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

Y7t Ext KEY POINT
B7h2 *H¥ 02)3215-1437 o MFOHH| m DX{X|5= A SOHKX|+= £HFAE Aa
o HFECHH| SIAKY XI5 £5 98 Lo
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM (FHEYUE, o9 %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR |FEHAE -0.63 -1.02 -3.14 -3.55 -6.09 5.75 1.67
Duration 5.15 5.28 5.63 5.67 6.04 5.28 1.75
YTM 4,07 3.97 3.55 3.25 2.66 3.84 745

=Y FHFAUAE -1.21 -2.07 -6.21 -7.14 -12.18 0.81 1.55
Duration 8.48 8.68 9.26 9.42 9.95 8.57 2.05
YTM 414 4.03 3.58 3.34 2.66 3.60 6.86

=l FHRAE -0.03 0.14 0.38 0.77 1.58 9.84 142
Duration 1.33 1.29 1.31 1.34 1.31 1.26 0.96
YTM 344 3.36 3.06 2.75 2.36 3.64 6.80

I FHFAUAE -0.12 -0.11 -0.29 -0.28 -0.21 11.70 2.06
Duration 2.28 2.31 2.40 2.41 2.52 2.58 1.35
YTM 422 411 3.76 3.35 2.83 438 843

KOBI30 FE$AUE -0.06 0.02 0.09 0.23 0.56 9.45 1.55
Duration 1.83 1.82 1.82 1.82 1.82 1.81 1.87
YTM 3.68 3.60 3.29 2.80 2.32 3.73 6.86

KOBI120 FE$AE 0.03 0.19 043 0.87 1.78 9.79 1.40
Duration 0.96 0.94 0.94 0.94 0.94 0.95 1.1
YTM 347 3.39 3.05 2.83 2.49 3.83 7.09
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=3, MHX| YTM F0|
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H2. KISS A X5 ME{/27|H Duration

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

= XY 0.61 1.49 2.39 3.75 12.98 7.98
N 0.57 144 236 3.73 7.30 2.66
Sy 0.62 1.45 2.39 3.57 10.77 3.75
S5 d 0.69 1.40 2.21 0.00 0.00 1.31
28Ky 0.62 1.41 2.33 3.08 6.39 1.25
7|Et=E X 0.63 1.46 2.31 3.38 5.27 1.58
NS 2RET) 0.62 1.50 239 3.66 9.40 2.35
AN (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.60 1.50 2.48 3.84 0.00 1.69

A 0.62 1.46 2.36 3.67 12.65 5.06
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#3. KISS XA X5 HE{/27|E YTM

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.220 3.688 3.924 4134 4.558 4.248
N 3.164 3.688 4014 4.260 4572 3.921
S 3.430 3.947 4.206 4387 4.692 4.157
SoHEH 3.074 3.638 3.904 0.000 0.000 3.505
2A XK 3.389 3.867 4133 4318 4.531 3.713
7|Eta-& X 3.862 4.407 4572 4.621 4.951 4304
A (S EZEET) 3.752 4.287 4.559 4,584 4,980 4325
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.529 4,061 4.296 4.429 0.000 3.978
TH| 3.450 3.958 4217 4.264 4.581 4.160
Xt KISKHHE 7}
H4. KISS A X| = ME|/2U7|E H|F (2Hl: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 470 6.36 3.72 8.04 26.17 49.00
N 0.24 0.27 0.23 0.39 0.11 1.24
SxY 2.55 3.16 2.89 2.23 2.79 13.63
SoHEH 1.14 1.80 0.61 0.00 0.00 3.55
2y 498 479 1.45 0.37 0.03 11.61
7|Eta-8 X 2.77 3.69 1.99 0.87 0.02 9.33
A (S ZEET) 244 3.38 2.23 1.32 0.76 10.13
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.51 0.50 0.30 0.20 0.00 1.51
A 19.33 23.96 13.42 13.42 29.87 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
=M 27 22 18 44 48 159
N 199 258 264 510 40 1,271
Sy 563 716 631 516 703 3,129
S5 H 9 6 2 0 0 17
23Ky 505 427 127 38 7 1,104
7|Eta-8 XY 1,506 1,885 967 514 16 4,888
FNYBEREET) 539 663 392 348 310 2,252
AR (B2 ET) 0 0 0 0 0 0
ABS 441 342 109 39 0 931
A 3,789 4,319 2,510 2,009 1,124 13,751
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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 FHRPAUAE -0.090 -0.050 -0.180 -0.150 0.020 10.710 0.308
ESG Duration 2.150 2.190 2.260 2.280 2.180 2.360 3.110
s YTM 4.095 4.000 3.623 3.223 2.675 4154 2.488
ESGEAEMA |FE$AE -0.090 -0.040 -0.280 -0.190 -0.220 10.360 0.171
Duration 2.190 2.220 2.280 2.270 2410 2470 3.690
YTM 3.983 3.896 3.488 3.124 2.610 4.106 1.996
H| m x| 4= FHPAUAE -0.130 -0.110 -0.440 -0.370 -0.520 10.550 0.295
Duration 2.330 2.370 2.440 2.480 2.630 2.690 3.100
YTM 4.060 3.973 3.563 3.205 2.700 4.139 2410

KH&: KISKFAHE 7}

%4, ESGHH F+ X5 F0|

114
112
110
108
106
104
102
100
98
96
94
92

2023-07-24 2024-01-24 2024-07-24 2025-01-24 2025-07-24

——KISESGE &}

ESGE XA

— a4

2026-01-24

2026-07-24

35, ESGHMAX| 5= 70| 30|

2
1.5
1
0.5

0
2023-07-24 2024-07-24 2025-07-24 2026-07-24

KISESGE g} e ESGE N K| A H| x|

AtZ: KISKHAHEIL

F) SRESGE T HIYHTIY Y2ld F7H21d BHEEY))

J&e6. ESGHHX|3 YTM FO0|

5.0%
4.5%
4.0%
3.5%
3.0%
2.5%
2.0%
1.5%
1.0%
0.5%
0.0%

2023-07-24 2024-07-24

e KIS ESG S B}

2025-07-24

ESGEE X2

2026-07-24

H| K| %

AtZ: KISKHHEIL



H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~2d 2~34 3~54d 50|44 HH|
S 0.65 1.48 2.39 3.52 9.83 2.50
2%y 0.78 1.49 222 3.05 6.95 1.49
7|Eta-& X 0.67 1.49 2.38 3.29 4.99 1.89
IMHESEEES) 0.62 1.51 2.38 3.67 7.89 2.13
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.61 1.52 2.49 3.84 0.00 1.84
A 0.64 1.50 2.39 3.60 8.75 2.15
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~2d 2~34 3~54d 50|44 HH|
S 3.441 3.920 4171 4338 4.642 4019
2%y 3.545 3.886 4.105 4.420 4,554 3.839
7|EtE2&X 3.756 4.278 4512 4.575 4.656 4.284
SIMHBSEREDS) 3.731 4.254 4.535 4.586 4.847 4279
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3473 4,028 4,285 4.427 0.000 3.992
TH| 3.617 4114 4378 4.492 4.745 4.151
REE: KISKHAHE 7F
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~24 2~34 3~54d 5E0]4 HH
S=x 5.97 8.15 7.53 4.41 2.15 28.22
2y 1.71 3.56 0.92 0.02 0.09 6.31
7|Eta-8 XY 1.87 2.86 2.05 1.69 0.02 8.49
SN (B RREET) 11.44 15.70 11.02 6.72 2.40 47.29
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.81 3.18 2.18 1.53 0.00 9.70
A 23.80 33.46 23.70 14.36 467 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (THSl: 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
Sy 150 210 202 150 85 797
23Ky 18 39 11 1 1 70
7|Et=8X 115 163 118 114 2 512
N BEREET) 308 380 239 218 132 1,277
AR (B2 ET) 0 0 0 0 0
ABS 92 97 64 38 291
A 683 889 634 521 220 2,947

