 | 2028-09-22 400
AA- A2 E774-1 2.670 Ol -3bp 2025-09-24 | 2027-09-24 500
AA- A2 E774-2 2.702 Ol -3bp 2025-09-24 | 2028-03-24 100
AA- A2 E774-3 2.795 Ol -3bp 2025-09-24 | 2028-09-22 600
AA- 20T E774-4 2.860 Ol -3bp 2025-09-24 | 2029-03-23 400
AA- BNK7H I &381-1 2.766 Ol -3bp 2025-09-25 | 2027-09-23 100
AA- BNK7H I &381-2 2.766 TE -3bp 2025-09-25 | 2027-09-24 400
AA- BNK7H I &381-3 2.768 Ol -3bp 2025-09-25 | 2027-10-22 300
AA- BNK7H | & 381-4 2.768 TE -3bp 2025-09-25 | 2027-10-25 400
AA- BNK7H I &381-5 2.783 Ol -3bp 2025-09-25 | 2028-03-24 500
AA- BNK7H I E381-6 2.861 Ol -3bp 2025-09-25 | 2028-08-25 200
AA- BNK7H I &381-7 2.877 Ol -3bp 2025-09-25 | 2028-08-25 900
AA- BNK7H | E381-8 2.877 Ol -3bp 2025-09-25 | 2028-09-26 400
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AA- JB 22|74 | E546-1 2.761 Ol -4bp | 2025-09-25 | 2028-03-24 300
AA- JB R2[7H T §546-3 2.877 oIy -4bp 2025-09-25 | 2028-11-24 400
AA- Qof| O X| = & 7H x| £ 252-1 2.647 oIE -2bp 2025-09-25 | 2026-09-23 100
AA- Qlof| O X| & & 71 | £t 252-2 2.645 0IE -2bp 2025-09-25 | 2027-03-25 300
AA- Qllof| O] X| & & 71 | £t 252-3 2.692 01E -3bp 2025-09-25 | 2027-09-23 100
AA- Qlof| O X| = & 71 | £ 252-4 2.692 o1E -3bp 2025-09-25 | 2027-09-24 300
AA- Qllof| O X| & & 71 | £t 252-5 2.724 01E -3bp 2025-09-25 | 2028-03-23 400
AA- Qlof| O X| = & 7H | £+ 252-6 2.724 o1E -3bp 2025-09-25 | 2028-03-24 100
AA- Qlof| O X| = & 71 | £ 252-7 2.818 o1E -3bp 2025-09-25 | 2028-09-22 200
AA- Qlof| O X| = & 71 1| £+ 252-8 2.818 01E -3bp 2025-09-25 | 2028-09-25 1,000
A- 7| 270 Tl §225 3.954 DIE -35bp | 2025-09-25 | 2027-09-24 300
AA+ Mg7tE2818 2.838 Ol 2bp | 2025-09-26 | 2029-06-26 200
AA+ Mg7tE2819 2.889 Ol 1bp | 2025-09-26 | 2029-11-26 400
AA+ AMBHFLE2273-1 2.921 Ol 2bp | 2025-09-26 | 2030-03-26 300
AA+ MBI E2273-2 2.974 Ol -3bp | 2025-09-26 | 2030-09-26 700
AA+ S CH7H | EH2075-3(At) 2.749 Ol -5bp | 2025-09-26 | 2028-09-26 1,300
AA+ SALH7H | £ 2075-4(A) 2.954 2E -5hp 2025-09-26 | 2030-09-26 700
AA- RH7t=573-2 2.998 o 2025-09-26 | 2028-09-26 800
AA- OFO|H| 7| O] 7H | Et337-1 2.643 o 2025-09-26 | 2026-10-26 400
AA- OFO[H| 70| 7H | £4337-2 2,677 Ol -3bp | 2025-09-26 | 2027-09-24 600
AA- OfO[H| 70| 7H | £4337-3 2.776 Ol -4bp | 2025-09-26 | 2028-09-26 500
AA- OFO|H|#|O| 7H | Et337-4 3.049 21 -10bp | 2025-09-26 | 2030-09-26 300
AA- &7 A 558-1 2.700 Ol -3bp | 2025-09-26 | 2027-09-24 100
AA- HCH7 0 & 558-3(=) 2.805 Ol -5bp | 2025-09-26 | 2028-09-26 500
A+ R OI7H | 2485 3.568 Ol -7bp | 2025-09-26 | 2028-09-26 1,000
AO AX|IFH T E387-1 3.723 DI -25bp | 2025-09-26 | 2026-09-23 200
AO AX|IFHI EF387-2 3.822 DI -25bp | 2025-09-26 | 2027-03-26 500
AO AX|IFH I E387-3 3.955 21 -35bp | 2025-09-26 | 2027-09-24 400
AO AX|FH I EF387-4 4149 OIE -64bp | 2025-09-26 | 2028-09-26 200

AbE: KISKHAHE ZF
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QAL : QI=219] FlH XIS = 28t EdIE %M S5

o 7} R} KEY POINT
HX|F AT 02) 3215-1471 o SUY FST R 2HER| Ol F2tSHEf
c

o SIAMK AP
SlA ME S

CHAF 7|F S|AMA 39 Ot7] AAAS 29| 21 OfjH| 335 A%

=)
[N

= ™ FECH0.8bp SH2BH 31.6bpE Lt

EtW:, AAOSE2 T FEL} 1.0bp 52T 36.6bp, A0S E2 © FELL 0.5bp 2T 113.5bpE 7| =5

Of oA 285Xl = RULL 0|7 2=21=0| o0 LIMBEA 220X 52|17t 28}, 0|0 HSE =|At

M el e SSUCE MM 2ZEE 3E, 5EME 2% ZHE, 1080 M= EME LIEHRCY.

a7, A S2|50| CERE-E)
6.5 600
55 >00 AOATZE E
A IL
4.5 400 AAOL IR E
AAMAA P E
3.5 300 AO
2.5 200 ——AA0
——AAA
1.5 - S 100 g3
0.5 : : 0
2022-09-26 2023-09-26 2024-09-26 2025-09-26
XtE : KISKHAHE 7t
H1. 35 A=Y E Y HEE (4l bp)
s 3F ATY E(09/26) L] (09/19) M CHH|(08/29)
at7| 1Y 3y 5y | 1oy | 1y 3y 5y | 1oy | 1v 3y 5y | 10v
AAA 360 | 316 | 342 | 559 | 10 | 08 | 10 | 00 | 25 | -16 | 03 | -18
AA+ 413 | 366 | 408 | 872 | 17 | 10| 10| 00 | 41 | 24 | 01 | -23
AAO 432 | 395 | 476 | 1211] 17 | 10| 10| 00 | 41 | 24 | 01 | -23
AA- 470 | 439 | 577 | 1577 17 | 10| 10| 00 | 41 | 24 | 01 | -23
A+ 618 | 874 | 1306|2154 15 | -05 | 05 | 00 | 15 | 20 | 15 | -23
AO 766 | 1135 | 1754|2614 | 15 | -05 | 05 | 00 | 15 | 20 | 15 | -23
A- 103.7 | 1580 | 2354 | 3127| 15 | -05 | -05 | 00 | 15 | 20 | 15 | -23

Xt : KISKHAE 7}
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¥
oA
10
ne
02t
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m
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$0
finl
oy
-

E
[
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N
N
w

i
ra
g=
ﬁ
_>'-_
=t
(i
ne
02t
bl
H
>
10)
2
A%
2
>
Jjo
sl
12
1o
;
=
N

He AeS 2ESIH SY| S FULC Eot AF0f= LeRE L2 2O A=, SUAE SN 31

A

)
|
ot
qn
=2
nfo
3
Ral
32
4m
Pl
0=
")

|= A=A LHEFGE.

H2, S|AHY Hesig (H21: %, bp, 9, AS)
Hgsa =9 L HHO|g | wWADIE | ALY | AN
AA+ JBEBXIF36 2025-09-22 2.65 oy 1.5 500
AA+ 71253151 2025-09-23 2.821 4T -10bp 3 2,000
AA- 7|25 d15-2 2025-09-23 3.039 HETE -18bp 5 1,000
BBBO O AAASA21 2025-09-24 76 - 1 350
AAO ZHEMEZE63-1 2025-09-25 2.793 i 0IE -2bp 3 1,800
AAO ZHEMEEZE63-2 2025-09-25 2.985 7 0IE -4bp 5 700
AAA iMZ8X[F29 2025-09-26 2.985 JHH2IE -6bp 5 1,000
AA+ QM 0j| O] X| & X}74-1 2025-09-26 2.828 JHHIE -4bp 3 1,800
AA+ Qllof| O X| & X}74-2 2025-09-26 2.99 JHEIE -9bp 5 1,200
AA- 2835 2025-09-26 2.85 S=292% -12bp 3 700

F) RFEZS 32 Lt 3|AMKY, ELS X2

Xt KISKHHE 7Y, o EF A K &

H3. 2|A Bt (£l %, 4, 2g)

Hgse 5= L HHO|E 7| o | TN
A+ 20| 3E59-1 2023-09-25 498 2 450 15,510
AA- St EXtg8X|F29-2 2020-09-22 1.784 5 800 7,800
AA- 20| AE88-1 2020-09-23 2.073 5 1350 27,050
AAO o 2| = F8X|F18-1 2024-09-24 3.517 1 1990 14,650
AAO O] 24 oj| X1 5 54-2 2020-09-25 1.735 5 200 32,900
AAO SKEEZEHIESQ 2020-09-25 1414 5 1600 18,650
AAO LGS E2{A107-2 2020-09-24 1.485 5 1000 37,700
AAA SHSF8XIF38-2 2022-09-28 5.495 3 900 52,200
BBBO o AYASA15-2 2023-09-27 7.99 2 390 1,690

