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5 HEZa| W 57 oj= sy 3.670 0.087
O|= 10Y 4.097 0.085
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INDEX : KISS S HAH X+ & ESGXI== =01

Y7t Ext KEY POINT
B7h A 02)3215-1437 o MZCHH| 2 AKX U EQHHX|S X5 S}
o FFECHH| B|AK X|% 5 $98 57}
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FEH+E, Tl
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.08 -0.85 -1.97 -145 -0.44 14.19 1.79
Duration 573 5.85 5.99 6.01 593 512 175
YTM 3.11 2.92 2.66 2.67 2.87 423 7.45

= XY FE$AUE 0.10 -1.50 -3.67 -3.35 -3.28 12.93 1.80
Duration 9.48 9.67 9.82 9.89 9.81 8.25 2.05
YTM 3.12 2.94 2.67 2.65 2.66 3.58 6.86

Eotxy FE$AUE 0.07 0.06 0.15 0.80 2.54 11.18 1.39
Duration 1.27 1.29 1.28 1.26 1.24 1.10 0.96
YTM 2.68 2.56 2.32 2.37 2.73 3.63 6.80

I FHFAUAE 0.05 -0.31 -0.41 0.41 2.48 17.46 2.07
Duration 2.44 2.43 247 2.56 2.60 2.59 1.35
YTM 3.27 3.04 2.82 2.86 3.23 5.32 8.43

KOBI30 FHoE 0.06 -0.07 -0.13 0.43 2.18 11.87 1.54
Duration 1.80 1.86 1.87 1.87 1.86 1.86 1.87
YTM 2.71 2.56 2.31 2.32 2.76 3.97 6.86

KOBI120 FHoE 0.05 0.07 0.28 0.88 2.59 11.66 1.37
Duration 0.93 1.00 0.98 1.00 1.00 0.99 1.11
YTM 2.82 2.68 2.48 2.52 3.03 435 7.09

RtZ: KISKFAHE 7}
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85
80
2022-12-05 2023-06-05 2023-12-05 2024-06-05 2024-12-05 2025-06-05 2025-12-05
ZSHY AKX —— 2% Eohtf | AFKH KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =
ALZ : KISKHAE 7L
d32. XjHX[5= Fefo]M 0] 33, XjH X[ YTM 0|
12 6.0%

’ M 5.0%
8

4.0%

6 W 3.0%

4 2.0%
2 1.0%
0 0.0%
2022-12-05 2023-12-05 2024-12-05 2025-12-05 2022-12-05 2023-12-05 2024-12-05 2025-12-05
— EER AR S 2% sokxy — AR 2o ok
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
AtE: KISKHAHE L RHZ: KISKHAHE 7}
H2. KISS A X5 ME{/27|H Duration
T= 374~ 1~2id 2~34 3~5i S50 4 HA|
=&Y 0.50 1.33 2.25 3.74 13.94 9.05
NS 0.65 146 2.37 3.83 7.85 2.87
E =% 0.63 1.45 2.40 3.76 11.68 434
Eotsd 0.63 143 234 0.00 0.00 1.34
S xY 0.58 147 2.40 3.56 6.96 1.27
7|EtES X 0.62 145 2.36 3.60 4.90 1.77
SIMNMNBERES) 0.57 1.38 2.30 372 9.60 2.59
AN S EES) 0.28 0.00 0.00 0.00 0.00 0.28
ABS 0.62 147 2.40 3.71 0.00 1.50
A 0.58 1.41 2.32 3.72 13.57 5.75




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
= Xi 2443 2.690 2.925 3.143 3.276 3.107
N 2.638 2772 3.035 3.260 3.502 3.034
S 2.873 2.910 3.087 3.264 3.452 3.138
S5 d 2.485 2.740 2.951 0.000 0.000 2.699
2A XK 2.864 2912 3.062 3.245 3.448 2.923
7|Eta-& X 3.228 3.258 3.371 3.475 3.809 3.311
A (S EZEET) 3.144 3.223 3.329 3.429 3.754 3.322
AN BRES) 3.149 0.000 0.000 0.000 0.000 3.149
ABS 2971 3.000 3.182 3.273 0.000 3.048
A 2.830 2.931 3.113 3.237 3.307 3111
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
72 374 ~1d 1~2'd 2~34 3~54 50| 4 A
= Xi 3.93 5.21 4.99 6.62 29.23 49.99
N 0.20 0.26 0.23 0.38 0.11 1.19
SxY 2.13 2.97 2.26 2.46 3.04 12.87
sot5H 1.05 2.02 0.55 0.00 0.00 3.62
28Ky 5.74 444 1.58 0.46 0.03 12.26
7|Eta-8 X 227 3.01 2.32 1.13 0.05 8.78
A (S ZEET) 2.01 2.81 2.58 1.46 0.94 9.80
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.66 043 0.24 017 0.00 1.50
A 18.00 21.16 14.76 12.68 33.40 100.00
XbE: KISKHAE 7}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 26 23 20 43 49 161
N 192 260 257 509 40 1,258
Sy 458 697 531 552 702 2,940
S5 H 9 6 2 0 0 17
23Ky 605 445 162 55 7 1,274
7|Eta-8 XY 1,345 1,669 1,134 643 38 4,829
A (B EZEET) 509 645 469 360 342 2,325
AR (B2 ET) 1 0 0 0 0 1
ABS 446 334 112 36 0 928
A 3,591 4,079 2,687 2,198 1,178 13,733

X2 KISKHEE 7}



Il. KIS ESGX|HX|5 30|

H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM

@ «isrsrzo

CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS SRl 0.060 -0.220 -0.290 0.470 2.460 15.870 0.309
ESG Duration 2.320 2.110 2.150 2.200 2.210 2.320 3.110
=35
SH YTM 3.146 2.894 2.665 2.699 3.087 5.068 2.488
ESGREMA |SHx9E 0.070 -0.250 -0.420 0.290 2.210 15.570 0172
Duration 2.300 2.310 2410 2.400 2.380 2.400 3.690
YTM 3.053 2.847 2.606 2.632 3.036 5.031 1.996
HWX|= | FX$AE 0.060 -0.300 -0.500 0.230 2.110 16.100 0.299
Duration 2.540 2.550 2.600 2.650 2.670 2.660 3.100
YTM 3.139 2.933 2.699 2.725 3.104 5.033 2410
KH&: KISKFAHE 7}
34, ESGHH S+ x| 0]
120
115 .
110
105
100
95
90
2022-12-05 2023-06-05 2023-12-05 2024-06-05 2024-12-05 2025-06-05 2025-12-05
——KISESGE &} ESGEEH ——H|WX|5
35, ESGHMAX| = Falo|d 0] d36. ESGHMAX| YTM 0|
3 6.0%
”s W s 0%
2 4.0%
1.5 3.0%
1 2.0%
0.5 1.0%
0 0.0%
2022-12-05 2023-12-05 2024-12-05 2025-12-05 2022-12-05 2023-12-05 2024-12-05 2025-12-05
KISESGE §} e ESG 2 M A A H| mX| = s K|S ESG S S} ESGEE YA H| mX| =

AtZ: KISKHAHEIL
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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 0.61 146 242 3.73 10.29 2.81
28Ky 0.57 1.59 2.53 3.35 7.53 1.57
7|Eta-& X 0.57 146 239 3.58 5.05 2.11
AN (S EZRES) 0.56 137 230 3.70 7.69 2.30
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.61 1.50 2.41 3.71 0.00 1.65
A 0.58 1.43 2.36 3.69 8.79 2.32
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 2.844 2.877 3.054 3.223 3.453 3.040
28Xy 2.866 2.925 3.063 3.257 3.484 2.952
7|Et= & X 3.094 3.123 3.284 3.436 3.764 3.246
AN (S EZRES) 3.062 3.161 3.308 3422 3.673 3.264
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.905 2.970 3.164 3.273 0.000 3.026
A 2.965 3.045 3214 3.345 3.575 3.156
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
T2 37HE~14 1~2d 2~34 3~54 5E0]4 HH
Sy 5.62 7.71 6.53 5.78 2.68 28.32
28Ky 243 2.10 1.66 0.09 0.10 6.37
7|Et=8x 1.60 227 2.17 2.19 0.03 8.26
A (B EZEET) 9.61 13.52 13.07 7.85 3.40 47.45
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 3.64 2.80 176 1.40 0.00 9.59
A 22.90 28.40 25.18 17.31 6.22 100.00
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 139 202 164 180 95 780
23Ky 30 24 19 2 1 76
7|Et= & X 113 129 121 136 3 502
N BEREET) 291 364 283 228 158 1,324
A (B2 EE) 0 0 0 0 0
ABS 98 89 52 36 275
A 671 808 639 582 257 2,957

X2 KISKHEE It
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KEY POINT
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MSB 2YR

MSB 1YR

- S0-¢1-520C

- SO-T1-520C

- S0-0T-520C

- §0-60-520C

- §0-80-520C

- §0-L0-5¢0¢

- §0-90-5¢0¢

- §0-50-5¢0¢

- G0-¥0-5¢0¢

- S0-€0-5¢0¢C

- S0-20-5¢0C

- S0-10-5¢0C
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4.00
3.50
3.00
2.50
2.00
1.50 A

KTB 5YR

e KTB 3YR
KTB 20YR

KTB 10YR

S0-ZT-vC0C

1.00
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- §0-90-520C

- §0-50-5¢0¢

- §0-¥0-520C
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H1. FU4 33X SEIHE (EH2l: %)
IE 11/14 11/21 11/28 12/5 M ZELCHH|(BP)

S0t 1 2.532 2.467 2.505 2.53 2.5
S¢t o4 2.88 2.767 2.895 2.877 -1.8
=1 34 2.955 2.875 2.99 2.99 0.0
=54 3.14 3.077 3.17 3.192 2.2
=1 104 333 3.275 3.345 3.352 0.7
SAHHAAA 34 3.163 3.108 3.189 3.182 -0.7
SAHHAAA 54 3.347 3.302 3.377 3.394 1.7
SAHHAAA 104 3.517 3.467 3.533 3.532 -0.1

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 N A A A

20.00 ol 20.0 A

0.00
20.00 0.0
$» $» & » ) $» $» g & &
R & & S . & %,@"b %9“"0 %@9 (7,0'0
w& ,&nﬁ %@f) w@(’? '»6& '»& ,LQ'» %Q'» '»@' ,»Qm
KFE : KISKFAE 7} XFE : KISKFAE 7}
B2 Tt 23X ATYHE HS (THl: bp)
= 11/14 11/21 11/28 12/5 HEChH|
=11 3 10 SPREAD 375 40.0 355 36.2 0.7
=1 3 5 SPREAD 18.5 20.2 18.0 20.2 2.2
=11 5 10 SPREAD 19.0 19.8 17.5 16.0 -1.5
=1 _EZKAAA 3YR SPREAD 20.8 233 19.9 19.2 -0.7
=31 _E4KAAA 5YR SPREAD 20.7 22.5 20.7 20.2 -0.5
=1 _EZ4XAAA 10YR SPREAD 18.7 19.2 18.8 18.0 -0.8

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

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

8.000

- 3.5

6.000

4.000
2.000

0.000

-2.000
-4.000

-6.000

-8.000

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

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

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
T BEI —— =245 —— &7t 246
5 400
45 | 350
4
- 300
250
200
150
100
50
0
Y v \{ $H © \’ Sed Oy Q N "
N M A Gt A A A A . M A
o o o > N o o > > N o o o

Xt : KISKHAME 7}

Il 3K dAsiz

Xetz 30X A[E2 =4 25-8 2% 8,000 ¥, =11 25-9 50004 20| SUH = ALt
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Q KISKF&HE 7

H9. 55 SAK 2y (E491: 7H, %)
Az =Y HESE 27| 2AHE HSEag SEad
2025-12-02 BHRIFAZASST AAA 24 21 -1.0bp 3.107 1,400
2025-12-02 St It AEZAS52 AAA 54 o 3.450 400
2025-12-02 Q1™ M 83 At2025-03 AA+ 3 2IE +3.0bp 3372 100
2025-12-02 | 3=Y 75251272 2l-182 - 5 +280.0bp 2.800 1,500
2025-12-03 BI|FE E A S AI25-12-121 AAA 2 2E -2.1bp 3.095 1,200
2025-12-03 7| FH A SAR25-12-122 AAA 34 oI -2.2bp 3.234 900
2025-12-03 L0 EZAL2025-17 AAA 2 DI +1.0bp 3.090 300
2025-12-03 FU4UESA2025-18 AAA 34 DI +4.6bp 3.279 400
2025-12-03 EX|FE8R 2560 AAA 54 2IE +1.9bp 3410 1,700
2025-12-03 HEZARESA3 AA+ 54 DI +1.0bp 3.544 300
2025-12-04 EX|FEER 2561 AAA 54 2IE +1.9bp 3438 4,500
2025-12-05 R3S A6 AAA 54 DI -1.9bp 3435 300
2025-12-05 Se Y% 7|F§25120-0[&-3 - 3 +312.0bp 3.120 2,500

