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Y7t Ext KEY POINT
Bt A% 02)3215-1437 o MFTOiH| 2K U EQMYX| 5 =X E 4L
o MFCHH| BIAK X5 &5 98 L4
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w 1™ 3M 6M 1Y 3y Inception

SR |FEHAE -0.84 -1.53 -1.98 -2.27 2.10 18.42 1.80
Duration 5.90 6.01 6.07 6.21 574 4.86 175
YTM 2.86 274 2.61 2.55 3.15 471 7.45

= XY FHoE -1.39 -2.71 -3.74 -4.91 0.90 20.08 1.82
Duration 9.76 9.99 10.00 10.23 9.54 7.84 2.05
YTM 2.88 274 2.59 2.45 2.98 417 6.86

Eotxy FHoE -0.13 -0.13 0.16 0.78 2.90 11.85 1.39
Duration 1.30 1.31 1.29 1.24 1.23 1.14 0.96
YTM 2.51 2.39 2.31 2.37 2.94 3.97 6.80

L=IPNPA| FHoE -0.31 -0.39 -0.25 0.38 3.60 19.18 2.07
Duration 2.44 2.41 2.52 2.61 2.53 2.55 1.35
YTM 2.99 2.89 2.78 2.83 347 5.60 8.43

KOBI30 FHoE -0.23 -0.28 -0.15 0.35 2.83 13.11 1.54
Duration 1.79 1.85 1.86 1.85 1.85 1.84 1.87
YTM 2.50 2.39 2.27 2.27 3.03 4.44 6.86

KOBI120 FHoE -0.07 -0.01 0.30 0.91 2.91 12.31 1.37
Duration 0.93 0.99 1.00 1.00 0.99 0.98 1.11
YTM 2.64 2.54 247 2.55 3.22 461 7.09
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H2 KISES|HX|5 ME{/27|H Duration

=3, MHX| YTM F0|
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AtZ: KISKHHEIE

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

=i 0.55 1.39 2.32 3.80 14.09 9.19
N 0.60 1.41 235 3.80 7.31 2.81
Sy 0.62 144 240 3.74 11.75 439
S5 d 0.63 1.49 2.37 0.00 0.00 1.30
28Ky 0.58 1.45 2.39 3.61 7.00 1.26
7|Et=E X 0.61 1.44 237 3.60 491 1.78
NS 2RET) 0.56 1.42 235 3.77 9.66 2.56
AN (B2 ET) 0.35 0.00 0.00 0.00 0.00 0.35
ABS 0.64 1.45 2.38 3.74 0.00 1.51

A 0.59 1.43 2.35 3.76 13.70 5.82




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

& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
= Xi 2453 2.725 2.853 3.008 3.168 3.021
N 2.650 2.778 2.986 3132 3.331 2973
S 2.740 2.869 3.013 3.128 3.328 3.039
S5 d 2.428 2.724 2.866 0.000 0.000 2.637
2A XK 2728 2.858 2.975 3.116 3.301 2.824
7|Eta-& X 3.015 3.136 3.229 3.303 3.611 3.155
A (S EZEET) 2919 3.105 3.185 3.274 3.620 3.159
A EES) 2.993 0.000 0.000 0.000 0.000 2.993
ABS 2.799 2.910 3.067 3.143 0.000 2914
A 2.710 2.887 3.015 3.098 3.197 3.009
Xt KISKHHE 7}
H4. KISS A X| = ME|/2U7|E H|F (2Hl: %)
72 374 ~1d 1~2'd 2~34 3~54 50| 4 HH|
= Xi 3.96 5.18 498 6.45 29.32 49.89
N 0.17 0.28 0.23 0.38 0.11 1.18
S=x 2.07 2.94 2.21 2.44 3.06 12.72
sot5H 1.34 1.91 0.50 0.00 0.00 3.75
28Ky 5.63 432 1.58 0.48 0.03 12.05
7|Eta-8 X 2.23 2.99 2.29 1.15 0.06 8.72
A (S ZEET) 2.39 2.80 2.62 1.46 0.94 10.21
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.65 0.43 0.25 017 0.00 1.49
A 18.45 20.85 14.66 12.52 33.52 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 HH|
=M 26 23 20 41 49 159
N 190 263 255 508 40 1,256
Sy 450 684 523 551 699 2,907
S5 H 9 6 2 0 0 17
23Ky 599 441 168 56 7 1,271
7|Et=8X 1,338 1,639 1,130 661 42 4,810
A (B EZEET) 579 646 474 357 340 2,396
AR (B2 ET) 1 0 0 0 0 1
ABS 458 340 114 36 0 948
A 3,650 4,042 2,686 2,210 1,177 13,765
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CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FYoE -0.290 -0.340 -0.190 0.440 3.380 17.610 0.309
ESG Duration 2.110 2.110 2.170 2.210 2.210 2.450 3.110
=35
SH YTM 2.843 2.739 2.631 2.670 3.327 5475 2.488
ESGREMA |SHx9E -0.330 -0.430 -0.350 0.200 3.190 17.340 0.172
Duration 2.320 2.350 2.420 2.430 2.340 2.380 3.690
YTM 2793 2.687 2.567 2.599 3.278 5.420 1.996
HnXl$= |$Hx9E -0.360 -0.500 -0.410 0.100 3.250 18.030 0.300
Duration 2.560 2.560 2.630 2.690 2.630 2.620 3.100
YTM 2.880 2.768 2.661 2.688 3.353 5.396 2410
KH&: KISKFAHE 7}
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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 0.61 147 2.44 3.74 10.40 2.82
2A XK 0.55 143 2.47 3.82 7.55 1.16
7|Eta-& X 0.58 1.49 243 3.63 5.13 2.12
IMHESEEES) 0.55 1.41 236 3.75 7.71 2.23
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.64 147 2.39 3.74 0.00 1.67
A 0.57 1.44 2.40 3.73 8.84 2.10
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 2.709 2.843 2.984 3.091 3.325 2.947
28Xy 2.718 2.845 2.961 3.133 3.340 2.799
7|Eta-8 X 2.880 3.008 3.148 3.268 3.613 3.089
A (S ZEET) 2.839 3.045 3.168 3.271 3.527 3.097
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.742 2.889 3.051 3.143 0.000 2.903
A 2.768 2.939 3.090 3.200 3438 2.987
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S=x 473 6.17 5.20 477 217 23.04
2y 10.47 6.72 2.80 0.14 0.08 20.20
7|Eta-8 XY 1.46 1.81 1.79 1.83 0.03 6.91
SN (B RREET) 10.21 11.49 11.19 6.52 2.79 4220
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.83 2.25 1.47 1.10 0.00 7.65
A 29.69 2843 2244 14.36 5.07 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (THSl: 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S=Xy 140 199 160 181 92 772
2%y 153 93 38 3 1 288
7|Et=8X 120 130 119 141 3 513
N BEREET) 357 378 296 233 157 1,421
AR (B2 ET) 0 0 0 0 0
ABS 93 89 52 36 270
A 863 889 665 594 253 3,264
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H1. FU 33 =2HS (EH1: %)
IE 10/17 10/24 10/31 11/7 M ZELCHH|(BP)

S0t 1 2.302 2.342 2437 2.54 10.3
S0t 21 2475 2517 2.65 2.81 16.0
=7 34 2.54 2.58 2712 2.895 18.3
=154 2.655 2.71 2.855 3.04 185
=31 104 2.872 2.91 3.06 3.22 16.0
SAHHAAA 3t 2.718 2.747 2.887 3.097 21.0
SAHHAAA 54 2.827 2.877 3.024 3.239 21.5
SAHHAAA 104 3.052 3.089 3.238 3.41 17.2

X2 ¢ KISKHHEIF

23, 21X SPREAD 0| (54 : bp) %4, E=XjAAA SPREADZO| (54 : bp)
3_5SPREAD
60.00 - 40.0

5_10 SPREAD 3_10 SPREAD

3Y SPREAD

5Y SPREAD 10Y SPREAD

40.00 + [ W Y. | N—

20.00

0.00
20.00 0.0
A A A A A Q Q0 Q Q0 A
o P o)6” 0),0”9 %,0"" o)»"'e b}"’p 0),6” (9,0"' %9%0 %»”Q
,»6" q/oq, q/@' ’L@/ ,&q, ,‘9"» /\9’» /\9'» ”9’» "9’1/
XtE : KISKHAHE 7L XtE : KISKHAHE 7L
H2 FU 3N A= E HE (E+9: bp)
= 10/17 10/24 10/31 11/7 HEChH|
=11 3 10 SPREAD 33.2 33.0 34.8 325 -2.3
=1 3 5 SPREAD 115 13.0 14.3 14.5 0.2
=31 5 10 SPREAD 217 20.0 20.5 18.0 -2.5
=1 _EZ4K{AAA 3YR SPREAD 17.8 16.7 17.5 20.2 2.7
=31 _E4KAAA 5YR SPREAD 17.2 16.7 16.9 19.9 3.0
=1 _EZ4XAAA 10YR SPREAD 18.0 17.9 17.8 19.0 1.2

Xt : KISKHAE 7}



0 KISApAHE 7t

: %, bp)

Hr

M aAA HE ——X|E -—s—-E$KanA

IR EN.
il NN EN.
IR WA
LA
NN EN.
L

IR -
s J\ | | | | | |
(=)
LN

(=]

=4

LN
L L L L L
o O O O O ©O O O o o o
o O O O O O O O o o o
S S 9 & 5 9§ 9 & S 9 9
m9876543210

