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

Y7t Ext KEY POINT
712 A 02)3215-1437 o FMFLHH| F XX FHLAE 2D
o TFC{H| SFAH X[ +AE 57t
o FZCHH| BIAKY K| £5 908 U2
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR |FEHAE -0.27 -0.13 0.09 0.38 3.27 18.95 1.85
Duration 6.05 5.96 6.10 6.16 5.85 5.01 1.75
YTM 2.70 2.66 2.67 2.78 3.05 431 745

= 1KY FE$AUE -0.52 -0.30 -0.39 -0.78 2.76 21.57 1.89
Duration 10.06 9.78 10.07 10.24 9.69 8.11 2.05
YTM 2.69 2.67 2.65 2.65 2.86 3.97 6.86

=l FE$AUE 0.03 0.08 0.60 1.49 3.17 12.17 1.39
Duration 1.27 1.27 1.32 1.28 1.27 1.07 0.96
YTM 2.38 2.30 2.38 2.63 2.87 3.62 6.80

IPNN| FE$AUE -0.04 0.02 0.61 1.64 4.06 18.63 2.08
Duration 2.45 2.47 2.55 2.61 2.53 2.63 1.35
YTM 2.86 2.80 2.86 3.08 3.39 498 843

KOBI30 FE$AUE -0.01 0.01 0.48 1.38 3.20 13.44 1.54
Duration 1.82 1.87 1.87 1.87 1.87 1.76 1.87
YTM 235 2.29 2.35 2.55 2.94 413 6.86

KOBI120 FE$AE 0.03 0.12 0.56 1.38 3.12 12.27 1.37
Duration 0.93 0.99 1.00 1.00 1.02 0.91 1.1
YTM 2.52 247 2.50 2.80 3.19 3.92 7.09
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32, MAX| 5 70| 30|
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2022-10-02 2023-10-02 2024-10-02 2025-10-02
e SR A K| = Sk SOty
S|AK KOBI30 KOBI120

AtE: KISKHAHE L

H2 KISES|HX|5 ME{/27|H Duration

=3, MHX| YTM F0|

6.0%

5.0%

4.0%

3.0%

2.0%

1.0%

0.0%

2022-10-02 2023-10-02

2024-10-02

2025-10-02

—— FUN AR 2

SR S ok

S| AFKY KOBI30 e KOBI120

AtZ: KISKHHEIE

T& 37HE~14 1~2d 2~34 3~54 5E0]4 HH

= XY 0.63 1.48 2.40 3.88 14.46 9.55
N 0.62 1.45 240 3.84 7.30 2.81
Sy 0.61 146 240 3.75 11.88 4.47
sot5H 0.71 1.53 242 0.00 0.00 1.32
28Ky 0.59 1.46 2.38 3.69 7.10 1.25
7|Et=E X 0.61 1.46 238 3.62 4.94 1.79
NS 2RET) 0.55 1.43 238 3.80 9.76 2.55
M (S EES) 0.45 0.00 0.00 0.00 0.00 0.45
ABS 0.67 1.43 242 3.80 0.00 1.55

A 0.61 1.46 2.39 3.81 14.04 6.03




#3. KISS XA X5 HE{/27|E YTM
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(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2276 2459 2.551 2.709 2.867 2732
N 2477 2.534 2.698 2.833 3.023 2.702
S 2.555 2.602 2.701 2.801 3.019 2.754
S5 H 2.269 2449 2.567 0.000 0.000 2.394
2A XK 2.550 2.593 2.667 2.813 3.041 2.591
7|Eta-& X 2.800 2.852 2.893 2.987 3.321 2.871
A (S EZEET) 2.740 2.865 2918 3.001 3.336 2913
A (B2 EE) 3.039 0.000 0.000 0.000 0.000 3.039
ABS 2613 2.667 2.789 2.829 0.000 2.684
TH| 2.531 2.624 2716 2.795 2.896 2736
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 37HE~14 1~24 2~34 3~54d 50| 4 HH
= Xi 3.95 5.15 476 6.31 29.89 50.05
N 0.17 0.28 0.23 0.37 0.1 117
S=x 2.08 2.95 2.20 2.41 3.13 12.77
S5 H 1.35 1.72 0.42 0.00 0.00 3.49
2y 5.70 424 1.40 0.47 0.03 11.84
7|Eta-8 X 2.28 2.96 2.31 1.14 0.07 8.75
SIMHBSEEEDS) 2.60 2.81 2.64 144 0.97 10.47
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.58 0.48 0.24 0.16 0.00 1.46
A 18.71 20.58 14.20 12.31 34.19 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T& 37HE~14 1~24 2~34 3~54d 50| 4 HH
= XY 26 23 20 40 50 159
N 191 262 253 509 39 1,254
S=Xy 451 682 524 547 691 2,895
S5 H 10 5 2 0 0 17
23Ky 610 434 159 54 7 1,264
7|Et=8X 1,362 1,662 1,143 661 49 4,877
SIMHSEREDS) 611 664 479 355 345 2,454
AR (B2 ET) 1 0 0 0 0 1
ABS 436 338 119 37 0 930
A 3,698 4,070 2,699 2,203 1,181 13,851

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 FE$AUE -0.030 0.020 0.580 1.570 3.800 17.090 0.313
ESG Duration 2.130 2.140 2.190 2.210 2.230 2.540 3.110
s YTM 2.715 2.651 2.700 2.923 3.256 4875 2.488
ESGREMA |+H+dE -0.040 -0.010 0.510 1.440 3.670 16.950 0.177
Duration 2.390 2.410 2.410 2.410 2.400 2.450 3.690
YTM 2.662 2.591 2.633 2.859 3.197 4.809 1.996
HluX|s  |&XH$dE -0.050 0.020 0.520 1.420 3.790 17.510 0.306
Duration 2.590 2.600 2.640 2.680 2.640 2.740 3.100
YTM 2.745 2.686 2.724 2.935 3.282 4759 2.410
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 0.63 149 2.46 3.79 10.64 2.90
2%y 0.58 1.45 245 3.92 7.67 1.15
7|Eta-& X 0.61 1.51 245 3.67 5.00 2.16
AN (S EZRES) 0.55 1.43 239 3.78 777 222
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.66 1.46 243 3.80 0.00 1.71
A 0.58 1.46 242 3.77 8.95 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
S 2.529 2577 2.674 2774 3.029 2.675
28Xy 2.543 2.582 2.652 2.837 3.076 2.573
7|EtE2&X 2.667 2716 2812 2.954 3.219 2797
A (S ZEET) 2.673 2.800 2.900 2.996 3.245 2.853
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.557 2.642 2,771 2.828 0.000 2.664
A 2.596 2.682 2.805 2.901 3.152 2.739
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
S=x 450 6.22 5.12 477 2.18 22.79
28Ky 10.48 6.62 2.38 0.14 0.08 19.70
7|Eta-8 XY 147 1.75 1.86 1.80 0.05 6.93
SN (B RREET) 11.17 11.49 11.26 6.30 2.88 43.10
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.53 2.47 1.41 1.07 0.00 7.48
A 30.15 28.55 22.03 14.08 5.19 100.00
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 128 200 157 180 90 755
28Ky 156 93 36 3 1 289
7|EtE2 X 122 127 125 141 4 519
A (B EZEET) 382 389 297 228 159 1,455
AR (B2 ET) 0 0 0 0 0
ABS 87 92 54 36 269
A 875 901 669 588 254 3,287

X2 KISKHEE It
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Ch =21 3/5 &
1,21 3/109 AT EL 08bp

H

AN

.
o

(EH21: %)