X2 : KISKHAME 7}

Aot FSAZ2 T 25-45 S22 RS 0|2H 18X 89719 # REEULE 0|0 =11

17 FU XEZE /8 (9 %)
200000
150000
100000
50000 - |
, 1 B A m 8 &

= =124-12 =254 =124-7 =1125-3 =258 =I1124-13 =1125-5

ALZ : KISAHAHE TG

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

REE : KISKHAE 7}

11



=8l : 28 Al I=2AE =2 4% &Y% X 78 4%l

"R} KEY POINT

O|AM & 2| 02) 3215-1432 o THAHA|Z: HEGHOH ZEA EHY| ZAlO| ATy E ZHC|
o JIEIZSMAIY W 22, T7| AT = Hrf, HI| AnEE o
. 28 A|EE2
SR YA DHEZ ZAE XEUCE S AAA = 13 FUS SHCE AZYEE 2O
Ch 2™X 13 F7t0] 2.0bp SCHSHZ D, 50 3 R 54, 10 F7H0| EStM 2 OpZHSHC
EtE 8 M= 9A| HATS A4 ML J|EtF 8 AA+ = A 13 22 AR AT EE
SO A0, O Bro| f7h2 =4 MBE|QUCH 13 F2t0] 2.2bp 2SI D, 3 8 5, 103 F2H0] 242
1.3bp, 0.5bp, 2.0bp ¥ AN ORZRUCE
21, 28 3y YTM 30| (Sl : %) &2 o ™%l 3y YTM 0| (EHl: %)
o =0 xf 7|Et= 8 AA+
-4 [=] %%‘ 7<|:1 B
8 =M a3y Haan 34 8 7|EF2 8 MHAa- 7|EF3 8 A
-
6 | 6 -
5 |
4 - 4
3 7%’/’ W
2 | 2 -
1]
0 T T T | 0 T T T T
2023-12-05 2024-06-05 2024-12-05 2025-06-05 2025-12-05 2023-12-05 2024-06-05 2024-12-05 2025-06-05 2025-12-05
Rt KISKHAHE 7F ALZ: KISKHAHE 7L
%3, 23 3 0CHH| SPREADFO| (4%l : bp) %14, of{Hx) F0CHH| SPREADEO|  (H8l: bp)
ArZAY 3v- KTB 3Y S 3K kTB 3Y 7| E}F2 8 X AA+- KTB3Y
70 1 2SS XHAAA- KTB 3Y S SHXHAA+ KTB 3Y 250 1 7|E} 28X AA- - KTB 3Y
60 | 7|EtZ & XA+ - KTB 3Y
200
50 {
40 150 -
30 1 100 -
20 4
50 *M
10
0 T T T | 0 T T T .
2023-12-05 2024-06-05 2024-12-05 2025-06-05 2025-12-05 2023-12-05 2024-06-05 2024-12-05 2025-06-05 2025-12-05
Rt&E: KISKHAHE 7} Rt KISKHHE 7+

12



H1. 28 F0CHH| AZE I HEZ (H2l: bp)
[ 2F ATY E(12/05) HZECH|(11/28) HACH|(11/04)
2t v | 3y | sy | 1oy | 1y | 3y | 5y | 10y | 1Y | 3y | 57 | 10v
Az 302 | 125 | 194 | 372 | 20 | 00 | 00 | 00 | 66 | 27 | 15 | -10
== 302 | 130 | 194 | 398 | 20 | 00 | 00 | 00 | 66 | 27 | 15 | -10
AAA 330 | 208 | 261 | 470 | 30 | 00 | 00 | 00 | 76 | 22 | 05 | -10
AA+ 386 | 292 | 395 | 551 | 30 | 00 | 00 | 00 | 76 | 22 | 05 | -10
2. O{MX| 3 nCHH| AP E G HEE (21: bp)
[ ZF AZY E(12/05) HZECH|(11/28) HAH|(11/04)
2t v | 3y | sy | 1oy | 1y | 3y [ sy | 1oy | 1y | 3y | sy | 1oy
AA+ 529 | 384 | 350 | 1360 | 22 | -13 | -05 | -20 | 184 | 101 | 20 | -20
AAO 537 | 430 | 536 | 1540 | 22 | -10 | 00 | -20 | 184 | 106 | 14 | -20
AA- 597 | 515 | 632 | 1750 | 34 | 00 | -1.0 | 20 | 191 | 113 | 14 | 20
A+ 906 | 1283 | 1776 | 2427 | 34 | 00 | <10 | 20 | 131 | 59 | 00 | -20
AO 1622 | 2075 | 2411 287.1| 34 | 00 | -05 | -20 | 131 | 59 | 00 | -20
A- 2179| 2738|3070 | 3514 | 34 | 00 | -05 | -17 | 131 | 59 | 01 | -17
. EAE S
2 AW 43009 {O2 H F [{H| 6,300 Y ZAZCt F2| 224N W Dskg gEto 2 Qlg)
LULHO| HASHYUCE F= R SR =E Y2 1EHTHY| SQIKY 7L A 9.0bpE LHEH ZME AZRULCE
O|O{ A St At 20| 214 67H A TH7| O| |7} QI 2.6bpE WEEH ZME O|0ZULE F2| =& &5
A EHAUGoE UHO| FE= BE5S EQUCL F FHCE Z4-E YA S ZASHH OpZ3UCEH
7|EtZ & A2 1 700 |2 ™ F CHH| 2 1002 ZAZMCE J|EIS M Al ngts et
o Feo 2 LHIS H[ASIYULCE F XUt AA+ SSO| AO[H|ZTIZE 3HTHY| O|FA| 7} QI 2.0BPE &
|0 ZME X|7tSHRUCE O[O A AA- O] 42| & S5 T Z M7t XIFEIACEH AA+ 52| HCH7HL]
g 2 S 3 Tt7| O|EXY7t QI 2.0bpE LM E O|O{ZECt = OFX|2 AA- SE2| HiAHHAE 54 THY|
O|EA{7} 9.0bp2 LM OLZACE
A2ls, 70 23k walxo| (2] = %) dE6. T T HAHF0| (TH21: %)
7000 - EESIX mEAFR] mAAA T AA+ 5,000 - L= - B =g

6,000 -
4,000

5,000 -
4,000 - 3,000 7

3,000 4 2,000 -
2,000 4
1,000 -
1,000

2025-12-01  2025-12-02  2025-12-03  2025-12-04  2025-12-05 2025-12-01

2025-12-02

2025-12-03  2025-12-04  2025-12-05

AtZ: KISKHAHE 7L
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ALE: KISKHAHE 7L



23, FZ2F 2| 2 g
s= 5% AT E L 271
AAA ShLE2348-120]1.5Zf-01 9E +1bp | 2025-12-01 | 2027-06-01
AAA T+EUFE2512LE-2 011 Ol 9bp | 2025-12-01 | 2026-12-01
AAA A225410]0106-1202-1 0lE 1bp | 2025-12-02 | 2027-06-02
AAA A225410]0206-1202-2 DI obp 2025-12-02 | 2028-06-02
AAA F+EYZ825120}-0[F-2 0lE 3bp | 2025-12-02 | 2027-12-02
AAA A+225410]0200-1203-1 DI obp 2025-12-03 | 2027-12-03
AAA A225410]0106-1204-1 ol -1b 2025-12-04 | 2027-06-04
AAA A+E225410]0300-1205-1 ol -2b 2025-12-05 | 2028-12-05

XFE: KISKHAHE7E

B4, FZH o Hx| EH g
sa 5% AT E L 271
AA+ A OlH| = 2I7t=438 0l" 2bp | 2025-12-02 | 2028-12-01
A+ OfO| A 7H | £ 142-1 oy 2025-12-02 | 2027-06-02
A+ OO W7H | EF142-2 oy 2025-12-02 | 2027-09-02
A+ OO| A 7H | £ 142-3 oy 2025-12-02 | 2027-10-01
AA+ S CH7H | Er2083-1 0l" 2bp | 2025-12-03 | 2027-12-03
AA+ HCH7H | EH2083-2 0l" -2bp | 2025-12-03 | 2028-12-01
AA- 2el=8Hm E537-1 0l" 2bp | 2025-12-05 | 2027-12-02
AA- fela8huE537-2 0l" 2bp | 2025-12-05 | 2027-12-03
AA- fela871u E537-3 0l" 2bp | 2025-12-05 | 2028-09-05
AA- 2|58 u E537-4 0l" 2bp | 2025-12-05 | 2028-12-04
AA- 22|58 u E537-5 0l" 2bp | 2025-12-05 | 2028-12-05
AA- HCH7 5631 oy 2025-12-05 | 2027-12-03
AA- A7 H563-2 oy 2025-12-05 | 2028-01-05
AA- A7 H563-3 oy 2025-12-05 | 2028-12-05
AA- 70 H563-5 0l" 9bp | 2025-12-05 | 2030-12-04
AA- 70 H563-6 0l" 9bp | 2025-12-05 | 2030-12-05




Rt&E: KISKHAHE 7}
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OHX|Bto2 223 oA

CHote ot ALt

ojnu
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=

ol S20M ZA

el Obg et

N B2 T

Xt
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Ko
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i
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4
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ol

4

0
o
OF

Kd

iHo
p

OUTLOOK

{oF
RO
B

OUTLOOK

oo
3

ar

2AAM

7}, KISKHEE 2t

EENEE

=
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OIAIK : 2t& oHE, Xt Ml | SC=E adl 25 MY
o 7telR} KEY POINT
4X|g el7  02) 3215-1471 o SE2 U=t 52| 58 T2 Aot

o SIS 2T E Zj

SA 1=

=1
[}

ULt 2AY RSAIE

7| 222 E 2 of

A=, 2|AH SElF0

02

SES
oF=
g

oAM=

AR 3E OH7| AAASE2| 21

ol 2 &

2 50| ot ¥ S

1 2= CiH| 0.5bp &5

AtO

~ —

rs

A= AAOOIA AA+Z BA|SE

N =g

ol CjH RO oty B2

1 3= O] 23Ql 30.1bpE LtEtWY

114.6bpE 7| S5t RACE

=AM dsS 2

FEYXHM ST

A1850| YIICE,

o

6.5 600
55 >00 AOATE E
AAAAIE| E
3.5 300 A0
2.5 200 ——AA0
——AAA

15 - 100 2731

0.5 : : 0

2022-12-05 2023-12-05 2024-12-05 2025-12-05

XF2 : KISKHAE T}

H1. 3 A= E Y HER (H2): bp)
S =T AZYH E(12/05) HFCHH|(11/28) Mg (11/07)
27| v | 3y 5Y | 10Y | 1Y | 3y 5y | 1oy | 1Y | 3y 5Y | 10v
AAA 466 | 301 | 319 | 499 | 35 | 00 | 00 | -10 | 153 | 55 | 05 | -15
AA+ 517 | 402 | 380 | 792 | 40 | 02 | -05 | -1.0 | 153 | 80 | 10 | -25
AAO 546 | 431 | 448 | 1131 40 | 02 | -05 | -10 | 153 | 80 | 10 | -25
AA- 584 | 475 | 549 | 1497 | 40 | 02 | -05 | -10 | 153 | 80 | 10 | -25
A+ 730 | 885 | 1273|2074 | 40 | 05 | 00 | -10 | 165 | 43 | 00 | -25
A0 87.8 | 1146 | 1721|2534 | 40 | 05 | 00 | -10 | 165 | 43 | 00 | -25
A- 1149 | 159.1 | 2321|3047 | 40 | 05 | 00 | -1.0 | 165 | 43 | 00 | -25

AHE : KISKHAE 7}

16



Ol Z= S|AMM THAZH2 23004 #0|L 27 |FH2 5160HR_CZE =&&S 7[EULL 25 =2 AtK] &

AZ2 AAASEQ LTLLE X|FALO| A 2E 2Ol O RO L), oHE Xt LAY 2 2L YEHOIC). =1

X S2|7F oHE T A 4S5t HItE AR Ylo] 50| ¢7|x[ UACt

H2, A T (EH91: %, bp, 4, 248

HE8SS =9 ER R HUHO|E ZHATYHE | TATT| | A
AAA ot=24E54 ™68 2025-12-01 3.261 =3 +27bp 3 1,100
AAA Mota8X|F182-1 2025-12-04 3.142 HEeE 2 600
AAA MBHFEXIF182-2 2025-12-04 3.246 JHEeE 3 600

F) REEZT 32 Lt 3|AMKY, ELS A |

XtE: KISKHHE 7Y, o EF A K| &

H3. Z|ARY 27| (EH91: %, A, 2d8l)

HE8SS =9 ELR HUHO|E at7] dEl | Ty
A+ SHLEOf| ZZ Qi 0}0]188-1 2024-06-07 3.908 1 560 14,430
A0 GS71144-1 2024-06-03 5.638 1 500 1,000
AA+ SK294-1 2020-12-03 1.607 5 1500 78,600
AA- st EXtZF8XF30-2 2020-12-07 1.769 5 900 7,000
AAA ot &Y ™56-3(=) 2022-11-29 5.469 3 400 33,700
AAA SKE2f| Z68-2 2015-11-30 2.55 10 1000 53,000
BBBO Z43}8H15 2024-12-04 7.7 1 300 800

F) REZ 32 Lt 3|AMKY, ELS A |

XtE: KISKHHE 7Y, o BF A X &

H4. AT DMK LA (£42l: %, bp, 1, I8

HEgSE 5= EEE 2 Ao/ 5HOIE a7 EC R

17



%2, S|AMxH 3ol 30| (SHel - o &)
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 52 ¥ 7€ 82 9% 1028 11¥ 12¥

=

RtZ : KISKHAME It

133, SIA ATy 0] ChEE)
3300000
3100000

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2023-12-05 2024-04-05 2024-08-05 2024-12-05 2025-04-05 2025-08-05 2025-12-0¢
RtE : KISKHAE 7}

SoY QET2 AAA SS2 ™F OiH| 2.48%P LAt 2154%E XX 1D, AA S5 ©Z CiH| 3.39%P

L3 681%2 AXUCH ASTL 585%P S7He 9.86%S AXIRCH FHE 87| 8 RS 14 0/8t 7

LMol = 2.38%P ZaDt 44.38%, 1H~3EHEE 2.84%P 5719 40.01%, 3H~5HEE2 1.01%P 248 251%

£ MXHen 53 o]y LU0 M= 0.55%P S7tet 13.11% & AHXAIRULE.