6M  9M 1y 15y 2y 25Y 3Y ay 5Y 10y 20y 30Y

3M

Kt : KISKHAE 7}

=
e

: %, bp)

oF
ud

t

1 &l6. BEI(Breakeven Inflation Rate) ¥H&

400

- 350

- 300

=7t 24-6

—— 11245

[ BEI

Xt : KISKHAME 7}

r | QUCE

"
o
ot

==
S

g0

X|ohE 2O AR 210 25-6 2% %, 210 25-7 4% 1,000

10



Q KISKF4HE 7

9. F SARK| 2l (EH1: 7H, %)
Az =Y HESE 27| 2AHE HSEag SEad
2025-11-03 FEISESAR41(AD AAA 3 DI +24bp 2.840 2,600
2025-11-03 A7 AT S HI18(AD AAA 34 21 +4.0bp 2.861 900
2025-11-03 SAHKN 7| HTI SR HI19(Ah AAA 54 DIE +4.0bp 2.985 500
2025-11-03 SAHKA 7| AT S H920(Ah AAA 104 21 +3.0bp 3.220 600
2025-11-04 EX|FERHH543 AAA 304 DI +1.6bp 3.158 800
2025-11-06 Z 23 At981 AAA 104 DIE +7.0bp 3.361 1,600
2025-11-06 EX|FE4X 2544 AAA 34 OIE +2.1bp 2.929 3,500
2025-11-06 o= T31534 AAA 34 DE +14.7bp 3.118 2,700
2025-11-06 ot 21535 AAA 54 21 +16.3bp 3.279 2,200
2025-11-06 st=E =S AR75 AAA 54 TIE +2.0bp 3.105 700
2025-11-06 S ZART6 AAA 304 DI +24bp 3218 1,000
2025-11-06 =L S A2025-13] (=) AA+ 2\ DIH +1.0bp 2.945 500
2025-11-06 S EHE & A2025-2 AA+ 24 DI +3.6bp 2.935 500
2025-11-06 St 2SR £H25-28(Ah - 34 +284.2bp 2.842 800
2025-11-07 BI|FE Z A S AI25-11-120 AAA 34 21E +4.8bp 3.120 1,700
2025-11-07 FUMSSHBEL2)15-110[H18-075  AAA 1.54 BIH +6.3bp 2.930 4,000
2025-11-07 SAHKN7|PTI SR H21(Ah AAA 10 oy 3.351 400
2025-11-07 St s ESAR8 AAA 54 E +11.4bp 3.290 1,500

Xt=E @ KISKHHE 7}

ANotFE FEAEE 210 25-42 SRR &2 0|E0 30X 9,696 FSEIRUCE O|0jM 10
25-8 YAl 8X 52182 FSE|MH 1 F|E O|ALCH
J87. FU X535 §8 (9l: %)
350000
300000
250000
200000
150000
100000
o i B
=hsy =1124-12 =1125-4 =124-7 =125-3 =1125-8 =1124-13 =1125-5
X2 : KISKHAE 7}
a3, F7H A HEE RE (EH91: of8l)

11



Q KISKF&HE 7

20000

15000

1

10000 |

~ly 1y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20y~

Rt : KISKHAE 7}

12



210 - I S1| HisH 22t al c
=81l : =81 2¥ =4 X 3dIR 224 = =
Brtagxt KEY POINT
OIME tHal  02) 3215-1432 o SUMAT AN U F2| A% 7|0 Atz T4 ofz}
o 7|EIEEMAIY T &2, F2H 2232 AT E Y
. S8 ME3E

2K AN Y2 dAYS 2 T2z YL 28N AAA £ S| FUs M2z AT ES
SHHZHCE 23K 314 20| 1.0bp CHSIRA D, 5 S 10EH2 ETHME EQACH 8t 1 27H2 1.0bp
Ha0H Ot

JIEfE8ME GAl 2SS 2 FO= Ao VIES 8 AA+ £ QUEE SHCR AZYEEH

2024-05-07 2024-11-07 2025-05-07 2025-11-07

K& KISKFAHE 7}

2023-11-07

%3, 23 = aCHH| SPREADZ0| (£l : bp)
Lh= XY 3v- KTB 3Y S H- k1B 3Y

70 S8 Kl AAA- KTB 3V SR AA+- KTB 3Y
60
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40 -

30 |
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AtZ: KISKHAHE 7}
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&AL Z7|Etg8™ 1° F1240[ 4.4bp 2t 52D, O|0[Af 3 F17H0[ 3.0bp 2L, 5 1240]

T2 EgM = ot

d72. FxH 3y YTM F0|

= XY
7|Et= 8 AA-

0
2023-11-07

(521: %)

7|EtE & X AA+

87 7|EL2 S 1A+

2024-05-07 2024-11-07 2025-05-07 2025-11-07

XtZE: KISKHE L

84, of™x S 0CHH| SPREADZEO|  (Etl: bp)
7|Et38& X AA+- KTB3Y
250 7|E} 28R AA- - KTB 3Y
W 7|EtZ 8 A+ - KTB 3Y
200 -
150 -
100 |
50 \/\'\"‘/\‘J\A’\’\'
0
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B1. 2™ 1 0C{H| AZYE S HEE (5+$1: bp)
8 =2F 228 E(11/07) HMZFCHH|(10/31) HECiH|(10/02)
| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
=y 240 | 106 | 179 | 382 | -1.0 1.0 0.0 00 | -77 | -05 | -13 | -10
= 240 | 95 | 179 | 408 | -1.0 1.0 0.0 00 | -77 | -05 | 1.3 | -10
AAA 258 | 194 | 256 | 480 | -1.0 1.0 0.0 00 | -75 | -09 | -1.3 | -10
AA+ 314 | 27.8 | 390 | 56.1 | -1.0 1.0 0.0 00 | -75 | -09 | 1.3 | -10

H2 OHA| mACHH| AZYE QY HEE (5+$: bp)
8 =2F 228 E(11/07) HMZFCHH|(10/31) HECiH|(10/02)
| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AA+ 387 | 313 | 333 | 137.7| 44 3.0 0.6 00 | -23 | 34 | 10 | 00
AAO 395 | 354 | 527 | 1557 | 44 3.0 1.0 00 | -16 | 36 | -1.0 | -10
AA- 448 | 432 | 623 | 1767 | 32 3.0 1.0 00 | -27 | 34 | 13 | -10
A+ 787 | 1234 | 1775 | 2444 | 12 1.0 0.0 00 | -79 1.1 20 | -10
A0 150.3 | 202.6 | 241.0 | 2888 | 1.2 10 | -02 | 00 | -84 | 0.1 -20 | -10
A- 206.0 | 268.9 | 3069 | 353.1| 1.2 10 | -02 | -03 | -84 | 0.1 -21 | -05

I ZAE S
2K UMM 1= 41009 (O Z ™ F CH| 1= 2004 | ZAZUCH 2= ALHE SO BMO

2 LS ZME LIEFRICE = =gt st M 23| ALfE SRIXH7E AL 4.2bpE HHSIH ZAME =Y

of 28I A2, F TS0t F27|H2Mo| ALY SRAXHIE AT 6.2bp= Ll T ZA|S0|0{ 24 B

H O|HEX 2| B LM E X|ESIUCE St it 23e| 21 BT O|HX| 7t @E 29bpE UME B/}, 15

H Ol Mo BRY| #7t2 BAUOE AN E K& OpZZHCH

JEtgEM LHH2 35000 [ M F O] 1X 74002 ZAHCEL 7[EFF 8= AIE 2 /S
o= Qo) AYS SUSIRACE. F2| K 2T E AR DR FHS 7K =M = SIE| dA=0|
HFSIRACE == DHX|8 S Y IBREHIE | 2 Ol &7|=0| 2R M2 HASHH O
g5 F7H 2% 2P0l (EHS1 : %) 86, FIF G{TK BAF0| (EF91: %)
20000  BEFZA mAIXH mAAA ©AA+ 4,000 - m7LE 2El w7 I e e
15,000 - 3,000 -

10,000 - 2,000 -
5,000 - l 1,000
0 - 0

2025-11-03  2025-11-04  2025-11-05  2025-11-06  2025-11-07

Rr&: KISKFAHE7F
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2025-11-03  2025-11-04  2025-11-05  2025-11-06  2025-11-07

Xt&E: KISKHE I}



B3 F7H2Ax 2™ g (H2l: %, &)
= =9 walga | ddamy e ] 2o L
AAA = 0I-2%45110| FE 2(03)3-04 2.890 2E -1bp 2025-11-04 | 2028-11-04 1,200
AAA HA232025-110[1A-04 2.720 AE +1bp | 2025-11-04 | 2026-11-04 1,000
AAA 4t+=25410]0200-1104-3 2.810 9" +3bp | 2025-11-04 | 2027-11-04 1,600
AAA A2254120100-1104-2 2.650 2 -4bp 2025-11-04 | 2026-11-04 1,300
AAA =012%45110| E 2(03)3-06 2.930 2 +1bp | 2025-11-06 | 2028-11-06 4,000
AAA 7|42 (4)25110]|3A-06(Ah) 2.890 AE +2bp | 2025-11-06 | 2028-11-06 1,800
AAA 7|42 (Ah251121A-06 2.650 2IE -6bp 2025-11-06 | 2026-11-06 500
AAA | SHE A (E2™)2025-110[1Y-A|  2.760 BE +3bp | 2025-11-06 | 2026-11-06 1,000
AAA A+=25410[0106-1106-1 2.790 2 +3bp | 2025-11-06 | 2027-05-06 3,100
AAA 4+=225410]0200-1106-2 2.840 BE +3bp | 2025-11-06 | 2027-11-06 1,000
AAA SLI23H48-110[22-06 2.840 BE +2bp | 2025-11-06 | 2027-11-06 3,800
AAA = 01234511221 26M-07 2.700 AE +1bp | 2025-11-07 | 2026-05-07 1,600
AAA 7|42 (th2511&92A-07 2.570 2 -6bp 2025-11-07 | 2026-02-07 2,000
AAA 4t=25410]0200-1107-2 2.880 2E +1bp | 2025-11-07 | 2027-11-07 1,500
AAA st =4 =82511Lt-0|E-1 2.760 BE +1bp | 2025-11-07 | 2026-11-07 600
AAA ot +EYU5825110-0#-3 2.950 2IE Obp 2025-11-07 | 2028-11-07 900