: %)

o
ud

MSB 2YR

MSB 1YR

- €0-0T-520C

- 20-60-520C

- ¢0-80-520C

- ¢0-£0-520C

- ¢0-90-520C

- ¢0-50-5¢0¢

- ¢0-¥0-5¢0¢

- €0-€0-5¢0¢C

- ¢0-¢0-5¢0c

- ¢0-T0-S¢0¢

- ¢0-C1-vC0C

- ¢0-TT-¥C0C

20-0T-¥20C

5.00
4.50
4.00
3.50 4
3.00 -
2.50
2.00
1.50 A

-

Tl

KTB 5YR
B

e KTB 3YR
KTB 20YR

RN

KTB 10YR

1.00

- €0-0T-5¢0¢

- €0-60-5¢0¢C

- €0-80-520¢C

- ¢0-L0-5¢0¢C

- €0-90-520C

- €0-S0-5¢0¢

- ¢0-¥0-520C

- €0-€0-5¢0¢C

- ¢0-20-520C

- ¢0-T0-SC0¢C

- ¢0-C1-vC0C

- ¢0-TT-ve0c

¢0-0T-¥¢0C

5.00
4.50
4.00
3.50
3.00
2.50
2.00
1.50 -

1.00
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H1. FU4 33X SEIHE (EH2l: %)
ThE 9/12 9/19 9/26 10/2 HFCHH|(BP)

S0t 1 2.202 2.207 2.252 2.247 -0.5
S0t 21 2.395 2395 25 2.502 0.2
=7 34 243 2437 2.56 2.577 1.7
=54 2.565 2.58 2712 2.725 13
=3 104 2.815 2.812 2.935 2.96 2.5
SAHHAAA 34 2.621 2.628 2.745 2.767 2.2
SAHHAAA 54 2.737 2762 2.894 2.907 13
SAHHAAA 104 3.004 3.001 3.116 3.135 1.9

X2 ¢ KISKHHEIF

23, 21X SPREAD 0| (542 : bp) 24, EX§AAA SPREADZFO| (54 : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD
60.00 - 40.0

3Y SPREAD

5Y SPREAD 10Y SPREAD

40.00

20.00 - 20.0
0.00
20.00 / 0.0
\2 \2 32 3 & \Z 32 32 Qv Q
V@Q %9”0 & & s o : & %,0“0 6,,0“0 5 :
w& '»& m@f) m@% ,&@ '»& APQ'» AVQ'» W@, ’»Qm
KFE : KISKFAE 7} XFE : KISKFAE 7}
B2 Tt 23X ATYHE HS (THl: bp)
= 9/12 9/19 9/26 10/2 HEChH|
=11 3 10 SPREAD 385 375 375 383 0.8
=1 3 5 SPREAD 135 143 15.2 14.8 -0.4
=11 5 10 SPREAD 25.0 23.2 223 235 1.2
=1 EZK{AAA 3YR SPREAD 19.1 19.1 18.5 19.0 0.5
=31 _E4KAAA 5YR SPREAD 17.2 18.2 18.2 18.2 0.0
=1 _EZ4XAAA 10YR SPREAD 18.9 18.9 18.1 17.5 -0.6

Xt : KISKHAE 7}



0 KISApAHE 7t

335, X|E, S4HAA £01E 24 HECH 2UEE (5431 : %, bp)
mwmXEHES o EFX A S ——XE -—=-E53IasA
10.000 35
8.000 -3
25
6.000 — $——y _
2
4.000
15
2.000
0.500 0.000 0.200
0.000 ﬁ’ -
-2.000 0

3M 6M 9M 1Y 1.5Y 2Y 2.5Y 3Y 4Y 5Y 10Y 20Y 30Y
Kt : KISKHAE 7}
F) K| E £2UE : EQF3M~2Y, =1 2.5Y~30Y T2to| £=2E

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
fBEI ——=124-5 ——=7}24-6
5 400
4.5 - 350
4

- 300

K|t 0K A2 310 25-6 2 4,0009 @, =11 25-7 4% 4,000, =7} 24-6 1,000 & 0|

10



Q KISKF&HE 7

H9. 5F SA| s (SH21: 7H, %)
Az =Y H8SE | I 2dHE | HGEIE | HESIY

2025-09-29 Sl QT at = AT R 4-1 AAA 24 OIE +2.4bp 2738 1,900
2025-09-29 B Q| Q1 T ak = A7 e xH4-2 AAA 34 2IE +1.6bp 2.810 800
2025-09-29 CH M = Al S AF2025-50 AA+ 34 O1E -1.0bp 2.833 1,000
2025-09-30 BENLSAHEL)(EE] 25-09 AA+ 34 oy 2.160 2
2025-10-01 ER2Z AT AAA 54 21 -1.0bp 2.891 600
2025-10-01 Z2ZA72 AAA 104 21 -1.0bp 3.073 700
2025-10-01 E2ZAL973 AAA 304 OIE -0.6bp 2911 400
2025-10-01 FEHZAESIAHM-1(AY AAA 24 +272.0bp 2720 2,600
2025-10-01 FHEAESSAN-2(Ah AAA 3d +279.2bp 2792 2,400
2025-10-01 EX|FEd R #537 AAA 2044 2IE +37bp 3.070 1,200
2025-10-01 2T 21528 AAA 24 OIE -0.7bp 2688 1,600

Kb : KISKHAHE 7}

n. 13 5

KT FEAEE2 71 2542 SHRLE 82 0|80 37x 836993 REEIUCE O[O =10

25-8 GA| 8% 63259 % F&&H 1 FZE O|ACt

J87. FU XESE §8 (EH9: 5

400000

350000

300000

250000

200000

150000

100000
50000 —

0 . : - : e - : : : ‘
&%  =124-12 =254 =247 =11253 =Ti258 |124-13 | 1125-5

1Y~3Y 3Y~5Y

5Y~10Y

10Y~20Y 20y~

REE : KISKHAE 7}
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. S8 AESH
SUR LA Y2 DTS A5 ALUCH 2AK AAA £ T FUM 2ZHES BN E LHEHIHCH
19 34, 54, 104 #710| 25 ETHM| 2 Op4SHEICH
7|Et 28K Lztg ZAMCE 7|EFF 8 AA+ = CHEE F2H AT EE SAZUCEH 7|EIS S
X§ 1" FZH0| 2.6bp t 1, O|0|A 3 70| 4.0bp HA, 5 F7+0| 2.0bp HAGHRICE $HH 104
T2 2ME K&t ORZ3HCH
J&1. 28l 3y YTM F0| (52 : %) 32, o™X 3y YTM F0| (5+2: %)
o o == Enby| 7| Et=- 8 MAA+
: 2%y A S8 xHAAA =3 8 - S 7|Era§an+

[ ===t S “ %

0 : 0 : : : ‘
2023-10-02 2024-04-02 2023-10-02 2024-04-02 2024-10-02 2025-04-02 2025-10-02
AtE: KISKHAHE 7L RtE: KISKHHE 7}
33, 2% = 1CHH| SPREAD3FO0|  (£H9 : bp) %4, ofMx| FCHH| SPREADFEO|  (EHl: bp)
AP R 3v- KTB 3Y S H- k1B 3Y 7|Et38& X AA+- KTB3Y
70 2B AAA- KTB 3Y SR AA+- KTB 3Y 250 7|Et2- 8 M AA- - KTB 3Y
60 7|EF2 8 XA+ - KTB 3Y
200
50 -
0 | 150 -
30 1 100 -
20 -
50 -
10 -
0 - : : : ‘ 0 - : : : ‘
2023-10-02 2024-04-02 2024-10-02 2025-04-02 2025-10-02 2023-10-02 2024-04-02 2024-10-02 2025-04-02 2025-10-02
RtE: KISKHAHE 7} RtE: KISKHAHE T}
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B3 F7H2Ax 2™ g (Hel: %, o
s =9 walga | ddamy e ] 1Y L
AAA Ah=25410]0106-0929-2 2.590 21 -1bp 2025-09-29 | 2027-03-29 1,600
AAA 4+=225410]0200-0929-3 2.600 2IE -2bp 2025-09-29 | 2027-09-29 1,200
AAA = 21-2%345090| & 2(03)1.5-30 2.630 21 -0bp 2025-09-30 | 2027-03-30 2,000
AAA | SUSSXH(2H)2025-090[1Y-D| 2,570 2 -2bp 2025-09-30 | 2026-09-30 600
AAA ShLH23448-090(22-30 2.660 21 -0bp 2025-09-30 | 2027-09-30 1,500
AAA 7|42 (4)25100]1.5A-01 2.570 2 -3bp 2025-10-01 | 2027-04-01 1,000
AAA 4+=25410]0106-1001-2 2.570 & -3bp 2025-10-01 | 2027-04-01 2,100
AAA 4A+=225410]0200-1001-3 2.600 2 -3bp 2025-10-01 | 2027-10-01 4,000
AAA StLH-23448-100(1.52-01 2.600 & -4bp 2025-10-01 | 2027-04-01 1,600
AAA St =EUF 825107221 2.480 2IE -9bp 2025-10-01 | 2026-10-01 2,400