X2 KISKHEE It
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@ KISKFAHE 7

H1. FU 3K 2EHS (EH2l: %)
IE 7/3 7/10 7/16 7/24 HZFClH|(BP)
S0t 1 33 3.29 3.275 3.31 35
S¢t o4 3.725 3.71 3.732 3.805 73
=7 34 3.745 3.77 3.852 3.952 10.0
=54 3.972 4.01 4.105 4.21 10.5
=1 104 4.195 4.235 43 4.445 14.5
SAHHAAA 34 4.115 4147 4212 4.297 8.5
SAHHAAA 54 4.261 4.301 4396 4501 10.5
SAHHAAA 10 4373 4416 4481 4.626 14.5
A2 : KISKHHE 7}
73, 30X SPREAD 30| (542l : bp) %4, E*HAAA SPREADZO0| (542l : bp)
3_5 SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00 /P e
oo A n\_\ /\'\M‘\HJJ—
20.00 ¥
0.00 T ; 0.0 T : -
& s & & ,é\v :»&v ,0&“ & ,o“wv
& & & 5 g g & 5
X2 : KISKHHE 7H At : KISKHHE 7}
H2. FU 3N AP E HE (£421: bp)
TE 7/3 7/10 7/16 7/24 M|
=31 310 SPREAD 45.0 465 448 493 45
=11 3_5 SPREAD 227 24.0 25.3 25.8 0.5
=3 510 SPREAD 22.3 22.5 19.5 23.5 40
= 11_E=X{AAA 3YR SPREAD 37.0 37.7 36.0 345 -1.5
=11 EK{AAA 5YR SPREAD 289 29.1 29.1 29.1 0.0
= 1_EXAAA 10YR SPREAD 17.8 18.1 18.1 18.1 0.0

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

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

(EH2 : %, bp)

T BEI —— =245 —— &7t 246
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R I A I A I A A I
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Il 3K dAsiz
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Q KISKFAHE 7

HI9. 5 SA gdus (EH21: 7H, %)
UEA 359 MESE at7| E DR LHEae LEFo
2026-07-20 QI EA| S AF274 AA+ 34 ol 4302 500
2026-07-20 Q1M Al S AL275(%) AA+ 34 2IE -1.0bp 4292 500
2026-07-21 EX|ZEXfH617 AAA 54 BIE 0.2bp 4449 2,000
2026-07-21 EX|FEIRH618 AAA 504 og 4.779 1,000
2026-07-23 I =S THRY 453 AAA 34 DI -1.0bp 4279 3,000
2026-07-23 ZEZ23AH011 AAA 34 2IE -1.0bp 4.240 2,000
2026-07-23 O M = Al S AF2026-53 AA+ 34 DI -30bp 4363 1,400
2026-07-23 ot 2 &R £H26-20(Ah - 44 +420.5bp 4205 700
2026-07-24 E23ZAM012 AAA 54 oy 4443 1,500
2026-07-24 EX|FEdR#619 AAA 3 og 4.259 3,000
2026-07-24 I H E 2 AL283 AAA 54 BIE 0.2bp 4449 1,000
2026-07-24 ST EH26-21(Ah - 3d +409.8bp 4.098 1,300
AtZ : KISAHAHZE G
. 33 S
XHFE QEAMS 21 26-32 SAHOZ Q52 0|80 U 15X 4,303H0| KEE|QACE 0|ojM =
1 26-5 9A| 12% 11,4449 2 REEH 1 F[E O|ULCH
a37. T X|EES /S (2H9l: 42
200000
150000
100000
50000 —
0 | — . . . . — . | . . . ‘
S5  I25-10 =265 =i25-3 =|A125-8 T 126-3 =|A125-11 =A126-6
X2 : KISKHAME 7}
8. Ft A THEE /& (SH9): o4 9l)
60000
50000
40000
30000
20000
0 T T T 1
~1y 1Y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20Y~
XIZ : KISKFAE I}

11



a8 : s3] ZM XI5

W 7}t R} KEY POINT
27 d78 02) 3215-1438 o SUKHAIT LA J71 7| SHe 2= E F4 XH
E |

o J|EtEBIAIY THE St

SN FAHY2 SUIULE S22 o AT E ERALE fSAIE2 X EF0| o[of SE7[= ZA7t 0|0

Moo, olof w2l 23 AAA 13 F 35 AT Y EE= 429bpE, T F CHH| 3.0bp A EQUCE

7|EfgEM LHAE Eot dAZ0| SHAUL. FSAY2 FUE =M E /LY, 3 0[5 SEHYI=

SN ZMES X[SACE o|of et AMIH AA+ 13 AZE= 67.2bpE ™ F CHH| 1.0bp HAE|/}SLE,

38 AZYE= 604bpE T = OfH| 0.5bp SHCHE|RACH AA- 1E AZB|E= 76.7bpE T 3= OfH| 1.5bp =
2EAon, 3 AZYEE 76.1bpE ™ F CiH| 1.0bp FAZ| AL,
31, 2 3y YTM F0| (2491 - %) 32 6|zl 3y YTM 0| (EHl: %)
o 3| = = K 7|Et= 8 AA+
8 - = R 2dxaaA S 8 - el 28 Man et 2 S Mas
7 ]
6 6
5 -
4 4 ~‘
3 w »-WM
2 2 -
1
0 ‘ ‘ ‘ ‘ 0 : : : ‘
2024-07-24 2025-01-24 2025-07-24 2026-01-24 2026-07-24 2024-07-24 2025-01-24 2025-07-24 2026-01-24 2026-07-24
XtE: KISKHEEIE XtE: KISKHAHE 7}
d33. 2% = 0CHH| SPREAD30| (44l : bp) 34, 6| ™ S 0CHH| SPREADFEO|  (THSl: bp)
LS XY 3v- KTB 3Y S 3 K- KTB 3Y 7| E}F2 8 X AA+- KTB3Y
50 1 S kY AAA- KTB 3Y SR AA+- KTB 3Y 200 4 7|EF2 8K AA- - KTB 3V
7|Et2 & XA+ - KTB 3Y
10
150 |
30
100
20
10 -
0 ‘ ‘ ‘ ‘ 0 : : : ‘
2024-07-24 2025-01-24 2025-07-24 2026-01-24 2026-07-24 2024-07-24 2025-01-24 2025-07-24 2026-01-24 2026-07-24
AtE: KISKHAHE 7t AtE: KISKHAHEIF
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H1. 2¥xj S 0CHH| A E A HEE (42l bp)
= 2F AZY E(07/24) | (07/16) | (06/23)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M 355 | 252 | 292 | 345 | -30 | -20 | 00 | 00 | -260| -15 | -03 | -0.8
52 355 | 267 | 292 | 371 | -30 | -20 | 00 | 00 | -260| -1.5 | -03 | -0.8
AAA 429 | 350 | 330 | 448 | 30 | -20 | 00 | 00 |-233| -05 | -03 | -08
AA+ 485 | 434 | 464 | 529 | 30 | -20 | 00 | 00 | -233| -05 | -03 | -08

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
= BF AZY E(07/24) | (07/16) | (06/23)
2t7| v | 3y 5y | 1oy | 1y 3y 5Y | 10y | 1Y 3y | sy | 1ov
AA+ 672 | 604 | 433 [ 1372 10| 05 | 00 | 00 | -176| 42 | 20 | -10
AAO 69.0 | 694 | 609 | 1557 | -15 | 10 | 00 | 00 | -176| 47 | 21 | 00
AA- 767 | 761 | 695 | 1764 | -15 | 10 | 00 | 00 | -165] 27 | 16 | 00
A+ 112.1| 1556 | 1844 | 2451 | -25 | <10 | 00 | 00 | -165] 25 | 10 | 00
A0 1780 | 2313 | 2479 | 2895| -25 | -10 | 00 | 00 | -165] 25 | 10 | 00
A- 2337|2976 3138/3538| -25 | 10 | 00 | 00 | -165] 25 | 1.1 | -00

S Al2x7t AE ZAS o0z, 97iE 2| R2[2d L AX7t -11bp, 2'F 27| H=XH7t -3bp F

o

Of O|ROINLt. = =t A[S2d2| UE+E THO| NS5[0 2 2K THAT2 Ot = AL

7Bl &M Y

rlo
w
P
N

500A{C 2, M 3= CHH| 1X 8,850 & T 7IULCt 7|Efg 8K LHAIES X|H

0 0| 37| 23itm =EHE flet OfHAISS X 20| O|RO{F 2, o[ et HA| ZHAH S

AR WAL 41009 20| THCH
35, F7F 238K 2dF0| (T = %) d36. F7H o HA EWF0| (THl: %)
20000 , BESFX mLFXH mAAA T AA+ 20,000 - BFE W m I m

15,000 - 15,000 -

10,000 - 10,000 -

5,000 - 5,000 -

2026-07-20 2026-07-21 2026-07-22 2026-07-23 2026-07-24 2026-07-20 2026-07-21 2026-07-22 2026-07-23 2026-07-24