18



H5 2MK SEE /& (EHel: o )
= 2025-11-13 2025-11-20 2025-11-27 2025-12-04
AAA 7,788 9,805 12,841 11,953
AA 33,135 30,018 38,226 37,797
A 3,525 2,573 2,148 5,475
BBB 315 173 183 220
JUNK 63 69 74 58
Total 44,825 42,637 53,471 55,503
AtZ : KISKHAME 7t
H6. 2|AIX| THEE |8 (EHl: o &)
& 2025-11-13 2025-11-20 2025-11-27 2025-12-04
~ly 14,322 12,167 25,004 24,631
Ty~3y 22,519 25,649 19,875 22,204
3y~5y 3,115 2,896 1,880 1,394
Sy~ 4,870 1,926 6,711 7274
Total 44,825 42,637 53,471 55,503

X2 : KISKFAHE 7}

d34. M| S2E /&

| : %)

40

(2

35, A THEUIIE | E

RtZ: KISKHHE It

d3e. 3|A 2

£ 30|

RtZ: KISKHAHE It

100000

80000

60000

40000 1 1 1 2 = 10y

oo | 1e LY L
B LLLEAARRRLLLDAAAR0RRLLLAAARRRRRLLLARAARRURA

2024-12-04

2025-02-13

T T T T T

2025-04-24

T

2025-07-03

T

T

T T T

2025-09-11

T

T

1

2025-11-27

XHE : KISKFAHE 7}
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EEE
AA+

OUTLOOK
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AAO
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g

2025-12-04

ks

th=2H|
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O
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7F, KISKHHE 7}
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@ «isrsrzo

ABS/MBS : RS2HH /RS Shi

CHEER) KEY POINT
719 g 02) 3215-1435 o HOHQIIAN LAF 53} Ll
27 A7y 02) 3215-1438 o MBS ¥ TZ

7| 2810 X|H3= CHH| 4,938 2 ZtASIQACT
JF‘.':H. -?éJ?_I- 7|2F_x|‘f_|' HE" ABS HE"'JE'O—'.' _ylt_ol (THel: e &, 7|2} : 2025-08-01 ~ 2025-12-05)
20,000 350000
— I PF Loan
18,000
- 300000
16,000 Fee
14,000 - 250000 e 7|}
12,000 - 200000 oE=
10,000 .
2000 -~ 150000 EE TR =R
6,000 :. - 100000 e st A RHO04S A cOO
4,000 +—— . 50000 Synthetic CDO
2,000 |
O T T T T T -;k O gagﬁq“

2025-08 2025-09 2025-10 2025-11 2025-11 2025-12

ALE: KISKHAHE 7L

82, A7 WalH| = (EH91 - %, 712t : 2025-02~2025-12) 213, 128 wWelH| = (EH91 : %, 717 : 2025-12)
=g /el
o= 2
cbo

P-CBQ
28%

REE

PF Loan,
1900
RHE: KISKFAHE 7} Xt&: KISKHAHEIL
1. F7H ABS 2l sigt (59 : A9, %, 7|2 : 2025-12-01~2025-12-05)
7| XA SPC MESE EE] at7| daagd | wge | M
\ ESit A OE 7{|O[H| | Tt K| L A1 AAA 2025-12-04 1Y5M 1900 3.275 CALL

XtZ : DARTH XS A|A|AH

21



H2 X2 MBS Z¥ 9! MK U HlmHS (542l : A4S, %)
a7 MBS 2025-16(2025-11-25) MBS 2025-14(2025-10-28) MBS 2025-13(2025-09-26)
B weZ | wegs | amac | wd3o | we3s) | Amgc | wH3o | wwgs| | Amgs
14 743 2.782 +33 782 2.533 +18 - - -
24 1,200 2.917 +19 1,100 2.651 +12 975 2.635 +22
34 1,100 3.064 +18 1,100 2.718 +14 - - -
51 1,400 3.289 +20 1,400 2.920 +22 1,300 2.887 +28
7 1,100 3.788 +54 1,000 3.137 +31 - - -
104 1,100 3.936 +64 1,100 3314 +42 1,000 3.279 +45
204 1,200 4.006 +71 1,200 3.571 +70 600 3.522 +72
3044 300 3.999 +76 300 3.462 +67 - - -
S E NIRRT
AR FEHIESA
& 4. MBS TH7|E L3 T 0| (Ehel: of 9)
70,000 180,000
£0.000 - 160,000
- 140,000
50,000
/ - 120,000 2022 st
40,000 \ - 100,000 === 2023 S
30,000 - 80,000 024 L
025 2Rl
- 60,000 =<
20,000 - ETHH(RF)
- 40,000
10,000 1 - 20,000
0 - -0
1Y 2Y 3y 5Y 7Y 10y 15y  20Y  30Y
KHZ : KISKHAHE 7}
25 MBS 2H7| sl Ampj= 30| (EHl: o &)
4
3.5
3 m1y
2.5 |2y
m 3y
2 m5Y
7Y
1.5 m 10Y
1 15Y
20Y
0.5
0 T T T 1
MBS2025-12 MBS2025-13 MBS2025-14 MBS2025-16

AtZ : KISKHAHE It

22



@ «isrsrzo

. FSAHE

ofn
o

128 ABS SEA|HU M= P-CBOE 7|XAIAIO 2 St= K| H0| 800X Y, 7|Et SES 7| XXHAtC 2 &}

rir

MOl 2,636 3 el =T SHitet RES ERAL

%6, 27t ABS 7| XXjAH H QEH|E F0| (SHl: o 8)
100% 4
90%
3
80%
I P-CBO
70% 3
I PF Loan

60%
mm Synthetic CDO
50%

2 TSRO S A
40%
QEEZE
30% 1 .
=/ ofE A cpo
20%
1 7|E}
10%
— =39
0% 0
N Q %) 3 &) () QA Qo) O Q N v
Q Q Q Q Q Q Q Q' Q
IR A M A A At St A M
I A A I P I I
XFE : KISKFAHE 7}
B3 MEB8SZ HS
SPC HAN | WAz | 9a TEZ T HAY
el gie i i i

Xt : KISKHAE 7}
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SIIARH : XIHE 2N CPEd] SR8 &5 =Ml

o 7}EChR} KEY POINT
MIE Ha] 02) 3215-1458 o CD: 28l Z7} CD-28K AP E =4
e CP/ESTB : Zrafigol Zta

W TIIxA Al

CDZEIAAASE 3MEE 7IE)= T F UH| 3bp 453t 2.83%2 2 OHASIIALE CD-2HR(AAAS S

HEE 7|F) 2Z2 E= 10bp HAEDH OAACE FF C

o
me
o
rlo
H
=
rlo
0%

234, 1 6,300 &2 7|2
St ™ 3= CHH| ZASHRACEH
CPEEI91Y, A1EE ZI&)= T F UH| 14bp 50t 3.19%2 OFASHAULE CP-2|AKH(AASE 37HE =
7|8 Am e © F OfH| SCHE 24.8bpE 7|23, CP-CD AZE= M F | & E 36bp2 O
B2&0| LIEFRCE CDaEle

M o A 0% 7| FUOIM AB0| HESDH KOl T FHY WS FAE LXS M2 0122 =Y
o N

o, cPEalt XEES TN XISHQ M5 FHE H0|BA FNTLS XS0 OrRE| SRS
AFOME 2% 20| NBST 40| UL B2t 0| XIFoRE REGE FEHHH 953 5
SE50| sieto MO NEST 40| OlTtE St ASSIUC S ML 1Tt 5 58 Tz oy

d181. 91€=E 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sue
A I E(cp-28KY) 2| AtxHAAOD
cp cD N -
2 AAA 240,000 M@ —mme — 4
4.0 0.1
3.5
0_05 190,000
3.0
25 0 140,000
2.0 -0.05
90,000
1.5
0.1
1.0 40,000
-0.15 9 12 2025 3 6 9
0.5
0.0 0.2
7|2t : 2024-12-05~S XY 7|2t : 2024-12-05~2025-12-04
Xt : KISKHAE 7} = F8FEXEHS

24



e

Il. CD, CP/ESTB U A| % Sk

=23 CD 22 I 2™ 114, 32 100 ¥2 7|S5tH ™ = CfH| S7tSHQCH 23 CD 22 I LY
2 237, 1X 6,3009 ¥2 7|S5IH ™ F CHH| ZASHGICH

=3 CP M2 711959 (O 2 MF CHH| 41,0809 A ZASIRACH THI|AKHO| a2 337965 &
<]

Z M CHH| 3,458 ) ZASIQULCEH A1 55 HHU2 CP 51,8744, ESTB 224,621H A= ™F CH|

2} 39,5139 2 ZA 244872 SII34CH

H1. 35 CD ¥dLd (SHel: A )
L EL M 271 THE 2 Z2|(%) ECER

2025-12-01 g2 2026-06-01 182 2.95 300
2025-12-01 dged 2026-12-01 365 2.99 500
2025-12-01 o2 2026-03-03 92 2.80 650
2025-12-01 o2 2 2026-06-01 182 2.96 100
2025-12-01 fo2d 2026-12-01 365 2.94 800
2025-12-01 St 2026-12-01 365 2.94 600
2025-12-02 de2d 2026-12-02 365 3.02 650
2025-12-02 dged 2026-05-22 171 2.97 500
2025-12-02 fo2d 2026-03-03 91 2.80 450
2025-12-02 St 2026-12-02 365 2.97 1,500
2025-12-03 e 2026-12-02 364 3.02 150
2025-12-03 dg2d 2026-06-04 183 2.99 200
2025-12-03 e R 2026-12-03 365 2.97 950
2025-12-03 St 2026-03-03 90 2.80 300
2025-12-03 ShLt2 2026-06-03 182 2.91 400
2025-12-04 f2l2d 2026-12-04 365 2.97 300
2025-12-04 fo2d 2026-06-02 180 291 50
2025-12-04 St 2026-12-04 365 2.97 1,800
2025-12-04 StL2 2026-03-04 90 2.80 300
2025-12-05 f2l2d 2026-12-04 364 2.97 1,600
2025-12-05 StLt2 3 2026-12-04 364 297 3,700
2025-12-05 5Lt 2026-03-05 90 2.80 300
2025-12-05 st it 2d 2026-03-05 90 2.80 200

Xz : oA

J1213. CP/ESTB Lai g 30| (St Mot |, 712t : 2024-12-01 ~ 2025-12-05)

25



200,000 -

150,000 -

100,000 -

50,000 -

12

01

02

03

04

mCP mESTB

05

06

07

08

09

10

11

12

RtE : KISKHAME 7}
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24, ME{E gl oH  (cho): Mo 7|7t : 2024-12-01~) agls, 23 gish ME{H Zr=7¢ (49): )
SHA Q53 mOTAL m UEES| AL mS A 128:?
° = ol Q| At
120,000 80% 3658 Ol
70% w3652 O|Lf
100,000
60% | m 1802 O|Lf
50%
80,000
40% m90Y OfLY
60,000 30% = 602 O|L
20% I
40,000 10% m 302 OfLY
20,000 0% 152 oL}
= g 9 3
0 N 4 d = o8 3 7% o|Lf
12123 456 7 8 9 101112 A= ﬂ A
KIE : KISKFAHEIF Xt&E : KISKFAHE T
d%6. A1 Zd=Y (5491: 49, 712t : 2024-12-01~) A&7, 23 A1 ME{E 23l H|E (2 %)