Rt&E: KISKHAHE 2}

r

H4. F2H TR HY o (E91: %, &
s 559 gyFE | ™Az E EE 271 LR
AA- Al I EH521-1 2.872 OIE 4bp | 2025-09-29 | 2028-11-29 400
AA- Aot I §521-2 2.883 01 -4bp 2025-09-29 | 2028-12-29 800
AA- SHLH7H I 2 466-1 2.684 oy 2025-09-29 | 2027-02-26 200
AA- StLt7H | Er466-2 2752 2 -3bp 2025-09-29 | 2028-03-29 300
AA- SHLH7H I EH466-3 2.834 OIE 4bp | 2025-09-29 | 2028-09-29 400
AA- SHLEZH I E466-4 2.845 IE -4bp 2025-09-29 | 2028-10-27 700
A+ Ol 2| = 7K | £284-1 3.215 OIE -10bp | 2025-09-29 | 2027-04-28 300
A+ Ol 2| =74 | £ 284-2 3.215 OIE -10bp | 2025-09-29 | 2027-04-29 300
A+ o 2| =74 | 2 284-3 3.302 TE -10bp | 2025-09-29 | 2027-07-29 700
A+ ol 2| = 7K | &284-4 3.360 2IE -10bp | 2025-09-29 | 2027-09-29 800
A+ ol 2| =74 | £ 284-5 3.434 OIE 11bp | 2025-09-29 | 2027-12-29 500
A+ ol 2| = 7K I| E284-6 3.509 DIE -12bp | 2025-09-29 | 2028-03-29 500
A+ OfO| A4 | £ 138-1 2919 OIE -15bp | 2025-09-29 | 2027-12-29 300
A+ OFO| A 7H I & 138-2 3.001 OIE -20bp | 2025-09-29 | 2028-05-29 400
A+ OfO| A7FH | EF138-3 3.044 OIE -23bp | 2025-09-29 | 2028-07-28 1,100
A+ OFO|A7H | B 138-4 3.061 0IE -25bp | 2025-09-29 | 2028-08-29 700
AA+ 7|0|H| = BIFt=436-1 2.774 Ol 2bp | 2025-10-01 | 2028-03-31 200
AA+ 7|O[H| = BIF+E436-2 2.847 g -2bp 2025-10-01 | 2028-09-28 600
AA+ 7{|0lH|=BI7t=436-3 2.847 OIE 2bp | 2025-10-01 | 2028-09-29 1,000
AA+ 7|O[H| = 217t E436-4 2.869 g -2bp 2025-10-01 | 2029-01-02 500
AA+ 7{|0lH| = BI7+=436-5 2.892 OIE 2bp | 2025-10-01 | 2029-04-02 1,000
AA+ 7|O[H| = BI7tE436-6 2.947 2E -1bp 2025-10-01 | 2029-10-01 700
AAO L2|7t=269-1 2.858 Ol 2bp | 2025-10-01 | 2029-10-01 600
AAO L 2|7t=269-2 2.858 g -2bp 2025-10-01 | 2028-09-29 1,300
AAO 22|7t=269-3 2914 OIE 2bp | 2025-10-01 | 2029-03-30 200
AA- JB RE2|7H I E547-1 2.839 21E -5bp 2025-10-01 | 2028-04-03 600
AA- JB 2|7} E547-2 2.929 OlE 5bp | 2025-10-01 | 2028-10-06 400
AA- Le2la8&7hmEs534 2.888 2 -4bp 2025-10-01 | 2028-10-06 1,000
AA+ ALY 7+E942-1 2.877 OIE -3bp | 2025-10-02 | 2028-12-01 500
AA+ SL{7tE942-2 2.966 g -2bp 2025-10-02 | 2029-10-02 200
AA+ #Ci7t=942-3 3.067 OIE 4bp | 2025-10-02 | 2030-10-02 300
AA+ A )71 E2077-2 2.851 Ol -3bp 2025-10-02 | 2028-10-02 100
AA+ HCH7H | EH2077-3 2.955 OIE 2bp | 2025-10-02 | 2029-10-02 300
AA+ A Y71 | E2077-4 3.055 01 -4bp 2025-10-02 | 2030-10-01 100
AA+ SACH7H | §2077-5 3.055 OIE 4bp | 2025-10-02 | 2030-10-02 300

Rt&E: KISKHAHE I}
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SIALH : M SHE QYST LM He

BINSEx KEY POINT
HX|E ATE  02) 3215-1471 o 2=OIO| =OHE 2 SN HDt JJUSLE =M FE1 ZHN Met

o SA AZHE R7HER MOjB &2

SlA ME S
A 71E 2[AK 3 27| AAAS S| =4 CfH| 3R A=Y E= ™ FEL 2.3bp StE T 30.1bpE Mt

Bt 0, AAOSEE2 ™ FEL0.7bp SF23H 39.8bp, A0S E2 ™ FELE 0.5bp St2SH 113.5bpE 7| F5HYU

O} 2L AR QR0lo] 20jE 2 ok QS HBICH7L 5 OpX|T & 71 4 T2 Y= 21y 7|

M ot=fotH DR 2| Z| QUL A 2ZEs U8R J0[ot SES HEMEH 87| U= 2

2 M E LIEHT

a7, A S2|50| CERE-E)
600
>00 AOAIZH E
AAAIF E
300 A0
500 —AAO
— AAA
15 - - 100 2731
0.5 ‘ ‘ 0
2022-10-03 2023-10-03 2024-10-03
XtE : KISKHAHE 7t
H1. 35 A=Y E Y HEE (4l bp)
S5 2F A= =(10/02) HZFCHH|(09/19) MEiH](09/05)
at7] 1Y 3Y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
AAA 370 | 301 | 342 | 559 | 20 | -23 | -10 | 00 32 | -31 03 | -18
AA+ 433 | 369 | 398 | 872 | 37 | -07 | -20 | 00 56 | -13 | -04 | -23
AAO 452 | 398 | 466 | 1211 | 37 | -07 | -20 | 00 56 | -13 | -04 | -23
AA- 490 | 442 | 567 | 1577 | 37 | -07 | -20 | 00 56 | -13 | -04 | -23
A+ 628 | 874 | 1296|2154 | 25 | -05 | -15 | 00 25 | 20 | 05 | -23
A0 776 | 1135|1744 | 2614| 25 | -05 | -15 | 00 25 | 20 | 05 | -23
A- 1047 | 158.0 | 2344 | 3127 | 25 | -05 | -15 | 0.0 25 | 20 | 05 | -23

Xt : KISKHAE 7}
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Ol ZF= SIAMK] Al FHS 1 99309, BH7|FU L2 3,870

o
|0
HU
7]
o
(@]
[e))
o
19
o
1o
H>
nx
0%
mo
N
Jn
bl
finl

S5 AR LA 7 GBS UYED H F0 0|0jN HSH LS S22 LEHYT 3F ASS)