RbE: KISKHHE I

H4. F2H o Hx) 2 oig (Tl %, A9)
8 =9 walge | ddaAmy e EE 271 LR
AAQ | 2| =71 ] & 286- 1 3.111 A" +1bp | 2025-11-07 | 2027-11-05 500
AA- JB S2|7H | & 549-1 3.064 AT 2025-11-07 | 2027-11-05 1,000
AA- JB 2|71 & 549-2 3.095 g 2025-11-07 | 2028-07-07 200
AA- JB 22|74 I & 549-3 3.159 AT 2025-11-07 | 2028-11-07 1,300
AA- JB fe2[7Hm|E549-4 3.229 g 2025-11-07 | 2029-05-04 500

15
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OIAL : Sl 2HI0l &0t H1d 4

"It KEY POINT
HIX|E e 02) 3215-1471 o X AlZ M 2H A3}

o BIAM AP CE SEAN
AR A EEE
AL 71F A 3 T AAASEL| =1 OfH| F X A= E= © FELH 1.7bp 52T 24.6bpE Lt

AOSZS M ZHCt 1.7bp 28 110.3bp2E 7| 26HY

m
e
H
>
>
o
on
el
rlo
[Ral
l
HT
in}
w1
(o
©
Ot
Jnu
rot
w
Ul
o
'P

Ch =24 g2l= 2R AIZ A4 2 F2] st 7|t 0] FAETM X|HF0f o]0 L5 dSAULt

7|1E| UL SARY AZYEE Y| FUHEZ HO[3t SES E0|H XM S LEHSHCE
&, 3AH F2130| (59l : o &)
6.5 600
55 >00 AOATE E
A I
45 400 AAOSZEE| £
AAAA I3 E
3.5 300 20
2.5 200 AAO
——AAA
15 - - 100 273y
0.5 : : 0
2022-11-07 2023-11-07 2024-11-07 2025-11-07
XIZ : KISKHAME I}
H1. 3 A= E Y HER (H2): bp)
s a2F 258 E(11/07) HCH|(10/31) M| (10/10)
27| v | 3y [ sy [ 1oy | 1y [ 3y | sy [ 1ov | 1y | 3y | sy | 1ov
AAA 313 | 246 | 314 | 514 | 08 | 1.7 | 10 | 30 | 57 | -55 | -28 | -45
AA+ 364 | 322 | 370 | 817 05 | 15| 00 | 35 | 69 | -47 | 28 | -55
AAO 393 | 351 | 438 | 1156 10 | 15 | 00 | -35 | 59 | -47 | 28 | -55
AA- 431 | 395 | 539 | 1522 10 | 15| 00 | 35 | 59 | -47 | -28 | -55
A+ 565 | 842 | 1273|2099 10 | 1.7 | 00 | 35 | 63 | 32 | 23 | -55
AO 713 | 1103|1721 2559 | 10 | 17 | 00 | 35 | 63 | 32 | -23 | -55
A- 984 | 1548 | 2321|3072 | 10 | 17 | 00 | 35 | 63 | 32 | 23 | -55

AHE : KISKHAE 7}
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%2, S|AMKH Z3Hol 30| (SHel - o 8l
180,000

160,000

140,000

120,000

100,000 2022
80.000 m 2023

’ m 2024

60,000 m 2025
40,000 -+
20,000 -+

12 28 38 48 58 ¥ 78 sE 98 108 ng 1ng

=

RtZ : KISKHAME It

133, SIA ATy 0] ChEE)
3300000
3100000
2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-11-07 2024-03-07 2024-07-07 2024-11-07 2025-03-07 2025-07-07 2025-11-0;
RtE : KISKHAE 7}

AT 56.27%S AX|SHCH AS B 546%P S7t5t 15.27%S AX|ZHCEH ZHE 0| ¥ QE2F2 114 0|0t 2

o — —

U
0

MOl = 1.65%P Zast 27.7%, 13~3EE2 2.59%P LAt 48.22%, 3H~5HEE2 3.52%P 4%t 12.66%

£ MXHen 53 O]y LU M= 7.76%P S7tet 11.42% & AHAIRULE.
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H5 2MK SEE /& (EHel: o &)
T+E 2025-10-16 2025-10-23 2025-10-30 2025-11-06
AAA 18,110 9,919 8,793 8,736
AA 24,128 23,855 30,411 18,340
A 2,820 4,847 4,355 4978
BBB 369 767 643 460
JUNK 130 144 182 77
Total 45,556 39,532 44,384 32,590
AtZ : KISKHAME 7t
H6. 2|AIX| THEE |8 (EHl: o )
& 2025-10-16 2025-10-23 2025-10-30 2025-11-06
~ly 16,544 11,163 13,028 9,029
1y~3y 19,695 20,066 22,552 15,714
3y~5y 6,183 5,393 7,181 4,125
Sy~ 3,135 2,911 1,623 3,722
Total 45,556 39,532 44,384 32,590
X2 : KISKHAE It
184 2| M SEE /S 9l : %) 35, 2[A HEUI|E /S (5491 : %)

BBB
1.4%

BB+
0.2%

KbE: KISKFAHE 7} RFZ: KISKFAHE 7}

136. 2|AK 7S 30|

100000

80000

60000

40000 T 1 3 z 1 1

L LLLEE cLLLLEEEEEEEEEEEREELLL
IR AAAARRRRRRRRRRRRRRRRR0ARARAAAAA LA
2024-11-06 2025-01-09 2025-03-27 2025-06-05 2025-08-14 2025-10-30

AHE : KISKHAE 7}
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@ «isrsrzo

ABS/MBS : AItt7S%t SH &Y &2

b L= N KEY POINT
3719 A 02) 3215-1435 e Primary CDO T+ 20257| 2K 0| Xt &2t 23l
239 d37el  02) 3215-1438 e PFloan 7|X FAEIEH13 R S5} 2l

= o
0¥ Q3 HUATUAE 19052 LBF ALBAEHIZY 87 : & 299294 S 7| EAHIOR
Sh 20257| BHIO|XFR 53t $20| 5 358729 WHEIQICE SPCT} 774 FB7IH0| S BB MDA
A 19058 Y40k 018 K52 KA wHsts BZO|M, M9 FESA T F27]2Ho|
ABots ASBOIS D510 AMA SO FOIE|9Act,
PF LoanZ 7| EXHIO 2 St AEH13R 53 $80| 5 33009 € LHEYCL KBS O] Hf 137

o FEXH S GHIALR S| AMEH Ol Y13 F T ASYHAIGEZSHO| A 2Rt s |3 3,300
o210 =X HS SPC7t Y3111 0|5 7|X 2 ABSE Llidte L XO|H, FEHZA|ESFZALO| 7| R XA
off Chot JHIAMJAEE S S 12{510] AAA S30| F0&[ QUL

2, 7 7| X XA E ABS s Z ol =0 (EH2: 9, 7|2t : 2025-06-01 ~ 2025-11-07)
30,000 350000
I PF Loan

25,000 - - 300000 b cBO

- 250000
20,000 - 7| E}

- 200000 oE=
15,000 -

- 150000 S RO 2R 2

10,000 I = . 100000 e 2RS4 H cDO

5000 +—— - 50000 Synthetic CDO
0 . L o sy oy

2025-06 2025-07 2025-08 2025-09 2025-10 2025-11

ALE: KISKHAHE 7L

J8l2, A7 WalH| = (EH91 - %, 712t : 2024-12~2025-11) J213, 118 wWelH| = (EH91 : %, 717 : 2025-11)
=g/l
eEE R
cDo
P-CB@Q,
25% P-CBO,
PF Loan, 299721':20
3300
KHE: KISKFLHE 7t AtE: KISKHEE 7t

22



@ «isxt

AFIH 7

H1. F7HABS Bl g (549 : AR, %, 7|2t : 2025-11-03~2025-11-07)
7| =X SPC MESE ERL gt7| gz | w3ag | M
234 A s FAEREEE131 AAA 2025-11-06 3Y4M 3300 3.178 CALL
20257| 2 M| 0| XF S S3}H-1(Ah AAA 2025-11-07 2Y 629.3763 2.981 -
20257| 2 M| 0| KR S 3H1-2(%) AAA 2025-11-07 3Y 341.66 3.083 -
Primary CDO 20257 | 2 H| 0| K} 8- 55} -3(Ah AAA 2025-11-07 3y 1948.757 3.083 -
20257| 2 H| 0| K} B 55} -4(55) C 2025-11-07 3Y3M 8.34 3.483 -
20257 | 2 H| 0| K} 8- 55}H -5(Ah C 2025-11-07 3Y3M 64.087416 3.483 -
XtZ : DARTHXFSAIA|AHE
H2. %2 MBS L3 ol M| X} L3l Hw s <=¢$| o8l %)
a7 MBS 2025-14(2025-10-28) MBS 2025-13(2025-09-26) MBS 2025-12(2025-09-16)
. gz | lFgE | Az | ZdEYd | g | Az | ZEaEy | dae ﬁEEﬂE
14 782 2.533 +18 - - - 728 2423 +15
21 1,100 2.651 +12 975 2.635 +22 1,000 2.533 +13
34 1,100 2.718 +14 - - - 900 2.550 +13
51 1,400 2.920 +22 1,300 2.887 +28 1,300 2.738 +18
7' 1,000 3.137 +31 - - - 1,100 3.008 +28
104 1,100 3.314 +42 1,000 3.279 +45 900 3.199 +38
204 1,200 3.571 +70 600 3.522 +72 1,100 3.483 +68
301 300 3.462 +67 - - - 300 3.355 +62
) WZHM F Al - OjO§Zhoh A
X2 st FEHIESA
%4, MBS 2H7|E RRTY 0| (29l o @)
70,000 180,000
60,000 '\ - 160,000
/ \ - 140,000
50,000
/ - 120,000 2022 sl
40,000 \ - 100,000 2023 &
30,000 - 80,000 024 2
025 2
- 60,000 =
20,000 -+ — ErtH(2F)
- 40,000
10,000 1 N\ | 20,000
0 - -0
1y 2Y 3Y 5Y 7Y 10Y  15Y  20Y  30Y
AtZ : KISKHAHE IF
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m1ly
m2y
m 3y
m5Y
m7yYy
m 10y
15Y
20Y