MESTB mCP

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

121 2 3 4 5 6 7 8 9 10 11 12

REZ: KISKLHE I} KbE: KISKFLHE 7}

I1l. ABCP, ABSTB &3l si%t

T 53 LHIH2 89,651/ E M CHH| 71,1699 ZHASHRACE 7| EXHA2 254 23 of

0| 7ty %ol ZA /U, F7|0z0| 2 FE OIUCE
12i8. ABCP/ABSTB 'L3iZ o 30| (SHSl: M9, 7|12F: 2024-12-01~)
60000 B ABCP m ABSTB
50000
40000
30000
20000
10000

. =

12 1 2 3 4 5 6 7 8 9 10 11 12

Xt : KISKHAE 7}
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79, 7| EXHibE L3Il (29l o, 7124:2024-12-01~) d%10. 23 L8 J|XxxpAE TEA 7t (Hl: )
Y70z EliEMACco) mESMHBHEGES 100%
90%
EHESH LI K| 80% m 3652 O| Ak
70%
60% m365% OlLH
50% m 180 Of LY
40%
30% m90g Of LK
20% me02 OfLK
10%
0% 1302 OfLK
N N Y % > ol o|L
\Sgé—/x\\o'o &&/éq@O o)\,%s/ 1SEO| H
VXY SRR x 7 O|LY
RS N4
Q7 gV %
121 2 3 456 7 8 9 101112 X
AtE: KISKHHE 7} XtE: KISKHHE 7L
2F ™70 HHZHL2 10,5559 o2 ™MF ChH| 1,5519 Y AL S7H= 36528 E 7|& 3.10% =
ZFO|RAULCH
=2F ESAM 2HE s A2 Ao Z MF CHH| 16,5219 LA O 5 A0 A & 1 2|
X|go| A A2 XX[HCE PFE 90 7|&E HAFE|l= 3.80%=E ™ = CiH| 4SS ME OF 2| = AL
d811. £ A CHE S8 BH=A F0| (E9l: Mo, 712 : 2024-12-01-~)
e d =2 XY
10,000
8,000
6,000
4,000
2,000
0
12 1 2 0 11

AtZ : KISKHAHE IF
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OHRIXHA : UEXIH 2T £ WS

0z
I
=

"It KEY POINT
oMY AT 02) 3215-1447 o R0ICt BXY F2| QA4 AIAL S CH 2 S|ARXY ZHO| FX AN S
e ADP ££3 vs T MY X, LSX[E 450 Had At

sielxfd AMESE

= 0] IX F2|= BO) S| LA} T2 2|AXY Lo ME =7 A7t SHEEH 45 SLIUCH
F 2ol =3 X[H®H7t AZE M= E 2HO| Met HSH0| HX|= SoE EFeL 23 LEME /X
StH Df?:.*i\':f.
F ZHH0= BOJ B Q| & At AKX SS0| UM E2|AHE ZEJUCE ROCH SIH7L "F2| 2y ™2
HE =X|&, 0|2 J(IE QLOLOF BtCt Dy DYt ARMAE FSHAL A2 X F2|7 28531, Ol 2 =22Y
A AEe e AE2|E XA=UCE 7|0 5FF 160 B0 Eol= ST /A 23 20| LA
=220 =5 RFE2 75, Y71 2 |IFE AM gHS HUALCL
F 2Htols AZE g E1|0|E17f A HSEE 7|20 118 ADP RIZt 20| AMMAE A 5t2|s}
o 320t B HAE 7|E5IAt 18 £2F 20| 27t LA| BEUCEH O2fLt o F F| gaE F2t Aq A
e B 701910 A2 SAUSHA HES 2|0 1092 7|& 41%UE &2 oAU
MEAYES X7 2% H0ME 12 25bp 25t 7tsdE 87.2%= BHASHH QL =7t QI5HE ®X| 1
AULE.
a8, 0|F3x =& F0| (E491: %, 712k 24.12.06~25.12.04) Jg2. EYIX =Y E F0| (E421: %, 717k 24.12.06~25.12.04)
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
. 0.3 0.4
0.2 2 0.3
3.5 o1 15 0.2
0.1
3 0 1 0
2024-12-06 2025-03-06 2025-06-06 2025-09-06 2024-12-06 2025-03-06 2025-06-06 2025-09-06
DR 2Y 5Y 10Y 30Y DR e=——2Y 5Y 10Y 30Y
XtE : KISKHHE 7, Bloomberg A& : KISKHHE I, Bloomberg
J33. YE2IH =AU E F0| (E491: %, 717+ 24.12.06~25.12.04) d2l4. S22 $UE F0| (E491: %, 717t 24.12.06~25.12.04)
=H(%) 10Y-2Y(%) =xH(%) 10Y-2Y(%)
4 1 0.8
35 E.Z . 07
3 0’7 0.6
25 06 05
2
2 0.5 0.4
15 04 03
0.2
0.5 0.1 0.1
0 0 1 0
2024-12-06 2025-03-06 2025-06-06 2025-09-06 2024-12-06 2025-03-06 2025-06-06 2025-09-06
DR 2Y 5Y 10Y 30Y DR e 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7Y Bloomberg Xt=& : KISKHHE 7L Bloomberg
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2. FU 33X SEIHE (SH21: %)
=2t E 2025-12-04 2025-11-28 2025-11-05 M Oiy| HE oiy|
US TREASURY 2Y 3.50 3.49 3.56 1.00 -6.00
US TREASURY 5Y 3.65 3.56 3.68 9.20 -3.20
US TREASURY 10Y 4.08 4.00 4.08 7.80 0.70
US TREASURY 30Y 475 466 466 8.90 8.60
DEUTSCHLAND REP 2Y 2.06 2.03 2.00 2.80 5.90
DEUTSCHLAND REP 5Y 2.34 2.28 2.26 5.70 8.50
DEUTSCHLAND REP 10Y 2.75 2.68 2.65 6.70 9.30
DEUTSCHLAND REP 30Y 3.39 3.32 3.24 6.90 15.00
JAPAN GOVT 2Y 1.02 0.98 0.93 470 9.20
JAPAN GOVT 5Y 141 1.32 1.23 9.30 18.50
JAPAN GOVT 10Y 1.93 1.81 1.66 12.60 27.10
JAPAN GOVT 30Y 3.40 3.34 3.09 5.20 31.00
CHINA GOVT 2Y 141 142 142 -0.80 -0.80
CHINA GOVT 5Y 1.58 1.57 1.54 0.50 4.00
CHINA GOVT 10Y 1.85 1.83 1.73 1.40 11.30
CHINA GOVT 30Y 2.24 2.16 2.13 8.00 10.80

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(T2l %, 717t 24.12.06~25.12.04)

1,800
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1,400 W
1,200
1,000
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g N S S ¥ S
s JSD/KRW EUR/KRW

Xt& : KISAHHE I, Bloomberg
d27. KPE 58 MA HE (91 %)
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XtZ : KISKHHE I, Bloomberg
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dZl6. MOVE & VIX

(EH9l: %, 712t 24.12.06~25.12.03)
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X2 : KISAHAHE T, Bloomberg
J28. KPE H|Z8 M3 HE (EH21: %)
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XtZ : KISKHHE I, Bloomberg



Jd39. KPE 28 HE HE (5421:bp,7124:25.11.28~25.12.04) 2110. KPE HZ 8k HE HE  @2ibp712:2511.28~2512.09)
DR(bp) DR(bp)
9 10
8
7 8
6
5 6
4 4
3
2 2
1
0 0
19 e/ 1278 2d s 74 104 154 204 12 eZig7ig 24 s 74 108 154 204
Xt& : KISKHHE 7}, Bloomberg X2 @ KISAHEIE Bloomberg
J811. HY *fH ME Z2 (5+9l: %, 712t 25.12.01~25.12.05)
HEHY M ME 22 2 HY M 4 2=
1.23% o o
6.45% 3.23% 3.23% 1.23% 1.23% 7419
22.58%
6.45%
M Utilities B Consumer, Non-cyclical W Utilities B Consumer, Non-cyclical
M Financial B Communications M Financial = Communications
Government Industrial Government Industrial
[ Consumer, Cyclical I Energy [ Consumer, Cyclical " Energy
[ Basic Materials Government(Municipal) [ Basic Materials Government(Municipal)
Technology Technology
Xt& : KISAHHE I, Bloomberg
H2 MF CjH] HY XA ME 5T (H9: %, 7|12t 25.11.24~25.12.05)
MIE =25 HE ¢
Financial 29.63% 32.26% -2.63%
Consumer, Cyclical 3.70% 3.23% 0.48%
Consumer, Non-cyclical 28.40% 16.13% 12.27%
Energy 8.64% 3.23% 5.42%
Government 8.64% 22.58% -13.94%
Basic Materials 1.23% 0.00% 1.23%
Communications 7.41% 6.45% 0.96%
Diversified 0.00% 0.00% 0.00%
Industrial 247% 6.45% -3.98%
Technology 1.23% 0.00% 1.23%
Utilities 741% 9.68% -2.27%
Government(Municipal) 1.23% 0.00% 1.23%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 25.12.01~25.12.05)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KDB 3.23 11/27/26 EURO MTN HKD 2025-11-28 2026-11-27 | 3.23% 51.38MM
KDB Float 11/27/26 EURO MTN usD 2025-11-28 2026-11-27 | 4.29% | SOFRRATE |  100.00MM
KDB Float 11/28/26 EURO MTN usD 2025-11-28 2026-11-28 | 4.29% | SOFRRATE |  100.00MM
INDKOR 0 03/30/26 EURO-DOLLAR | USD 2025-11-28 2026-03-30 - 17.00MM
HANFGI Float 11/27/26 EURO MTN usD 2025-11-28 2026-11-27 | 4.72% | SOFRRATE 5.00MM
CITNAT 0 06/10/26 EURO-DOLLAR | USD 2025-12-03 2026-06-10 - 25.00MM
KDB 0 06/10/26 EURO-DOLLAR | USD 2025-12-03 2026-06-10 - 25.00MM
WOORIB 3 ¥ 03/04/26 | EURO-DOLLAR | USD 2025-12-04 2026-03-04 | 3.5% 77.00MM
CITNAT 0 03/05/26 EURO-DOLLAR | USD 2025-12-05 2026-03-05 - 20.00MM
CITNAT 0 12/07/26 EURO-DOLLAR | USD 2025-12-05 2026-12-07 - 35.00MM
WOORIB Float 12/07/26 | EURO-DOLLAR | USD 2025-12-05 2026-12-07 | 4.415% | SOFRRATE 50.00MM
KEBHNB 3.98 12/07/26 EURO-DOLLAR | USD 2025-12-05 2026-12-07 | 3.98% 50.00MM
KDB 0 03/09/26 EURO NON-DOL..| AUD 2025-12-08 2026-03-09 - 13.19MM
KDB Float 09/08/26 US DOMESTIC | USD 2025-12-08 2026-09-08 | 4.24% | SOFRRATE 90.00MM
HANFGI 4.22 12/09/26 EURO MTN usD 2025-12-09 2026-12-09 | 4.22% 20.00MM
KDB 3.83 12/09/26 EURO MTN usD 2025-12-09 2026-12-09 | 3.83% 50.00MM
WOORIB Float 12/14/26 AUSTRALIAN | AUD 2025-12-12 2026-12-14 | 4.283% | BBSW3M 32.98MM
XtE : KISKHAHEZE Bloomberg
H4. F7H 0|3 FH X & (549l: %, 712k 25.12.01~25.12.05)
Date Name Survey Actual Prior
2025-12-01 Sap =2 0j= M= PMI - 52.2 51.9
2025-12-02 ISM M= X|a= 49 482 487
2025-12-02 ISM THO{ S 7tHX| 5= - 58.5 58
2025-12-02 ISM Al FF=2 -- 474 49.4
2025-12-02 ISM 18 -- 44 46
2025-12-03 U7X 5= & 0.10% 0.00% 0.30%
2025-12-03 U7X MM e | 0.20% 0.20% 0.20%
2025-12-03 FUE7HX| 5= A A 0.30% 0.30% 0.00%
2025-12-03 HH7tsE 77.30% 75.90% 77.40%
2025-12-03 HZ (SIC) A4t 0.10% 0.00% 0.20%
2025-12-03 23 LM A MoM 0.10% 0.10% 0.10%
2025-12-03 S&p =2 O|= MH|AY PMI - 54.1 55
2025-12-03 Sap 22Y 0j= I PMI - 54.2 54.8
2025-12-04 ISM AMH|A X|3= 52 52.6 524
2025-12-04 ISM MH|A X| & 7t - 65.4 70
2025-12-04 ISM AMH|A Al =2 - 52.9 56.2
2025-12-04 ISM AMH|A 18 - 489 482
2025-12-04 M deeg HRds - 191k 216k
2025-12-04 Initial Claims 4-Wk Moving Avg - 214.75k 223.75k
2025-12-04 HYEHAS =T AR - 1939k 1960k
XtE : KISXHAHEZF Bloomberg
5. W= 0|3 X X|= (E491: %, 7|Zt: 25.12.08~25.12.12)
Date Name Survey Actual Prior
2025-12-06 Holas 0.30% -- 0.40%
2025-12-06 74 Q1A H|X| %= 0.30% -- 0.60%
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2025-12-06 HE T oIAH| 0.10% - 0.40%
2025-12-06 PCE 27HX|$= MoM 0.30% -- 0.30%
2025-12-06 PCE &7tX|3= YoY 2.80% -- 2.70%
2025-12-06 =¥ PCE 27| MoM 0.20% -- 0.20%
2025-12-06 =& PCE 27H|== YoY 2.80% -- 2.90%
2025-12-06 OJA|ZHCH S AH|XHA 2 52 -- 51
2025-12-06 A H[XFMEX| 5= $10.480b -- $13.093b
2025-12-10 TOIO|RIH TTA FOIHS -- -- -
2025-12-10 JOLTS Job Openings Rate - - -
2025-12-10 JOLTS Quits Level - - -
2025-12-10 JOLTS Quits Rate -- -- --
2025-12-11 FOMC g2| 23 (&%h 3.75% - 4.00%
2025-12-11 FOMC a2| 273 (6tgh 3.50% - 3.75%
2025-12-11 0] d& Xa&Ha ot =2 - - 3.90%
2025-12-11 Federal Budget Balance -- -- -$284.4b
2025-12-11 F9=X| -$66.6b - -$59.6b
2025-12-11 % MoM - -- 0.10%
2025-12-11 2 MoM - -- -5.10%
XtE : KISXHAHEZE Bloomberg
B6. Tt 54 4H X|= (E49I: %, 7|Zt: 25.12.01~25.12.05)
Date Name Survey Actual Prior
2025-11-28 TYUSIHA5= T EH| 0.00% 0.20% 0.20%
2025-11-28 FUS7HK|4= A E| -1.60% -1.40% -1.00%
2025-11-28 20§ EkOf (T CiH]) 0.20% -0.30% 0.20%
2025-11-28 20§ THof NSA M H| 0.10% 1.30% 2.80%
2025-11-28 HYX HS (CHlH) 4.5k 1.0k -1.0k
2025-11-28 MY HHE SA 6.30% 6.30% 6.30%
2025-11-28 CPI &4l T | - -0.20% 0.30%
2025-11-28 CPI 8| Ml A -- 2.50% 2.40%
2025-11-28 CPI HtO[0] & T EH| - -0.20% 0.30%
2025-11-28 CPI HtO[Of| 2 T HH| -- 2.20% 2.20%
2025-11-28 CPI E2tAIR 23 M AH| - -0.20% 0.40%
2025-11-28 CPl HZEIR 23 M| -- 2.60% 2.60%
2025-11-28 CPI (M2 CH|) -0.20% -0.20% 0.30%
2025-11-28 CPI (M ECHH]) 2.40% 2.30% 2.30%
2025-11-28 CPI EU B & -0.50% -0.50% 0.30%
2025-11-28 CPIEU 3% MiEH| 2.40% 2.60% 2.30%
2025-12-01 HCOB 5¢ H=¢ PMmI - 482 484
2025-12-03 HCOB S5¢ AMH|A Y PMI - 53.1 527
2025-12-03 HCOB 52 Z&t PMI - 524 52.1
2025-12-04 HCOB 5¢ AXY PMI - 452 428
X2 : KISKHHEZL Bloomberg
27 UF 54 48 X|= (E49I: %, 7|ZF: 25.12.08~25.12.12)
Date Name Survey Actual Prior
2025-12-05 YT T 0.30% -- 1.10%
2025-12-05 SYTF WDA HiEH| -2.40% -- -4.30%
2025-12-08 A M A SA MoM -- -- 1.30%
2025-12-08 Ar M A WDA YoY - - -1.00%
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2025-12-09 FAX| SA -- - 15.3b
2025-12-09 +Z& SA MoM - - 1.40%
2025-12-09 22 SA MoM - - 3.10%
12/11-12/15 ZOjE 74X 4= 2| - - 0.30%
12/11-12/15 ZOjE 74X 4= HEH| - - 1.10%