XF2: KISKFAHE 7} Xb2: KISKHAH BT}

13



Q) «isrsr|

23, FZ2F 2| 2 g (2Hl: %, 24el)
s 359 wyIe | LdATYE LR 271 ECE
AAA A22641010300-0720-1 4.100 o 2026-07-20 | 2029-07-20 8,500
AAA St =S UF 8260742 01-184 | 3.210 o 2026-07-20 | 2027-01-20 900
AAA | S 8ME(28)2026-070[1Y-G|  3.740 oI -1bp 2026-07-21 | 2027-07-21 1,700
AAA A322641010106-0721-1 3.860 oI -3bp 2026-07-21 | 2028-01-21 5,000
AAA A322641010200-0721-2 3.960 oI -3bp 2026-07-21 | 2028-07-21 4,300
AAA Alst2a430-07-0]-2-A 4.000 oI -2bp 2026-07-21 | 2028-07-21 4,000
AAA SR EUS 82607710 H-2 3.960 oI -3bp 2026-07-21 | 2028-07-21 3,500
AAA 2| 2&30-07-2 219Mm--22 3.510 2E -11bp | 2026-07-22 | 2027-04-22 4,000
AAA | 58T (28)2026-070[3Y-H| 4.250 oI -2bp 2026-07-23 | 2029-07-23 5,000
AAA A322641010106-0723-1 3.860 oI -2bp 2026-07-23 | 2028-01-23 5,800
AAA A322641010200-0723-2 3.950 oI -2bp 2026-07-23 | 2028-07-23 4,800
AA+ 4= 232026-070[3A-23(%) 4290 oI -0bp 2026-07-23 | 2029-07-23 600
AAA = 0I246070| & 2 (03)27M-24 4.040 g 2026-07-24 | 2028-10-24 2,600
AA+ A3 282026-070|1.7%-24 4,040 o 2026-07-24 | 2028-03-31 2,000
AA+ ME2230-070|1.7224 4.040 o 2026-07-24 | 2028-03-31 2,000
AA+ M5 2830-070(22f-24 4.100 g 2026-07-24 | 2028-07-24 2,000

XbE: KISKHAHE 7}

H4, F2HojHxy 2 B (E91: %, 28)
S5 =9 YyIe | LHATYE LR i = ECE
AA- JB 22|74 | E567-1 4361 o 2026-07-20 | 2028-01-20 500
AA- JB 22| 7HI|§567-2 4385 o 2026-07-20 | 2028-02-18 200
AA- JB 22| 7H 1| §567-3 4.608 o 2026-07-20 | 2029-07-20 600
AA- JB R2|7H | &567-4 4679 o 2026-07-20 | 2030-07-19 100
AA- Lot I E533-1 4.090 o 2026-07-22 | 2027-08-20 500
AA- AlStFHm| §533-2 4.280 o 2026-07-22 | 2028-01-21 500
AA- AlSHFHm| §533-3 4.440 o 2026-07-22 | 2028-08-22 500
AA- AlIStFH | §533-4 4515 o 2026-07-22 | 2029-01-22 400
AA- AlStFH I §533-5 4567 o 2026-07-22 | 2029-07-20 600
AA- < El=871u E554-1 4.068 o 2026-07-22 | 2027-07-22 300
AA- El=871uE554-2 4258 o 2026-07-22 | 2027-12-22 200
AA- fela874 o E554-3 4320 oy 2026-07-22 | 2028-02-22 100
AA- El=871u E554-4 4.465 o 2026-07-22 | 2028-09-22 300
AA- 25871 u &554-5 4582 o 2026-07-22 | 2029-07-23 100
A0 7| 270 E245-1 4.840 OIE -25bp | 2026-07-22 | 2027-07-22 200
A0 7| 270 E245-2 4977 DIE -35bp | 2026-07-22 | 2028-01-21 500
A0 7| 270 E245-3 5.277 DIE -45bp | 2026-07-22 | 2028-07-21 300
A0 oh=74 Il &570-1 4,934 2E -10bp | 2026-07-22 | 2027-10-22 100
A0 oh= 74| §570-2 5.335 OIE -12bp | 2026-07-22 | 2028-07-21 800
AA+ Hd7t=2897 3.971 0IE -1bp 2026-07-23 | 2027-07-23 400
AA+ A47HE2898 4461 OIE -1bp 2026-07-23 | 2029-08-23 500
AA+ A4 7HE2899 4473 oy 2026-07-23 | 2029-09-20 600
AA+ ABt7+E2298-1 4461 OIE -1bp 2026-07-23 | 2029-09-20 500
AA+ AMSHIHE2298-2 4479 oy 2026-07-23 | 2029-11-23 600
AA+ S CH7H I 2 2105-1 4.469 oy 2026-07-23 | 2029-07-23 2,200
AA+ S )71 E2105-2 4484 oy 2026-07-23 | 2030-01-23 100
AAO 22|7t=293-1 4343 oy 2026-07-23 | 2028-07-21 500

14



AAO L2[7k=293-2 4360 ol 2026-07-23 | 2028-08-23 200
AAO L2|7k=293-3 4494 oy 2026-07-23 | 2029-07-23 500
AAO 22|7kE293-4 4.494 o 2026-07-23 | 2029-07-24 100
A0 A X|7H | £ 407-1 4938 IE -15bp | 2026-07-23 | 2027-07-23 100
AO A X7 ] E407-2 5.038 OIE -17bp | 2026-07-23 | 2027-10-22 300
A0 AX|ZHI| EH407-3 5.129 B -20bp | 2026-07-23 | 2028-01-21 100
AO AX|IZH T E407-4 5.402 DIE -25bp | 2026-07-23 | 2028-07-20 200
A0 A X|7H | EH407-5 5.402 B -25bp | 2026-07-23 | 2028-07-21 200
AO A X|7H | EH407-6 5.576 2IE 40bp | 2026-07-23 | 2029-01-23 100
AA+ 70| H| = T17}=454-2 4.480 2E -2bp 2026-07-24 | 2029-05-03 1,000
AA+ 7|O|H| = B17t=454-3 4519 o 2026-07-24 | 2029-09-24 500
AA+ 7|0|H| = 817t =454-4 4523 oy 2026-07-24 | 2029-10-24 300
AA+ 7 O|H|= 217} =454-5 4.533 g 2026-07-24 | 2030-01-24 500
AA+ 7|0lH| = 217t =454-6 4595 oy 2026-07-24 | 2031-07-24 200
AA+ AL 7H=969-1 4370 2E -1bp 2026-07-24 | 2028-07-24 300
AA+ 7} =969-2 4511 0l -1bp 2026-07-24 | 2029-07-24 200
AA- A2 NI E791-1 4301 ol 2026-07-24 | 2028-02-24 700
AA- A2 7Y I E791-4 4.463 RS 2026-07-24 | 2028-10-24 700
AA- A2 7RI §791-5 4581 o 2026-07-24 | 2029-07-24 400
AA- OFO[H|#|O| 74 I| §357-2 4403 oIE -1bp 2026-07-24 | 2028-08-24 300
AA- OFO[H|#|O| 74 I| §357-3 4555 o 2026-07-24 | 2029-07-24 700
AA- AOf| O K| = -7 | B 267-2 4.447 g 2026-07-24 | 2028-08-24 300
AA- Ao ol x| s> T E267-3 4466 o 2026-07-24 | 2028-09-21 100
AA- QlO||O| K| s 7] | £ 267-4 4.466 o 2026-07-24 | 2028-09-22 500
AA- Ao ol x| s -7 | E267-5 4485 o 2026-07-24 | 2028-10-24 800
AA- Qllo|| 0| X| s 7] | £ 267-6 4542 o 2026-07-24 | 2029-01-24 500
AA- Adlofol x| sl E267-7 4594 o 2026-07-24 | 2029-07-23 600
AA- Qlloj| 0| X| =& 7H | £ 267-8 4594 o 2026-07-24 | 2029-07-24 700
AA- 7{|O[H| 7} | £4587-1 4399 OIE +1bp | 2026-07-24 | 2028-07-24 1,300
AA- 7|O[H| 7H | & 587-2 4399 9E +1bp | 2026-07-24 | 2028-07-25 700
AA- 7| O[H|7H | &587-3 4399 OIE +1bp | 2026-07-24 | 2028-07-26 600
AA- 7|0l H| 7} | £t 587-4 4575 o 2026-07-24 | 2029-07-24 500
AA- 7|0 H| 7] | & 587-5 4575 o 2026-07-24 | 2029-07-25 200
AA- StLE7H I £ 486-1 4316 oE 2026-07-24 | 2028-03-24 500
AA- ShLt7H I 2 486-3 4396 o 2026-07-24 | 2028-07-21 300
AA- SHLZH I §H486-4 4396 oy 2026-07-24 | 2028-07-24 500
AA- ShLEFH I §F486-5 4416 oy 2026-07-24 | 2028-08-24 500
AA- StLE7H 1| £ 486-6 4436 oE 2026-07-24 | 2028-09-22 500
AA- ShLt7H I 486-7 4568 o 2026-07-24 | 2029-07-23 300
AA- StLE7H 1| £ 486-8 4.568 oE 2026-07-24 | 2029-07-24 500
AA- &0} 7 A 580-1 4413 oy 2026-07-24 | 2028-07-21 100
AA- L7 & 580-2 4413 oE 2026-07-24 | 2028-07-24 1,600
A+ R OI7H I E502-1 4605 oy 2026-07-24 | 2027-10-22 200