0.5

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

KtZ : KISKFAHE 7}

. FEAE

ofn
%

113 ABS R&AIZ0|AM

rr
I
O

BOE 7|=XtAC 2 SH= X #HO| 3003, PF Loana 7| EXHO 2 = &Y
0| 2009 ¥, Synthetic CDOE 7| XXMt 2 Sh= X HO| 3751, 7|Ef RHS 7| XX R Sh= A

O] 1,466 2 7l | ALt

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

AtZ : KISKHAHE It

24



SIIA : 2FMl =M XISEI O

"I IRt KEY POINT
MIE Ha] 02) 3215-1458 o CD: i3 ZtA CD-28ff ATy E A
e CP/ESTB: sz ol Zta

LY THIIXHA Al
CDZ2[(AAASE 3HEE 7|F)= ™ F OfH| 5bp 453t 2.60%2 2 O SIHEICE CD-2H M (AAASE

NEE 7|8) 222 == -68bp= OHAUCEL 55 CD A2 U 2 8, 3,550 7| ZREL

o
fjo

CPEEl91¥, A1SE 7I&)= T F | 3bp 452 277%= Ot 5Lt CP-2|AKH(AAS = 37/ E & 7|

T) AZYHEE ™ F OfH| HAE 23bpE 7IE L, CP-CD 2ZYHEEs ™ F O{H| HAE 17bpE O

o
o
ol
ra
N
>
oA
=2
x
rir
>
ol
2
re
>
m
4}
o
4%
=
N
ﬁ
ﬂ
2
x
19
é

S0| ALSEACLCDAIFO M= 3

81, 91¢& F8 TI|F2F0] (&el:%) 182 MMF, MAY, FHY HETIAFO| @ e
AT E(cp-2 ) EEIPNON TV}
¢ 0 HEE —mmr —FH
%%HXHAAA 240,000
4.0 0.1
3.5
0.05 190,000
3.0
0
2.5 140,000
2.0 -0.05
1.5 90,000
-0.1
1.0
-0.15 40,000
0.5 9 12 2025 3 6 8
0.0 -0.2
7|2t 2024-11-07~% X 712t : 2024-11-07~2025-11-05
Xt : KISKHAHE 7} Az 3852
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=
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OHRIXHA : T2 V1% £ Ol =/ =& AE i AIZ EXM

CHECH KEY POINT
Ugel 78 02) 3215-1469 o SSHOIH X2 Qo AlE 25H4d U fleds|al g 43t
o UFY EfHO 7|0 & MO SiM 25Y, BHMAIE L& XA oY

sielxfd AMESE

a3 MAAE 0 Ixf =& 10322 TFOiH| 2.00bp LE 4.0990%= &5 OS5I LD, 2HES
1.40bp St25H 3.5640% 2 OHASHRUICE STV 7|2 A& Sy AL

RO ARY £ ¥ez e Q0] 3SH0[He| SAHel Feo| LEtLtn T ACHR A o 20
M2t A|FQ| 7| B2 XM A|E 2 P ES| 2XZME B, Yo 42 20|7| = 5L O|=

O
AYFO| ACH20| LOjLIH A|FO| 2H|E 0|1 LA SO| B4 S &0t GDP dHE0| ROHX = &
a7t ALY,

T =t 0j= Qo Efget MA|Z MCH2 of Mo it 7|0l 17HE S AX|T AKX S Etol OfF
=5 o0t 2 F7 Etgol €5 JAEIHEt: HIoJE =& S HM2[of| AjlZto] Z22itt= BS

HX|= Ot 2
nestH OF0 O] T BMA| B 524 LI7|= o2 A= EQICt
a8, 0|F3x =& F0| (E421: %, 7|2k 24.11.08~25.11.06) Jg2. EYIX =Y E F0| (E421: %, 717t 24.11.08~25.11.06)
2K (%) 10Y-2Y(%) 2 (%) 10Y-2Y(%)
5.5 0.7 4 1
0.6 09
5 ’ 35 0.8
0.5 3 0.7
4.5 0.4 0.6
2.5 0.5
4 03 0.4
0.2 2 0.3
3.5 o1 15 0.2
0.1
3 0 1 0
2024-11-08 2025-02-08 2025-05-08 2025-08-08 2024-11-08 2025-02-08 2025-05-08 2025-08-08
DR ==——2Y 5Y 10Y 30Y DR e=——2Y 5Y 10Y 30Y
XtE : KISKHHE 7, Bloomberg A& : KISKHHE I, Bloomberg
J33. YE2IH =AU E F0| (EH91: %, 717+ 24.11.08~25.11.06) d2l4. S22 $UE F0| (E491: %, 717+ 24.11.08~25.11.06)
=H(%) 10Y-2Y(%) =xH(%) 10Y-2Y(%)
3.5 0.9 0.8
3 2’8 25 07
.7
25 0.6
0.6
0.5
2 0.5 2
0.4
1.5 0.4
0.3
1 0.3 15
0.2 . 0.2
0.5 0.1 0.1
0 0 1 0
2024-11-08 2025-02-08 2025-05-08 2025-08-08 2024-11-08 2025-02-08 2025-05-08 2025-08-08
DR == 2Y 5Y 10Y 30Y DR e 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7}, Bloomberg Xt=& : KISKHHE 7L Bloomberg
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2. FU 33X SEIHE (SH21: %)
=2t E 2025-11-06 2025-10-31 2025-10-07 M Oiy| HE oiy|
US TREASURY 2Y 3.62 3.61 0.00 0.70 0.00
US TREASURY 5Y 3.75 3.72 0.00 2.80 0.00
US TREASURY 10Y 414 410 0.00 4.50 0.00
US TREASURY 30Y 473 466 0.00 7.10 0.00
DEUTSCHLAND REP 2Y 2.00 1.99 0.00 1.80 0.00
DEUTSCHLAND REP 5Y 2.27 2.25 0.00 1.70 0.00
DEUTSCHLAND REP 10Y 2.67 2.64 0.00 3.00 0.00
DEUTSCHLAND REP 30Y 3.26 3.20 0.00 6.00 0.00
JAPAN GOVT 2Y 0.94 0.93 0.00 0.70 0.00
JAPAN GOVT 5Y 1.24 1.24 0.00 0.70 0.00
JAPAN GOVT 10Y 1.68 1.67 0.00 1.10 0.00
JAPAN GOVT 30Y 3.09 3.06 0.00 3.20 0.00
CHINA GOVT 2Y 143 1.40 0.00 2.50 0.00
CHINA GOVT 5Y 1.55 1.53 0.00 2.10 0.00
CHINA GOVT 10Y 174 1.75 0.00 -0.30 0.00
CHINA GOVT 30Y 2.16 2.15 0.00 1.20 0.00

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(29l %, 717t 24.11.08~25.11.06)
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DR(bp)

7

6

5

4

3

2

1

0
Iy
-2

-3

12 e/ 1278 24 sd 74 104 15 204

X2 : KISAHEE I Bloomberg

@ «isrsrzo

J2110. KPE H|3 8K 7HE HES  (=2bp712:25.1031-25.11.06)
DR(bp)
6
5
4
3
2
. I
0
-1
19 eMEn7hE 2d sd 7@ 108 15 204

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 25.11.03~25.11.07)

Y11, MY A ME 2x
HEHY M ME 2B 25 HY M ME 2=
5.88% °-88% 6.45% 3-23% 4.84%
5.88%
4.84%
10.29% 8.06%
294% 9 =
a84%
16.18% 11.29%
8.82%  5.88% 8.06%
M Utilities B Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical
M Financial B Communications M Financial = Communications
Government(Municipal) Government Government(Municipal) Government
[ Basic Materials Industrial [ Basic Materials Industrial
Consumer, Cyclical Energy Consumer, Cyclical Energy
Technology Technology
Xt& : KISAHHE I, Bloomberg
2. MF CjH] HY XA ME FZ (5+9I: %, 7IZF: 25.10.27~25.11.07)
HE] 25 e 57
Financial 12.90% 23.53% -10.63%
Consumer, Cyclical 4.84% 5.88% -1.04%
Consumer, Non-cyclical 12.90% 14.71% -1.80%
Energy 6.45% 5.88% 0.57%
Government 11.29% 16.18% -4.89%
Basic Materials 4.84% 2.94% 1.90%
Communications 22.58% 5.88% 16.70%
Diversified 0.00% 0.00% 0.00%
Industrial 8.06% 10.29% -2.23%
Technology 3.23% 0.00% 3.23%
Utilities 4.84% 5.88% -1.04%
Government(Municipal) 8.06% 8.82% -0.76%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 25.11.03~25.11.07)