HSEFSS0A 2T 20| O|ROF2H, REISIO|OIES Meste R e AEHTAS 7| FHCE *t

T DAY A2 2B YEHO[CE

H2. oMM A (EH91: %, bp, 4, %8
Hgsa =9 L HEUHO|E | HHd2AzmIY s | ALY HHA
AA- INVENI6-1 2025-09-29 2.832 7HEE -11bp 2 200
AA- INVENI6-2 2025-09-29 3.024 JHEelE -7bp 3 300

A+ 2| X35 #2509-4(F) 2025-09-29 43 - 7 3,000
AAA BNK& & X351 2025-09-30 2.734 NETE -1bp 2 1,000
AAA SHF8XIF53-1 2025-09-30 2.679 Hgng 2 1,000
AAA SYFEAIF53-2 2025-09-30 2.77 4 elE -1bp 3 2,000
AA+ JBE&X|F37 2025-09-30 2.831 JHEoIE -5bp 2 800
A+ Z0|so|OtE12-1 2025-09-30 3.403 JHE2IE +23bp 15 200
A+ ZO|sto|OtE12-2 2025-09-30 3432 ZHETIE +11bp 2 630
A+ | ZHIE7(S) 2025-09-30 3.104 JHEEIE -18bp 2 300
AO oistats112-1 2025-09-30 3.051 JHH2IE -26bp 3 1,850
AO oistats112-2 2025-09-30 3.324 JHE2E -55bp 5 850
A0 oistats112-3 2025-09-30 3.73 JHHBIE -35bp 7 300
A- HYES2139-1 2025-09-30 3.131 =¥ -60bp 2 900
A- HEESY139-2 2025-09-30 3434 S=2% -70bp 3 2,100
AAO LGEE2{2119-1 2025-10-01 2.808 4 elE -1bp 3 1,900
AAO LGEE2{2119-2 2025-10-01 3.011 4 elE -1bp 5 2,100
AA- 202|x7-3 2025-10-02 3.097 S=2E +35bp 1 500
F) RES 32 L S|AM, ELS A Q|
Xt KISKHHE 7Y, o EF A K &
H3. S|ARKY 2H7|oi g (H9l: %, 9, 24g))
Hgsa 5= L HHO|E 7| e | TN
A+ 0Cl88-1 2024-04-08 4.081 1 430 3,000
A- SISt S EHNE 2| R E47-1 2024-04-04 423 1 300 1,700
A- O| K| AR K| HAB|X4-2(Ah 2024-03-28 6.5 1 50 350
AA+ Qllof| o X| & Xt61-2 2020-09-28 1.55 5 1500 32,400
AAO o 2| = Z8X|F15-3 2022-10-07 6.181 2 340 12,660
AAO M H O Xl LAl E29 2022-10-05 5.084 2 1250 26,950
FREZ 32 L S|AMA, ELS A Q|
Rt KISKHHE 7Y, o EF A K &
24, A S AR ZlA = (91 %, bp, 9, 219)
Hgsa 559 L 2 A=y e/ 5HOIE k7| LR

XHE: KISKHAHE T} DART

17



122, S|AY Loy o (91 : 2 #)
180,000

160,000

140,000

120,000

100,000 2022
80,000 m 2023

= 2024

60,000 = 2025
40,000
20,000

12 28 38 48 58 6¥ 7€ 88 98 108 118 128

AtE : KISKHAHE 7L

3. SIAR LT 0| (291 : ©f &)
3300000
3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-10-03 2024-02-03 2024-06-03 2024-10-03 2025-02-03 2025-06-03 2025-10-03
RHE : KISKHAME 7}
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1 HH
oda

ofm
LS

SEZS AAA SZE HZF CH| 12.24%P ZATE 2491%2 KXW D, AA S2E XMF Cjy|

20.12%P S 7t%t 65.49% S K X|CH ASSE 6.99%P LA 854%S XIX|JUCt ZHE Q7| ¥ QEZFL 1

E 0|2k MM = 12.69%P S7t2t 43.21%, 1H~3EH S 2 7.53%P &2t 39.98%, 3@ ~5H=2 8.95%P

gaot 525%S XX eH 5 0y

O M= 3.8%P S7I5t 11.56% & X}X|

L}

AN

H5. ZA) S5 (TH9l: of @)
T 2025-09-11 2025-09-18 2025-09-25 2025-10-02
AAA 7,984 13,607 19,287 13,722
AA 26,261 39,483 23,562 36,083
A 8,859 4,019 8,066 4,708
BBB 552 706 630 492
JUNK 37 139 384 90
Total 43,693 57,954 51,929 55,094
XtE : KISKHAHEIE
6. Z|ARX| THEEH RS (SH9l: of 9)
T& 2025-09-11 2025-09-18 2025-09-25 2025-10-02
~1y 14,123 25,854 15,854 23,809
1y~3y 21,021 16,839 24,673 22,026
3y~5y 5,486 3,420 7,372 2,892
Sy~ 3,064 11,841 4,030 6,368
Total 43,693 57,954 51,929 55,094
X2 : KISKHAHE 7}
4. A S2E 78 (2%l = %) JES5 ZARY THELUI|E |5 (Tl = %)
A
8.5% BBB
0.9%
AAO BB+
65.5% 0.2%
AAA
24.9%

Xt KISKHAHE 7F ALZ: KISKHAHE 7L
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@ «isrsrzo

ABS/MBS : 93 ABS SSAIE HAHE ME 0l HI=
=N KEY POINT

719 A 02) 3215-1435 o 31 R Ul =t

0|5t AR 02) 3215-1454 o 92 FEAIZ s8I} H|=TF HefH

=2 o o
O|HFE 3E R332 AHAMHUME= LEES 7|XA LR St ZO|XQETAL, 2354 2EH S 7| RXHA
O 2 St FAEUOIRSINE, AEYZM AT S2, 2|1 Primary CBOE 7| =AML = St ME
M 18KF LHX] 21KH7F Ll | RACE MBS 2l 2 RIRUCH
21, @7 7| AR E ABS WY Fof (E91:2 #1, 712 : 2025-06-01 ~ 2025-10-02)
30,000 [ 350000 s PF Loan
25,000 - - 300000 = P-CBO
20,000 250000 7|}

- 200000 oe=
15,000 -
- 150000 cha| g2 A
10,000 .
100000 e =P /A0l S5 A cDO

o

5000 +—— I - 50000 Synthetic CDO
0 . | 0 Loy

2025-06 2025-07 2025-08 2025-09 2025-09 2025-10

AtZ: KISKHAHE ¢

d=l2, A7 WelH| = (E491 2 %, 712t : 2024-12~2025-10) 213, 10 wWalH|= (EH91 = %, 717t : 2025-10)
2/l