15



@ sz
A+ FOI74 T E502-2 4679 o 2026-07-24 | 2027-12-24 200
A+ Z 470 OlE502-3 4.983 IR 2026-07-24 | 2028-07-24 200
A+ F 074 o E502-4 5.279 ol 2026-07-24 | 2029-06-22 100
A+ Z 070 Ol E502-5 5.297 IR 2026-07-24 | 2029-07-24 400

AHZ: KISKFAHE 7}
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@ «isrsrzo

M FEAIE2 T F0f 0l0] BV= ZMES KSR, Oj=-0|2 WY T4 2242 & 0] ==
oS S Y7t AR F 2H YA AxE =4 0| YR E[FSRC 00 Wt 2
AL

AR AAA 1 IR AT E= 429bp=, T F CHH| 3.0bp =

JIEtEEM FEAEE oY FUEE XM E ERUCH 2 XSHQ oK F2| 4SMof et el of
M ol = 27otn &A™ AXSH =20 2 F2% AZE A FHE ERACE AA+ 1H AT E
£ 67.2bpE ™ F [§H| 1.0bp ZAEYOLE 3H AT EL 604bpE & F CfH| 0.5bp ZHCHE|ACE AA-
189 AT EE 76.7bp2 ™ F CHH| 1.5bp HAEYULH, 3 AT E= 76.1bpE ™ F CHH| 1.0bp F

E| ALY,

A87. 38M /8% F0l (E9l: o

o

2
Al
=
=0
ofm
oM
||
rlo
o
=
=0
ofm
oM

120,000

J

100,000 -
80,000 -
60,000 -
40,000 -

20,000 -

nE
02:'
>
rE
ofn
ne
re
ox
ra

OUTLOOK

rE
ox
ot

OUTLOOK

re
ofn

A= o= EE It KISAHE I
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OIAH : S5 dlA3, gdp MIEcI0IX Ml 2%}

"It KEY POINT

YK E iz 02) 3215-1471 o 5= B|AAE Qlat 2N = =

o DAY AZPE CHY|F B ZA
A Al S
AL 7|E 2| ArRl 3 2HY| AAASEL =0 OfE| 22X AT E= ™ 3 CHH| 1.2bp SHEfT 50.8bpE Lt
EttH, AAOS S22 © F CHH| 0.5bp 123t 64.8bp, AOSE2 H F CHH| 0.5bp HEISH 134.6bpE 7|3}
ULEL 2F U MAAEE HetH oz S8 ML 227 gdp Y EN &S Lot AN S5 LIEHY
Ch 2|AHY F2l= 455t 20X F2(0] ASE0 SH7ISS FHE & 5 4&0t0 H= AE=ZY

SES LIEHWOE MM A=Y EE 18 Ol THY|28 S22 1bp Ol H45HH T2 SH2 ZME

LIEFSACE,
a1, S|A F2|3=0] (5Hl : o )
6.5 350
55 1 P poamyc
45 250 AAOA I E
200 AAAA TR E
3-5 AO
150
25 — AAO
100 ___ apn
15 1 - 50 ——=13d
0.5 ‘ ‘ 0
2023-07-24 2024-07-24 2025-07-24 2026-07-24
A& : KISKHAHE T}
H1 35 Aoy Y HEE (E+21: bp)
s =2F AT E(07/24) M L] (07/16) HECHH|(06/26)
ak7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 547 | 508 | 381 | 511 | -1.0 | -1.2 | 00 00 | -185| 24 19 0.0
AA+ 640 | 613 | 468 | 804 | -20 | -05 | 00 00 | -190] 19 15 0.0
AAO 666 | 648 | 536 | 1143 | -20 | -05 | 00 00 | -190] 19 15 0.0
AA- 704 | 692 | 637 | 1509 | -20 | -05 | 00 00 | -190] 19 15 0.0
A+ 84.8 | 1085 | 1299 | 209.1 | -15 | -05 | 00 00 | -185| 26 0.0 0.0
AO 100.1 | 1346 | 1747 | 2551 | -15 | -05 | 0.0 00 | -185| 26 0.0 0.0
A- 127.2 | 179.6 | 2347 | 3064 | -15 | -05 | 00 00 | -185| 26 0.0 0.0

AtZ : KISKHAHE 7}
18



O|H == S|AMA] HAHZH2 19} 54004 O|U2H PHI|ZH2 9340 A2 E 6,060 =LHZ 7|EM
Cf M3 CHH| ZHS2 SR/AKX|D, 4 MS| Cha FH QI HHAE SES LIEHHCEH oHH X0l 2, H| 2

= S22 2/AMKH YAHO| o 1k|0f ULt E| H| R S22 (AAHO|HIZEHEE= =20 F0M 4 1=H
FE2 2HSN 3 A Ll S 7| FUCH
H2. A 2 (EH21: %, bp, &, 248
HE8SS s ECE HUHO|E ZlATYHE | TATT| | A
AAA ZHIEMH2026-2 2026-07-20 4352 JHH2IE -1bp 3 4,000
AAO 7|25 H22-1 2026-07-21 441 el 2 2,100
AAO 7|25 d22-2 2026-07-21 455 el 3 1,900
AAA fela3&XF31 2026-07-23 4314 JHERIE -2bp 3 2,000
AAA StLIE 8K F74 2026-07-23 4316 4 2IE -2bp 3 2,000
BBB+ SHE127-1 2026-07-23 4.694 JHEHRIE +50bp 1 200
BBB+ otEl127-2 2026-07-23 4661 el 1.5 200
AAA MBH=2EXIF189-1 2026-07-24 4375 4 2IE -1bp 3 2,000
AAA MoH=2EXIF189-2 2026-07-24 4.504 el 1,000
F) REEZT 32 Lt 3|AMKY, ELS A |
Xt=E: KISKHHE 7Y, o BF A &
H3. Z|ARY 27| (EH91: %, A, 2d8l)
HE8SS =9 EER HUHO|E at7] Gty | koY
A+ CH A10j| = QH O}0]40-2 2024-07-23 4327 2 530 11,170
A+ E140-1 2024-07-25 3.505 2 1100 4,750
A+ MM AFEES-1 2024-07-25 3.533 2 300 1,900
A+ S A AHI=30-1 2024-07-24 3.514 2 600 2,100
A+ ZHHE61-1 2025-01-23 3.385 1 500 9,610
A0 SO HH148-2 2024-07-26 5.8 1 300 3,130
AA+ JBE28X|F19-2 2024-07-25 3.549 2 400 11,500
AAQ MEtEXSH2407-1 2024-07-24 3.408 2 1100 27,850
AAQ SN & 127-2 2019-07-23 1.804 7 2100 32,800
AAA 22/838XIF10 2024-07-24 3.315 2 1000 29,400
AAA St AR ™M59-2 2023-07-19 4016 3 200 59,600
BBB+ AJHIE2IA80-1 2024-07-25 4617 2 300 1,610
BBB+ BtE117-2 2024-07-22 4281 2 700 5,830
BBB+ of| o| K| & C|Hoto[2t2H149-2 2025-01-24 7.2 2 210 670
T REZ 32 Lt 2|AMKY, ELS A Q|
XtE: KISKHHE 7Y, of BF A &
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H4. AHE AN LA = (£491: %, bp, . A2
) 559 el 4P ADYE /BHOIE | 9T FEE

AA+ NHEAS 2 2026-07-28 MRS 3 5000

AA- KCC 2026-07-30 JHEBIE +£30bp 1 800

AA- KCC 2026-07-30 JHEBIE +30bp 15 1200

A- Ol A Ol ZRETHE 2026-07-30 JHE I -35bp 1 600

A- Ol A O|ZRETHE 2026-07-30 JHE2IE -35bp 15 770

A- oA O|ORETHE 2026-07-30 JHE I -60bp 2 630

T BEEZ S2 L S|AMKY, ELS H| Q|
RtE: KISKHHE 7} DART

1212, 3|AHH LA o] (291 2 8)

180,000

160,000

140,000

120,000

100,000 2023

30.000 4 2024
’ m 2025

60,000 m 2026

40,000

20,000

18 28 338 48 58 eE 72 838 9F 108 118 1nE

At : KISKHAE 7}

173, BIAH ey o) @91 o #)

3300000

3100000

2900000

2700000
2500000
2300000
2100000
1900000

1700000
2024-07-24 2024-11-24 2025-03-24 2025-07-24 2025-11-24 2026-03-24 2026-07-24

AtZ : KISAHAHE It
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I.