=29 S A| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
EIBKOR 3.2 11/06/26 EUROMTN | HKD | 2025-11-06 2026-11-06 | 32% 49.51MM
SHNHAN Float 05/14/26 | US DOMESTIC | USD | 2025-11-07 2026-05-14 | 4.22% | SOFRRATE |  100.00MM
KDB 0 05/12/26 EURO-DOLLAR | USD | 2025-11-07 2026-05-12 - 11.00MM
EIBKOR 2 % 11/10/30  |EURO NON-DOLLAR| EUR | 2025-11-10 2030-11-10 | 2.625% 1.15MMM
KDB 3.28 11/10/26 EUROMTN | HKD | 2025-11-10 2026-11-10 | 3.28% 90.03MM
KDB Float 11/10/28 EUROMTN | USD | 2025-11-10 2028-11-10 | 4.52% | SOFRRATE |  50.00MM
KDB 3.95 11/10/26 EUROMTN | USD | 2025-11-10 2026-11-10 | 3.95% 75.00MM
KDB 3.28 11/11/26 EUROMTN | HKD | 2025-11-11 2026-11-11 | 3.28% 51.45MM
CITNAT 0 03/12/26 EURO-DOLLAR | USD | 2025-11-12 2026-03-12 - 30.00MM
KDB 3.88 11/12/26 EUROMTN | USD | 2025-11-12 2026-11-12 | 3.88% 50.00MM

KORELE Float 11/12/28 EURO-DOLLAR | USD 2025-11-12 2028-11-12 4.55% | SOFRRATE 600.00MM

KORELE Float 11/12/28 PRIV PLACEMENT| USD 2025-11-12 2028-11-12 4.64% | SOFRRATE 600.00MM

KORELE 4 %& 11/12/30 PRIV PLACEMENT| USD 2025-11-12 2030-11-12 | 4.125% 400.00MM
KORELE 4 %& 11/12/30 EURO-DOLLAR | USD 2025-11-12 2030-11-12 | 4.125% 400.00MM
KEBHNB 2.12 11/13/26 EURO MTN CNY 2025-11-12 2026-11-13 2.12% 49.11MM
KDB 3.68 05/13/26 EURO-DOLLAR | USD 2025-11-13 2026-05-13 3.68% 10.00MM
NACF 4.03 11/13/26 EURO MTN usb 2025-11-13 2026-11-13 4.03% 36.00MM
KOREAN 0.4275 11/13/28 | EURO NON-DOLLAR| CHF 2025-11-13 2028-11-13 | 0.428% 123.30MM
LIFECO 5 11/13/30 EURO-DOLLAR | USD 2025-11-13 2030-11-13 5% 140.00MM
LIFECO 5 11/13/30 EURO-DOLLAR | USD 2025-11-13 2030-11-13 5% 140.00MM
ENSOLU 5 11/13/30 EURO-DOLLAR | USD 2025-11-13 2030-11-13 5% 5.00MM
KDB 3.9 11/14/26 EURO MTN usb 2025-11-14 2026-11-14 3.9% 50.00MM
KDB 0 11/12/26 EURO-DOLLAR | USD 2025-11-14 2026-11-12 -- 18.00MM
KDB 3.29 11/13/26 EURO MTN HKD 2025-11-14 2026-11-13 3.29% 45.01MM

XtE : KISKHHE 7L Bloomberg

B4, F7H 0|7 AN X & (5+91: %, 71ZF: 25.11.03~25.11.07)
Date Name Survey Actual Prior
2025-10-31 I ENS 0.40% - 0.40%
2025-10-31 74 QI AH|X| %= 0.40% - 0.60%
2025-10-31 HE THoIAH| 0.20% - 0.40%
2025-10-31 PCE E7H|$= MoM 0.30% - 0.30%
2025-10-31 PCE E7HX|$= YoY 2.80% - 2.70%
2025-10-31 2@ PCE 27HK|$= MoM 0.20% - 0.20%
2025-10-31 =& PCE 27HX|== YoY 2.90% - 2.90%
2025-11-04 ISM M= K| 49.2 487 491
2025-11-04 2% - - -
2025-11-04 +Z MoM -- -- --
2025-11-04 22 MoM -- -- --
2025-11-05 TOIO|FEHIAM FOIHS - - 7227k
2025-11-05 JOLTS Job Openings Rate - - 4.30%
2025-11-05 JOLTS Quits Level - - 3091k
2025-11-05 JOLTS Layoffs Level - - 1725k
2025-11-05 IESEaEs - - -
2025-11-05 HNzg+ZF, 25H< -- -- -
2025-11-05 W == - - -
2025-11-05 2EH L LY - - -
2025-11-06 ISM AMH|A X|2= 51 52.4 50
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X2 : KISAHLHE 7E Bloomberg

#5. W= 0|= 3H x=

(EH2l: %, 712k 25.11.10~25.11.14)

Date Name Survey Actual Prior
2025-11-07 HsPR208As HE -23k - -
2025-11-07 DZHEE DX HE 40k -- --
2025-11-07 HNEgAaHS -5k - -
2025-11-07 HAUE 4.40% - -
2025-11-07 dngs ®8te 62.30% -- --
2025-11-08 OJA|ZHCH S AH|XHA 2| 53 - 53.6
2025-11-08 O|A|ZtCHS @ A H|X}Z|CH 50 - 50.3
2025-11-08 OjA|Ztcietm 14 QlE2f o] 4.60% -- 4.60%
2025-11-08 ojA|Ztoistm 5-10 QIE2 0| 3.80% - 3.90%
2025-11-08 NY Fed 1-Yr Inflation Expectations -- -- 0.0338
2025-11-08 AH| XA B X4 $10.230b - $0.363b
2025-11-11 NFIB 7|9 Sakx| 98.2 - 98.8
2025-11-12 MBA FEHEX} MHX| 4 -- - -1.90%
2025-11-13 M A Hds = = --
2025-11-13 CPI (M2 CH]) 0.20% -- 0.30%
2025-11-13 Core CPl MoM 0.30% -- 0.20%
2025-11-13 CPI (M ECHH]) 3.10% -- 3.00%
2025-11-13 Core CPI YoY 3.00% -- 3.00%
2025-11-13 CPI X|4= NSA -- -- 324.8
2025-11-13 Core CPI Index SA - - 330.542
XtZ : KISKHHE 7, Bloomberg
H6. 7t X X2 (E+2l: %, 712+ 25.11.03~25.11.07)

Date Name Survey Actual Prior
2025-10-31 F=AS7HR| 5= M| -0.20% 0.20% -0.50%
2025-10-31 FUS7HX| 5= HEH| -1.40% -1.00% -1.50%
2025-10-31 A0fEoY (M EChH]) 0.20% 0.20% -0.20%
2025-10-31 200 Eoj NSA | 2.70% 2.80% -1.10%
2025-11-03 HCOB =< HMZ¢ PMI 49.6 49.6 496
2025-11-05 ST T 0.90% 1.10% -0.80%
2025-11-05 S&F WDA M iEH| -4.10% -430% 1.50%
2025-11-05 HCOB =& MH|2Y PMI 54.5 54.6 54.5
2025-11-05 HCOB = &% PMI 538 539 53.8
2025-11-06 A M A SA MoM 3.00% 1.30% -430%
2025-11-06 A A WDA YoY 0.10% -1.00% -3.90%
2025-11-06 HCOB =Y AMY PMI - 428 46.2
X2 : KISKHHEZL Bloomberg
27 UF 54 48 X|= (E491: %, 7|ZF: 25.11.10~25.11.14)

Date Name Survey Actual Prior
2025-11-07 Fo2=X| SA 16.7b - 17.2b
2025-11-07 % SA MoM 0.50% -- -0.50%
2025-11-07 22| SA MoM 0.50% -- -1.30%
2025-11-11 ZEW A{H]|O] ofj & 40 - 39.3
2025-11-11 ZEW AH|O] HXY Akt -79.3 -- -80
11/11-11/16 LOfE7HXA 4= T EH| - - 0.20%
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11/11-11/16 SOfSIHR| 5 T | - - 1.20%
2025-11-12 CPI (M CH]) 0.30% - 0.30%
2025-11-12 CPI (FELCHHI) 2.30% -- 2.30%
2025-11-12 CPI EU 3% M &H| 0.30% - 0.30%
2025-11-12 CPI EU &¢t M| 2.30% -- 2.30%
2025-11-12 dg=X -- -- 8.3b
XtZ : KISKHHE T, Bloomberg
HS. FU 3= BH xw (EH2l: %, 712t 25.11.03~25.11.07)
Date Name Survey Actual Prior
2025-10-31 M= PMmI 496 49 498
2025-10-31 HI A PMI 50.1 50.1 50
2025-10-31 =3t PMI -- 50 50.6
2025-11-03 ZolE=E = MZEY PMI 50.7 50.6 51.2
2025-11-05 HolE=E 5= &P - 51.8 52.5
XtE : KISKHAHEZE Bloomberg
HO. U == 4 KB (TH2l: %, 717t 25.11.10~25.11.14)
Date Name Survey Actual Prior
2025-11-07 Qe G oM $3327.00b - $3338.66b
2025-11-07 BoP Current Account Balance -- -- $128.7b
2025-11-07 =& YoY 2.90% -- 8.30%
2025-11-07 =2 YoY 2.70% -- 7.40%
2025-11-07 F9=X| $96.85b - $90.45b
2025-11-07 £ YoY CNY -- -- 8.40%
2025-11-07 2 YoY CNY -- -- 7.50%
2025-11-07 B A=X| CNY -- -- 645.47b
2025-11-09 PPl A H -2.20% -- -2.30%
2025-11-09 CPI (A LHH]) -0.10% -- -0.30%
11/09-11/15 Al fIetst = CNY YTD 15250.0b -- 14750.0b
11/09-11/15 X5 CNY YTD 31285.1b -- 30090.0b
11/09-11/15 S35 M2 MUH| 8.10% - 8.40%
11/09-11/15 £33 M1 Yoy 6.70% -- 7.20%
11/09-11/15 E333 MO Yoy - - 11.50%
11/11-11/18 FDI SALHH| YoY CNY -- -- -10.40%

XtE : KISXHAHEZE Bloomberg
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%Ar2 [z 02) 3215-1492 o X|t F CHH| KOSPI X|%= SFEF S&P500 SF2f
o TITHELS 2l A A LUBHEOH M CHH| A
o ELS &%t A A Mot 5 B X[ZE o=

L S FA AR

=7 ObX[E) A2 2l 07 Y, KOSPIX|+&

CHb 4.07% 32}, KOSPI= K|t 3= OFX|SE 2§ 2 chH| 3.74% 31245

M2 Ofe| -153.74p SIS, K5

FRALY.