PF Loan PF Loan,
30% 3000

AtZ: KISKHAHE ¢ AtZ: KISKHHEIL
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H1. F7H ABS Ll $igl (5+9] : A9, %, 712+ : 2025-09-29~2025-10-02)
7| =X}t SPC HESE L 27| wdgy | gz | M
EO[X|E7AH-1 AAA 2025-09-29 1Y 150 3.126 CALL
QE=R ZO|X|QE7X}H- AAA 2025-09-29 2y 150 3.244 CALL
ZO|X|ET7AH- AAA 2025-09-29 3y 90 3.353 CALL
2SS A U= FAEHHOFR &3 M_—EM AAA 2025-09-30 3Y7M 1790 3.082 CALL
ME2025H18XH7 S3H-1(Ah AAA 2025-09-30 3y 1530.13 2.857 -
ME025H18XH7 53} -2(Ah C 2025-09-30 3Y3M 29.67 3.157 -
AME2025H 19Xt E8H -1(%) AAA 2025-09-30 3y 628.738 2.857 -
ME025H19XH7 S3}H -2(Ah AAA 2025-09-30 3y 743777 2.857 -
) ME2025H|20%HR S3H-1(Ah AAA 2025-09-30 2y 910.922 2752 -
Primary CBO
FEEZFARSIH AA+ 2025-10-01 1Y 3000 2.720 -
ME2025H18XH7 S5} -2(Ah C 2025-09-30 3Y3M 29.67 3.157 -
ME025H19XH] 53} -3(%) C 2025-09-30 3Y3M 17.262 3.257 -
ME2025H19%t-F- & 2H -4(Ah C 2025-09-30 3Y3M 20.223 3.257 -
AME2025H20XH7 S5H -2(Ah C 2025-09-30 2Y3M 32578 3.052 -
BEA DA IE | ME2025H215253H-2(Ah C 2025-09-30 2Y3M 60.90158 3.152 -
XtE : DARTHASA|A|AE
22 %2 MBS 2 3 TX} YW vl (291 : 248l %)
at7)| MBS 2025-13(2025-09-26) MBS 2025-12(2025-09-16) MBS 2025-11(2025-09-09)
g g | ddge] | Amge | ez | EFe | Az | w3 | wEze | Axy s
1d - - - 728 2423 +15 783 2454 +17
2d 975 2.635 +22 1,000 2.533 +13 1,000 2.551 +15
3d - - - 900 2.550 +13 900 2.588 +12
5d 1,300 2.887 +28 1,300 2.738 +18 1,200 2.810 +17
7d - - - 1,100 3.008 +28 1,100 3.047 +26
10 1,000 3.279 +45 900 3.199 +38 900 3.236 +35
204 600 3.522 +72 1,100 3.483 +68 1,000 3.528 +62
304 - - - 300 3.355 +62 300 3.442 +64
F) WM gA| Ojoj 2oy
XE e FEFEIA
34, MBS 27|28 LATHY =0 (EH9l: o 2)
70,000 180,000
60,000 L 160,000
/ \ 140,000
50,000
/ 120,000 2022 43l
40,000 100,000 2023 23y
30,000 \ 80,000 024 2
60,000 m— 025 ‘2
20,000 - — U (REH)
40,000
10,000 - \ 20,000
0 0
1y 2Y 3y 5Y 7Y 10y 15y 20y  30Y

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

0.5

0 T T T 1
MBS2025-10 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| 1,600 9, 7|Et RS 7| XAAO 2 SH= &

0| 8,799.28 A Hef k| ULt

a6, Y7t ABS 7| AXHA H QEH|E Z0| (29l of #)

100% 4
90%

w

80%
 P-CBO

w

70%
I PF Loan

60%

I Synthetic CDO

50%

e T | SR A

40%

mmEE
30% 1 .
2P/ e E A& cpo
20%
1 7|Ef
10%
—ss3y
0% 0
S Q) > 3 e) () A Q) ) Q
S MM M S S i ST I A i
A VI U A VR L R I
AFE ; KISKHAHE I}
3. MESZ HS
SPCH HAH HAS HA E-FN HZl
el ele i i i i i

AtZ : KISKHAHE It
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SIIA - XIHE A2 Sa ZHSE

o 7} R} KEY POINT
M E 2] 02) 3215-1458 o CD:U3HIM =A CD-SMX| AZYLC A
e CP/ESTB: CP HlZW Z7t ESTB HlFAW A

. LY SH7|XfH Al
CDEE(AAASE 3MEE 7|)E ™ F Y| 5tatst 255%2 2 Ot SEACE CD-2WAHAAAS S 37HE

= 7|%) 288 E= 1.7bpE OHARCEEF C

O
nE
o
rlo
H
=
rlo
o
N
[
o
o
o
o
12
[40
mjo
N
J
bl
il

CPEZ|91Y, A1S2 7|5 M T LS 2.71% = OtLSISCE CP-3AHH(AASE 3HEE 7|&) &
D s ™ F O 528 113bpE 7|21, CP-CD 2T EE= © F O] Sl 16bp2 OHZZCE 2

T CDAIEOAME

!

22 AZE SFO0| LIEtLCE 902 A[#= THZH0A = Cha ZAZ A7 0|0/

OO, 7|70z ZMLE SFMZt HZOL LIEILIN &2 BSo=s Rags 2L CPAIEM = #F2l0|

o g2 FAS M= IHEHC A2 S &S E/UCt RS A=

ox

7|05 =0/ 18 72 &

HoZ Ot oM Zd L= 250[ LIEFRC,
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2. FU 33X SEIHE (SH21: %)
=2t E 2025-10-01 2025-09-26 2025-09-02 M Oiy| HE oiy|
US TREASURY 2Y 3.62 3.66 3.64 -4.00 -2.40
US TREASURY 5Y 3.75 3.76 3.72 -1.70 2.60
US TREASURY 10Y 417 418 426 -1.50 -9.40
US TREASURY 30Y 475 477 495 -1.70 -20.20
DEUTSCHLAND REP 2Y 2.03 2.04 1.97 -0.50 5.90
DEUTSCHLAND REP 5Y 2.33 2.36 2.30 -2.50 3.10
DEUTSCHLAND REP 10Y 2.74 2.77 2.77 -3.20 -3.10
DEUTSCHLAND REP 30Y 3.31 3.34 3.37 -3.60 -6.60
JAPAN GOVT 2Y 0.96 0.93 0.87 2.50 8.60
JAPAN GOVT 5Y 1.24 1.23 1.16 0.20 7.80
JAPAN GOVT 10Y 1.65 1.66 1.61 -0.80 410
JAPAN GOVT 30Y 3.17 3.17 3.22 -0.20 -5.00
CHINA GOVT 2Y 142 142 1.39 -0.40 2.60
CHINA GOVT 5Y 1.60 1.63 1.62 -2.80 -1.90
CHINA GOVT 10Y 1.86 1.88 177 -2.40 8.50
CHINA GOVT 30Y 2.24 2.22 2.08 1.30 16.20

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(9l %, 717t 24.10.04~25.10.01)

1,700
1,600
1,500
1400 W
1,300
1,200
1,100
1,000
o> > > > o> >
W NN 6,0"» C),Qb‘ %,0@ C),c‘b
g g g g g g
e JSD/KRW EUR/KRW
Xt& : KISAHHE I, Bloomberg
d%7. KPE 28 MA HE (EH2l: %)
6
5 ———
4 —
3
2
1
0
S P L X &P
N
— T YTV HFEvI™m

XtZ : KISKHHE I, Bloomberg

29

dZl6. MOVE & VIX

(EH9l: %, 717t 24.10.03~25.09.30)

150

100

. ﬂ

0
% & % > ) >
oS S oS S &S &S
> N N 9 S S
g g g g g g
MOVE e \/IX

X2 : KISAHAHE T, Bloomberg

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

6

. —
 ——

3

2

1

0

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

e— L7 YTV HFEvi™m

XtZ : KISKHHE I, Bloomberg



(2+9l:bp,712+:25.09.26~25.10.01)

12 e/ 1278 24 sd 74 104 15 204

X2 : KISAHEE I Bloomberg

(E+%l:bp,712+:25.09.26~25.10.01)

J&10. KPE HZ8K #HE HE

DR(bp)

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

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 25.09.29~25.10.02)

I8 HY A ME 2
Ohl A

HE HYMH ME 22X 27 HYMH ME 2E
6.25% L 179% 22T 35T% 4oy
5.00% 7.14%
3.57%
3.57%
11.25% \
|
2:50% 33.93%
3.75%  12.50%
2.50% 1.79%
M Utilities B Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical
M Financial B Communications M Financial = Communications
Government Government(Municipal) Government Government(Municipal)
[ Basic Materials Consumer, Cyclical [ Basic Materials Consumer, Cyclical
Industrial Energy Industrial Energy
Xt& : KISAHHE I, Bloomberg
H2 HF CiH] B MH ME FZ (E+2: %, 7|Z}: 25.09.22~25.10.02)
HE] 3% e 57
Financial 37.50% 26.25% 11.25%
Consumer, Cyclical 7.14% 11.25% -4.11%
Consumer, Non-cyclical 3.57% 2.50% 1.07%
Energy 3.57% 6.25% -2.68%
Government 33.93% 12.50% 21.43%
Basic Materials 3.57% 2.50% 1.07%
Communications 1.79% 2.50% -0.71%
Diversified 0.00% 0.00% 0.00%
Industrial 1.79% 5.00% -3.21%
Technology 0.00% 0.00% 0.00%
Utilities 3.57% 11.25% -7.68%
Government(Municipal) 3.57% 3.75% -0.18%