ZH A= 0.66%P

10.07%E AtX|ZHon 5 O|& AZHOM = 2.16%

2
O

2% 56.36%= XHAIRUCH ASS

I.

2 42.67%, 1'H~34

P &A%t 347%E XHX|RUCEH THE Q7| &

M3 ChH] 10.83%P 3718t 39.58%E AtX|ZH 1D, A

=2 049%P 57t 46.49%, 3 ~5H =

22 233%

P 375t

—

P ZtATH 0.76% S KHX|FHCH
H5 QM S22 7E (2H9l: o 9)
T2 2026-07-02 2026-07-09 2026-07-16 2026-07-23
AAA 15,435 13,126 17,269 21,446
AA 30,305 48,164 35,443 30,538
A 3,485 9,574 7,112 1,881
BBB 458 596 202 295
JUNK 54 64 38 26
Total 49,736 71,525 60,065 54,185
A2 : KISKHAHE It
6. S|AH THEE G E (EH9l: o 2)
T2 2026-07-02 2026-07-09 2026-07-16 2026-07-23
~1y 15,863 31,255 26,028 23,121
1y~3y 28,177 35,473 27,631 25,191
3y~5y 2,129 2,202 4,652 5,459
Sy~ 3,567 2,594 1,753 413
Total 49,736 71,525 60,065 54,185
X2 @ KISKHAE G
184, M SEE 7S (9] : %) &5, A ZHELI|E 7S (£491 : %)
3y~5y
AA 3./;% 1y~3y 10.1%
56.4% 46.5% ‘ 5y~
BBB 0.8%
0.5%
AAA ~1y
39.6% BB+ 42.7%
0.0%
AHE: KISKHHE 7} AtE: KISKHHE L
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d36. B|AHH /S 30| ChEE:)
" HA REY

140000

120000

100000

80000

60000

40000 I-IIII_-IIII B I-III I- B lll

so00 EEEEEEEEE R LR O
o LUITEEEENEEEEERRRAn LEEELNTLEEE]

T T T T T T T T T T T T T T

2025-07-23 2025-09-25 2025-12-11 2026-02-26 2026-05-07 2026-07-2:

At : KISKHAE 7}

IIIJ

HE
BN HE?

2=
=

-2
~

m_l'l_ FZ

rk

ox

ra

OUTLOOK

rk
o
ot

OUTLOOK

rk
oln

AR o= EEIL KISKHHE L
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@ «isrsrzo
ABS/MBS : EIZE=XMI125XI &

o 7ehekx} KEY POINT
37|19 Xt& 02) 3215-1435 e MBS Z3MAZ

e ABS E|ZEX|125X} L&l

I 2 ANY S

O|tH F= E|2EX125X &3 SKEZ|Z2| 1,309.794 & 2 CH7|2&tAtstZ kY 190,443HS 7| =4t

|0

M2 113 WX 1278 M9 AT 1,315 20| LA UCL MSESE dRUEESE

TR2HO| 459 H 2 MBSO M2t AAASE S FOL/UALCE
CtE 3 Y=l MBS 2026-182 13 +46bp, 23 +36bp, 3 +32bp, 5F +33bpE &AL,
&, 7F 7| X XA E ABS s Z ol =0 (SH2: 9, 7|7t : 2026-02-01 ~ 2026-07-24)
25,000 400000
am PF Loan
- 350000 o.BO
20,000 — -
. - 300000
7| E}
15,000 - 250000

- 200000
CHL 7| SHE O 2R
10,000 I - 150000 SR s

5 000 - 100000 -
’ — . 50000 Synthetic CDO
0 0 ezl

2026-02 2026-03 2026-04 2026-05 2026-06 2026-07
XtZ: KISKHAHE ¢

2o, A7t wWalH|= (5491 : %, 7|7t : 2025-09~2026-07) 813, 78 WallH|= (EH91 = %, 717t : 2026-07)
P-CBO,
3368.28
PF Loan,

1240

#, 5690

RHE: KISKFAHE 7} Xt&: KISKHAHEIL

o
ret
Olot

H1. F7H ABS ¥ (H9] : A9, %, 712t : 2026-07-20~2026-07-24)

ERTS SPC Hugsg | #9d Wl | w93 | g¥ae | M
e gig

AtE : DARTH RS A|A| A E

23



H2. 2|2 MBS 2 Ol MK} LY HlmHE (59] : 248, %)
2] MBS 2026-17(2026-07-14) MBS 2026-16(2026-07-07) MBS 2026-15(2026-06-26)
. e =t Er = ADYE ER = EriE=E AmyE | gzl E =g AogcE
14 447 3.653 +31 327 3.840 +49 580 3.743 +45
PIE] 1,200 3.949 +30 1,600 4.028 +34 1,400 4.043 +38
34 1,300 4105 +33 1,800 4.120 +36 2,100 4.181 +40
5 500 4.381 +37 800 4.412 +42 500 4.291 +27
74 300 4745 +60 - - - - - -
104 500 4.899 +65 - - - - - -
204 500 5.007 +58 - - - - - -
3044 300 5107 +65 - - - - - -
Z) WZHA FA| : O|Of ZHChAb
AR FEHIFESA
%4, MBS TH7|'H L3 XK =0| (EH2l: o ¢)
60,000 140,000
50,000 /\ - 120,000
/ - 100,000
40,000 2023 2
- 80,000 2024 2l
30,000 2025 B3l
/ - 60,000 | 1202523
026 A
20,000 a— Ta— =<
- 40,000 BTt )
10,000 - \ 20,000
0 - -0
1Y 2Y 3y 5Y 7Y 10y 15y  20Y  30Y

KHZ : KISKHAHE 7}

125 MBS TH7|H W3l AT E 30

3.5

3

2.5

2

15

1

0.5

0

MBS2026-14 MBS2026-15

MBS2026-16

1

MBS2026-17

m1ly
m2y
m 3y
m5Y
m7yYy
w10y
15Y
20Y

Xt : KISKHAE 7}

24



. FEAE

78 REAIEOME P-CBOE 7| XX}

#,

0| 1748.11¢

X§#0| 22009 9,

J%le. ¥ZH ABS 7| XXH4HH QEH|E F0|

[o]3

b= X 30| 6028.69 <,

sSerINUe 7| xR o=
J\EL 98e 7| xR R S K

St= X HO| 400 Y, LEEZ 7|XA MO E

PF LoanS 7| &Xt4t

o
Hu
Ot
rir
=t
il

APIH 7

100%
90%
80%

o)

~

6 = P-CBO
70%
5 s PF Loan
60%
s Synthetic CDO
50% 4
m CHU Y [SHECH A H
40% 3
QEE
30%
2 ESYRSEI YN F N e]e)
20%
1 7| E}
10%
— =Y
0% 0
S N ST, S A VY, VR S 4 © &
0"3’9 o"?)lo 6‘(?:\/ 6{?,\/ o"?’/\, 0"’60 0"'60 o"('do 0"’60 & o"('do 0"’60
O S S A S S S S > »
XtE : KISKHAHE 7}
3. ME8S2 HE
SPCH HAH HEASE | HE 7| X Xpat HEA
e gis - - -