S NIKKEI225&= ©F

1. MF CHH| FQ X|5= 30| (SHl: ZQIE)
Xl X F NEES HEE
KOSPI200 579.46 557.98 v21.48
NIKKEI225 52,411.34 50,276.37 v2,134.97
HSCEI 9,168.58 9,267.56 A98.98
EUROSTOXX50 5,662.04 5611.18 v50.86
S&P500 6,840.20 6,720.32 v119.88
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
1. 22 MY TR XS F0| (&9l: ZoIS)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
53000 - r 700 9600 - - 8000
52000 - oo 9500 - 1 2000
51000 + /_/\/\—\ 9400 1
+ 6000
F 500
50000 - 9300 -
+ 5000
49000 - r 400 9200 1
r 4000
48000 L 300 9100 -
r 3000
47000 - 9000 -
b 200
r 2000
46000 8900 -
45000 100 8800 - r 1000
44000 : : : 0 8700 ; ‘ : 0
2025-10-13 2025-10-20 2025-10-27 2025-11-03 2025-10-13 2025-10-20 2025-10-27 2025-11-03

F) 22 452 lE
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H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 78 66 -12
TLX| =¥ 37 36 -1
deEs=d 76 52 -24
Sl X| = 167 158 -9
T 19 18 -1
sfeleetd 15 11 -4
A 392 341 -51
XtZ : KISKHAHE ¢
H4, FIHELS Y 7| XX oY SlZA (GEREE))
T2 N O]t HER
FHESH 8,303 2,397 -5,906
TLX|+=¥ 4,118 568 -3,550
B 1,304 986 -318
Sl x| =¥ 3,901 4,382 481
TU=ed 454 287 -167
sfel=etd 319 89 -230
A 18,399 8,709 -9,690
X2 : KISKHEEIE
B5 FZHELS HAHE : 7| XXMH(ESE = 49 107H) (H2: 7H)
=2 HESIN R HESSEI) HESSYIE] e
1 KOSPI200 SPX SX5E 75
2 KOSPI200 - - 36
3 ISE=EubN; - - 28
4 'ALANTIR TECHNOLOGIES INC- TESLA INC - 19
5 KOSPI200 NIKKEI225 SPX 16
6 NIKKEI225 SPX SX5E 15
7 KOSPI200 SPX - 13
8 S CHKE - - 10
9 st - - 10
10 KOSPI200 At - 9
X2 : KISKHEEIE
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SWAP : CD 91 = 347l 0.05% &=

"Rt KEY POINT

Mz atE  02) 3215-2940 o X|tt 3 CHH| CD 22| 0.05% &5
e RS 22| #EA|, CRS F2| &4SAl
e SWAP SPREAD S}2}Al, SWAP BASIS SHEHA|

22 D22l 2.6%= ™ F ChH| 4SSIQICE RS 22l Moz 45511, CRS 22|29 B2
K2 &5 FHME 2RACE IRS F 2|2 KTB Yield2| Xto[Ql 2E-A2 AmpEEs MEH O =2 51235}

A1, CRS =22k IRS =2|2] A40| Q1 Ag HO[A|£9] B2 SIEME 20/H 1 F5 EFICH

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

—USDTB3Y ——USDIRS3Y ——KRW CRS3Y KRW IRS 3Y KTB 3Y
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5.00%
4.00%
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2.00% M
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D S S NS S S S S

Rt : KISKHAME 7}

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

mKTB m KRW IRS m KRW CRS USD IRS USD TB

0.20% 0.18%
0.17%
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Xt : KISKHAME 7}
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

X}O| ——11/7/2025 10/31/2025
4.20% 0.020%
0.010%
4.00% e — 0
0.000%
0,
3.80% -0.010%
3.60% -0.020%
-0.0309
3.40% &
-0.040%
3.209
% -0.050%
3.00% -0.060%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-11-07 3.5778 3.3624 3.3281 3.3819
2025-10-31 3.6257 3.3979 3.3564 3.4062
U5 -0.0479 -0.0355 -0.0283 -0.0243
2024-12-31 41632 4.0674 40372 4.008
HEChb| -0.5854 -0.705 -0.7091 -0.6261
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| —=——11/7/2025 10/31/2025
3.50% 0.18%
0.16%
3.00%
L mm— — 0.14%
2.50%
0.12%
2.00% 0.10%
1.50% 0.08%
0.06%
1.00%
0.04%
0.50% 0.02%
0.00% 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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#2. KRW IRS Data

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2025-11-07 2.6825 2.7525 2.83 2.935
2025-10-31 2.5725 2.605 2.665 2.7825

FUBZ 0.1 0.1475 0.165 0.1525
2024-12-31 2.8625 2.7275 2.705 2.72

HZChb| -0.18 0.025 0.125 0.215

ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2: %)
X}O|  —=———11/7/2025 10/31/2025
3.00% 0.20%

—_—

\ 0.15%

2.00% 0.10%
1.50% 0.05%
1.00% 0.00%
0.50% -0.05%
0.00% -0.10%

3M  6M 1Y 2Y 3Y 4Y 57  6Y 8y 9y 10Y 30y

Xt& : Refinitiv, Bloomberg

H#3. KRW CRS Data (£H2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2025-11-07 2.2 2.315 2.43 2.56
2025-10-31 2.2 2.22 2.3 2.415

034 0 0.095 0.13 0.145
2024-12-31 2.315 2.185 2.19 2.23

| -0.115 0.13 0.24 033

ALZ : KISKHAE 7}
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a2l6. KTB (5+$1: %, BP)
Xt0| ——11/7/2025 10/31/2025
3.50% 0.20%
— 0.18%
3.00%
0.16%
2.50% 0.14%
2.00% 0.12%
0.10%
1.50% 0.08%
1.00% 0.06%
0.04%
0.50%
0.02%
0.00% 0.00%
3M 6M 9M 1y 2¥ 3Y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-11-07 2.535 2.8 2.895 3.04
2025-10-31 2.44 2.63 2.712 2.855
U5 0.095 0.17 0.183 0.185
2024-12-31 2.71 2.767 2.597 2.765
HEChb| -0.175 0.033 0.298 0.275

ALZ : KISKHAE 7L

JO&7.IRS ®EH| AZY E F0] (59 : %)

—— KRW IRS 5Y-3Y KRW IRS 10Y-5Y

0.25%
0.20% -
0.15% -
0.10% -
0.05%
0.00% : :
-0.05% W

0.10%

-0.15% -
2024-05 2024-11 2025-05 2025-11

AtZE : KISKHAHE L
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8. IRS HTH7| AZZE FUHHE  (2H9: %)

m KRW IRS 5Y-3Y KRW IRS 10Y-5Y
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39, Ag H|O|A| A 3=0]

(EH2 : %)

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

2024-05

SWAP BASIS(1Y)

SWAP BASIS(3Y)

JW‘V’“

1 1 1

2024-11 2025-05 2025-11
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A0 A A F2H
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J&13. KRW/USD Swap Point 30|

@ «isxt

AFIH 7

03M 06M 12M 03Y 05Y
0
-20 m M
-40
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> X ® 0 QD@ O O N A D DO DO LD O LN
2 9 S o 9 9 o w0 B B o O B o
DT AT AT AT AT AT AR AT AT DT AT AT AT AT DT DT DT DT DT AT AP
XtZ : Refinitiv, Bloomberg
J214. KRW/USD Swap Point 30| (THl: &
MUEChH| ko) MZFELHH| X}O] —=——11/7/2025 ———10/31/2025 ———12/31/2024
1500 60
1480 50
1460
1440 40
1420 30
1400
20
1380
1360 10
1340 0
1320
1300 -10
1280 -20
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt& : Refinitiv, Bloomberg
HS5. FR8% &8 U FU (591: 7HE)
== 2025-11-07 2025-10-31 Xto] = 2025-11-07 2025-10-31 xto|
KRW/USD 1456.9 1456.9 32.5 USD/CHF 0.808 0.802 0.006
EUR/USD 1.153 1.153 -0.004 USD/SGD 1.304 1.3 0.004
GBP/USD 1.312 1.312 -0.003 USD/IDR 16690 16627.5 62.5
USD/JPY 153.475 153.475 -0.69 USD/PHP 59.094 58.827 0.267
USD/HKD 7.775 7.775 0.006 USD/TWD 30.977 30.741 0.236
USD/CNY 7.124 7.124 0.013 USD/SEK 9.578 9.446 0.132
USD/CAD 1412 1412 0.012 USD/PLN 3.684 3.669 0.015
AUD/USD 0.648 0.648 -0.006 USD/DKK 6.474 6.455 0.019
NZD/USD 0.561 0.561 -0.011 USD/ZAR 17.367 17.304 0.062
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Appendix 11 = 2¢d| & Credit Spread 8is