F)BEZE 2o bt 3|AK, ELS A2
A7t

. OISt 2 X2
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H4. XAF S| AL Tl A = (E91: %, bp, 4, 28
HB8ET 2 L Wil Amyc / 2HO|E 27| R
AA- INVENI 2025-09-29 HERE -11bp 2 200
AA- INVENI 2025-09-29 JHEBIE -Tbp 3 300
A- He53Y 2025-09-30 S= 2% -60bp 2 500
A- He53Y 2025-09-30 S= 2% -70bp 3 1000
A+ oj|=HE 2025-09-30 JHERIE +£30bp 2 300
A+ R O5to|OE 2025-09-30 JHERIE +50bp 1.5 200
A+ ZO/5Ho|OtE 2025-09-30 JHHOIE +50bp 2 300
A0 et 2025-09-30 JHE I E +30bp 3 800
AO thetets 2025-09-30 ZHERE +30bp 5 500
A0 thetets 2025-09-30 HERE +30bp 7 200
AO LGREZ A 2025-10-01 JHERIE +£30bp 3 1200
AO LGREZ A 2025-10-01 JHE2IE +£30bp 5 800
F) REZ 2 YUt SAHH, ELS HIQ
Xt KISAHAHE 7F DART
2. S|AY Al 0] (Bl - o 8)
180,000
160,000
140,000
120,000
100,000 2022
80,000 - = 2023
m 2024
60,000 - 2025
40,000 -
20,000
12 28 3E 52 6 78 8E 9E 10¥ 128
X2 : KISKHAE T}
3. AR T 0| (EHl - o @)

3300000

3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-09-26

2024-01-26

2024-05-26

2024-09-26

2025-01-26

2025-05-26

2025-09-26

KEE : KISKHAL

Bt
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SoY SEZL AAA S22 MF OH| 13.66%P S7I5t 37.14%E XX 10, AA S22 HZF Cfjy|

22.76%P Zt2Bt 4537% S AFX|RUCH AS B2 8.6%P 37t8t 15.53% = KAHA|RULCE.

H 02 22 A = 14.08%P 229 30.53%, 1A~3 22 18.46%P S7t5t 47.51%, 3EH~5HE2 8.29%P

Ste 142%E KXY 54 0|y

ol M= 12.67%P

ot 7.76% € KHX| ML

H5. 2|AX S2E (SHl: o 2)
= 2025-09-04 2025-09-11 2025-09-18 2025-09-25
AAA 14,313 7,984 13,607 19,287
AA 17,753 26,261 39,483 23,562
A 8,703 8,859 4,019 8,066
BBB 430 552 706 630
JUNK 47 37 139 384
Total 41,246 43,693 57,954 51,929
XtE : KISKHAHEIE
6. S|AMY THEH R & (EHl: 2 8l)
TE 2025-09-04 2025-09-11 2025-09-18 2025-09-25
~1y 14,952 14,123 25,854 15,854
Ty~3y 21,985 21,021 16,839 24,673
3y~5y 2,792 5,486 3,420 7,372
Sy~ 1,517 3,064 11,841 4,030
Total 41,246 43,693 57,954 51,929
XtE : KISKHAHE 7}
84, SAMM SSE /RS (29l : %) O%s5. S|AMY ZHED|E (29l : %)

BBB
1.2%
AA
45.4% BB+

0.7%

Xt KISKHAHE 7F ALZ: KISKHAHE 7L
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1

6. SlA 5 FO| (%9 : &1 )
" EH REY

100000

80000

60000

40000 ¥ 1 i 1 i

oo ] L dHEEEEEEEEEL

» _LLULARREREREREERECLCOCCCLA KR ARARERERERERRELLRnLY

0

2024-09-25 2024-12-05 2025-02-2 2025-05-01 2025-07-10 2025-09-18

KtE : KISKHAME 7}

B7MEST HE
LS AL HEYU HAH OUTLOOK HAS OUTLOOK HE

A& o= A8 H- L, KISKHAHE 7}
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@ «isrsrzo
ABS/MBS : 93 MBSZiaH 39|, attt)| | &

Bt} KEY POINT
3719 A& 02) 3215-1435 o B Q=3 Hisl =hat
0|5t AR 02) 3215-1454 e MBS 2025-13 3,875 2rs
. 2 AY 52
OlHF 32 R} YHAZME LEES 7|XXOZ S HFIE QLI A4X7F 2,872 @, ohat

JERUSMES 7| EALUC R St E|AEN LM LY LRITL 24157, JHQAR[AM A S 7| =AML 2

St S 70T EMI 2 AL7E 3,000 2 LB = RATH MBS LR A

oA

O M= 2025-132| X} PT-MBS7} 3,886 &

= YA 2510 M| 3875/ U 29| 2492l S| QUL

31, Y7 7| AR H ABS WA I 30| (E91:2) ©1, 712 : 2025-04-01 ~ 2025-09-26)
30,000 350000
I PF Loan
———

25,000 - 300000 = P-CBO

~ 250000
20,000 7| E}

~ 200000 QER

15,000 -
- 150000 SIS S A

10,000 = I = r 100000 e 3pE /AR O4Z KA cDO

5,000 +—

- 50000 Synthetic CDO

0 | I 0 oz

T T T T

2025-04 2025-05 2025-06 2025-07 2025-08 2025-09

AtZ: KISKHAHE ¢

82, H7E WalH| = (S48 : %, 717t : 2024-10~2025-09) J2l3. og WalH| = (E491 : %, 712 : 2025-09)

PF Loan,
3098

3, 2415

Xt KISKHAHE 7F AtZ: KISKHAHE 7L
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L (549l : A2, %, 712+ : 2025-09-22~2025-09-26)
SPC MESE L gt7| gz | w3ag | M
SCY7tE QLB 24K -1 AAA 2025-09-24 1.7M 110 2603 | CALL
HYFHE QLB A4KH -2 AAA 2025-09-24 3.7M 120 2613 | CALL
Y7o QLIH A4KH -3 AAA 2025-09-24 5.7M 120 2645 | CALL
HYFHEQLIH A4KH -4 AAA 2025-09-24 7.7M 125 2649 | CALL
Y FtE QLB A4KH -5 AAA 2025-09-24 9.7M 120 2660 | CALL
HY7FHE QLI A4%H -6 AAA 2025-09-24 11.7M 120 2670 | CALL
B FHEQLIH A4KH -7 AAA 2025-09-24 1Y1M 120 2676 | CALL
Y7o QLI A4KH -8 AAA 2025-09-24 1Y3M 120 2682 | CALL
B FHEQLIH A4%H -9 AAA 2025-09-24 1Y5M 115 2689 | CALL
S| FHE QL B A4%H-10 AAA 2025-09-24 1Y7M 115 2716 | CALL
Y FHEQLIH A4KH-11 AAA 2025-09-24 1Y9M 115 2743 | CALL
BC)FHE QL B A4KH -12 AAA 2025-09-24 1Y11M 110 2770 | CALL
Yo QLB A4KH 13 AAA 2025-09-24 2Y1M 100 2776 | CALL
BC)7HE R LIH A4KH-14 AAA 2025-09-24 2Y3M 100 2782 | CALL
Y FHE QLB A4KH 15 AAA 2025-09-24 2Y5M 100 2788 | CALL
)7t QL B A4KH-16 AAA 2025-09-24 2Y7M 95 2813 | CALL
HYFHEQLIH A4KH-17 AAA 2025-09-24 2Y10M 130 2852 | CALL
)7t QL B A4KH-18 AAA 2025-09-24 3Y1M 115 2869 | CALL
HYFHEQLIH A4KH-19 AAA 2025-09-24 3Y4M 115 2875 | CALL
BC)7HE QL B A4%H -20 AAA 2025-09-24 3Y7M 110 2.881 CALL
HY7HE QLIH A4%H-21 AAA 2025-09-24 3Y10M 105 2.887 | CALL
BC)FHE QL B A4KH -22 AAA 2025-09-24 4Y1M 100 2914 | CALL
Y 7HE QL B A4KH 23 AAA 2025-09-24 4Y4M 76 2950 | CALL
BC)7HE R LIH A4KH-24 AAA 2025-09-24 4Y7TM 50 298 | CALL
B 7HE QLB A4KH -25 AAA 2025-09-24 4Y8M 78 3048 | CALL
BC)7HE QL B A4KH -26 AAA 2025-09-24 4Y9M 44 3060 | CALL
Y FHE QLIH A4KH 27 BBBO 2025-09-24 4Y10M 144 4000 | CALL
E|2E N Qe U4 2 XH -1 AAA 2025-09-25 ™ 50 2.566 -
El2EN MUY k-2 AAA 2025-09-25 2M 50 2.566 -
ElZEN YUY 2XH1-3 AAA 2025-09-25 3M 100 2.566 -
El2EH YUY O XH-4 AAA 2025-09-25 4M 100 2.587 -
ElZEN MUY 2 KH1-5 AAA 2025-09-25 5M 100 2.598 -
E2EH AU N O XH-6 AAA 2025-09-25 6M 100 2610 -
El2EN YUY 2 XH-7 AAA 2025-09-25 7™ 100 2612 -
EI2EH YUY O XH-8 AAA 2025-09-25 8M 100 2614 -
El2EH QU4 2%H-9 AAA 2025-09-25 9M 100 2616 -
E2EH MUY O XH-10 AAA 2025-09-25 10M 100 2618 -
IR LU QRF1-11 AAA 2025-09-25 1M 100 2.620 -
E|2EX QAL 2 X}1-12 AAA 2025-09-25 1v 100 2623 -
|2 X U AN XH1-13 AAA 2025-09-25 NZIY 100 2.636 -
E|2EX| LAY 2XH-14 AAA 2025-09-25 1Y2M 100 2.640 -
E|Z2E X U AN QXH1-15 AAA 2025-09-25 1Y3M 50 2.653 -
E|2CX QAL 2XH1-16 AAA 2025-09-25 1Y4M 100 2,657 -
E|2CH L AN QX117 AAA 2025-09-25 1Y5M 100 2,670 -
E|2CX QA 2 X}1-18 AAA 2025-09-25 1Y6M 100 2674 -
E|Z2C X L AN QX119 AAA 2025-09-25 1Y7M 50 2.688 -
E|2EX| QA4 2 X}1-20 AAA 2025-09-25 1Y8M 100 2712 -
E|2EX| L U @ KH1-21 AAA 2025-09-25 1Y9M 100 2.726 -
E|2EX LA @ X}1-22 AAA 2025-09-25 1Y10M 100 2.740 -
|2 X U A D XH1-23 AAA 2025-09-25 1Y11M 100 2.754 -
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E|2ER| LU A QX}-24 AAA 2025-09-25 2y 100 2.769 -