Xt : KISKHAE 7}

25

t



SHI|AH : CD AIZ 2ol =T} 2! CP A| R 2ol 2kA
o 7}etekx} KEY POINT
483 AT 02) 3215-1457 o CD: Ul I CD-2X| AZ2E FI}
o CP/ESTB: CP HlgM ZtA ESTB HlF AW St
I. =L SHIIAH A=
CDEE/(AAASE 3MEE 7|8 MF2t LT 291% 2 2 OtZASISCE CD-2H A (AAASE 3HE =
7|F) AZY EE MF ELF 3bpS7tet -7.1bpE OHYSIGICH 23 CD A2 =L 23 57, 11,2509 S
7|2stH ™ F ChH| 3,300Y9 & S 7t5HRAC
CPE2(91Y, AM1SE 7|1F)= AT UG 3.19%2 OrLSISALE CP-3|AMHAASE 37HEE 7|&) AT

CH7|A|ZH2 CP, ABCP &

T HC} 4bp 375t -9.8bpE 7|5F

AE

SO ZFA
o b

WO, CP-CD A&y
A0, STB, ABSTB

o 120t (A1) 51€ 700

=3

rir

Mot S YT 28bpE OHARICE 2F

wHe 57t

e;

ALt 27 CHINFEOM U2 Xte

al

, 61 8004, =

231 01UE F BrIFAF0l @) A2 MMF HHE, FAY HEDAFO| @y
MEE  ——MMF  ——FAY
£I E(co-28H) 3| AbxfiAA0
cp D
E=L AN V.Y 490000
4.0 01
440000
3.5 0.05 390000
340000
3.0 ﬁ 0 290000
240000
2.5 0.05
190000
2.0 01 140000
90000
- 015 40000
20269 202802 4
1.0 0o
7|2t : 2025-07-24~E X}

Kt : KISKHEE b

7|2t : 2025-07-24~2026-07-23

AR 58FAY

26



@ «isrsrzo

e

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

=5 D 22 I 28 57, 11,2504 8= 7IEotH ™ = CiH| S7I5tALE 55 I 2U2A(AAA)O] 92

=5 CP ZAA2 100,877 -2 T CHH| 14,6642 2 H2HAUCE THIIAK S| LB N2 256,531

o= M C{H| 25,182 @ S7I5IQULCE A1 55 HHAU=2 CP 88,979 R, ESTB 149,086A Y= M Of
H| 2} 14703908 22, 17,6444 24Tt

#1. 25 CD 2¥UHY (E9l: 22l)
graial i, 7| = L= 2(%) ezl
2026-07-20 =02 2026-10-20 92 2.91 2000
2026-07-20 SHLE2 3 2026-10-19 91 2.91 3150
2026-07-21 Aot 2026-10-21 92 2.91 3000
2026-07-23 Mot 2026-10-23 92 2.91 2600
2026-07-24 L= 2026-09-18 56 2.94 500
A2 O EtAH ¥
7213, CP/ESTB L3z 30| (SH9l: M, 7|2 : 2025-07-01 ~ 2026-07-24)
CP mESTB
300,000 -
250,000 -
200,000 -
150,000 -
50,000 -
0 T T T T T T T T T T
07 08 09 10 11 12 01 02 03 04 05 06 07

Xt : KISKHAE 7}

27



1]
D
=
1m
nE
nE
o2
op
o
=
[
40
12}
i)
N
]
~
o
N
T
o
N
2
L

120,000 -
100,000 I I I
80,000
60,000

40,000
20,000

0
7 8 91011121 2 3 4 5 6 7

RtE : KISKHAME 7}

do
oz

dgle. A1 Llig (29l M2, 712t : 2025-07-01~)

85 25 3 MEE EF (22l 2)
100%
90%
] 3650| O| At
0% 2 0] 4
70% w3652 O|Lf
60% m 180 O|Lf
50%
40% . mo0¥ O|LY
30% =602 O|LY
20%
10% w30 OfLf
0% 152 O|LY
rud o ol =
o T = o
A ® 5 o A 7¢ OfLH
B3 A
At
RH2E : KISKHAME 7}
d87. 2F A1 MEH HAlFHHIE (29 %)

MESTB mCP

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

7 8 9101112 1 2 3 4 5 6 7

XtZ: KISKHAHE ¢

S
d g

I1l. ABCP, ABSTB &

J1218. ABCP/ABSTB sl Z ol 30|

o
b Ol &, F20=0] O FE O|ULt.

AtZ: KISKHHE L

X 952 YUTUL 1360362 U0 HF CfH| 25999 SIISHUCE 7| ERHIS SEM B2 o
7 0

do

(EH2l: Mo, 7|12t : 2025-07-01~)

N ABCP m ABSTB

60000

0
7 8 9

50000
40000
30000
20000
10000
10 11 12 1 2 3 4 5 6

Xt : KISKHAE 7}



(EH$l: A, 7|17H:2025-07-01~)

m O =X #H(cLo)

= Z70=

X
o
s

X
o
9]

m 3652 O|LY
m1380Y O|Lf
m 902 OfL{

70%
60%

50%

40%

30%

me02 OfLK

20%

10%

m30Y OfLK

0%

7¢ O|LY

7 8 91011121 2 3 4 5 6 7

KtZ: KISKHAHE ¢

RtZ: KISKHHEIL

3.00%,

=
(LN

Ch 2 =2l= 90 = 7|

SH
AR

2 57

= M= el 6419

15029 & 7|& 3.2%+=2 7| E5ISICt

St
3.70%2

A

HCH 11 5 == 0] 30,027

.
(=]
AN

2 ™Z jH] 20,614

KR
<+

—_

jol
<K

Zot o

H

HisH 13| =
ddSE =

90¢ 7|&E

=
=

= KRX[HEL PR

o 2

1, 71 9| X|H90[ 14,371

o 2

AL

o, 7|7t : 2025-07-01~)

e d =9 XY

10,000
8,000
6,000
4,000
2,000

0

6

3

2

12

11

10

9

8

AtZ : KISKHAHE IF

29



OHRIMHA : RII 58 X 118 X £ =d Y 2d =Ht

CHECR KEY POINT
OlXf¥ AT 02) 3215-1447 o O[=-0|2H ZS 8 B3l 84 220 =HF77t =S
o O|= 18X E MZEI0|=0] TH7[2 S =H=El 45

sielxfd AMESE

=7 0 MEAF2 0j=1 o|2te] X| gty &= A=tz I M77t7F 2 S 100 21E Stet Hit, 0j=
o 2t DEXBIMNA| GAY MEEIO[=F 7|FotHA Lhg F FOMCE %+ 52 2 227 HAl 7
2EH Z2|7t AISH2 2 &S0t

F =os &3 X9 A gety 2|23 nzxet = I g2l SSM7E 0l =1 7HAS YL offH
SE| O] AL L|Ot2tH|OF & S4f Melut HEEARUEE s S4 247t #HT 7t2H 0| =1 g2l=
2H 5| dSotRULt

Sttof= 0=t

[t

2o 5t ¢l

2ol BAZO| HS EORL

O|gtel 245 X &0 =X 7717t Y &S5t Q&
= "t”oilL Ot o|2te| dHM S FARME| B3| 2| 242 BEHER 7140| Ltg L LEME
LIEIHCD, O] 22 |7t &80 ¢IE 0|8 A LS X=5IHAM tHI| & S4el 2@ = g 452 0[&
ALE.
= sotols Sof 22 92 JHM2 FXSIPF S k20, 0]20] DS X ENK ZAIS Bo|0 ©HI|2
Sl M7t Metsict BEHER TV HIETE 1002 M2 Sodn, 0| F=7H A HYES B3 s
1870 o2 O &2 AA E=0 574 THo| XM X[ 7|FIUCE O|of et HERX] o 78 a2| 24 7t
sd2 30%L) BEL R, 98 QY 7582 80% XZUHCHIIA| S&5tH F2| Qo 7|tH 0] HX| 12 = &
=Lnlrl
J&h. 0|33 =4 E F0| (E491: %, 7|2k 25.07.25~26.07.24) 22, EUIR| £2UE 0| (E49): %, 7|2k 25.07.25~26.07.24)
2 (%) 10Y-2Y(%) 2 (%) 10Y-2Y(%)
5.5 0.8 4 0.9
0.7 0.8
5 o 3.5 07
45 05 ’ e
0.5
0.4 2.5
0.4
! 03 2 0.3
0.2
35 0.2
0.1 L5 0.1
3 0 1 0
2025-07-25 2025-10-25 2026-01-25 2026-04-25 2025-07-25 2025-10-25 2026-01-25 2026-04-25
DR 2Y 5Y 10y 30Y DR 2Y 5Y 10y 30Y
Xt& : KISKHHE 7}, Bloomberg X2 : KISAHAHE T, Bloomberg
J2I3, A=) $QAE F0| (EH9l: %, 712t 25.07.25~26.07.24) dzlg, S22k $=2AE F0| (EH9l: %, 712t 25.07.25~26.07.24)
=K (%) 10Y-2Y(%) =K (%) 10Y-2Y(%)
4.5 1.6 0.6
¢ L4 2.5 0.5
3.5 12
3 0.4
1
2.5 2
0.8 0.3
2
v\/__—/ﬂ\/m,d 0.6
1.5 0.2
0.1
0.5 0.2
0 0 1 0
2025-07-25 2025-10-25 2026-01-25 2026-04-25 2025-07-25 2025-10-25 2026-01-25 2026-04-25
DR 2Y 5Y 10y 30Y DR 2Y 5Y 10y 30Y
Xt&E : KISKHHE 7} Bloomberg Xt& : KISAHAHEIE, Bloomberg