XtE : KISXHHE 7L Bloomberg

H8. F = FH A=

(TH2l: %, 712k 25.12.01~25.12.05)

Date Name Survey Actual Prior
2025-11-30 HNZEY PMI 49.4 492 49
2025-11-30 HIXMZEY PMI 50 495 50.1
2025-11-30 I PMI - 49.7 50
2025-12-01 HolE=E = MZEY PMI 50.5 49.9 50.6
2025-12-03 HolE=E = & PMI -- 51.2 51.8
2025-12-03 HO|ElE &= AMH|A PMI 52.1 52.1 52.6
XtE : KISKHAHEZE Bloomberg
H9. Y == 4N X|® (TH2l: %, 712t 25.12.08~25.12.12)

Date Name Survey Actual Prior
2025-12-07 QletE 7 $3358.00b - $3343.34b
2025-12-08 +Z YoY 4.20% -- -1.10%
2025-12-08 ¢ Yoy 2.80% -- 1.00%
2025-12-08 F9=X| $103.72b - $90.07b
2025-12-08 £Z YoY CNY - - -0.80%
2025-12-08 2 YoY CNY - -- 1.40%
2025-12-08 B A=X| CNY - -- 640.00b
12/09-12/15 Al fetst = CNY YTD 15392.8b -- 14970.0b
12/09-12/15 SXHEH CNY YTD 33150.8b - 30900.0b
12/09-12/15 S25= M2 T 8.20% - 8.20%
12/09-12/15 E333 M1 Yoy - -- 6.20%
12/09-12/15 E333 MO Yoy - - 10.60%
2025-12-10 PPl M AH| -2.00% -- -2.10%
2025-12-10 CPI (M ECHH]) 0.70% - 0.20%
12/11-12/18 FDI SALHH| YoY CNY - -- -10.30%

XtE : KISXHAHEZE Bloomberg
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@ 7jetetxt KEY POINT
kA2 i 02) 3215-1492 e X|t 3= CHH| KOSPI X|3= A5, S&P500 &5
o FZHELS UH M= F7t, HHBH M= CiH| S 7.
o ELS A& = B71 48 T35 B X2 E &35,
. Ll F4 Al
B OtX|2 H2HLQl 05, KOSPIX|SE HF CE| 17346p 43T, FRA|4 & KOSPI200E HF
CHH| 4.84% &5, KOSPIE K|t 3= ORX|2F 2l CHH| 4.42% &S SHRILCE.

1. MF CHH| FQ X|5= 30| (SHl: ZQIE)
Xl X F NEES HEE
KOSPI200 554.00 580.81 A26.81
NIKKEI225 50,253.91 50,491.87 A237.96
HSCEI 9,130.18 9,198.30 AG68.12
EUROSTOXX50 5,668.17 5,718.08 A4991
S&P500 6,849.09 6,857.12 A803
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
a3 A2 11T R K F0| (&9 Z2UE)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
51500 - - 600 9800 - - 8000
21000 > 9600 fm | 7000
50500 | L 580
+ 6000
R I s ————
50000 L 570
+ 5000
49500 - b 560 9200 1
r 4000
49000 - b 550 9000 |
r 3000
48500 A r 540
8800 1
r 2000
48000 - 530
47500 b 520 86007 [ 1000
47000 ; ; ; 510 8400 ; : : 0
2025-11-10 2025-11-17 2025-11-24 2025-12-01 2025-11-10 2025-11-17 2025-11-24 2025-12-01

F) 22 452 lE
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@ «is7l
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 102 82 -20
TLX| =¥ 35 34 -1
deEs=d 41 54 13
Sl X| = 86 159 73
T 15 13 -2
sfeleetd 7 12 5
A 286 354 68
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HER
FHESH 30,843 22,696 -8,147
IR A 9,076 5,860 -3,216
B 2,436 3,030 594
Sl x| =¥ 7,811 29,381 21,570
TU=ed 1,480 833 -647
sfel=etd 347 566 219
A 51,993 62,366 10,373
X2 : KISKHEEIE
B5 FZHELS HAHE : 7| XXMH(ESE = 49 107H) (H2: 7H)
=2 HESIN R HESSEI) HESSYIE] e
1 KOSPI200 SPX SX5E 74
2 ARt - - 43
3 KOSPI200 - - 32
4 KOSPI200 NIKKEI225 SPX 26
5 JALANTIR TECHNOLOGIES INC- TESLA INC - 18
6 S CHKE - - 14
7 NIKKEI225 SPX SX5E 13
8 KOSPI200 NIKKEI225 SX5E 11
9 HSCEI KOSPI200 NIKKEI225 10
10 KOSPI200 At - 8
X2 : KISKHEEIE
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SWAP : CD 912= =d 0.03% &5

"Rt KEY POINT

Mz atE  02) 3215-2940 e X|t F CiH| CD 22| 0.03% A&
e RS 22| &#5A|, CRS 22| &SAl
e SWAP SPREAD AH5 A, SWAP BASIS A5 A

2 CDEEl= 283%2 T F CiH| YSSHRACL RS F2l= MEHE o= 45311, CRS F2[29] F
P HHZE 45 FHE AT RS 29t KTB Yield| Xt0[Ql 2E-AY AT EE HEHE

.|
S|
StRLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 32 SMHE 200 1 5= AL,

81, F2 32 F0| (EH9l: %)

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

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

0.00%
P FHFD PO DN SIS PP PO DD

NN
Nl AR K R o>
0"/ -~ 6" 4 0"' N4 0"' N4 NP U

VP
D AD N ) '» D7D DT DT D

Rt : KISKHAME 7}

J82. 8 22| FUHHS (54 %)

mKTB m KRW IRS m KRW CRS m USD IRS uUSD TB

0.07%
0.06% 0.06%

0.06% 0.06%
0.05% |
0.04% |
0.03% -
0.02% -

0.01%
0.00%

0.00%

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

@ «isxt

(THl: %)

AFIH 7

XtO| ———12/5/2025 11/28/2025
4.50% 0.120%
4.00% //— 0.100%
3500 o — 0.080%
3.00% 0.060%
2.50% 0.040%
2.00% 0.020%
1.50% 0.000%
1.00% -0.020%
0.50% -0.040%
0.00% -0.060%
3M 6M 9M 1Y 2Y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
X} & : Refinitiv, Bloomberg
H1. USD IRS Data (H9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-12-05 3.5007 3.3153 3.2948 3.37
2025-11-28 3.5078 3.2757 3.2324 3.2817
Fisz -0.0071 0.0396 0.0624 0.0883
2024-12-31 41632 4.0674 4.0372 4.008
i -0.6625 -0.7521 -0.7424 -0.638
X2 : KISKHEE L
J24. KRW IRS (SH2l: %, BP)
Xt0| ——12/5/2025 11/28/2025
3.40% 0.04%
3.30% 0.03%
3.20% 0.02%
3.10% 0.01%
3.00% 0.00%
2.90% \ -0.01%
2.80% > -0.02%
2.70% -0.03%
2.60% -0.04%
2.50% -0.05%
3M 6M 9M 1Y 2Y 3y 4y 5y 6y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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H#2. KRW IRS Data (TH9l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2025-12-05 2.7675 2.8825 2.9925 3.1125
2025-11-28 2.805 2.905 2.985 3.095
FUBZ -0.0375 -0.0225 0.0075 0.0175
2024-12-31 2.8625 2.7275 2.705 2.72
oy -0.095 0.155 0.2875 0.3925

RIE : KISKHAHE 7}

A25. KRW CRS (THl: %)
Xpo|  ——12/5/2025 11/28/2025

3.00% 0.09%
——__ 008%

2.50%
0.07%
2.00% 0.06%
0.05%

1.50%
0.04%
1.00% 0.03%
0.02%

0.50%
0.01%
0.00% 0.00%

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

XtZ : Refinitiv, Bloomberg

H3. KRW CRS Data (EH9l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2025-12-05 2.245 2.425 2.57 2.68
2025-11-28 2.165 2.36 2.51 2.64
FU3Y 0.08 0.065 0.06 0.04
2024-12-31 2315 2.185 2.19 2.23
HEChy| -0.07 0.24 0.38 0.45