E|2ER L UM 2%} -25 AAA 2025-09-25 2Y4M 60 2.794 -

El2CX L UM 2K -26 AAA 2025-09-25 2Y10M 60 2.850 -

E|2EX Y UM 2K} -27 AAA 2025-09-25 3Y6M 60 2.890 CALL

E|ZEN Y AM 2 Xl1-28 AAA 2025-09-25 4Y6M 35 2.979 CALL
Sh= I I SR E K1 AAA 2025-09-25 3M 300 2.786 CALL
Sk I m S A E K -2 AAA 2025-09-25 6M 300 2.820 CALL
oI m e R A-3 AAA 2025-09-25 9M 300 2.826 CALL
Sk I I S K -4 AAA 2025-09-25 1Y 300 2.833 CALL
St 7| o] Erx E -09-

JHola| A r% H_IE I_E xH1-4 AAA 2025-09-25 1Y 300 2.833 CALL
St NI B A =K -5 AAA 2025-09-25 1Y3M 300 2.843 CALL
ot 70 o 2 X -6 AAA 2025-09-25 1Y6M 300 2.864 CALL
ot 7} m| X B A -7 AAA 2025-09-25 1YOM 300 2.916 CALL
ot 70 o 2 A 2Kk -8 AAA 2025-09-25 2Y 300 2.969 CALL
o 7H | X B XH-9 AAA 2025-09-25 2Y3M 300 2.990 CALL

Xt2 : DARTHASAIA|AE
H2. X2 MBS 2 U MK} Ll HmE (591 - A, %)
at7)| MBS 2025-13(2025-09-26) MBS 2025-12(2025-09-16) MBS 2025-11(2025-09-09)

- dheigol | dsiZal | Azmgs | deligey | dwsZal | AZgls | gy | w3l | AZgE

14 - - - 728 2423 +15 783 2.454 +17

21 975 2.635 +22 1,000 2.533 +13 1,000 2.551 +15

34 - - - 900 2.550 +13 900 2.588 +12

54 1,300 2.887 +28 1,300 2738 +18 1,200 2.810 +17

74 - - - 1,100 3.008 +28 1,100 3.047 +26

104 1,000 3.279 +45 900 3.199 +38 900 3.236 +35

201 600 3.522 +72 1,100 3.483 +68 1,000 3.528 +62

301 - - - 300 3.355 +62 300 3.442 +64

) WHZEAM FEA| 0|02y 4
&2 : St FEZ S AL
184, MBS T7|E FlTHY 0| (E2l: o &)
70,000 180,000
- 160,000
60,000 A
/ \ - 140,000
50,000
/ ~ 120,000 2022 8
40,000 \ - 100,000 2023 &
30,000 - 80,000 024 Sl
025 2
- 60,000 =<
20,000 -+ — ErtH(2F)
- 40,000
10,000 -
’ N\ | 20,000
0 - -0
1y 2Y 3Y 5Y 7Y 10Y 15Y  20Y  30Y

AtE : KISKHAHE 7}
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m1ly
m2y
m 3y
m5Y
m7yYy
m 10y
15Y
20Y

0.5

0 T T T 1
MBS2025-10 MBS2025-11 MBS2025-12 MBS2025-13

KtZ : KISKFAHE 7}

r

. FEAE 58

9 ABS FSAIZO|A = P-CBOE 7| =AML R Sh= XY HO| 2,800Y R, PF Loana 7| EAHAC 2 Sh= XY

FI

H0| 7,093, Synthetic CDOE 7| XAtAC 2 BH= X HO0| 1,200 9, 7|Et RS 7| XAHAO 2 SH= &

0| 699158 e x| ULt

6. Y7k ABS 7| AXH E QEH|E X0| (29 o &)
100% 4
90%
3
80%
== P-CBO
70% 3
I PF Loan
60% 5
I Synthetic CDO
50%
2 T[RRI Z XA
40%
mmEE
30% 1 .
2y /e o =12 cpo
20%
1 7| E}
10%
— =4
0% 0
U > H L & > O
SIS A T I I M M M
R I I I S S U L L
AtZ : KISKHAHE IF
H3. ME8S3 HE
spcH HZAH HEZ HA 7| X Xpat HEY
e eis - - - - -

AtZ : KISKHAHE It
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=

SIIARH : CDZ2dl &% M= 218t s

o 7}EChR} KEY POINT
MM E 2] 02) 3215-1458 o CD: UHZM =TI CD-2| AT E =4
e CP/ESTB:CP iz ZtA ESTB HlFAW A

W TIIxA Al

CDEE(AAASE 3MEE 7|8)e ™ F OH| 453t 258%2 2 OHASIFICE CD-2HXHAAAS S 370 E

7| ZREL

o
fjo

7|&E) AT EE 52bp2 ORZZRUCH 23 CD 22 I 2 134, 1= 950

Mo

CPEZ|91Y, A1S2 7|5 M T LS 2.71% = OtLSISCE CP-3AH(AASE 3HEE 7|&) &

OI ML} CPAIZO| M= Bt Shibet E2]7|7F LIEFLHD #2ol0fgt Ble g2 20X HULt 7St AT oA
= 37105 733 T2 227t 2F GM It LIEH e L HEE2 0[0|5t0] Sf2 et oA 2=

BLO| LIEtLEY | = SIRIELS A0 Tt H2tA Z|Tet eh) 4" HEE S7tots BH MMFE ZaME

HO|H 7&g0| HHALOA O|EHSts =ES XLt

d81. 91 = F2 TI|Z2[F0] (91 %) 2. MMF, MAH, TAS HEXIEZX0| (= a9
A I E(cp-28KY) EEIPNON TV}
cp o HEE —wmMF —FAE
%EOHXHAAA 240,000
4.0 0.1
- 0.05 190,00
3.0
0
2.5 140,000
2.0 -0.05
1.5 90,000
0.1
1.0
40,000
0.5 015 6 9 12 2005 3 6 8
0.0 -0.2
7|2t : 2024-09-26~F4 XY 7|2t : 2024-09-26~2025-09-24
Xt2 : KISKHAHE It Az 3 8FAED
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@ «isrsrzo

e

Il. CD, CP/ESTB Y3l A| &t St

225 7|9

23 (AAA)O| 365L =S 2.51%, 22|

1Z= CHH| 40,7179 Y ZA

SHICH EH7IAR S| ZH 2 228,301 #

O M OiH| 1151679 A ZASIFCHL A1 S5 LHA2 CP 87,092 &, ESTB 144,976 U A= M Y
Hl 2f 32,1919 3 Z2, 113,339 3 Z AL
H1. 33 CD Z3il|d (EH: 2Al)
FET] uhsy 7|2 ok = w2 a(%) s 2ol
2025-09-22 71w 2026-09-22 365 2.51 1,000
2025-09-22 ShLE2oH 2026-09-22 365 2.52 1,300
2025-09-23 St Y 2026-09-23 365 2.52 200
2025-09-24 a2 2026-03-20 177 2.54 150
2025-09-24 71w 2026-09-23 364 2.51 800
2025-09-24 Alsto sl 2026-09-21 362 2.52 1,100
2025-09-24 St Y 2026-09-23 364 2.52 1,250
2025-09-25 dges 2026-09-18 358 2.56 700
2025-09-25 HEod 2026-09-23 363 2.57 300
2025-09-25 ShLE2oH 2026-09-22 362 2.52 1,150
2025-09-26 ez 2025-12-24 89 2.58 3,000
AHE ;oA
133, CP/ESTB ‘Zaligl 0| (549l Mo, 7|7t : 2024-09-01 ~ 2025-09-26)
CP mESTB
150,000 -
100,000 - I I I
50,000 -
0 T T T T T T T T T T T T ,
09 10 11 12 01 02 03 04 05 06 07 08 09

AtZ : KISKHAHE IF
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J84. ME{H UHIJH (29l 4, 712¢: 2024-09-01~) J85 =5 2 MEE TEAZ (SHl: 2)
THAL m R E3 mO| ™AL m UES|AL AL 128:?
0
] ol Q| At
120,000 80% 3658 Ol
70% m 3652 OfLY
100,000
60% m 180 O|LY
50%
80,000
40% m90Y OfLY
60,000 30% I - GOOE' 0|LH
20%
40,000 10% m 302 OfLY
20,000 0% 152 oL}
2 o 8§ ¥ 3
0 AE s 8 3 7¢ OfLH
9101112 1 2 3 4 5 6 7 8 9 *fﬂﬂ)\k
X2 : KISKHAE T} XFZ : KISKFAE T}
Jd%e6. A1 23 (EH91: 4191, 712 : 2024-09-01-) a7, 25 A1 MEE SHAIH HS  (29: %)
50,000 | ESTE mep ZAb = UBKS|AF = OfFAL mABCP = ZHA}
80,000
70,000
60,000 6%
50,000 6%
40,000
30,000
20,000
10,000
0
9101112 1 2 3 4 5 6 7 8 9
KtE: KISKHAHEIH XtE: KISKHHE 7L