30



2. FU 33X SEIHE (SH21: %)
=2t E 2026-07-23 2026-07-16 2026-06-24 M Oiy| HE oiy|
US TREASURY 2Y 430 416 4.20 14.40 10.30
US TREASURY 5Y 441 428 426 13.30 14.80
US TREASURY 10Y 466 456 4.49 9.60 16.80
US TREASURY 30Y 5.15 5.09 494 5.30 20.90
DEUTSCHLAND REP 2Y 2.86 2.76 2.57 10.30 28.60
DEUTSCHLAND REP 5Y 2.95 2.84 2.64 11.30 30.80
DEUTSCHLAND REP 10Y 3.18 3.13 2.91 5.60 27.00
DEUTSCHLAND REP 30Y 3.66 3.64 3.46 2.40 20.10
JAPAN GOVT 2Y 1.50 1.44 142 5.30 7.40
JAPAN GOVT 5Y 2.01 1.96 1.92 4.80 8.50
JAPAN GOVT 10Y 2.78 2.72 2.68 6.70 10.60
JAPAN GOVT 30Y 3.93 3.84 3.87 9.10 6.50
CHINA GOVT 2Y 1.26 1.25 1.24 1.70 2.20
CHINA GOVT 5Y 142 143 143 -0.60 -1.20
CHINA GOVT 10Y 172 1.73 174 -1.10 -1.50
CHINA GOVT 30Y 2.21 2.26 2.23 -5.60 -2.10

K& @ KISAHHE I, Bloomberg
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(£+21:bp,712+:26.07.16~26.07.23)
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12 eZiE7hd 2 sd 74
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X2 : KISAHEE I Bloomberg

a311.

J&10. KPE HZ8K #HE HE

(£491:bp, 71 24:26.07.16~26.07.23)

DR(bp)
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oON B O ®

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

X2 @ KISAHEIE Bloomberg

(EH2l: %, 712k 26.07.20~26.07.24)

2.78%

8.33% \
2.78%

8.33%

H Consumer, Non-cyclical H Utilities B Consumer, Non-cyclical M Utilities
B Financial H Government B Financial H Government
Industrial Energy Industrial Energy
Communications 1 Government(Municipal) Communications 1 Government(Municipal)
Technology Technology
Xt& : KISAHHE I, Bloomberg
2. M CHY| WY A ME 5T (EH2l: %, 712t: 26.07.13~26.07.24)
HE] 3% e 57
Financial 36.11% 26.09% 10.02%
Consumer, Cyclical 0.00% 0.00% 0.00%
Consumer, Non-cyclical 5.56% 4.35% 1.21%
Energy 2.78% 13.04% -10.27%
Government 22.22% 43.48% -21.26%
Basic Materials 0.00% 0.00% 0.00%
Communications 8.33% 0.00% 8.33%
Diversified 0.00% 0.00% 0.00%
Industrial 8.33% 8.70% -0.36%
Technology 11.11% 0.00% 11.11%
Utilities 2.78% 4.35% -1.57%
Government(Municipal) 2.78% 0.00% 2.78%

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

(712} 26.07.20~26.07.24)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
HDCMRC 2.2 07/21/28 DOMESTIC CNY 2026-07-22 2028-07-21 2.2%
KDB 3.09 01/25/27 EURO NON-DOLLAR| HKD 2026-07-24 2027-01-25 3.09%
EMART Float 07/24/29 EURO MTN usD 2026-07-24 2029-07-24 | 4.426% | SOFRRATE 80.00MM
EMART Float 07/24/29 EURO MTN usD 2026-07-24 2029-07-24 | 4.776% | SOFRRATE 50.00MM
KDB 0 10/23/26 EURO NON-DOLLAR| HKD 2026-07-24 2026-10-23 --
KOREAN 2.22 07/27/29 EURO MTN JPY 2026-07-27 2029-07-27 | 2.22%
SAMAER 5 07/27/29 EURO-DOLLAR | USD 2026-07-27 2029-07-27 5%
INDKOR 0 01/27/27 EURO-DOLLAR | USD 2026-07-27 2027-01-27 --
KOMIPW 4 % 07/28/29 | EURO-DOLLAR | USD 2026-07-28 2029-07-28 | 4.75%
KDB 3.4 07/27/27 EURO NON-DOLLAR| HKD 2026-07-28 2027-07-27 3.4%
KDB 0 07/26/27 EURO-DOLLAR | USD 2026-07-28 2027-07-26 --
KDB 4.39 07/29/27 EURO MTN usD 2026-07-29 2027-07-29 | 4.39%
CITNAT 4.36 07/30/27 EURO-DOLLAR | USD 2026-07-29 2027-07-30 | 4.36%
KDB 4.39 07/29/27 EURO MTN usD 2026-07-29 2027-07-29 | 4.39%
WOORIB Float 08/02/27 | EURO-DOLLAR | USD 2026-07-29 2027-08-02 | 4.002% | SOFRRATE 60.00MM
KDB 3.45 07/30/27 EURO MTN HKD 2026-07-30 2027-07-30 | 3.45%
KDB 4.93 07/30/27 EURO MTN AUD 2026-07-30 2027-07-30 | 4.93%
KDB 3.45 07/30/27 EURO MTN HKD 2026-07-30 2027-07-30 | 3.45%
XtE : KISXHAHEZE Bloomberg
H4. 7t 0|2 AN X = (TH2l: %, 717t 26.07.20~26.07.24)
Date Name Survey Actual Prior
2026-07-20 MR = -0.001 -0.20% 0.10%
2026-07-21 ADP Weekly Employment Change - 16.500k 19.750k
2026-07-21 Zetdoor HE HNHEY &2E -- 74 -25.8
2026-07-22 MBA FERGX} MH K| -- 1.90% -2.70%
2026-07-23 M A H3ds 210k 187k 208k
2026-07-23 Initial Claims 4-Wk Moving Avg - 207.50k 214.25k
2026-07-23 HYEHAS =T AE R 1809k 1796k 1805k
2026-07-23 A7t A =7Hes X[ 0.00% -2.00% -10.00%
XtE : KISKHHE 7L Bloomberg
H5. L{F 0| FH X[ & (H21: %, 7|12+ 26.07.27~26.07.31)
Date Name Survey Actual Prior
2026-07-24 sap 229 0|5 HEY PMI 54.4 - 53.9
2026-07-24 S&p 22 0| MH|AY PMI 51.5 -- 51.2
2026-07-24 s&p 22 0|= 3T PMI 52.2 - 51.9
2026-07-24 Al 3=E4 04 Oj 607k - 580k
2026-07-24 Al F=EfO§OY (T2 CHH]) 4.80% - -7.30%
07/24-07/25 AEH 7} - - 1367k
07/24-07/25 AFS 7 (H i) - - -3.00%
2026-07-30 FOMC 22| 23 (48h 3.75% -- 3.75%
2026-07-30 FOMC 22| 23 (5tgh 3.50% -- 3.50%
2026-07-30 0 g&E Xa&Eda o g2 3.65% -- 3.65%
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2026-07-30 Fed Reverse Repo Rate 3.50% - 3.50%
2026-07-30 Holas 0.30% - 0.70%
2026-07-30 74 Q1A H| K| 2= 0.40% -- 0.70%
2026-07-30 HE T QIAH]| 0.30% -- 0.30%
2026-07-30 PCE 27tX|$ MoM -0.10% - 0.40%
2026-07-30 PCE E7}X|5= YoY 3.60% - 4.10%
2026-07-30 =& PCE £7HX|Z= MoM 0.10% - 0.30%
2026-07-30 =& PCE E7X|== Yoy 3.30% - 3.40%
2026-07-30 GDP 27X 3.80% -- 3.60%
2026-07-30 =& PCE 27H|+= QoQ - -- 4.40%
XtE : KISKHHE 7L Bloomberg
6. U 5 FH X = (SH2l: %, 712t 26.07.20~26.07.24)
Date Name Survey Actual Prior
2026-07-20 PPI( & CHH]) -0.30% -0.30% 0.30%
2026-07-20 PPI 1 AH| 1.80% 1.80% 2.20%
2026-07-21 ZEW A{H{|O| of & 15.3 26.3 10.5
2026-07-21 ZEW AHo| A& -71.7 -776 -81
XtE : KISXHAHEZE Bloomberg
7. UF 549 48 X|= (E49l: %, 7|Zt: 26.07.27~26.07.31)
Date Name Survey Actual Prior
2026-07-24 GfK 2H|AH 7| T K| 2= -28.5 - -29.2
2026-07-24 S&pP ZZH/BME S M= PMI 50.5 - 50.3
2026-07-24 Sap =2 =Y MH|AY pmI 49 - 486
2026-07-24 sap 22Y 52 TE PMI 49.7 - 495
2026-07-27 IFO 7| &4 86 - 85.6
2026-07-27 IFO X H7t -- -- 87
2026-07-27 IFO of & -- -- 84.1
07/27-07/31 Y E7HX 3= | - - 0.70%
07/27-07/31 T 7K FEy| - - 6.80%
07/27-08/03 20fTho (H o) -- -- 1.10%
07/27-08/03 204 o NSA H HH| -- -- 1.80%
2026-07-30 GDP SA (M 7|CHH]) 0.00% - 0.30%
2026-07-30 GDP NSA HHACH| - -- 0.50%
2026-07-30 GDP WDA M HALHH| - -- 0.40%
2026-07-30 CPI (M &CHH() 0.50% - -0.30%
2026-07-30 CPI (M ACHH]) 2.60% - 2.30%
2026-07-30 CPI EU B3 M gH| -- -- -0.20%
2026-07-30 CPI EU B¢ MdH| 2.80% - 2.40%
XtE : KISKHAHEZE Bloomberg
8. Tt 57 AN X|=® (5+9l: %, 712t 26.07.20~26.07.24)
Date Name Survey Actual Prior
2026-07-17 FX Net Settlement - Clients CNY -- 391.3b 285.0b
2026-07-20 19 s =2t 2 3.00% 3.00% 3.00%
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2026-07-20 54 s T2t 22| 3.50% 3.50% 3.50%
2026-07-23 SWIFT CNY= N Z N E|Z - 3.10% 2.75%
2026-07-23 FDI G CH| YoY CNY - -5.00% -8.60%