ALZ : KISKHAE 7}
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a2l6. KTB (5+$1: %, BP)
Xt0| ——12/5/2025 11/28/2025
4.00% 0.04%
3.50% B 0.03%
e 0.03%
3.00% ) ) 0.02%
2.50% - em— — 0.02%
0.01%
2.00%
0.01%
1.50% 0.00%
1.00% -0.01%
-0.01%
0,
0.50% 0.02%
0.00% -0.02%
3M 6M 9M 1Y 2y 3Y 4y 5Y 6y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (EH2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2025-12-05 2.505 2.82 2.99 3.192
2025-11-28 2.495 2.825 2.99 3.17
F034 0.01 -0.005 0 0.022
2024-12-31 2.71 2.767 2.597 2.765
HEChb| -0.205 0.053 0.393 0.427
ALZ : KISKHAE 7L
217, IRS TEH7| A=y E 0] (59 = %) 128, IRS e ATYE FZHHE (T : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y m KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.25%
0 0.012% -
0.20% 0.010%
0.15% 0.010% |
“‘
0.10% 0.008% -
0.05%
0.00% x 1 J 0.006%
-0.05% 0.004%
-0.10%
0.002% |
-0.15% % 0.000%
2024-06 2024-12 2025-06 2025-12 0.000%

AtZE : KISKHAHE L

AtZ : KISKHAHE L
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qlo, A2 HIOAlA 0| (&1 : %

SWAP BASIS(1Y) SWAP BASIS(3Y)

0.00%
-0.10%
-0.20% |
-0.30%
-0.40% |

0.50% Al "H‘ J
AN d
-0.70% |

-0.80%
-0.90%

-1.00% : : !
2024-06 2024-12 2025-06 2025-12

XtZ : Refinitiv, Bloomberg

311, KTB/IRS 30| (T2l - %)

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

0.30% -
0.20% -
0.10%
0.00%

-0.10% |

-0.20% ! ! !
2024-06 2024-12 2025-06 2025-12

Xt& : Refinitiv, Bloomberg
I FXAE &2

/st 8L K|t 2= CHH| 1470601 A 2

£ LLERCE 7IEH 52 S8 5 20 22 0
22 ZH 55 Byt g/ge 2gEEE

MEt

Qal
=
|
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1210. ZZH|O[A| X F7HHE (5491 : %)

H SWAP BASIS(1Y) SWAP BASIS(3Y)
0.140%

0.118%

0.120% |
0.100% |
0.080% |-
0.060% 0.053%
0.040% |

0.020% -

0.000%

Xt2Z : Refinitiv, Bloomberg

%12, KTB/IRS F7t HE (THl - %)

M SWAP BASIS(1Y) SWAP BASIS(3Y)
0.020%

0.010% |

0.000%
-0.010% -
-0.020% -
-0.030% -
-0.040% -

-0.050% -

-0.048%

-0.060% -

146882 2 -1.8%, -12.25BPC+Z ;]
ShE| O] ZME 291, dste ZM, g=
19 7|F -1958 2 LIEIW T 22 5t Y-S L]

Xt& : Refinitiv, Bloomberg



J&13. KRW/USD Swap Point 30|

@ «isxt

AFIH 7
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X2 : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
M ECHH| X0 FZCHH| AFO| ——12/5/2025 ——11/28/2025 ——12/31/2024
1500 80
1480 70
1460 60
1440 \ 50
1420 20
1400
1380 30
1360 20
1340 10
1320 0
1300 -10
1280 -20
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
X} 2 : Refinitiv, Bloomberg
H5 FRE3} g2 U F2t (Sl 7HE)
35 2025-12-05 | 2025-11-28 Xto] 3= 2025-12-05 | 2025-11-28 Xto|
KRW/USD 1468.8 1468.8 -1.8 USD/CHF 0.803 0.805 -0.002
EUR/USD 1.166 1.166 0.007 USD/SGD 1.294 1.296 -0.002
GBP/USD 1.335 1335 0.013 USD/IDR 16644 16667.5 235
USD/JPY 154.54 154.54 -1.82 USD/PHP 58.97 58.672 0.298
USD/HKD 7.784 7.784 0.001 USD/TWD 31.282 31.357 -0.075
USD/CNY 7.069 7.069 -0.008 USD/SEK 9.411 9.486 -0.075
USD/CAD 1.395 1.395 -0.009 USD/PLN 3.63 3.651 -0.021
AUD/USD 0.662 0.662 0.01 USD/DKK 6.406 6.446 -0.041
NZD/USD 0.577 0.577 0.006 USD/ZAR 16.961 17.168 -0.207

N2 MEATEEN (154 402

g 7|%)

—
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Appendix 11 =L 3¢dl 2 Credit Spread 8z &

0|3l A2l 02) 3215-1454

1. 7 F23| (549 %, 2025-12-05) H2 812 =2 22| (E+1: %, 2025-12-05)
T2 A TFCHH] | AXCHH| =2 g TFCOHH| | AXCHH|
CD 90¥ 2.830 0.030 -0.430 o= 2y 3.520 0.025 -0.860
Ccp9o0g 3.190 0.140 -0.210 Oj= 5Y 3.670 0.111 -0.285
=3 3 2.990 0.000 0.488 oj= 10y 4,097 0.094 0.259
=3 5 3.192 0.022 0.517 oj= 20Y 4716 0.112 0.613
=3 104 3.352 0.007 0.610 oj= 30Y 4.756 0.100 0.829
=1 204 3312 0.002 0.545 FE 2y 2.074 0.046 -0.587
=1 304 3.202 -0.015 0.510 S8 5y 2370 0.087 -0.087
S¢ot1d 2.530 0.025 -0.130 S8 10y 2.771 0.091 0.333
S0t 2 2.877 -0.018 0.235 S8 20y 3.295 0.085 0.847
&0t 34 3.020 -0.007 0.365 S8 30y 3.405 0.087 1.048
At&E : KIS-NET A& : KIS-NET
3. ZL FRX|$ (PIEY : 2025-12-05) H4. I Credit Spread (E421: %, 2025-12-05)
Fax|$ A MFOiH| | SIXCiH| U2 A HFCHH| | AXCHH|
KTB3 133.48 -0.46 -13.52 E% AAA 3.182 -0.007 -0.113
KTB10 113.63 -0.03 -4.04 BIAY AA- 3.465 0.002 -0.215
KOSPI 4,100.05 173.46| 1,701.11 7|Et= 8%l AA- 3.505 -0.003 -0.223
0 0. 0 0 2K AAA 3.198 -0.005 -0.136
At&E : KIS-NET A& : KIS-NET
H5, ME{¥ J 31 C{H| Credit Spread HE ZM| Top3 LA} (9l : bp, 27| : 3Y)
Qs ZM Top 3
. ZALE s HE
SAHYI| YRS AAA -1.2
HEIZ A S A} AAO -1.0
DS A B[S A AAO -1.0
DHEZA|SAL AAO -1.0
NEEA RS SA AA+ -1.0
T AP S AL AA+ -1.0
CHE Al S A AA+ -1.0
T RSSA AA+ -1.0
QM= A|SAL AA+ -1.0
SAE A SAL AA+ -1.0
SFEGA A SA AA+ -1.0
SHZAAZA|SA AA+ -1.0
BT LESA AA+ -1.0
SENLSA AA+ -1.0
EHNLUSA AA+ -1.0
ESHHZINLSA AA+ -1.0
A AT LS A AAO -1.0
St = Al SAL AAO -1.0
S ZA|SAL AAO -1.0
s QHALE Al S A} AAO -1.0
- SRR SAL AAA -0.7
St M H S AL AAA -0.7
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St FEiFESA AAA -0.7
St 7t A S AL AAA -0.7
/MRSt AAA -0.7

FEEAESSA} AAA -0.7

AMTH S SA AAA -0.7

BI|FEHEASAL AAA -0.7

St &0 ESA AAA -0.7
o= otSAL AAA -0.7
St AHLH2HE| S A AAA -0.7

g5 AAA -0.7
2o oS AL AAA -0.7
St AT AL AAA -0.7

St=X| G S A AAA -0.7

St A EHR| S B AAA -0.7

MEFEHEZASA AAA -0.7
UHZ DS AL AAA -0.7

St EX|FERZ AL AAA -0.7
SAH oS AL AAA -0.7

SOiFtE AA+ -1.3

SHLEFHE AAO -1.3

f27tE AAO -1.3
Ao[H[=ZRIZIE AA+ -1.3

AT 7] o AA+ -1.3
AlSHIIE AA+ -1.3

HINZLE AA+ -1.3

HstE AA+ -1.3

2 e o = BBBO -0.3

7|2 ol e A- -03
A2 W I AA- -0.3

St EXFH O E A0 -03

Ofo| ¥y m| A+ -03
ZEAHHATHO| & A H| AT 2|0} A+ -03
LM oto|mto| H A A H| AT 2|Of A+ -03
O 2 M| O A X T}O| H A A H| A A+ -03
FLEXH H| A 0| 7] | AA- -0.3
A AA- -0.3

Of 7274 mf & AO -03
oo X| s m| & AA- -03

O] 2 off S 7] o] = AA- -0.3
ZH7tE AA- -0.3

ClH[ZH o] & BBB+ -03

fElasHale AA- -0.3

XojH| 2|7} m AA- -0.3
SLEFH I & AA- -0.3
ot 7 m| & A0 -03
Ofo[H| 7| 0|7} | AA- -0.3
[X|FH | A0 -03
SO T A+ -03
Aoty ol g AA- -0.3
7O H| 7} | B AA- -0.3
2| =74 m| & A+ 0.7
St AL AAA -0.5
e e AAA -0.5

46



.

.

.

.

.

.

.

.

.

.

.

.

: bp, Tt7] : 3Y)

3

M % % M oI |07 |01 |ioT |iol 01 |07 |07 |01 |ioI 10T |fol
H|H M| HH HHMHMHMHMHH
<< <9< IFIcic|<c|tiri<i<i<|ZIQ el |l TlTic|<c| <<
<< << F B <|TF<|<|I<|/D P |<|< <[ BI<C <[ BL /Y| <|<|D|<|B|<
< | << mn|;o|<|od ;|| L <L g | | L <L pn|ad || <L @ ||| | <L | < | | <
- — <
r o=
<| — il — <l | |= | ofo
T |3 = = pr S R ol N v ok |81 Ao
il of! =3 — _._._O |3l | = ol | =
nH 0 e O_._._l_.r_D_._._ 7LIO|_I_A_|__3L
ru |5F |4 S0 |2 ml | | |uk |7 KR (ol | (Ko
= o _A_.OOKHA.__._._ _._._o_l_ m_n__u__._.__._._l
= =3 r x|V - Bl <l o |+
Bl ol jol uk jol Jod
1 =

kM| Top 3

34 A}

HO [0y |L0 [N DS | IS IS IS [ IS IS IS IS IS IS SIS s
FO|QRIRUVPRND?VURNPNPNPNPUNRNNR
NIBESSALY59595959595 1595959595 959595
< I < < << << ICCCICEICICICICNC
h <l<l<l<|<|<|<|<|<|<|<|<|<|<|<|<|<
i<
Ho |Ho
go K |70
< i |Ho
s
ot < |
i
jod |od

S| ALxH

e

Hy

—

H6. ME{'H 311 C{H| Credit Spread 'H& 2N Top3 &

A& KISKHA

b |

47




oL otSAL AAA -0.7

St &0 ESA AAA -0.7
BI|FEHEASAL AAA -0.7
oSt M FSAL AAA -0.7

St M EH S AL AAA -0.7

Sl FEiFESA AAA -0.7

Stm 7t A S AL AAA -0.7
/MRS AAA -0.7
Sg5YY AAA -0.7
FEEAESSA} AAA -0.7
st ol met e AL K| /IS AL AAA -0.7
St 2 SA AAA -0.7

St=X| G S A AAA -0.7

| 2| =71 | & A+ 0.7
AR27H I S AA- -0.3

7|20 ol e A- -03

A olH|7Hm| & AA- -0.3
Aoty ol AA- -0.3

RO T A+ -03

AX|FH o A0 -03

OFO|H|#| 0| 7H | & AA- -0.3

ot 7o & A0 -03

SHLZH I & AA- -0.3
XolH|2|7Hm & AA- -0.3
L2880l AA- -0.3

C|H[7H | & BBB+ -03
ZH7tE AA- -0.3

Al Ol 7t | BBBO -0.3

St EXFHOE AO -03
7tEXY Oto| 7 m| & A+ -0.3
ZAHHATHO| & A H| AT 2| OF A+ -03
LM oto|mto| H A H| AT 2|Of A+ -03
O 2 M| G| A M X IHO| - M H| A A+ -03
H| A 0| 7] | AA- -0.3
SAfHH S AA- -0.3