1. 7l FoaL

(5t %, 2025-11-07)

B2 oie =2 =

0|5t

@ «sx

73l 02) 3215-1454

(EH$l: %, 2025-11-07)

AFIH 7

U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90Y 2.600 0.050 -0.660 o= 2y 3.567 -0.044 -0.813
CcP 90 2.770 0.030 -0.630 oj= 5Y 3.695 -0.028 -0.260
=3 34 2.895 0.183 0.393 o= 10Y 4.100 0.002 0.262
=3 54 3.040 0.185 0.365 oj= 20Y 4.670 0.033 0.567
=31 104 3.220 0.160 0.478 oj= 30Y 4.696 0.040 0.769
=1 204 3.215 0.140 0.448 S8 2y 1.987 0.001 -0.674
=31 304 3.137 0.147 0.445 28 5y 2.247 -0.006 -0.210
Set14d 2.540 0.103 -0.120 a8 10y 2.650 0.007 0.212
S¢t2d 2.810 0.160 0.168 a8 20y 3.134 0.029 0.686
S0t 3d 2915 0.180 0.260 a8 30y 3.238 0.039 0.881
A& : KIS-NET A& : KIS-NET
#3. I FLX|F CIEY : 2025-11-07) H4. 3L Credit Spread (2H2l: %, 2025-11-07)

Fax = MFOiH| | HXCHH]| =2 g TFCHH| | AXCHH|
KTB3 1355 -39 -11.5 E% AAA 3.097 0.027 -0.103
KTB10 114.74 -1.58 -2.93 A AA- 3.290 -0.015 -0.295
KOSPI 3,953.76| -153.74| 1,554.82 7|Et=-8XH AA- 3.327 0.030 -0.306

0 0. 0 0 2K AAA 3.089 0.008 -0.150
A& : KIS-NET A& : KIS-NET
H5. ME{'H 310 CfH| Credit Spread HE ZM Top3 L&At (91 : bp, T7] : 3Y)
e ZM Top 3

- LA s HE

SRl A|SAL AAO 2.0

HEI D A A} AAO 2.0

SHEEA|ISA AAO 2.0

UM A SAL AAO 2.0

NFE A2 S AL AAO 2.0

QA Al S AL AAO 2.0

LA = AT LS AL AAO 2.0

S GA A SA AA+ 2.5

ESMLSA AA+ 2.5

BEINLSA AA+ 2.5

SFH YA A SA AA+ 2.5

BHEEEILSA AA+ 2.5

HAMZAZA AA+ 2.5

AAHEA|SA AA+ 2.5

T SSA AA+ 2.5

AAH WS SA AA+ 2.5

Al S A AA+ 2.5

AP S AL AA+ 2.5

st dsi| STt AAA 2.7

e _ éh‘%%%*%/\r AAA 2.7

ST LSS AL AAA 2.7
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@ «sx

Al

]l b = AA+ 3.0

AtItE AA+ 3.0

HIMZLE AA+ 3.0

HYste AA+ 3.0

FHEXH e =x=d AA- 3.0
SO o] B AA+ 3.0

RO7tE AA- 3.0

o2 off 71 ] AA- 3.0

dlofjo| X s 7Hm| & AA- 3.0

H| 2l A 0| 7] | & AA- 3.0

7|0[H|=IZtE AA+ 3.0

Ao I E AA- 3.0

Ofo|H|#|O|7Hm| & AA- 3.0

70| H| 7] | AA- 2.0

R L] BBBO 22.8

S{AMY SKZkA AA- -0.2
shrlz A- -0.2

LeH off L K| A H| A AA- -0.5

AR : KISKPAE I}
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Appendix 4] =2t THA oS
O|AfE 02) 3215-1432
H1. FUHNASRE 7| aA (9 wakel)
Z3M S=x Sokxy 2 7IEtZ-8X S| AE ABS A

- 2,471,600 1,730,000 6,450,000 1,671,800 559,075 408,910 13,291,385

XE : KISKHAEIE

2. F2t 23X Wo|vE (SH] - Hnkg))

T2 271y 324 gy ER k] FEiThoy H8SE

2025-11-09  |[&3H(E YL 2))2023-110[2Y-A 2023-11-09 2Y 80,000 AAA
2025-11-09 | FEHZEZAH25(A 2023-11-09 2Y 150,000 AAA
2025-11-10 |3 S L7 [525037-2Ql-245 2025-03-10 8m 190,000
2025-11-10 | F7FEE=SEHIR399 2023-11-10 2y 170,000 AAA
2025-11-10 |St=ZakRi E22-14(Ah 2022-11-10 3y 110,000
2025-11-10 |3H=M 21312 2022-11-10 3y 80,000 AAA
2025-11-10 |3 S L7 [525027-201-273 2025-02-10 9m 90,000
2025-11-11 | H7|FE C A|SAI24-11-84 2024-11-11 1Y 50,000 AAA
2025-11-11  [HF&0EZAR22 2020-11-11 5Y 110,000 AAA
2025-11-11 | FEHZ B SAFB5(AD 2022-11-11 3y 210,000 AAA

E4A | 2025-11-11  |E23AR25 2022-11-11 3y 170,000 AAA
2025-11-12 | 2FZA637 2015-11-12 10Y 150,000 AAA
2025-11-12  |Z2FZAH749 2020-11-12 5Y 110,000 AAA
2025-11-13 | Kp&t2HE| S ALA452]5011-13 2020-11-13 5Y 200,000 AAA
2025-11-14  |St=X| G S ALS5-2 2022-11-14 3y 20,000 AAA
2025-11-14 |24 IEZAR023-10 2023-11-14 2y 61,600 AAA
2025-11-14 |St=ZakRY EF23-28(Ah 2023-11-14 2y 50,000
2025-11-15  [SHEEEZZAL228 2022-11-15 3y 100,000 AAA
2025-11-15 [+ 21314 2022-11-15 3y 70,000 AAA
2025-11-15  |=3M(EY2])2023-110[2Y-C 2023-11-15 2y 150,000 AAA
2025-11-15  |$H=H 2970 2018-11-15 7v 150,000 AAA