T 53 LHIH2 148,897 2 HF CHH| 24,300 F7ISHRALCE 7| XX EE A 243 Of
0| 7ty %ol ZA /U, F7|0z0| 2 FE OIUCE
12i8. ABCP/ABSTB 'L3iZ o 30| (SHSl: M9, 7|12F: 2024-09-01~)
60000 B ABCP m ABSTB
50000
40000
30000
20000
10000

0
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X2 : KISKFAHE 7}
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39, 7| XXk L3Il (291 o, 7124:2024-09-01~) Jd810. 23 Yl 7| XXpLHE =L (Hl: )
Y70z EliEMACco) mESMHBHEGES 100%
90%
mHESASH LI | go%J m 3652 O| Ak
70%
60% m365% OlLH
ing m 180 O|LY
(]
30% mg0 O|LY
igz’ l w602 OfLY
()
0% | | . .30% OlLH
D
\Sg@\ \\(}o\ &\gz \6\\% s 15% O|LY
[o)
v ,‘&3\/ S 429 ® 7 O|LH
N e
91011121 2 3 4 5 6 7 8 9 «°
AtE: KISKHHE 7} XtE: KISKHHE 7L

0
N
=2
[l

is
o2
oy
12

2 21,9789 Yo =2 MF CiH| 17,513 HAUCE 274= 365€ =2 7|F 2.60%

=T 254 2 s YAFH2 304739 A2 ™ CHH| 11,3999 S7I34CE O & == # 0| 23,875
oA 3, 12 X|H0| 6,598 A A2 AX|RULE PFE 902 7|&E LAl F 2= 290%2 T F CHH| ZEHM 2 Ot F
2| = ALt
311, £S4 2 I E {3 EASA F0] (EH9l: M9, 717k : 2024-09-01~)
e d =2 XY
10,000
8,000
6,000
4,000
2,000
0
9 10 11 12 1 2 3 4 5 6 7 8 9

AtZ : KISKHAHE IF
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@ «isrsrzo
OHRIXHA : QIS YIOIM 2 & XIHE X = AU Sdl 2ol JItHE FEl

YISt KEY POINT
OlX|® HTH 02) 3215-1447 o OIFE FQ O|AS2| HHOM QE 0| 23 &2}
o GDP-IEX|H SXZ ALf Qs 7|CH ZE|

I. SHRIXHA Al ST
25 0 I =UYE2 AF T8 QAAS2| Lo M2t SE2 BtEst F X & =x0| Yo tHI|E 4
o 4SME EQILC F 0= AFE F2 QALECS| Q&2 0| 28 &0I0| O|0X|H HEH7|Z0| 25
L= &2 BO0FAD, = 2E0|l& 4 ZHE GDP B EN N EXHI HEEH B2 S22 T
HezE 4SSHRALE
T 4o = AE QALSS &A0| AMFLE AFE QIALSE 7h2H| Che7t =2 QAELY 0|8 E 2AHE =7t
= 2| 2150 AMEdlof ottt ™S BN, OhE Q&2 QIEg 0| /0| EHI| Moz A0, 182
Stet ™o 2 Ml QJUCHD HWIHHCE CHEE X[ FOMCO A 50bp QISHE F&$H AE[2 00| AHFE O|A}
= =AY edE i AEst 2|05 Hestti i FESHD, AE LHROME M 2Sas S
0|740] 25l BEES HOIZRIC)
F SH0|= 222 2 2|ARKY LW A|E =50 REHe = XE5tH Y7 AME O[ERALE. O]
O HEE 2827 GDP HZE &™K|= M7|HHE 38%=2 AKX CHH| 0.5%p & ZHE|/YD, A A
B YA 210 sHAHCZE AR O 4X(232 5MH)E A HSIZUCE 0|0 A|EOM= AL S2]
RISt £ A ZI0i(1~23)0f| OIX|X| 2 4= ACkHE HLO| X 7| = AL,

J3. 0338 =4 E F0| (SH21: %, 717t 24.09.27~25.09.25) d32. SYIH =4 E 0] (EH91: %, 712t 24.09.27~25.09.25)
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
2.5 0.5
. 0.3 0.4
0.2 2 0.3
35 o1 15 0.2
0.1
3 0 1 0
2024-09-27 2024-12-27 2025-03-27 2025-06-27 2024-09-27 2024-12-27 2025-03-27 2025-06-27
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
XtE : KISKHHE 7, Bloomberg A& : KISKHHE I, Bloomberg
J33. YE2IH =AU E F0| (E491: %, 712F: 24.09.27~25.09.25) a2, S22 $USE F0] (E+91: %, 717+ 24.09.27~25.09.25)
=M (%) 10Y-2Y(%) = (%) 10Y-2Y(%)
35 0.9 0.9
3 0.8 0.8
0.7 > 0.7
2.5
0.6 0.6
2 0.5 2 0.5
15 0.4 04
03 0.3
1 W -
0.2 0.2
05 0.1 0.1
0 0 1 0
2024-09-27 2024-12-27 2025-03-27 2025-06-27 2024-09-27 2024-12-27 2025-03-27 2025-06-27
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7Y Bloomberg Xt=& : KISKHHE 7L Bloomberg
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1. FUH 33 32HS

=2t E 2025-09-25 2025-09-19 2025-08-26 M Oiy| HE oiy|
US TREASURY 2Y 3.61 3.58 3.71 3.00 -10.50
US TREASURY 5Y 3.72 3.69 3.80 3.40 -7.60
US TREASURY 10Y 415 413 430 1.60 -15.30
US TREASURY 30Y 475 475 493 -0.40 -18.00
DEUTSCHLAND REP 2Y 2.03 2.02 1.94 1.20 8.90
DEUTSCHLAND REP 5Y 2.33 2.32 2.27 1.40 6.10
DEUTSCHLAND REP 10Y 2.76 2.75 2.73 1.10 3.00
DEUTSCHLAND REP 30Y 335 333 3.31 1.80 3.60
JAPAN GOVT 2Y 0.93 0.92 0.89 1.50 4.80
JAPAN GOVT 5Y 1.24 1.20 117 3.70 7.40
JAPAN GOVT 10Y 1.65 1.65 1.63 0.60 2.70
JAPAN GOVT 30Y 3.14 3.17 3.21 -2.90 -7.20
CHINA GOVT 2Y 1.46 1.40 141 5.20 4.80
CHINA GOVT 5Y 1.64 1.60 1.62 4.50 1.80
CHINA GOVT 10Y 1.90 1.86 177 4.00 13.90
CHINA GOVT 30Y 2.25 2.18 2.05 7.60 19.80

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(T2l %, 717t 24.09.27~25.09.25)

dZl6. MOVE & VIX

(EH2l: %, 717t 24.09.27~25.09.24)

1,700 150
1,600
1,500 100
1,400
1,300
1,200 50
1,100
1,000 0
A A N A A N\ A A\ A A\
N@m u”\’» 690 C)’&m 696’3 6913 u@’l &’Q:» %’0@ S o 8’06,1 6101,1
i g S S S S g S g s s s
e [JSD/KRW EUR/KRW MOVE e \/IX
Xt& : KISKHAHE I, Bloomberg X& : KISKHHE L, Bloomberg
Jd87. KPE 58 A HE (2Hl: %) J88. KPE HIS8 M3 HE (TH21: %)
6 6
5 5 —
4 — 4
3 3
2 2
1 1
0 0
RN P R SR R SN S S S RN e
N o
T YTV B3 v % YTM HFE vT™

XtZ : KISKHHE I, Bloomberg
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(2+9l:bp,712+:25.09.19~25.09.25)

54 74

1 e/l 1270 g 2 104 15 204

X2 : KISAHEE I Bloomberg

811 HY A

J&10. KPE HZ8K #HE HE

@ «isrsrzo

(E+%l:bp,712+:25.09.19~25.09.25)

DR(bp)

5
4

3

19 6/l H1270 e 2 54

74 104 15 204

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 25.09.22~25.09.26)

5.889% 2.94% 7.35%

13.24%
2.94%
1.47%
17.65%
4.41%
M Utilities B Consumer, Non-cyclical
M Financial B Communications
Government Basic Materials
= Industrial Consumer, Cyclical
Energy Technology

Government(Municipal)

o M YE| £

3.75% 11.25%

25 d
16.25%
6.25%
11.25%

< 000t l 12.50%
B (]

2.50%

W Utilities

M Financial
Government

[ Industrial
Energy
Government(Municipal)

2.50%

2.50%

B Consumer, Non-cyclical
= Communications
Basic Materials
Consumer, Cyclical
Technology

Xt& : KISAHHE I, Bloomberg

E2 HF | BY A ME 52

(2+2l: %, 712t 25.09.15~25.09.26)