Of 7274 m| & AO -03
ool X| s m| & AA- -03

O] 2 off S 7] o] = AA- -0.3

Lz B =, AA+ 13

HstE AA+ -1.3

SHLHZLE AAO -1.3

{27t AAO -1.3

HIMZLE AA+ -1.3

ABItE AA+ -1.3

IO 7H | AA+ -13
AOoH=EZtE AA+ -1.3
XS AA- 1.2

SIARY SKel" A A+ 1.0
Hz|==H AA- 0.7

oo MsA AAO 0.7

L= KISKpAHEZ

t
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i < A{GH od al =
Appendix 2] SMUAIUHY X MESZ dE
S| X 02) 3215-1435
H1, SAYAILLY
BEIAC =9 i oY ZI7|1HAIY A&
He els
H2. 3A M52 HA Szl (712} : 2025-11-28~2025-12-05)
EIH ALY BtAl 3F
S|Ate e == saHELUY ghily NICE et714
o | ol | & oty sS=2 oty S5 oty
otat M 2025-11-28 | BOND | BBB+ A- A- | 2025-11-28
Siff=2 2 H[A 2025-12-01| BOND | AAO0 | AA+ AA+ | 2025-12-01
S 2 2H|A 2025-12-04| BOND | AAO0 | AA+ AA+ | 2025-12-04
sl=2H|A 2025-12-04 7|58 AA0 | AA+ AA+ | 2025-12-04
SUZ2024 M1 AFAH L () 2025-12-02| ABS | BBB+ | A+ A+ | 2025-12-02
UZ2024 M1 KA A L () 2025-12-02| ABS | BBBO A0 A0 | 2025-12-02
UZ2024 M 1RFA A Y & (S) 2025-12-02| ABS | BBB- A- A- | 2025-12-02
H3 3\ fRME8SE HE s (712t : 2025-11-28~2025-12-05)
E:-ﬁ?:lLHGI o§_
=2 of H| o o 7}l =g emro™ w7 BHAl 87
T AH g1y R o | =t | a7 | =3 | NICE | $7|"
Mt MNEESLLE 2025-11-27 882 BBBO | BBBO | BBBO BBBO
#HE otate M 2025-11-28 BOND BBB+ A- A- A-
At K|HH[QI=Z 2t 3 2025-12-01 g2 B- B- B- B-
A |SHStEE| L K| A(BFO| 22| E)|  2025-12-03 BOND A+ A+ A+ A+
HE sif2 =H|A 2025-12-04 BOND AAO | AA+ AA+ AA+
HE sif2 =H|A 2025-12-04 71952 | AA0 | AA+ AA+ AA+
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

| -
SPC 7| XXt MMILHY 2 KIS-Net2 S8l Q154 = AFL|CL
HHE 2| 02) 3215-1458
H1. {35 55 gdng (712+: 2025-12-01~2025-12-05, T+9| : 4 l)
spc A Ay | So TIERA K
od O
H| @ AEFX| & K} A1 CHEA A (CLO) | 2025-12-30 500 MEEY
F| AZBAK S} A1 | TiEXACLO) | 2026-02-02 479 ote
ohetShLEA| 2 At A1 CHE*#H(CLO) | 2026-03-03 300 SIEtA[HE
HIH O W] Of A K| & &Kt A1 AMEF=OH 2026-01-26 2,013 Ol O X|C| o U T
H|#H 0| = 2 K| Al @ K} A1 AMEtOIH 2026-02-06 1,705 SKOJ| LA K|
7{|O| X| O] Of| 2 E| A1 FARA 2026-01-02 134 X|%O|Iﬂ9§%$¢£$%ﬁ$”
2
I A 2ba| LA A2+ | B34t 2HA THE | 2026-01-29 150 Zlg oA
IO M| A K| O Kt Al | ABFLEDFR A | 2026-02-27 703 SKX| M EE|
O 9l LA Xt A1 "oloa 2026-09-04 201 St
AT Z AL A1 7105 2026-09-04 1 ShLt2 %
HelZ=fE Al | RS 2E HE | 2026-01-02 430 $§FQQ$EHX£H%§HWE£
2| AX LA} A1 CHEXHE(CLO) | 2026-03-03 150 | ;%J
7| 0| | CH H & @ K} A2 | B34 A THE | 2026-01-02 45 X|#AolTH Y
Bl I R 2 Xt Al | B4 B HE | 2025-12-16 150 RS P = e
7| ATIE M YKt Al | BS54 2E THE | 2026-03-02 20 MO 7E e A7) Y
= 2IH LA A1 "oloa 2026-03-27 700 St
Clof o] X| 2 AIX| A2+ |AIBILECHZRA| 2026-02-27 103 =Xt
QU Of| O K| Al B M| X Al | B34 2 HE | 2025-12-30 160 WESEYA
7 0|H| O] 2 A M| Ak} AT CHEM B (CLO) | 2026-03-05 500 530 O 2 AH O] A
7|22 2HA X H Xt A1 CHE=xH A (CLO) | 2025-12-30 303 7| AR AN MY TA
=S UKt Al | HESASA | 2026-03-05 61 | opoland e FASALR A
AEFH012=
22|70l A X 0|kt A1 CHExH B (CLO) | 2026-03-03 1,000 ohotER M
O AE}O| 7 O| A E| A1 CHExHH(CLO) | 2026-02-05 200 O|OrE
Q10| #| 0| 72 OF A1 CHER 3 (CLO) | 2026-03-05 245 ACIHERHAE
H|O| 29 e K| A} A3 | CHEXA(CLO) | 2026-02-28 200 O|lHEZ|H Y
CHeF @ 2| H| AL A1 CHEXH B (CLO) | 2026-03-03 300 Ch&
E AL THH A Al | SHOREARIHH | 2025-12-03 100 Hd5H
510] 2 M QY7 M| ZH A A2 | BS54 A THE | 2026-01-05 60 O] Z0i[o] A M
0| AQt0| 2 2 HA| Ak} Al | ES4 23 iE | 2026-03-01 100 O|AEQAEQIHIMYE
QUALAAHUK | A1 | HESOEH | 2026-02-13 357 CTHHAEAREASESAE
XHAlEH 82T
HAE S Ot AT CHEM 2 (CLO) | 2025-12-05 700 (ﬂﬁmomcﬂEljaﬂolElEali
TE A AT ABS(SF CDO) | 2025-12-29 650 O A O] M| | S A H| Of K}
A2 A~ OFO| E| M| A} A1 CHE=xH A (CLO) | 2025-12-18 74 OO| Of A E| &l
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spc i asjy | o9 TR KT
sa =4
AMA|LEQALFHOLO[AT] | Al 2026-02-27 3 %’”%iifizﬁsgﬁ%
7lo[1gf o]~ A1 2026-03-04 1,350 SH353PFV
= 5 H| Of K| AR X} AT 2026-02-03 217 §ﬁ|2@¥tﬂ:ifw%§7w
ey
2|52 L 3K} AT 2026-09-10 2 fEled
A C|R| 2K} Al 2026-03-17 750 St
Oi| 2 Of| = M| O| K| &f| 7+ K} A1 2025-12-05 100 HEEH
7| 20| A0 ZH e = A2 2026-03-05 300 o270l Ma| &
O[H| x| of| A 2t0| A3 2026-06-30 1 ojfizge
o|H|X|of| A 2}0] A3 2026-03-05 400 olede
O|E{ 2 =S H| O X A2- 2026-01-16 420 EQEE}OMZEE&IEEME
B
St E A ETOIH LXE Al 2026-02-27 853 KTB%E%CRE%E{“EEXW =
X499z
2| X|A0IEYE Al 2026-02-02 676 gﬂgaqq&ﬂwﬂ:wﬂgguum&
Ol AEFO| ALY | Cf Al CHEXHZ(CLO) | 2025-12-30 500 RO S
SFLOFO| X A O] A} A1 CHEXH2(CLO) | 2025-12-30 200 oto|A 120
ZA0[X|2to|= Al | B34 2 THE | 2026-03-01 808 H| 7| O| k2 H| L X}
EFO| 7 2 H| L X} Al | B34 - IE | 2026-02-27 123 =z2}o| 8| 2| E| K|
SfOIMOIZAHMYA | A1 | BEM BE OIF | 202601-02 19 i rere a1ttt
OO EXIMMZIEZ | AN YRt A1 | 54 2E 1E | 2026-01-06 600 MO 7E e A7) Y
Lt 2 AFK| O] X} A2+ 2025-12-09 23 W NEPNESTE]
A LA} A1 2026-12-01 500 St
Ofo|H| & K| O]k} Al | BS E| 2026-03-05 200 HAEREE
Z2l0| =R A} Al |A8F H| 2026-01-30 134 SKOl|HX]|
SMUSE| TER AL A2 | BB E | 2026-01-05 236 AHOIC|7H e
70| =7 H| 0] 0j| 0| X]| A2 | BB E | 2026-03-05 200 EPNIEPNY
A OLO| A K| O| Xt Al | B34 = | 2025-12-22 184 Z= 79 040}0|
OFCIOFAA | 2k} AT 2026-01-05 | 433 A‘ﬂﬂ'ﬁ’o'ifgfa'%“%
O ~EtO| A O| A E| A1 | CHEX{A(CLO) | 2026-03-05 1,300 o|otE
2L EX X A2+ | £ 3 E | 2026-02-27 190 Ef2CIAM
A Ofl O| M| = X} A1 =1 A(CLO) | 2026-02-27 4 Vacane Company Limited
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O|AfE 02) 3215-1432
H1. FUHNASRE 7| aA (9 wakel)
Z3M S=x Sokxy 2 7IEtZ-8X S| AE ABS A
24,340,771 1,340,000 940,000 5,550,000 2,194,000 564,000 970,370 35,899,141
XE : KISKHAEIE
2. F2t 23X Wo|vE (SH] - Hnkg))
T2 271y 324 gy ER k] R H8SE
2025-12-10 | =X 0|X}03660-2512 2010-01-27 15Y 10m 13d 482,758
2025-12-10 |1 203660-2512(22-13) 2023-02-16 2Y 9m 24d 6,000
= 2025-12-10 | =104250-2512(F1122-13) 2022-12-10 3y 12,656,001
2025-12-10 | x{&203660-2512(15-8) 2016-03-02 9Y 9m 8d 437,792
2025-12-10 | =102250-2512(F1115-8) 2015-12-10 10Y 10,758,220
2025-12-07 | AHAHEHE| SAFKI472]5012-07 2020-12-07 5y 150,000 AAA
2025-12-08 |7 21326 2022-12-08 3y 80,000 AAA
2025-12-08 |0 7| 35 HA EXH2023-6(Ah) 2023-12-08 2y 70,000 AAA
2025-12-09 |B7|FEHZ AT AR24-12-88 2024-12-09 1Y 100,000 AAA
SR | 2025-12-09 | AHAtEE|ZAMH|482|5012-09 2020-12-09 5Y 300,000 AAA
2025-12-11 | SE5LHE7|F2507L-2 21153 2025-07-11 5m 200,000
2025-12-11 | RpebHE| S ALK 782]2012-11(AD 2023-12-11 2Y 150,000 AAA
2025-12-12 |35 Ee7|=525067-2 21183 2025-06-12 6m 150,000
2025-12-12 |37 21328 2022-12-12 3y 140,000 AAA
SOHR | 2025-12-09 |&9'DC025-1209-0910 2025-09-09 3m 940,000
2025-12-07 | tL2%346-090(2.252-07 2023-09-07 2Y 3m 150,000 AAA
2025-12-07 |&tE ZHE(4)1520]1000-1207-1 2015-12-07 10Y 700,000 AA+
2025-12-07  |A13H2827-12-0]-2-A 2023-12-07 2y 300,000 AAA
2025-12-07 | &I8h2¥27-12-0[-2-B 2023-12-07 2Y 400,000 AAA
2025-12-08 |A+222410]0300-1208-1 2022-12-08 3y 350,000 AAA
2025-12-08 |7| oAl 22120|3A—08 2022-12-08 3y 110,000 AAA
2025-12-08 |MF2 =ARE10/(F 2015-12-08 10Y 20,000 AA-
2025-12-09 |7|¥2H(A1)22120|3A-09 2022-12-09 3y 120,000 AAA
2025-12-09 | = 212%44120]| & Y(03)1-09 2024-12-09 1Y 70,000 AAA
2025-12-09 |A222410]0300-1209-1 2022-12-09 3y 200,000 AAA
2025-12-10 |St= == U Z§24062+-0|&-1.5 2024-06-10 1Y 6m 50,000 AAA
2025-12-10 | F4H2%32024-120[1A-10 2024-12-10 1Y 80,000 AAA
2wy 2025-12-10 |2HErEAS 82412021 2024-12-10 1Y 80,000 AAA
2025-12-11  |StL2%346-120[22-11 2023-12-11 2Y 200,000 AAA
2025-12-11  |F=AFEXHH(2&)24-60[18-11 2024-06-11 1Y 6m 200,000 AAA
2025-12-12 | A223410]0200-1212-1 2023-12-12 2y 340,000 AAA
2025-12-12 | A2244180100-1212-2 2024-12-12 1Y 290,000 AAA
2025-12-12 | tL+2%48060]0.52f-12KOFRH 2025-06-12 6m 60,000 AAA
2025-12-12  |7|428(A)22120|3A-12 2022-12-12 3y 520,000 AAA
2025-12-12 | 7| 2% (41)24060]1.5A-12 2024-06-12 1Y 6m 100,000 AAA
2025-12-12  |A3H2%28-12-0]-1-B 2024-12-12 1Y 170,000 AAA
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@ sty