AtE : KISKHHE 7}, Bloomberg
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3. F7} Korean Paper ‘43 &

(712F: 25.09.29~25.10.02)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KDB 3.84 09/25/29 EURO MTN usD 2025-09-25 2029-09-25 | 3.84% 40.00MM
KOINCP Float 09/29/28 EURO MTN usD 2025-09-29 2028-09-29 | 5.04% | TSFR3M 50.00MM
KDB 1.9 03/30/27 EURO MTN CNY 2025-09-30 2027-03-30 1.9% 161.48MM
KDB 3.31 04/02/26 EURO NON-DOLLAR| HKD 2025-10-02 2026-04-02 | 3.31% 19.28MM
CITNAT 0 10/05/26 EURO MTN usD 2025-10-03 2026-10-05 -- 30.00MM
KDB 3.95 10/02/26 EURO MTN usD 2025-10-03 2026-10-02 | 3.95% 14.00MM
KDB 2.15 10/06/26 EURO MTN EUR 2025-10-06 2026-10-06 | 2.15% 58.65MM
WOORIB Float 10/09/26 | EURO-DOLLAR | USD 2025-10-08 2026-10-09 | 4.623% | SOFRRATE 20.00MM
XtE : KISKHHE 7L Bloomberg
B4, F7H 0|3 X X|=® (5+9: %, 7IZ}: 25.09.29~25.10.02)
Date Name Survey Actual Prior
2025-09-26 Y RENS 0.30% 0.40% 0.40%
2025-09-26 74 QI AH| X = 0.50% 0.60% 0.50%
2025-09-26 HE T oIAH| 0.20% 0.40% 0.30%
2025-09-26 PCE 27tX|$ MoM 0.30% 0.30% 0.20%
2025-09-26 PCE E7}X|5= YoY 2.70% 2.70% 2.60%
2025-09-26 =& PCE E7HX|= MoM 0.20% 0.20% 0.30%
2025-09-26 =& PCE E7HK|== YoY 2.90% 2.90% 2.90%
2025-09-26 OJA|ZPCHSm AH|RpA 2 55.4 55.1 55.4
2025-09-26 OjA|Ztcietm 14 QlE2f o] 4.80% 4.70% 4.80%
2025-09-30 TOIO[R 2 A FOIH 7200k 7227k 7181k
2025-09-30 JOLTS Job Openings Rate 4.20% 430% 430%
2025-09-30 JOLTS Quits Level 3165k 3091k 3208k
2025-09-30 JOLTS Layoffs Level 1827k 1725k 1808k
2025-10-01 S&ap 22Y 0/= HZY PMI 52 52 52
2025-10-01 ISM M| = X|== 49 49.1 487
2025-10-02 M Heeg HRds 225k - 218k
2025-10-02 Mz 1.40% - -1.30%
2025-10-02 HNEYeF, 25X < 0.30% -- 0.60%
2025-10-02 W =2 2.90% -- 2.90%
2025-10-02 2=SH 2l WTH 0.40% - 0.40%
XtE : KISXHAHEZE Bloomberg
H5. L{F 0| X X|&® (£42l: %, 712k 25.10.06~25.10.10)
Date Name Survey Actual Prior
2025-10-03 HsgR 208X+ He 52k -- 22k
2025-10-03 QIZIRE 08X HE 65k - 38k
2025-10-03 HUE 430% -- 430%
2025-10-03 dNgs ®te 62.30% -- 62.30%
2025-10-03 AZtE EBa L= (Tl 0.30% - 0.30%
2025-10-03 AZte Ea =T Al 3.70% -- 3.70%
2025-10-03 Sap ZEY 0|2 MH| A PMI 53.9 -- 53.9
2025-10-03 sap 22 0|2 ZE PMI 53.6 -- 53.6
2025-10-03 ISM AH|A X|3= 51.7 - 52
2025-10-03 ISM AMH|A Al =2 54 -- 56
2025-10-03 ISM AMH|A 08 46.6 - 46.5
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2025-10-07 FA=X -$61.4b - -$78.3b
2025-10-07 +Z MoM - - 0.30%
2025-10-07 ¢ MoM - - 5.90%
2025-10-08 NY Fed 1-Yr Inflation Expectations - - 3.20%
2025-10-08 MBA FEHZX} MEX| 4= -- -- -12.70%
2025-10-09 M deeE HRds - - -
2025-10-09 HYEHAS =T AER -- -- -
2025-10-09 LZOj2Y £ MoM -- -- 1.40%
2025-10-09 TOf Xj2 A - -- -0.2%
XtE : KISKHHE 7L Bloomberg
He6. 7t 5 XN X|= (549: %, 7IZ}: 25.09.29~25.10.02)
Date Name Survey Actual Prior
09/29-09/30 TYUSIHA 5= T EH| -0.20% -0.50% -0.40%
09/29-09/30 U7X 5= M| -1.40% -1.50% -1.40%
09/29-10/02 20§ EkOf (T CiH]) 0.60% -0.20% -1.50%
09/29-10/02 200 Eoj NSA T | 2.30% -1.10% 2.30%
2025-09-30 MYt HE (THRH) 8.0k 14.0k -9.0k
2025-09-30 HYPsg HHE SA 6.30% 6.30% 6.30%
2025-09-30 CPI 8| Ml | -- 2.60% 2.40%
2025-09-30 CPI HtO[Of| 2 T HH| -- 2.40% 2.10%
2025-09-30 CPl EHZIEIRE 23 M| - 2.60% 2.50%
2025-09-30 CPI ZpM M H| -- 2.20% 2.20%
2025-09-30 CPI HIH S{2HH| 23 A -- 2.70% 2.50%
2025-09-30 CPl mEEz}Ql HIAEZH A -- 2.30% 2.00%
2025-09-30 CPI (I &CHH() 0.20% 0.20% 0.10%
2025-09-30 CPI (HACHH]) 2.30% 2.40% 2.20%
2025-09-30 CPI EU B¢ | 0.10% 0.20% 0.10%
2025-09-30 CPI EU &8t M| 2.20% 2.40% 2.10%
2025-10-01 HCOB =< Mz PMI 485 495 485
XtZ : KISXHHE 7L Bloomberg
77 UF 54 48 X|= (E41: %, 7|Z}: 25.10.06~25.10.10)
Date Name Survey Actual Prior
2025-10-03 HCOB S AMH|AY PMI 52.5 -- 525
2025-10-03 HCOB =¥ &% PMI 524 -- 52.4
2025-10-06 HCOB =Y MY PMI -- -- 46
2025-10-07 SHFF TEH| - - -2.90%
2025-10-07 S+ WDA ™ dH| - - -3.40%
2025-10-08 AL M A SA MoM - - 1.30%
2025-10-08 A A WDA YoY - - 1.50%
2025-10-09 FAX| SA -- -- 14.7b
2025-10-09 % SA MoM - - -0.60%
2025-10-09 2 SA MoM - - -0.10%
XtE : KISXHAHE ZF Bloomberg
HS. FU 37 BH x=® (EHl: %, 712t 25.09.29~25.10.02)
Date Name Survey Actual Prior
2025-09-27 S Y70 AZCHH| HEHH| - 0.90% -1.70%
2025-09-27 A AL Yoy - 20.40% -1.50%
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2025-09-30 HZ=Y pMmI 49.6 49.8 494
2025-09-30 HIMZ=2 PMI 50.2 50 50.3
2025-09-30 =3t PMI -- 50.6 50.5
2025-09-30 golE= 5= T8 PMI -- 52.5 51.9
2025-09-30 gHOlE= = MH[L PMI 52.6 52.9 53
2025-09-30 gole=s 5= HMEY PMI 50.2 51.2 50.5
2025-09-30 BoP Current Account Balance - $128.7b $135.1b