HE] 3% e 57
Financial 26.25% 29.41% -3.16%
Consumer, Cyclical 11.25% 13.24% -1.99%
Consumer, Non-cyclical 2.50% 14.71% -12.21%
Energy 6.25% 5.88% 0.37%
Government 12.50% 17.65% -5.15%
Basic Materials 2.50% 1.47% 1.03%
Communications 2.50% 4.41% -1.91%
Diversified 0.00% 0.00% 0.00%
Industrial 5.00% 2.94% 2.06%
Technology 16.25% 2.94% 13.31%
Utilities 11.25% 7.35% 3.90%
Government(Municipal) 3.75% 0.00% 3.75%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 25.09.22~25.09.26)
=29 S A| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KDB 3.965 09/24/30 EURO MTN usD 2025-09-24 2030-09-24 | 3.965% 100.00MM
SHINMO Float 09/26/28 EURO MTN usD 2025-09-26 2028-09-26 | 5.443% | SOFRRATE 15.00MM
CITNAT 2 % 09/29/29  |EURO NON-DOL...| EUR 2025-09-29 2029-09-29 | 2.625% 703.98MM
KOROIL 4 Y& 09/29/30 EURO-DOLLAR | USD 2025-09-29 2030-09-29 | 4.125% 300.00MM
KOROIL 4 09/29/28 EURO-DOLLAR | USD 2025-09-29 2028-09-29 4% 500.00MM
KOROIL Float 09/29/28 EURO-DOLLAR | USD 2025-09-29 2028-09-29 | 4.821% | SOFRRATE |  500.00MM
KOROIL 4 09/29/28 PRIV PLACEME...| USD 2025-09-29 2028-09-29 4% 500.00MM
KOROIL Float 09/29/28 | PRIV PLACEME...| USD 2025-09-29 2028-09-29 | 4.821% | SOFRRATE |  500.00MM
KOROIL 4 ¥s 09/29/30 | PRIV PLACEME...| USD 2025-09-29 2030-09-29 | 4.125% 300.00MM
CITNAT Float 09/30/26 EURO MTN EUR 2025-09-29 2026-09-30 | 2.302%| ESTRON 49.28MM
KOREAN 4 09/30/30 EURO-DOLLAR | USD 2025-09-30 2030-09-30 4% 300.00MM
KORAIL 3.36 03/30/28 EURO MTN HKD 2025-09-30 2028-03-30 | 3.36% 89.99MM
KEBHNB Float 10/01/26 EURO MTN usD 2025-09-30 2026-10-01 | 4.542% | SOFRRATE 50.00MM
KDB 1.9 03/30/27 EURO MTN CNY 2025-09-30 2027-03-30 1.9% 161.18MM
KDB 3.98 09/30/26 EURO MTN usD 2025-09-30 2026-09-30 | 3.98% 25.00MM
KOCRGF Float 09/30/28 | PRIV PLACEME...| USD 2025-09-30 2028-09-30 |4.801% | SOFRRATE |  300.00MM
KOCRGF Float 09/30/28 | EURO-DOLLAR | USD 2025-09-30 2028-09-30 | 4.801% | SOFRRATE |  300.00MM
HYUCAP 1.85 10/01/27 EURO MTN SGD 2025-10-01 2027-10-01 | 1.85% 29.48MM
HANMIL 4 ¥ 10/01/30 EURO-DOLLAR | USD 2025-10-01 2030-10-01 | 4.25% 300.00MM
KDB 0 04/02/26 EURO-DOLLAR | USD 2025-10-02 2026-04-02 -- 25.00MM
KDB 0 04/02/26 EURO NON-DOL...| HKD 2025-10-02 2026-04-02 -- 25.71TMM
KDB 3.31 04/02/26 EURO NON-DOL...| HKD 2025-10-02 2026-04-02 | 331% 19.28MM
WOORIB 4.04 10/03/26 EURO MTN usD 2025-10-02 2026-10-03 | 4.04% 50.00MM
WOORIB 4.04 10/03/26 EURO MTN usD 2025-10-02 2026-10-03 | 4.04% 50.00MM
CITNAT Float 10/05/26 EURO MTN EUR 2025-10-03 2026-10-05 |2.303%| ESTRON 49.28MM
XtZ : KISKHHE 7L Bloomberg
B4, F7H 0|7 AN X & (5+91: %, 7|Z}: 25.09.22~25.09.26)
Date Name Survey Actual Prior
2025-09-23 da=K -$256.6b -$251.3b -$450.2b
2025-09-23 S&ap 22Y 0/= HZY PMI 52.2 52 53
2025-09-23 S&p 22 0|5 MH|AY PMmI 54 53.9 545
2025-09-24 Al = EH O oj 650k 800k 652k
2025-09-24 Al FE4Of oY (> CHH]) -0.30% 20.50% -0.60%
09/24-09/25 A=t 1312k 1330k 1312k
09/24-09/25 HES7F (HETHH) 0.00% -2.30% -3.70%
2025-09-25 ZOf XD M| 0.10% -0.20% 0.10%
2025-09-25 X Ipy ISl u ] 0.20% 0.00% 0.20%
2025-09-25 GDP 27t3} QoQ 3.30% 3.80% 3.30%
2025-09-25 7iQlaH| 1.70% 2.50% 1.60%
2025-09-25 GDP E7tX|%= 2.00% 2.1% 2.00%
2025-09-25 =& PCE E7tX|%= QoQ 2.50% 2.6% 2.50%
2025-09-25 Hrd =2 -0.30% 2.9% -2.80%
2025-09-25 25X Wy 0.00% 0.4% 1.00%
2025-09-25 M Mg HRHs 233k 218k 231k
2025-09-25 Initial Claims 4-Wk Moving Avg - 237.50k 240.00k
2025-09-25 HYEHAS ST AUHX S 1932k 1926k 1920k
2025-09-25 7| EZ=E4 04O} 3.95m 4.00m 401m
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2025-09-25 | 7|ZZEHofof (M ChH]) -1.50% -0.20% | 2.00%
XtZ : KISKHHE T, Bloomberg
H5. L{F 0|5 X X & (E+2: %, 7|Z}: 25.09.29~25.10.03)
Date Name Survey Actual Prior
2025-09-26 M ES= 0.30% - 0.40%
2025-09-26 M I ENCIPNES 0.50% - 0.50%
2025-09-26 HE T4 0.20% - 0.30%
2025-09-26 PCE E7H|$ MoM 0.30% -- 0.20%
2025-09-26 PCE E7H|== YoY 2.70% -- 2.60%
2025-09-26 =& PCE E7tX|= MoM 0.20% -- 0.30%
2025-09-26 =& PCE 27HX|=%= YoY 2.90% - 2.90%
2025-09-26 OJA|ZHEH S M AH|XHAIR 55.4 - 55.4
2025-09-26 OjA|ZtoiEtm 14 QlE2| o] 4.80% - 4.80%
2025-09-30 TOIO| R TTA ROl 7100k - 7181k
2025-09-30 JOLTS Job Openings Rate - - 4.30%
2025-09-30 JOLTS Quits Level -- -- 3208k
2025-09-30 JOLTS Layoffs Level - - 1808k
2025-10-01 S&ap 22Y O0/= HZ¢ PMI -- - 52
2025-10-01 ISM M= X|== 49.2 - 487
2025-10-02 M desg ¥4ds - -- 218k
2025-10-02 Mz 0.10% - -1.30%
2025-10-02 HNzg+ZF, 25H< - - 0.600%
2025-10-02 HTr =2 - -- 2.90%
2025-10-02 2=SH 2l LY - - 0.4%
XtZ : KISKHHE 7L Bloomberg
H6. 7t BH X' (EH9l: %, 712t: 25.09.22~25.09.26)
Date Name Survey Actual Prior
2025-09-19 PPI( & CHH]) -0.10% -0.50% -0.10%
2025-09-19 PPI T AH| -1.70% -2.20% -1.50%
2025-09-23 HCOB =< M=% PMI 50 485 49.8
2025-09-23 HCOB S AMH|AY PMI 495 52.5 493
2025-09-23 HCOB £¢ 3% PMI 50.7 524 50.5
2025-09-24 IFO 7| =ty 89.4 87.7 89
2025-09-24 IFO Hx H7t 86.6 85.7 86.4
2025-09-24 IFO of & 92 89.7 916
2025-09-25 GfK 2H|XH 7| T K| 2= -23.3 -22.3 -236
XtE : KISXHAHEZF Bloomberg
H7 WF 5 83X X|= (E+2: %, 7|2} 25.09.29~25.10.03)
Date Name Survey Actual Prior
09/29-09/30 F=US7HR| 5= | -- -- -0.40%
09/29-09/30 FUS7HR| 5= T | -- -- -1.40%
09/29-10/02 A0fEof (M ChH]) - - -1.50%
09/29-10/02 20 T NSA H EH| - -- 2.30%
2025-09-30 HYX HS (THRH) - - -9.0k
2025-09-30 Mg HHE SA - - 6.30%
2025-09-30 CPI &4l M| -- -- 2.40%
2025-09-30 CPI HEO[Of 2 A H| -- -- 2.10%
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2025-09-30 CPI HEHIR 23 MEHH| -- - 2.50%
2025-09-30 CPI 2}l HHH| - - 2.20%
2025-09-30 CPI HHE RIZ2HIH =23 FHH| - - 2.50%
2025-09-30 CPl 2 EZIQl HIAEZH MiAH| - - 2.00%
2025-09-30 CPI (I 2 CHH]) -- -- 0.10%
2025-09-30 CPI (HELHH]) - - 2.20%
2025-09-30 CPI EU T8 T &H| -- - 0.10%
2025-09-30 CPIEU &g HdH| -- - 2.10%
2025-10-01 HCOB =& HM =% PMI -- - 48.5

XtE : KISKHHE 7L Bloomberg

#8. F = FH A=

(EHRl: %, 712k 25.09.22~25.09.26)

Date Name Survey Actual Prior
2025-09-19 FX Net Settlement - Clients CNY - 103.4b 191.5b
2025-09-19 FDI ¥ XCHH| YoY CNY -- -12.70% -13.40%
2025-09-22 19 s =2ty 2 3.00% 3.00% 3.00%
2025-09-22 54 s =2ty =2 3.50% 3.50% 3.50%
2025-09-24 EEHI 98 5= MHI0| (&)