2025-12-13 | AI8H23828-12-0[-1-C(H &) 2024-12-13 1v 220,000 AAA
2025-12-13 | 7|28 (A)24128H1A-13 2024-12-13 1Y 150,000 AAA
2025-12-13  |ot= == A= 82406H-0|&-1.5 2024-06-13 1Y 6m 230,000 AAA
2025-12-13 |St=+==2A=825010-&21-334 2025-01-13 11m 260,000 AAA
2025-12-13 | = 21244120/ & 2(03)1-13 2024-12-13 1Y 180,000 AAA
2025-12-08 | O] 2Hof| A 7H | Eh98-1 2023-12-08 2Y 50,000 AA-
2025-12-08 | & CH7H | EH1871-1 2020-11-12 5Y 26d 30,000 AA+
2025-12-08 | & CH7H | EH1958-6 2022-12-08 3y 140,000 AA+
2025-12-08 | R2|Z8IHT|E471-4 2023-06-08 2Y 6m 80,000 AA-
2025-12-08 | #|O|H|ZH | E503-7 2022-12-06 3Y 2d 90,000 AA-
2025-12-08 | Alot7H I Eh473-5 2022-12-08 3y 40,000 AA-
2025-12-08 | #H|O|H|=BI7}E373-5 2022-12-08 3y 220,000 AA+
2025-12-08 |70 I E517-1 2023-12-08 2y 10,000 A0
2025-12-08 | 0|20 A 7H | £473-2(X]) 2022-12-08 3Y 30,000 AA-
2025-12-08 | O}O|H|#|O| 7} | &226-5 2020-12-08 5Y 60,000 AA-
2025-12-08 | A|O|H|= BI7}E381-1 2023-06-08 2Y 6m 60,000 AA+
2025-12-09 | AH2IHI|E731-1 2024-04-09 1Y 8m 20,000 AA-
2025-12-09 |AH274I|EH708-5 2023-06-09 2Y 6m 20,000 AA-
2025-12-09 |StLIZHI|EF416-3 2024-01-09 1Y 11m 10,000 AA-
2025-12-09 |SHLIZHI|ER411-3 2023-11-09 2Y 1m 60,000 AA-
2025-12-09 | StLIZHI|EF393-3 2023-06-09 2Y 6m 20,000 AA-
2025-12-09 | & CH7H | EH1958-7 2022-12-08 3y 1d 20,000 AA+
2025-12-09 |ACHIHI|EH1871-2 2020-11-12 5Y 27d 40,000 AA+
2025-12-09  |BNKZ{I|E298 2022-12-09 3y 50,000 AA-
2025-12-09 | StLEFHE262-2(Ah 2024-07-09 1Y 5m 20,000 AAO
2025-12-09 | OO| 71| E100-5 2023-06-09 2Y 6m 30,000 A+
2025-12-10 |Al8t7tE2183-4 2023-08-10 2Y 4m 10,000 AA+
2025-12-10 |0l O| K| s R 7] | & 223-2 2023-11-10 2Y 1m 40,000 AA-
2025-12-10 | HACH7HI|EH1871-3 2020-11-12 5Y 28d 30,000 AA+
2025-12-10  [H|MZt=175-1 2024-12-10 1Y 50,000 AA+
J|Et2g| 2025-12-10 |SHLIZHIIE354-5 2022-06-10 3Y 6m 30,000 AA-
| 2025-12-11 |2 7HIE742-1 2024-07-11 1Y 5m 50,000 AA-
2025-12-11 | R O|7H T E457-2 2024-03-11 1Y 9m 40,000 A+
2025-12-11  |[StLEFHE252-1 2023-12-11 2y 50,000 AAO
2025-12-11 | #|O|H| = BI7}=397-4 2024-01-11 1Y 11m 30,000 AA+
2025-12-11  |BNKZ{ I E228-2 2020-12-11 5y 10,000 AA-
2025-12-11 | SCH7H T EH1871-4 2020-11-12 5Y 29d 30,000 AA+
2025-12-11 | &#4C{7H | EH1959-2 2022-12-13 2Y 11m 28d 20,000 AA+
2025-12-11 | ShLH7HI]|EF391-5 2023-05-11 2Y 7m 40,000 AA-
2025-12-12 | R C|7H T €450-2 2023-12-12 2Y 40,000 A+
2025-12-12  |HCHFtE877-2 2023-07-14 2Y 4m 28d 10,000 AA+
2025-12-12  |StLEFHE261-1 2024-06-12 1Y 6m 50,000 AAO
2025-12-12 | #4Ci7H | EH1959-3 2022-12-13 2Y 11m 29d 150,000 AA+
2025-12-12  |#4CH7H | EH1871-5 2020-11-12 5Y 1m 40,000 AA+
2025-12-12  |RORQERZ[A32-2 2023-12-13 1Y 11m 29d 34,000 AO
2025-12-12  |OfF271 o E229-2 2024-09-12 1Y 3m 10,000 AO
2025-12-12  |OfF271 o E229-3 2024-09-12 1Y 3m 10,000 AO
2025-12-12  |Of 7271 o Ek145-5 2020-12-14 4Y 11m 28d 10,000 AO
2025-12-12 | #1Ci7{ 0 H496-1 2023-12-13 1Y 11m 29d 80,000 AA-
2025-12-12  |#iCi7 O H475-2 2023-06-12 2Y 6m 10,000 AA-
2025-12-12 | 2|2 87T 2h492-2 2023-12-14 1Y 11m 28d 50,000 AA-
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2025-12-12 | StLIZHI|EF384-5 2023-03-14 2Y 8m 28d 10,000 AA-
2025-12-12  |SHLHFHI| EF412-2 2023-11-13 2Y 29d 20,000 AA-
2025-12-12  |M[2| =7} | E243 2023-12-12 2Y 60,000 A+
2025-12-12  |HIMZF=160-3 2022-12-14 2Y 11m 28d 30,000 AA+
2025-12-12 | AX|7H | EF373-1 2024-12-12 1Y 30,000 A0
2025-12-12  |BNKZ{I|E330-6 2023-10-13 2Y 1m 29d 20,000 AA-
2025-12-07 | EAHALAIERD 2024-06-07 1Y 6m 28,000
2025-12-08 |OFO|AE#3-3 2022-12-08 3y 91,000 A+
2025-12-08  |SK305-2 2022-12-08 3y 130,000 AA+
2025-12-11 | MTIA|AED27 2024-12-11 1Y 10,000 BB+
S 2025-12-12  |SKE | =84-2 2022-12-14 2Y 11m 28d 110,000 AAA
2025-12-12  |AstEH2212-2 2022-12-14 2Y 11m 28d 50,000 AAO
2025-12-12  |AlAHEZ A 0|Z18 2024-06-12 1Y 6m 5,000
2025-12-12 |OJ2foj XS5 He63 2022-12-14 2Y 11m 28d 20,000 AAO
2025-12-12 |O|2Ho| M EH62 2022-12-13 2Y 11m 29d 20,000 AAO
2025-12-12  |H2|=Z#2312-1 2023-12-14 1Y 11m 28d 100,000 AA-
2025-12-07 | REAIIO|EX|7071-14 2023-08-07 2Y 4m 7,000 AAA
2025-12-07 |/EHALO|EX|7231-12 2023-12-07 2y 15,000 AAA
2025-12-07 |REAL0|EX[80F1-4 2025-04-07 8m 23,000 AAA
2025-12-07 | RE{AIIO|EX|8271-2 2025-08-07 4m 18,000 AAA
2025-12-07 | FEB{ALIO|EX|79K}1-5 2025-02-07 10m 21,000 AAA
2025-12-07 | RE{AIIO|EX|7671-8 2024-08-07 1Y 4m 13,000 AAA
2025-12-07 | RE{AIIO|EX|6871-16 2023-04-07 2Y 8m 5,000 AAA
2025-12-07 | REZHAIOIEX|73/1-11 2024-02-07 1Y 10m 17,000 AAA
2025-12-07 |F=EHZ-ESAMBS2018-29(1-5) 2018-12-07 7Y 120,000 AAA
2025-12-08 | REZ{AIIO|EX|7471-10 2024-04-08 1Y 8m 22,000 AAA
2025-12-08 |FEF83AMBS2023-35(1-2)(Ah 2023-12-08 2y 120,000 AAA
2025-12-08 | REAIIO|EX|6771-17 2023-02-08 2Y 10m 4,000 AAA
ABS 2025-12-08 |/ E2{AMO0|EX|66Xt1-18 2022-12-08 3y 3,000 AAA
2025-12-09 | FE2AI0|EX|6971-15 2023-06-09 2Y 6m 6,000 AAA
2025-12-09 | REZ{AIIO|EX|7871-6 2024-12-09 1Y 23,000 AAA
2025-12-09 |2|EAEFH A LK -1 2024-09-12 1Y 2m 27d 260 AAA
2025-12-09 |REZHAMOIEX|81/1-3 2025-06-09 6m 19,000 AAA
2025-12-09 | FEHZE I AIMBS2022-20(1-3)(Ah) 2022-12-09 3y 30,000 AAA
2025-12-10 | REAIO|EX[7571-9 2024-06-10 1Y 6m 16,000 AAA
2025-12-10 | REAIHO|EX|83/1-1 2025-10-10 2m 25,000 AAA
2025-12-11 | 22|EFL X O] Kt2-1 2024-09-25 1Y 2m 16d 210 AAA
2025-12-11 | FEFE&SAIMBS2020-39(1-4)(Ah) 2020-12-11 5y 320,000 AAA
2025-12-11 | FEHALO|EX|H|771-7 2024-10-11 1Y 2m 22,000 AAA
2025-12-11 | =283 AMBS2015-28(1-6) 2015-12-11 10Y 50,000 AAA
2025-12-12 | REHAOOIEX|71/71-13 2023-10-12 2Y 2m 10,000 AAA
2025-12-13 | FEHZESAIMBS 2024-24(1-1)(Ah) 2024-12-13 1Y 60,900 AAA
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Q) «isritmt

orE ¥ 2] 02) 3215-1482

H1. HEz 2 Lz (5491 : 7HE, o 9, 7]ZH: 2025-12-01 ~ 2025-12-05)

F8ac 559 H8E53 w¥y | Wiy FRNAE 4] OlE | wWIY bl 2 £3t
KR310201GFC9 |4t=2580]0100-1201-1M AAA 2025-12-01 | 2026-12-01 | 2IE3AF AAA CD 17H&+12bp 1 3,400 KRW
KR380801GFC1 |st=E AT &(H)25127t-0|®-274 AAA 2025-12-01 | 2026-09-01 |21 H3AF AAA CD 170 +11bp 1 3,200 KRW
KR380601GFC5 |F=tta&X #(2&)25-120](H#)12-02 AAA 2025-12-02 | 2026-12-02 | 2I'H3AF AAA CD 1742 +19bp 1 2,600 KRW
KR6004942FC4 | StLI-2248-120]12-03(1-H) AAA 2025-12-03 | 2026-12-03 | ZIH4AL AAA CD 17HE +18bp 1 1,500 KRW
KR380803GFC7 |2t=4EUa&(H)25122t-0|F-1 AAA 2025-12-04 | 2026-12-04 | E3AL AAA CD 17H&+11bp 1 2,900 KRW
KR381001GFC7 |s 38K H(2A)2025-120[1Y-A(HS) AAA 2025-12-04 | 2026-12-04 |21 H3AL AAA CD 174 & +16bp 1 3,000 KRW
KR6095924FC2 |HCH7HD{HE563-4 AA- 2025-12-05 | 2028-12-05 |91¥E CD+41bp 3 100 KRW
KR6000011FC2 |Al5H2829-12-0]-1-A(H &) AAA 2025-12-05 | 2026-12-05 |21 B4AL AAA CD 174 & +16bp 1 1,500 KRW
KR380804GFC5 |32t at7| 3 (H)2512Lt-0]F-1 - 2025-12-05 | 2026-12-05 | I E3AF AAA CD 17H&+11bp 1 3,000 KRW
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