XtE : KISXH:HE 7L Bloomberg

B9 WF 5= 44X X|& (+2l: %, 712t 25.10.06~25.10.10)
Date Name Survey Actual Prior
2025-10-07 Qe S M - - $3322.10b
10/09-10/15 At fIetzt &= CNY YTD - -- 13460.0b
10/09-10/15 SXH5Y CNY YTD -- -- 26560.0b

Xt= : KISKHHE 7L Bloomberg
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L S FA AR
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S
KOSPI= X|'th 3= OFX|2} 72 & CHH| 4.82% &S5t

== OfH| 163.16p

H1. MF OfH] £ X5 0| (SHSl: ZQIE)
R e UEES HEZ
KOSPI200 468.03 49341 A2538
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HSCEI 9,303.10 9,724.38 A421.28
EUROSTOXX50 5,499.70 5,645.81 A146.11
S&P500 6,643.70 6,715.35 A71.65
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
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@ «isHmIt

H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 79 82 3
TLX| =¥ 40 43 3
deEs=d 44 54 10
Sl X| = 122 156 34
T 15 22 7
sfeleetd 8 7 -1
A 308 364 56
XtZ : KISKHAHE ¢
H4, FIHELS Y 7| XX oY SlZA (GEREE))
T2 N O]t HER
TUESY 13,437 16,396 2,959
TLX|+=¥ 9,223 7,901 -1,322
sfelE=d 2,620 3,310 690
Sl x| =¥ 8,603 14,912 6,309
TU=ed 1,310 1,618 308
sfel=etd 409 400 -9
A 35,602 44,537 8,935
X2 : KISKHEEIE
B5 FZHELS HAHE : 7| XXMH(ESE = 49 107H) (H2: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 69
2 KOSPI200 - - 43
3 ISE=EubN; - - 41
4 'ALANTIR TECHNOLOGIES INC- TESLA INC - 20
5 NIKKEI225 SPX SX5E 19
6 KOSPI200 NIKKEI225 SPX 17
7 KOSPI200 SRS, - 15
8 HSCEI NIKKEI225 SPX 14
9 KOSPI200 NIKKEI225 SX5E 9
10 S CHKE - - 9
X2 : KISKHEEIE
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11213, USD IRS 22| 30| (EH9l: %)
X|-O| —10/2/2025 9/26/2025

4.50% 0.000%
o = -0.020%
3.50%

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

-0.100%
1.00%
0.50% -0.120%
0.00% -0.140%

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

XtZ : Refinitiv, Bloomberg

H1. USD IRS Data (H9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-10-02 3.575 3.3284 3.2802 3.3296
2025-09-26 3.6927 3.4402 3.3835 34179
Fisz -0.1177 -0.1118 -0.1033 -0.0883
2024-12-31 41632 40674 4.0372 4.008
i -0.5882 -0.739 -0.757 -0.6784

ALZ : KISKHAE 7L

214, KRW IRS (£H2l: %, BP)
Xt0| ——10/2/2025 9/26/2025
2.90% 0.00%
-0.01%
2.80% ?
-0.01%
2.60% -0.02%
-0.03%
2.50% 0.03%
2.40% -0.04%
-0.04%
2.30%
’ -0.05%
2.20% -0.05%

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

Xt&E : Refinitiv, Bloomberg
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H#2. KRW IRS Data (5H2l: %, BP)
KRW IRS 1Y 2Y 3Y 5Y
2025-10-02 2.4625 2.4875 2.5375 2.6375
2025-09-26 2.505 2.495 2.54 2.6375
FU57 -0.0425 -0.0075 -0.0025 0
2024-12-31 2.8625 2.7275 2.705 2.72
HZChb| -04 -0.24 -0.1675 -0.0825
ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
X}O| ——10/2/2025 9/26/2025
3.00% 0.08%
2.50% 0.06%
\ - 0.04%
2.00% ———— ﬁ b
0.02%
1.50%
0.00%
1.00%
-0.02%
0.50% -0.04%
0.00% -0.06%
3M 6M O9M 1Y 2y 3Y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)
KRW CRS 1Y 2Y 3Y 5Y
2025-10-02 1.965 2.03 2.085 217
2025-09-26 2 2.02 2.075 217
034 -0.035 0.01 0.01 0
2024-12-31 2.315 2.185 2.19 2.23
| -0.35 -0.155 -0.105 -0.06

ALZ : KISKHAE 7}

40



d2le. KTB (+$l: %, BP)
Xt0| ——10/2/2025 9/26/2025
3.50% 0.04%
3.00% 0.03%
250% //\ 0.03%
2.00% 0.02%
1.50% 0.02%
1.00% 0.01%
0.50% 0.01%
0.00% 0.00%
3M 6M 9M 1Y 2y 3Y 4y 5y 6Y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-10-02 2.315 2.515 2.577 2.725
2025-09-26 2.305 2497 2.56 2.712
Fsy 0.01 0.018 0.017 0.013
2024-12-31 2.71 2.767 2.597 2.765
HEChb| -0.395 -0.252 -0.02 -0.04

ALZ : KISKHAE 7L
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AtZE : KISKHAHE L
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J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
0
-40
-60
-80
-100
-120
-140
-160
b @ & O QOO N DD DO > A O
'»“"Q ’LVQ '\?‘9 '\?‘9 WVQ ’\P‘Q ﬁ?"g '\?‘9 '»":\’ '»“:\/ '»V\’ ’f’g wf"g '1‘?'0 ﬁﬁ”’g ’f’p '\‘?9 '\‘,”9 ’1‘:’9 ’f’g ’f’:\’
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AtE : Refinitiv, Bloomberg
J214. KRW/USD Swap Point 30| (ZHRl: /)
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Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (2 7HE)
5= 2025-10-02 | 2025-09-26 Xto] =2 2025-10-02 | 2025-09-26 Xto|
KRW/USD 1400 1400 -12.4 USD/CHF 0.797 0.799 -0.002
EUR/USD 1.174 1.174 0.007 USD/SGD 1.288 1.294 -0.005
GBP/USD 1.348 1.348 0.012 USD/IDR 16604 16765 -161
USD/JPY 147315 147315 -247 USD/PHP 58.206 58.123 0.082
USD/HKD 7.781 7.781 0.001 USD/TWD 30.414 30.534 -0.12
USD/CNY 7.12 7.12 -0.015 USD/SEK 9.362 9.448 -0.086
USD/CAD 1.394 1.394 -0.001 USD/PLN 3.631 3.657 -0.026
AUD/USD 0.661 0.661 0.008 USD/DKK 6.361 6.394 -0.033
NZD/USD 0.583 0.583 0.007 USD/ZAR 17.201 17.429 -0.229

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

H21. I F252

(TH2l: %, 2025-10-02)

0|5t ALY 02) 3215-1454

22 o2 F8 =&

(TH2l: %, 2025-10-02)

T Z2| A TFCHH| | AXCHH| FZUZ2 g TFCiH| | HA=CHH|
CD 90¢¥ 2.550 -0.030 -0.710 o|= 2y 3.543 -0.112 -0.837
CcP90¥ 2.710 0.000 -0.690 o= 5Y 3.679 -0.085 -0.276
=1 34 2.577 0.017 0.075 oj= 10Y 4107 -0.074 0.269
=1 54 2.725 0.013 0.050 oj= 20Y 4682 -0.058 0.579
=3 104 2.960 0.025 0.218 oj= 30Y 4718 -0.049 0.790
=1 204 2.902 0.032 0.135 {82y 2.013 -0.023 -0.648
=1 304 2.822 0.007 0.130 28 5y 2.298 -0.057 -0.159
Sot 1 2.247 -0.005 -0.413 S8 10y 2.710 -0.058 0.272
ot o 2.502 0.002 -0.140 {8 20y 3.200 -0.047 0.752
S0t 3 2.595 0.010 -0.060 a4 30y 3.301 -0.043 0.944
XtE : KIS-NET Xt&E : KIS-NET
#3. 3 F2X|+ (PIE¥ : 2025-10-02) #4. LY Credit Spread (HSl: %, 2025-10-02)