XtE : KISXHAHEZE Bloomberg
8. WF 53 dH X|= (TH2l: %, 717t 25.09.29~25.10.03)

Date Name Survey Actual Prior
2025-09-27 3710l EChH| HiHy| -- -- -1.70%
2025-09-27 AL ML Yoy - - -1.50%
2025-09-30 HZ=Y PMmI 49.6 - 49.4
2025-09-30 HIXMZ=Y PMI - - 50.3
2025-09-30 =3t PMI -- -- 50.5
2025-09-30 HOolE=E S & PMI -- -- 51.9
2025-09-30 ZolE= = MH[A PMI -- -- 53
2025-09-30 ZolE=E = MZEY PMI -- -- 50.5
2025-09-30 BoP Current Account Balance -- -- $135.1b

XtE : KISXHAHEZE Bloomberg
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ELS : 20254 98 Y= KOSPIXI+= 3386.00= OH&

Yt KEY POINT

S01d atE 02) 3215-2902 e X|t F CHH| KOSPI X|%= &}2t, S&P500 o=t
o FZHELS WY A% B7t LU TF oy F7}
o ELS & 74 U2 48 35 B XFE o2

L S FA AR

=7 OHX|9 A2 2 el 262, KOSPIX|== &3 CiH| -59.19p SIESIRA L, FQX|5 T HSCEl= ™ FCHH|

1.79% S+&t, KOSPl= At 3= OpX|8F 2 Y CiH| 1.72% St2fsHRILCE

H1. MF OjH F8 X5 F0|

x|+ X' F ot = HEE
KOSPI200 473.44 468.03 v5.41
NIKKEI225 45,045.81 45,354.99 4309.18
HSCEI 9,472.35 9,303.10 v169.25
EUROSTOXX50 5,458.42 5,444.89 v13.53
S&P500 6,664.36 6,604.72 v59.64
F) 2% AU RSN 215 2L 7IF A+715 212 57 e

(=] = A XK . IT
a2, ZZ 17HE F X[ F0| (29 ZA5)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
47000 - - 490 9800 - - 8000
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@ «is7l
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 68 79 11
TLX| =¥ 38 40 2
deEs=d 43 44 1
Sl X| = 124 122 -2
T 12 15 3
sfeleetd 8 8 0
A 293 308 15
XtZ : KISKHAHE ¢
Ha4. FZHELS BYUY : 7| XA REE 2HESY (29l: o &)
T2 N O]t HER
=UHIESY 2,784 13,437 10,653
TLX|+=¥ 1,174 9,223 8,049
B 820 2,620 1,800
s 2| K| == 3,196 8,603 5,407
TU=ed 151 1,310 1,159
sfel=etd 132 409 277
A 8,257 35,602 27,345
X2 : KISKHAHE 7
H5. FZHELS BYNY : 7| ZxHE(F S + 49 107h) (E9l: 7H)
=2 HESIN R HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 43
2 ISE=EubN; - - 42
3 KOSPI200 - - 40
4 'ALANTIR TECHNOLOGIES INC- TESLA INC - 19
5 NIKKEI225 SPX SXSE 18
6 HSCEI NIKKEI225 SPX 11
7 S CHKE - - 9
8 HSCEI KOSPI200 NIKKEI225 8
9 KOSPI200 At - 8
10 KOSPI200 NIKKEI225 SPX 8

KHE : KISKHHE 7}
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SWAP:CD 912= =d 0.01% &5

"Rt KEY POINT

Moz aE  02) 3215-2940 e X4t == OiH| CD 22| 0.01% &L
o IRS F2| #SA, CRS FE| &SAl
e SWAP SPREAD A5 A, SWAP BASIS SHEHA|

Y CDBE|E 258%2 H F ChE] 45O RS B2 HEK o2 456t9m, CRs 3219 4
S ThHZ A% ZME QAT RS 22I2}KTB Vield2| H0[Ql E-A% Ama|=E HuHoz A5

CRS =2|2t IRS =2[2| X}0[Ql A2 HO[A| 22| B2 StEME E0|H 1 F5 JEICL

g, 8 2| F0| (2H2: %)

—USDTB3Y ———USDIRS3Y ———KRW CRS3Y  =====KRW IRS 3Y KTB 3Y

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

0.00%
,Q, 0\, b"v v& u&‘ v& ng N v@a v& S ,\;\, v\”» %Q\, <o& (0& &> <,,°<° (’)Qb S O
Q¥ N NI 0"/ 0"' NI N N A A N RN

¥ X ¥ ¥ Ql
DT DT DT AT DT AT DTS N ) >

Rt : KISKHAME 7}

J82. 8 22| FUHHS (54 %)

mKTB m KRW IRS m KRW CRS m USD IRS USD TB
0.18%

0.16%
0.14%
0.12%
0.10%
0.08%
0.06%
0.04%
0.02%
0.00%

0.16%

0.09%

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

@ «isxt

(THl: %)

AFIH 7

Xp0o| ——9/26/2025 9/19/2025

4.50% 0.120%
4.00% \ = 0.100%
3.50%

0.080%
3.00%
2.50% 0.060%
2.00% 0.040%
1.50%

0.020%
1.00%

0.50% 0.000%
0.00% -0.020%
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
2025-09-26 3.6927 3.4402 3.3835 3.4179
2025-09-19 3.6103 3.3328 3.2738 33128
U5 0.0824 0.1074 0.1097 0.1051
2024-12-31 41632 40674 40372 4.008
HEChb| -0.4705 -0.6272 -0.6537 -0.5901
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ——9/26/2025 9/19/2025
2.90% 0.16%
2.80% 0.14%
2.70% 0.12%
2.60% 0.10%
2.50% 0.08%
2.40% 0.06%
2.30% 0.04%
2.20% 0.02%
2.10% 0.00%
3M 6M 9M 1y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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@ «isxt

AFIH 7

H#2. KRW IRS Data (H2l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2025-09-26 2.505 2.495 2.54 2.6375
2025-09-19 2.4025 2.3675 2.3975 2.49
FUBZ 0.1025 0.1275 0.1425 0.1475
2024-12-31 2.8625 2.7275 2.705 2.72
oy -0.3575 -0.2325 -0.165 -0.0825
X2 : KISKHEE L
J2l5. KRW CRS (29l %)
XtO| ———9/26/2025 9/19/2025
2.50% 0.18%
\/ 0.16%
2.00% ———— 014%
0.12%
1.50% 0.10%
100% 0.08%
0.06%
0.50% 0.04%
0.02%
0.00% 0.00%
3M 6M 9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9y 10Y 30Y
X} & : Refinitiv, Bloomberg
H3. KRW CRS Data (EH9l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2025-09-26 2 2.02 2.075 2.17
2025-09-19 1.925 1.87 1.915 2.02
FUsz 0.075 0.15 0.16 0.15
2024-12-31 2315 2.185 2.19 2.23
HEChy| -0.315 -0.165 -0.115 -0.06

ALZ : KISKHAE 7}
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J%e6. KTB (+21: %, BP)
xpo| ——9/26/2025 9/19/2025

3.50% 0.14%
3.00% 0.12%
2.50% \//_\ 0.10%
2.00% o 0.08%

0.06%
1.50% 0.04%
1.00% 0.02%
0.50% 0.00%
0.00% -0.02%

3M 6M 9M 1Y 2Y 3Y a4y 5Y 6Y 7Y 8y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-09-26 2.305 2.497 2.56 2.712
2025-09-19 2.275 2.39 2437 2.58
Fisz 0.03 0.107 0.123 0.132
2024-12-31 2.71 2.767 2.597 2.765
i -0.405 -0.27 -0.037 -0.053

ALZ : KISKHAE 7L

37 IRS 7| AT E 30 (5421 - %) J38. IRS FEH7| AZE F7HHE (29 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y B KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.25% 0.006% . 0.005%

0.20% r 0.004% |
0.15% r 0.002% |-
0.10% r 0.000%

0.05% |- -0.002% |
0.00% | M : * -0.004% |
-0.05% W -0.006% |
-0.10% |- -0.008% -
-0.15% - -0.010% |

2024-03 2024-09  2025-03 2025-09 0.012% -0.010%
AtZ : KISKHAHE 7} AtZ : KISKHAHE 7}
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qlo, A2 HIOAlA 0| (&1 : %

SWAP BASIS(1Y)

0.00%
-0.10%
-0.20% -
-0.30% -

-0.40% - .