. 2025-11-09 | &2t02880-2511-01 2024-11-09 1Y 1,030,000
2025-11-11 | E2tDC025-1111-0910 2025-08-12 2m 30d 700,000
2025-11-09 |ta+EAF 825062221153 2025-06-09 5m 300,000 AAA
2025-11-09 |Al5H2%28-08-0]-1.25-A 2024-08-09 1Y 3m 160,000 AAA
2025-11-09 |A+223410]0200-1109-1 2023-11-09 2y 500,000 AAA
2025-11-09 | = 212%43110]& Y (03)2-09 2023-11-09 2y 260,000 AAA
2025-11-10 |[FEEUF 8250122 2l-304 2025-01-10 10m 300,000 AAA
2025-11-10 |2H=E+EUS82311H-0|&E-2 2023-11-10 2y 270,000 AAA
2025-11-10  |7| 428 (A1)23110]2A-10 2023-11-10 2y 80,000 AAA
2025-11-11 | = 212845020/ & Y(01)9M-11 2025-02-11 9m 200,000 AAA
2025-11-12 | F4H2%32024-120[11M-12 2024-12-12 11m 120,000 AAA
2025-11-12  |=tta & A (23)25-80(3-12 2025-08-12 3m 180,000 AAA
2025-11-12 | =221 2%45080| & Y(03)3M-12 2025-08-12 3m 170,000 AAA
2025-11-12 | A22441%0100-1112-1 2024-11-12 1Y 270,000 AAA
2025-11-13 | s ZHE(4H2015-110]10Y-24(E  2015-11-13 10Y 300,000 AAO
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2025-11-13 |t == 382502H-221-273 2025-02-13 9m 290,000 AAA
. 2025-11-13 | 4t=24410]0106-0513-1 2024-05-13 1Y 6m 350,000 AAA
2025-11-13 | 7|2 (Lh2411E1A-13 2024-11-13 1Y 100,000 AAA
2025-11-13 | &F2¥2024-110|(#)14-13 2024-11-13 1Y 100,000 AA+
2025-11-13 | HS52¥28-110[1Z13(H) 2024-11-13 1Y 160,000 AA+
2025-11-13 | S24H222024-050(1.5A-13 2024-05-13 1Y 6m 100,000 AAA
2025-11-13 | F4H232024-110[1A-13 2024-11-13 1Y 100,000 AAA
2025-11-13 | S}L+2247-050(1.52f-13 2024-05-13 1Y 6m 240,000 AAA
2025-11-14 | 7| 428 (41)23110[2A-14 2023-11-14 2y 260,000 AAA
2025-11-14 |OO| A& 544-110[24A-14 2023-11-14 2Y 100,000 AAA
2025-11-14 | 242382023-110[2A-14 2023-11-14 2y 100,000 AAA
2025-11-14 | 4t523410]0200-1114-1 2023-11-14 2y 450,000 AAA
2025-11-14 | 7| P28 (1H)24110]1A-14 2024-11-14 1Y 250,000 AAA
2025-11-14 | S4H232024-050]1.5A-14 2024-05-14 1Y 6m 100,000 AAA
2025-11-14 | =438 XHH(2H)24-50[18-14 2024-05-14 1Y 6m 100,000 AAA
2025-11-15 | 7|28 (A)24118H1A-15 2024-11-15 1Y 140,000 AAA
2025-11-15 | 4t=23410]0200-1115-1 2023-11-15 2y 400,000 AAA
2025-11-09 |M2| X7} E239-2 2023-11-09 2y 10,000 A+
2025-11-10 |7| =7 | EH180-2 2024-04-26 1Y 6m 15d 6,500 A-
2025-11-10  |SHLHFHI|EF411-2 2023-11-09 2Y 1d 50,000 AA-
2025-11-10 | #A|O|H|=BI7}E397-2 2024-01-11 1Y 9m 30d 20,000 AA+
2025-11-10  |[HINZIE174 2024-11-08 1Y 2d 60,000 AA+
2025-11-10  |AI8t7+E2096-3 2020-11-10 5Y 50,000 AA+
2025-11-10  |StLEZHI|EH406-4 2023-10-10 2Y 1m 10,000 AA-
2025-11-10 |OHF271oE212-3 2024-05-10 1Y 6m 10,000 AO
2025-11-10 | #CH7HE886-5 2023-10-10 2Y 1m 10,000 AA+
2025-11-10 | MO0 X| = FH | EF223-1 2023-11-10 2y 10,000 AA-
2025-11-10 | OFO|H|#| O] 7] | Et296-2 2023-11-10 2Y 40,000 AA-
2025-11-10 |42 7K I EH698-5(X) 2022-11-10 3y 50,000 AA-
2025-11-10 | C|H|ZHTEH120 2024-05-03 1Y 6m 7d 20,300 BBB+
2025-11-10 | 7{10[H|= 2I7H=369-4(AH) 2022-11-10 3y 50,000 AA+
2025-11-10  |BNKZ{I|E225-3 2020-11-10 5y 10,000 AA-
2025-11-11  |SHLEFHI|EF391-4 2023-05-11 2Y 6m 50,000 AA-
2025-11-11 | StLH7H I EF388-6 2023-04-11 2Y 7m 10,000 AA-
2025-11-11 | ST EF431-1 2024-07-11 1Y 4m 30,000 AA-
2025-11-11 | OFO|H|#|O|7H | E279-4 2023-05-11 2Y 6m 30,000 AA-
2025-11-11 |42 74T E706-4 2023-05-11 2Y 6m 30,000 AA-
2025-11-11 |0 274 EH2 2024-11-11 1Y 5,000
2025-11-11 | A[O|H| = BI7}E397-3 2024-01-11 1Y 10m 60,000 AA+
2025-11-11  |SICi7{ {453 2022-11-11 3y 80,000 AA-
2025-11-11  |JB 2|74 T Et496-2 2023-12-11 1Y 11m 30,000 AA-
2025-11-12 |42 71 L] E706-5 2023-05-11 2Y 6m 1d 10,000 AA-
J|E}28| 2025-11-12 | AHO|H|ZRIFL=317-4 2020-11-12 5Y 60,000 AA+
Wi 2025-11-12 | StLIHI] EH414-1 2023-12-12 1Y 11m 30,000 AA-
2025-11-12  |StLEFHT|EF417-4 2024-01-12 1Y 10m 35,000 AA-
2025-11-12  |BNK7HI| Et226-4 2020-11-12 5Y 10,000 AA-
2025-11-12  |Al8t7tE2016-4 2018-11-12 7Y 10,000 AA+
2025-11-12 | R2|F87W T 2469-2 2023-05-12 2Y 6m 10,000 AA-
2025-11-12 7|2 74| EH192-1 2024-08-12 1Y 3m 10,000 A-
2025-11-13 | 4AISHFH I Eh488-2 2023-10-10 2Y 1m 3d 20,000 AA-
2025-11-13  |BNKZH I E330-5 2023-10-13 2Y 1m 50,000 AA-
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2025-11-13 | SHCHHHE492-2 2023-11-13 2Y 140,000 AA-
2025-11-13 | A$HIHE2192-2 2023-10-10 2Y 1m 3d 10,000 AA+
2025-11-13 | CHFLEB15-5 2020-11-13 5Y 50,000 AA+
2025-11-13  |CIH|ZHI|EH121 2024-05-13 1Y 6m 15,000 BBB+
2025-11-13 | 2|8 70T 2489-2 2023-11-13 2Y 60,000 AA-
2025-11-13 | R2|F 8700 2H483-4 2023-10-06 2Y 1m 7d 10,000 AA-
2025-11-13  |SH=EXPHOEE53-2 2020-11-13 5Y 120,000 A0
2025-11-13 | 2|8 7Hm|E485-5 2023-10-18 2Y 26d 10,000 AA-
2025-11-13  |2H=EEXIHEE117-2 2024-11-13 1Y 30,000 A0
2025-11-13 | A[O|H|=BI7}E392-3 2023-11-13 2Y 10,000 AA+
2025-11-13 | A[O|H|=EI7}E391-3 2023-10-25 2Y 19d 20,000 AA+
2025-11-13 | R2[7tE£235-3 2023-10-10 2Y 1m 3d 20,000 AAO
2025-11-13  |StLt7HE247-3 2023-10-10 2Y 1m 3d 10,000 AAQ
2025-11-13  |2H=EEXIHEE117-1 2024-11-13 1Y 50,000 A0
2025-11-14  |2H=EEXPIHEE112-3 2024-05-14 1Y 6m 60,000 AO
2025-11-14 | ZO|7HE528-1 2024-04-16 1Y 6m 29d 40,000 AA-
2025-11-14 | OFO|H|# O] 7] | & 304-1 2024-06-14 1Y 5m 30,000 AA-
2025-11-14 | A|O|H|7} | E500-2 2022-11-14 3y 10,000 AA-
2025-11-09 |3 =0{0|X|E[12CB 2022-11-09 3y 1,075
2025-11-10 |CH$HErE105-1 2023-11-10 2y 130,000 AO
2025-11-10 |CHE%£22CB 2022-11-10 3y 8,000
2025-11-10 | A28 X[F152-1 2022-11-10 3y 160,000 AAA
| ARRH 2025-11-10 |H2[=Z#2311-1 2023-11-10 2Y 210,000 AA-
2025-11-12 | 5L YE43-1 2024-11-12 1Y 15,000 BBBO
2025-11-13  |[LGREHA115-1 2023-11-13 2y 20,000 AAO
2025-11-14 | O| 27| 0| OO M =2 22 2023-11-14 2Y 5,000
2025-11-15 | SO L AX[SH26 2024-11-15 1Y 10,000
2025-11-10 | FEHZFESAIMBS2023-32(1-2)(Ah) 2023-11-10 2y 50,000 AAA
2025-11-10 | FEHFESAIMBS2020-35(1-2)(Ah) 2020-11-10 5y 262,800 AAA
2025-11-10 | F2EEEA| A AFKF -2 2022-11-01 3Y 9d 110 AAO
ABS 2025-11-14 |IHAEIO|EX|H67x1-28 2023-03-15 2Y 7m 30d 5,000 AAA
2025-11-15 | FEHZESAIMBS 2024-22(1-1)(Ah) 2024-11-15 1Y 76,300 AAA
2025-11-15 | F2AEFEEX 0|X}2 2024-11-15 1Y 14,000
2025-11-15 | SCH7LERLIH 24K -1 2025-09-24 1m 22d 700 AAA
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Appendix 5] ¥IS 32| Laoigt
eHs# rf2] 02) 3215-1482

H1. HEI2 XA 2HHL Tkl : JHE, o 9, 7|7t 2025-11-03 ~ 2025-11-07)

F8ac 559 H8E53 w¥y | Wiy FRNAE 4] OlE | wWIY bl 2 £3t
KR310501GFB4 |7| 222 ()25110[1A-03 AAA 2025-11-03 | 2026-11-03 |21 E3A} AAA CD 171 & +8bp 1 4,100 KRW
KR380801GFB3 |2t=4EUa&(H)25117}-0| F-1 AAA 2025-11-03 | 2026-11-03 |2 E3A} AAA CD 17H & +8bp 1 3,400 KRW
KR6082641FB9 | &8 HA(F) AAO 2025-11-04 | 2035-11-04 |'L& Y O|= 54: 3.65%/ O|F 5 PIHAAL F15H+89.5bp 3 2,000 10NC5 Q KRW
KR310201GFB1 |4t=25%0]0100-1104-1M AAA 2025-11-04 | 2026-11-04 | 2IEH3AF AAA CD 1712 +9bp 1 1,300 KRW
KR6005271FB9 |OtO| At 346-110](H)12A-06 AAA 2025-11-06 | 2026-11-06 | ZIH3At AAA CD 17§ +13bp 1 600 KRW
KR6192531FB9 |&F2%2025-110|(H)12-06 AA+ 2025-11-06 | 2026-11-06 | 21 H3AL AAA CD 17H&+15bp 1 1,800 KRW
KR380802GFB1 |S=YoHdat7|=(1#H)25117}-0|F-1 - 2025-11-06 | 2026-11-06 | 21 H3AF AAA CD 170 +10bp 1 3,000 KRW
KR310502GFB2 |7| 222 ()25110]1A-06 AAA 2025-11-06 | 2026-11-06 |21 3A} AAA CD 171 & +9bp 1 600 KRW
KR6169372FB7 |M|2|=7m|£286-2 AAO 2025-11-07 | 2027-11-05 |91& CD+42bp 3 500 KRW
KR310504GFB8 |7| 2% ('H)25110]1A-07 AAA 2025-11-07 | 2026-11-07 | ZIH3At AAA CD 17§ +10bp 1 3,600 KRW
KR310205GFB2 |4t225%0]0100-1107-1M AAA 2025-11-07 | 2026-11-07 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+10bp 1 800 KRW
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