FaX|5 g TFRCHH| | AXxCfH| U= = HFCHH| | AZxCiH|
KTB3 143.22 -042 -3.78 EK AAA 2.767 0.005 -0.115
KTB10 117.19 -0.29 -0.48 2| ALK AA- 3.019 0.003 -0.248
KOSPI 3,549.21 163.16| 1,150.27 7|EtZEXH AA- 2.975 -0.035 -0.340

0 0. 0 0 28] AAA 2.780 -0.003 -0.141
XtE : KIS-NET Xt&E : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (h9l : bp, 7] : 3Y)
o ZM Top 3

TE TN 53 HE

SR F A ZA} AAA -08

CHE A S A AA+ -08

SEHHZILUSA AA+ -0.5

BEHINLSA AA+ -05

EFENLSA AA+ -0.5

QI A[S A AA+ -05

T uESSA AA+ -05

SAZASA AA+ -05

SFEGAZAISA AA+ -0.5

S GA ZA[S A} AA+ -0.5

ok A NS SA AA+ -0.5

T AP S A AA+ -0.5

ERMLSA AA+ -0.5

ShRZ 2 IA AAA =gt

D A[SA AAO B2t

DA ZE[SAL AAQ =23t

QLA A| Z A} AAO 2t

St XA S AL AAA 2t

A AT LS AL AAQ =gt

HEH T A| S A} AAO =gt
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EQI=AlSA AAO 23
SR EA|SA AAO EE
LelasHal e AA- -45
OO A 71 1| A+ -45
Z A A0 H & AMH| AR Z|Of A+ -4.0
O 2 M| G| A X I}FO| H - A H A A+ -4.0
L Moto|m}ol A A H| AZ 2|0} A+ -4.0
MBHFH I AA- -40
SOFHTE A+ -4.0
QK| ZHm| B A0 -40
et =, A0 -4.0
StLEFH Il E AA- -4.0
C|H[7Hm| & BBB+ -4.0
Adlof ol K| sl & AA- -4.0
Of F=27Hm| & A0 -4.0
FrEX A Ol 7] m| BBBO -4.0
7|2 ol g A- -4.0
2| =74 g A+ -4.0
ot=S XN O E A0 -4.0
7O H| 7H | & AA- 35
MiolH| 2| 7Hm| & AA- 35
RO7Zt= AA- -35
o 2hof| A 7H m| EF AA- 35
AN A AA- 35
H| M A O] 7H | EF AA- 35
fE|7t= AAO -35
SHLEFLE AAO -35
Aty o e AA- 35
OfO[H|#|O|7H | & AA- 35
Ciotats A0 93
B ALRY o|RHE A+ 2.5
SEFTEAF AAA -2.0
A& : KISKHAHE T}
H6. ME{H 1 CHH| Credit Spread -5 M| Top3 LA 2| : bp, 27 : 3Y)
as Ml Top 3
. YA 8 HE
Ot o QI QI Z B A|THE K| RIS AL AAA 0.7
SAHNI|ETZSE AAA 0.5
A=A S SA AAA 0.5
sYHZ LY AAA 0.5
T/ ESE AAA 0.5
St=ItA S A AAA 0.5
St FEIFESA AAA 0.5
St= [ A AAA 0.5
QI | FE A S AL AAA 0.5
St s ESAL AAA 0.5
MEnE3At AAA 0.5
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St oEZ A AAA 0.5

45



St EX|FEES AL AAA
IMG S AL AAA
E4x) MEFHEASA AAA
SADESA AAA
ot A XS B AAA
Sh X GBS AL AAA
St E = TA AAA
SARTEE A AAA
THEAD AAA
St AHAkEEE| S A AAA
o = ZAABSAL AAA .
TEH A| AL AAO =23t
QI AlSA AAO EE
ASHA| = A7 L S A AAO EE
ShEERHAS AL AAA =g
St Al S A AAQ et
DT A B[S AL AAQ et
DEEA|SA AAQ et
SHEZ 2 FA AAA =g
QLA A| A} AAO =gt
AMIIE AA+
AOlH|=EI7tE AA+
SO 7| | = AA+
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SLFFHE AAO
A2 W I §F AA-
7| O H| 7] | 2 AA-
O] 2 of A 7H | EF AA-
ETENS AA-
HNojH| 2| 7Hm| & AA-
OFO[H|#|O| 7H | & AA-
FrEX HAHMAE AA-
o2 =74 ol g A+
A o7 ol BBBO
7| 270 ol & A-
Aok o] g AA-
St XNl A0
S OI7Hm & A+
AX|FH | B A0
ot 70 m| & A0
ShLPFH I §F AA-
ZAHtAIo| A AMH| AR 2| Of A+
LM Oto| IO H-A MH| AR 2| Of A+
O 2 M| G| A A IHO| A M H A A+
Of =74l & A0
dlofl o X s 7 | & AA-
ClHZH ol BBB+
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LM A AAQ 1.0

S-Oil AAO 0.8

S| ALRY SK3HO|H & AAO 0.8
LGalst AA+ 0.8

SAbF A BBBO 0.5

A& : KISKHAHE 7}
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Appendix 2] SMUAILHY & AE2S3 WE

rot

7|1 A& 02) 3215-1435

H1. ALY
BEIC 5% R Pl AH|E
KR6499492F56 THE AKX YA2-2 2025-05-27 2025-12-28 Tt
KR6499491F57 TEHAM YXL2-3 2025-05-27 2026-05-28 Tt
KR6004991E36 ROXFAUEXEZSZH 1-1 2024-03-29 2054-03-29 Tt
KR644095WC87 A ETHO| E X[ H|64XH-29 2022-08-31 2026-01-30 A
KR644984RCB3 A EIHO| B X|65XHR1-25 2022-11-30 2026-05-29 Tt
KR6495119EA2 A7 I B A 4 O XH1-9 2024-10-30 2027-01-30 A
H2. 3AHMEBSE HE ol (712} : 2025-09-26~2025-10-02)
S|ApS wAy | == S=d93UY ek NICE
o | oz | S& "oty sa s "ot
e s ES 2025-10-01| BOND |  A- A+ A+ | 2025-10-01
H3. 3\ 2852 HE g (712} : 2025-09-26~2025-10-02)
= -
28 Bty 8% om = = i #719
Al ag & 2025-09-26 BOND
AT of2tchol A 2025-10-01 BOND A+
A KBfsf ol at 2025-10-01 lgsaE AA-
A T RotLtet 2025-10-01 71gs= BBBO BBBO
Hy ThetChol A 2025-10-01 BOND A+ A0 AO
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

—_
SPC 7| XXpoHE AMLH L KIS-NetS Soff EQlstA £ ol&L|C}.

M E 2| 02) 3215-1458

H1. {35 55 gdng (712+: 2025-09-29~2025-10-02, T+9| : 24 2l)
spca BV zms ary | 59 T|ERH KR
od O
= QI B A LKt A1 go10= 2026-09-14 5 =2
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0] B AHH| 2K} A | mEM B OS] 20051230 | 1,000 | T 2@2‘1{52&9@%
A OFO| A K| Of X} A1 | 2SA 23 OiE | 2025-10-30 184 FZRHoL0|
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spc SN szxa ary | =9 TERA K
510| 2| = CHO| B A| 44 O| K} °A1E St 2E iE | 2025-12-30 - _2|oo SUL AL I AR AX| LI &
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