". 'w‘
-0.50% V,W N Sy
-0.60% | f ‘/

-0.70% |-
-0.80% -
-0.90%

-1.00% : : :
2024-03 2024-09 2025-03 2025-09

SWAP BASIS(3Y)

XtZ : Refinitiv, Bloomberg

Jd311. KTB/IRS 30| (549l -

SWAP SPREAD(1Y) —— SWAP SPREAD(3Y)
0.40%

0.30% -
0.20% |
0.10%
0.00%

-0.10% |

-0.20% - - !
2024-03 2024-09 2025-03 2025-09

Xt& : Refinitiv, Bloomberg
I FXAE &2

o_I/EI-E.I st K|S = CiH| 1393.60|AM &

£ LLERCE 7IEH 52 S8 5 |20 22 0
A2 oM 558 B Y/ 2gEIE
A

E =
—_

Qal
=
|
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810. 2HHOAA FZHHE (29l :

H SWAP BASIS(1Y)
0.020%
0.015%
0.010%
0.005% -
0.000%

-0.005% -
-0.010% -
-0.015% -
-0.020% -
-0.025% -
-0.030% -

SWAP BASIS(3Y)
0.018%

-0.028%

Xt2Z : Refinitiv, Bloomberg

=7

FUHE

1212, KTB/IRS (THl - %)

W SWAP BASIS(1Y)
0.080% r 0.073%

SWAP BASIS(3Y)

0.070% |
0.060% |-
0.050% |-
0.040% -
0.030% |-
0.020% -

0.010% 0.020%

0.000%

141242 2 1889, 133.11BPLtE H S 3}0
e CHH| UM E 2R, A=
19 7|1& 2328 LIEtYH 2

Xt& : Refinitiv, Bloomberg



J&13. KRW/USD Swap Point 30|

@ «isrsrzo

03M 06M 12M 03Y 05Y
0
-40
-60
-80
-100
-120
-140
-160
5 & D > O LA DO O DD D AD DO LA
1?9 '\P‘D '\P‘Q '1?"0 '»VQ '\?"Q ’1?‘9 '1?"0 '»VQ x> '1?"\’ '\?"\’ '1‘,”'0 w"’g '\‘?'0 '15"0 'ﬁ"'o 1‘?’0 w"’g '1‘?'0 'ﬁ”p
DT AR AT AT AR AR AR AR AT AR AR DT AR AR DT DT AR DT AT AT D
XtZ : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
M EChH| ko) MZCHH| X}O| —=—=——9/26/2025 ———9/19/2025 ———12/31/2024
1500 30
20
1450 10
1400 — 0
-10
1350 -20
-30
1300 40
1250 -0
-60
1200 -70
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt& : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
== 2025-09-26 | 2025-09-19 Xto| = 2025-09-26 | 2025-09-19 xto|
KRW/USD 1412.4 1412.4 18.8 USD/CHF 0.799 0.794 0.006
EUR/USD 1.167 1.167 -0.01 USD/SGD 1.294 1.283 0.01
GBP/USD 1.336 1.336 -0.015 USD/IDR 16765 16585 180
USD/JPY 149.785 149.785 2.12 USD/PHP 58.123 57.107 1.016
USD/HKD 7.779 7.779 0.003 USD/TWD 30.534 30.209 0.325
USD/CNY 7.134 7134 0.022 USD/SEK 9.448 9.374 0.074
USD/CAD 1.395 1.395 0.014 USD/PLN 3.657 3.622 0.035
AUD/USD 0.654 0.654 -0.006 USD/DKK 6.394 6.34 0.054
NZD/USD 0.577 0.577 -0.01 USD/ZAR 17.429 17.367 0.062

N2 MEATEEN (154 402

g 7|%)

—
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Appendix 1] =2 2¢dl & Credit Spread His &g

H21. I F252

(EH2l: %, 2025-09-26)

olstel 17

22 o2 F8 =2

02) 3215-1454

(TH2l: %, 2025-09-26)

el = gy HFCHH] | HXCHH| U2 gy TFCHH| | AZxCH|
CD 90¥ 2.580 0.010 -0.680 o= 2y 3.655 0.078 -0.725
CPo0¥ 2710 0.000 -0.690 0|= 5Y 3.764 0.079 -0.191
=1 34 2.560 0.123 0.058 o= 10y 4.180 0.048 0.343
=154 2712 0.132 0.037 O|= 20Y 4.740 0.022 0.637
=1 104 2.935 0.123 0.193 o|= 30y 4767 0.014 0.840
=1 204 2.870 0.080 0.103 {82y 2.036 0.021 -0.625
=1 304 2.815 0.123 0.123 28 5y 2.355 0.037 -0.102
Sot 1 2.252 0.045 -0.408 S8 10y 2.768 0.023 0.330
S¢t2d 2.500 0.105 -0.142 {8 20y 3.247 0.017 0.799
S0t 3 2.585 0.115 -0.070 a4 30y 3.344 0.012 0.987
XtE : KIS-NET Xt&E : KIS-NET
#3. 3 F2X|+ (PIE¥ : 2025-09-26) #4. LY Credit Spread (2HSl: %, 2025-09-26)
FaX|5 g TFRCHH| | AXxCfH| U= g HFCHH| | AZxCiH|
KTB3 143.64 -2.86 -3.36 EK AAA 2.745 -0.006 -0.120
KTB10 117.48 -1.27 -0.19 2| ALK AA- 2.999 -0.010 -0.251
KOSPI 3,386.05 -59.19 987.11 7|EFS 8N AA- 2.993 -0.028 -0.305
0 0. 0 0 28] AAA 2.766 -0.006 -0.138
XtE : KIS-NET Xt&E : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (h9l : bp, 7] : 3Y)
T= FTETPATT ca ik == HE
=2 o o oHd O
DA A[ZE[SA AAO 28
QHAE A S AL AAO -13
B A SAL AAO -13
E+3 SR ASA AAO -13
DEEZA[SA AAO -13
St EAlSA AAO -13
AI|FEH A ZA} AAA -0.7
AX|FH | EF A0 -48
FIEX SAfAHHE AA- -43
AOoIZFH o BBBO -38
7125# AA- -40
S| ALXY CJ CGV A- 25
iMBEX|F AAA 2.1
Xb2 : KISKHAHE TG
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2025-09-30 | MIZX|A7HE20-09 2020-09-30 5y 4,345
2025-09-30 | IEX|A7HL20-09 2020-09-30 5y 13,767
2025-09-28 |$t= 721286 2022-09-28 3y 30,000 AAA
2025-09-29 |ZE2ZA503 2010-09-29 15Y 130,000 AAA
2025-09-29 |RAEZAR022-09 2022-09-29 3y 30,000 AAA
2025-09-29 [$H=7 21289 2022-09-29 3y 60,000 AAA
2025-09-29 [HEEEZZAL224 2022-09-29 3y 190,000 AAA
2025-09-30 |EFEA|SAIEX[22-9-1-7t 2022-09-30 3y 102 AA+
2025-09-30 | EX|FEIXHH(EX|2)22-09 2022-09-30 3y 6,000 AAA

S 2025-09-30 |EX|FEIXHH(EX])22-09 2022-09-30 3y 30,837 AAA
2025-09-30 | A7|FE A S AR 222-097} 2022-09-30 3y 11,031 AAA
2025-09-30 | EX|FEIXH A (EX|3)20-09 2020-09-30 5y 1,315 AAA
2025-09-30 | HFZA|SAHEX[22-9-1-L} 2022-09-30 3y 544 AA+
2025-09-30 |HE EA|SALE A (EE2)2022-627t 2022-09-30 3y 486 AAO
2025-10-01 |3+H=7 2963 2018-10-01 7v 150,000 AAA
2025-10-02 |=7tHE=SEHRHR395 2023-10-05 1Y 11m 27d 100,000 AAA
2025-10-04 |32 21291 2022-10-04 3y 130,000 AAA
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@ sty

Soky 2025-09-30 |5 9DC025-0930-0910 2025-07-01 2m 29d 440,000
2025-10-02 | 52t04020-2510-02 2023-10-02 2Y 6,240,000
2025-09-29 | 5tLt2247-030[1.52f-29 2024-03-29 1Y 6m 150,000 AAA
2025-09-29 | = TI2H44110|E2(01)10M-29 2024-11-29 10m 330,000 AAA
2025-09-29 | StLt2%46-060]2.2524-29 2023-06-29 2Y 3m 100,000 AAA
2025-09-30 |4HF1509210A 2015-09-30 10Y 50 AAA
2025-09-30 |4+315090]10A 2015-09-30 10Y 270 AAA
2025-09-30 | FLH2¥46-060(2.252f-30 2023-06-30 2Y 3m 100,000 AAA

. 2025-10-01 | 4t=2580]0003-0701-1M 2025-07-01 3m 300,000 AAA
2025-10-01 | 4t=24410]0106-0401-1 2024-04-01 1Y 6m 350,000 AAA
2025-10-02 | 7|28 (4h2410&1A-02 2024-10-02 1Y 220,000 AAA
2025-10-02 | 7|28 (#H)25040]183A-02 2025-04-02 6m 270,000 AAA
2025-10-02 | 4AI$H2228-10-0]-1-A 2024-10-04 11m 28d 250,000 AAA
2025-10-03 | 5tLt2247-040(1.52f-03 2024-04-03 1Y 6m 200,000 AAA
2025-10-04 |=Ata-& X H(2¥)24-40[18-04 2024-04-04 1Y 6m 40,000 AAA
2025-10-04 | 7|2 (224102 1A-04 2024-10-04 1Y 100,000 AAA
2025-09-28 | & CH7H I EH1943-3 2022-09-28 3y 10,000 AA+
2025-09-29 |JB R2|7Hm|E492-2 2023-11-07 1Y 10m 22d 10,000 AA-
2025-09-29 |AlBt7tE2119-3 2021-09-29 4y 30,000 AA+
2025-09-29 | O|X|m}o|HA 56 2025-09-04 25d 7,000
2025-09-29 |JB R2|7HI|E501-5 2024-01-29 1Y 8m 10,000 AA-
2025-09-29 | ®RO7tE509-5 2023-11-21 1Y 10m 8d 10,000 AA-
2025-09-29 |BNKZHI|E334-5 2023-11-10 1Y 10m 19d 10,000 AA-
2025-09-29 |BNKZHI|EF360-2 2024-08-29 1Y 1m 10,000 AA-
2025-09-29 | StLIZHI|EF400-5 2023-08-29 2Y 1m 20,000 AA-
2025-09-29 | AdFHED485 2020-09-29 5y 20,000 AA+
2025-09-29 | OfO[H|#| O FH | &F311-1 2024-08-29 1Y 1m 30,000 AA-
2025-09-29 |RO7t=468-2 2022-09-29 3y 10,000 AA-
2025-09-29 |RO7tE444-2 2021-09-29 4y 10,000 AA-
2025-09-30 |OHF-27HI|E177 2022-09-30 3y 20,000 AO
2025-09-30 | 710[H|= BI7F=368(Ah 2022-09-30 3y 170,000 AA+
2025-09-30 |BNKZH I &346-4 2024-01-30 1Y 8m 10,000 AA-
2025-10-02 | MO0 X| = FH | EF213-1 2023-08-03 2Y 1m 29d 40,000 AA-

R 2025-10-02 |OHF27HI|E178 2022-10-05 2Y 11m 27d 10,000 AO
XHDB 2025-10-02 | ¥ CH70{H488-1 2023-10-06 1Y 11m 26d 70,000 AA-
2025-10-02 |7| 27 m|EH187-2 2024-07-02 1Y 3m 10,000 A-
2025-10-02 | &REO|7HE527-1 2024-04-08 1Y 5m 24d 10,000 AA-
2025-10-02 | #ICH7H | EH1865-4 2020-10-08 4Y 11m 24d 30,000 AA+
2025-10-02 | HACH7HI|EH1865-5 2020-10-08 4Y 11m 24d 30,000 AA+
2025-10-02 |HCH7HI|EH1964-1 2023-01-04 2Y 8m 28d 70,000 AA+
2025-10-02 | 22|28 L 2465-6 2023-04-06 2Y 5m 26d 20,000 AA-
2025-10-02 | R2|287Hm|E483-3 2023-10-06 1Y 11m 26d 110,000 AA-
2025-10-02 |JB 22|74 I E437-7(X]) 2022-01-07 3Y 8m 25d 10,000 AA-
2025-10-02 | SHLIZH I EF436-1 2024-09-06 1Y 26d 30,000 AA-
2025-10-02 | OfO[H|#|O|7Hm|&291-2 2023-10-06 1Y 11m 26d 10,000 AA-
2025-10-02 | AX|FHm EF338-2 2023-04-05 2Y 5m 27d 20,000 AO
2025-10-02 |Al8t7tE2151-4 2022-10-07 2Y 11m 25d 10,000 AA+
2025-10-02 |[H|M7t=168-3 2024-02-06 1Y 7m 26d 40,000 AA+
2025-10-02 | RO7Hm|E459-1 2024-04-05 1Y 5m 27d 20,000 A+
2025-10-02 | Alst7Hm|EF478-3 2023-04-07 2Y 5m 25d 20,000 AA-
2025-10-02 |7|27Hm|EH187-3 2024-07-02 1Y 3m 30,000 A-
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2025-10-02 | #|O|H|7H | E531-4 2024-03-07 1Y 6m 25d 40,000 AA-
2025-10-02 | Alt7H 1| Eh491-3 2023-11-03 1Y 10m 29d 10,000 AA-
2025-09-28 | Q0| O[X|FXt61-2 2020-09-28 5Y 150,000 AA+
2025-09-28 |ZEH32 2023-11-28 1Y 10m 3,300 B-
2025-09-28  |O| K| A2 K| B AR[X4-2(Ah 2024-03-28 1Y 6m 5,000 A-
2025-09-29 | 2|0tM|E21 2022-09-29 3y 10,000 A0
2025-09-29 | A ZI4HR59 2022-09-29 3Y 6,500
2025-09-29 |CHC|O[Et8 2022-09-29 3Y 50,000 A0
2025-09-29  |CHHEIOf L4 Al 21 2022-09-29 3Y 10,000
2025-09-29 |CHL7d M52 2022-09-29 3Y 20,000 A0
2025-09-29 | M| EHIO|219CB 2022-09-29 3y 12,000
2025-09-29 |CHR=E27 2022-09-29 3Y 1,500
2025-09-29 |2t8a%6 2022-09-29 3Y 3,000
2025-09-29 | 7|A4t12 2022-09-29 3Y 2,000
2025-09-29 |MEHAZEHe 2022-09-29 3y 30,000
2025-09-29 | &E11 2022-09-29 3y 1,500
2025-09-29 |R2217 2022-09-29 3y 1,000
2025-09-29 |E[H|H|ZO0HE7 2022-09-29 3y 7,000
2025-09-29 | 7413 2022-09-29 3y 2,500
2025-09-29 |EfRAM LT 2022-09-29 3y 3,000
2025-09-29 |Cift&At7 2022-09-29 3y 5,000

S 2025-09-29 |@SAUEHZ2I0|=2 2022-09-29 3y 1,000
2025-09-29 |E=HY13 2022-09-29 3y 1,000
2025-09-29 |OFO|FES8 2022-09-29 3y 2,000
2025-09-29 |4lA|A9 2022-09-29 3y 3,000
2025-09-29 |FH|E11 2022-09-29 3y 1,000
2025-09-29 |HolH M3 2022-09-29 3y 3,000
2025-09-29 |[EYR Y5 2022-09-29 3y 1,000
2025-09-29 |O|EZ=g 2022-09-29 3y 2,000
2025-09-29 | Oi|O| X[ W A K| 5 2022-09-29 3y 2,000
2025-09-29 |43 2022-09-29 3y 15,000 BB+
2025-09-29 |M Q1 2022-09-29 3y 1,500 BBO
2025-09-29 |YL&AEN 2022-09-29 3y 500
2025-09-29 | SF491 2022-09-29 3y 2,000
2025-09-30 |OFAEHEX2E10 2024-09-30 1Y 3,000
2025-09-30 |A247 2024-09-30 1Y 6,000 BB+
2025-09-30 |O|=744d128-1 2025-07-16 2m 14d 2,000
2025-10-02 |M2|=ZF8X|F15-3 2022-10-07 2Y 11m 25d 34,000 AAO
2025-10-02 | WA O M| 2 X =29 2022-10-05 2Y 11m 27d 125,000 AAO
2025-10-02 |2t3tSEHIHE 2| R E47-1 2024-04-04 1Y 5m 28d 30,000 A-
2025-10-02 |OCI88-1 2024-04-08 1Y 5m 24d 43,000 A+
2025-10-02 | &H|2|X7-1 2024-10-07 11m 25d 50,000
2025-09-28 | 7| A8l CHA| &K} 2023-07-28 2Y 2m 5,300
2025-09-28 | M-S O|H 0| = Xt6 2024-03-28 1Y 6m 18,750 AAA
2025-09-29 |0l 20t0| X[ 2t0[1 2022-07-28 3Y 2m 1d 3,000
2025-09-29 |I{AEI}O|EX|82AtE1-1 2025-08-29 m 5,000 AAA
2025-09-30 |HAEDIO|EX|81AtE1-3 2025-06-30 3m 10,000 AAA
2025-09-30 |I{AEI}O|EX|80AtS1-5 2025-04-30 5m 10,000 AAA
2025-09-30 |HAEIIO|EX| K| 77X -11 2024-10-31 11m 10,000 AAA
2025-09-30 |I{AEI@}O|E X| H|64%}1-28 2022-08-31 3Y 1m 3,000 AAA
2025-09-30 |I{AE@}O| & X| K|64%}H-29 2022-08-31 3Y 1m 2,000 AAA
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2025-09-30 |IHAE@O|EX|70X}R1-25 2023-08-31 2Y 1m 5,000 AAA
ABS 2025-09-30 | Of|O|X|0j| 2-0f Z K| O] 42 2024-06-21 1Y 3m 9d 5,000
2025-09-30 | Of|O|X| 0f| 2 Of| K| O] 4 1 2024-05-28 1Y 4m 2d 5,000
2025-09-30 |E|EEHFHO[XtF1-28 2021-03-31 4Y 6m 100 AAA
2025-09-30 | A 22022816483 -1(Ah 2022-09-30 3y 317,094 AAA
2025-09-30 | A E2022K17AHR-S3H-1(Ah 2022-09-30 3y 239,342 AAA
2025-09-30 |HAEIIO|EX|764+R1-13 2024-08-30 1Y 1m 10,000 AAA
2025-09-30 | AN I XM O[X}t1-9 2024-10-30 11m 4,900 AAA
2025-09-30 |HAEIIO|EX|65k+R1-25 2022-11-30 2Y 10m 3,000 AAA
2025-09-30 |IHAEIIO|EX|74XHR1-17 2024-04-30 1Y 5m 10,000 AAA
2025-09-30 |IHAEIIO|EX|65%HR1-24 2022-11-30 2Y 10m 5,000 AAA
2025-09-30 |I{AEIK YKH 2022-08-31 3Y 1m 5,000
2025-10-02 |HAEIIO|E X714+ 1-23 2023-11-03 1Y 10m 29d 10,000 AAA

AtZ : KISAHAME 7t
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Q) «isritmt

orE ¥ 2] 02) 3215-1482

H1. HESF2 XA LAl (SH9l : 7HE, o 9, 7|2t : 2025-09-22 ~ 2025-09-26)

F23ac 29 53 WY | Wy FRNAFS Al ol | wHIY Cljnl 3
KR310217GF93 |4tZ2580[0100-0924-1M AAA 2025-09-24 | 2026-09-24 | 2IE3A} AAA CD17HE +6bp 1 1,200 KRW
KR6079318F90 |JB 22|7]m|Et546-2 AA- 2025-09-25 | 2028-03-24 [91¥ & CD+33bp 3 300 KRW
KR6095925F91 | B4 CH7H D -E558-2 AA- 2025-09-26 | 2028-05-26 |91L& CD+31bp 3 100 KRW
KR6030629F97 |ZHI7HE573-1 AA- 2025-09-26 | 2028-05-26 91L& CD+49.2bp 3 500 KRW
KR6029889F94 |4 CH7H I E2075-1(Ah AA+ 2025-09-26 | 2027-09-24 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+34.5bp 3 500 KRW
KR602988AF96 |34 CH7HI|EF2075-2(Ah) AA+ 2025-09-26 | 2028-09-26 |91¥ & CD+30bp 3 500 KRW
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