XtE : KISKHHE 7L Bloomberg

H9. UWF 3= 4H X|= (5+: %, 7IZ}: 26.07.27~26.07.31)
Date Name Survey Actual Prior

2026-07-27 SY7|olQ AACHH| T IAH| - - 18.80%

2026-07-27 AL M A Yoy - - 21.10%

Xt= : KISKHHE 7L Bloomberg
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o 7}etetR} KEY POINT
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CiH| 3.33% St=, KOSPI200= X|'=F 3= ObX|9 A2 CHH| 2.29% SFEFSHRACE.

H1. MF OjH F8 X5 F0|

oS e ol F HEE
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NIKKEI225 66,835.54 64,611.15 v2,224.39
HSCEI 8318.14 8,271.06 v47.08
EUROSTOXX50 6,283.61 6.210.17 v73.44
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F) 3% Y RIISEANY 1 ALY 71F Yok 12 5 NS
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B3, FIHELS A 7| XX U HABE 5 (ShSl: 7H)
T2 N O]t HEE
TUHE=Y 124 146 22
TLX| =¥ 74 79 5
deEs=d 24 37 13
Sl X| = 76 142 66
T 27 27 0
sfeleetd 8 10 2
A 333 441 108
XtZ : KISKHAHE ¢
Ha4. FZHELS BYUY : 7| XA REE 2HESY (29l: o &)
T2 N O]t HER
TUESY 4,011 14,071 10,060
TLX|+=¥ 3,607 15,543 11,936
sfelE=d 282 1,817 1,535
s K|+ 1,746 8,412 6,666
TU=ed 804 3,546 2,742
sfel=etd 107 642 535
A 10,557 44,031 33,474
X2 : KISKHEEIE
H5. FZHELS BAlE : 7| XXME(ESF = 49 107)) (EHl: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 - - 77
2 KOSPI200 SPX SXSE 56
3 SRR, - - 52
4 SKSto|H A SRS, - 51
5 KOSPI200 NIKKEI225 SPX 26
6 SKSto|H A - - 18
7 NIKKEI225 SPX SX5E 14
8 KOSPI200 NIKKEI225 SX5E 12
9 KOSPI200 SKSHO| HA - 11
10 KOSPI200 At - 10
X2 : KISKHEEIE
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"Rt KEY POINT
HezE 02) 3215-2940 e X|Lt == CHH| CD 22| B¢
e RS 22| &#5A|, CRS 22| &SAl
e SWAP SPREAD &}2tHA||, SWAP BASIS &5 A

. 2AAE S

el CDFEl= 291%2 ™ = CijH| E30|Ct RS SE|= MEIH o2 AS8% 10, CRS F2|2| 2
K2 &5 FHME 2RACE IRS F 2|2 KTB Yield2| Xto[Ql 2E-A2 AmpEEs MEH O =2 51235}
R}, CRS 2|2} IRS FE|2| X0]Ql A HO|A|AS] AL HSAME EOo|H O £E2 ERUC}
ad1. 38 22| F0| (% %)

= USDTB3Y e=———USDIRS3Y ==———=KRW CRS3Y e KRW IRS 3Y KTB 3Y
6.00%
5.00%
o WWMM
3.00% M
2.00%
1.00%
0.00%
& » © 4 S %) Q N SV N Qv %) & \e) () Q
A A M M M A AN S M M S S

D U S S S N M S U I I S R N
XIE : KISKHAE 7}
J82. 8 22| FUHHS (54 %)

W KTB m KRW IRS m KRW CRS = USD IRS USD TB
0.25%
0.19%
0.20% 0.18%
18% 0.17%

0.15%

0.10%

0.05%

0.00%

Xt : KISKHAME 7}
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(THl: %)

AFIH 7

Xo| ——7/24/2026 7/16/2026
4.60% 0.200%
0.180%
4.40%
0.160%
4.20% 0.140%
4.00% 0.120%
0.100%
3.80% 0.080%
3.60% 0.060%
0.040%
3.40%
0.020%
3.20% 0.000%
3M 6M O9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H1. USD IRS Data (Et2I: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-07-24 4.148 4.1859 4.1638 41527
2026-07-16 3.981 4.0095 3.9947 3.9956
F034 0.167 0.1764 0.1691 0.1571
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 0.7319 0.9002 0.8577 0.7298
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
KpO| ——7/24/2026 7/16/2026
4.50% 0.20%
4.00% —————  0.18%
3.50% 0.16%
3.00% 0.14%
0.12%
2.50%
0.10%
2.00%
0.08%
1.50% 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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H#2. KRW IRS Data (H2l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2026-07-24 3.5075 3.88 40175 41475
2026-07-16 3435 3.7925 3.9225 4.0325
FU52 0.0725 0.0875 0.095 0.115
2025-12-31 2.775 2.9225 3.03 3.15
oy 0.7325 0.9575 0.9875 0.9975

RIE : KISKHAHE 7}

a&l5. KRW CRS (EH9l: %)
xto| ——7/24/2026 7/16/2026
4.00% 0.35%
3.50% — \ 0.30%
0,
3.00% 0.25%
2.50%
0.20%
2.00%
0.15%
1.50%
0,
1.00% 0.10%
0.50% 0.05%
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
2026-07-24 3.26 3.44 3.575 3.68
2026-07-16 3.025 3.23 3.395 3.54
FUsz 0.235 0.21 0.18 0.14
2025-12-31 2.135 2.405 2.6 2.855
HEChy| 1.125 1.035 0.975 0.825

ALZ : KISKHAE 7}
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J%e6. KTB (5+91: %, BP)
KpO|  ——7/24/2026 7/16/2026
5.00% 0.20%
4.50% e — 0.18%
4.00% 0.16%
3.50% 0.14%
3.00% — 0.12%
2.50% 0.10%
2.00% 0.08%
1.50% 0.06%
1.00% 0.04%
0.50% 0.02%
0.00% 0.00%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8Y 10Y 15Y 20Y 30Y
X2 : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-07-24 341 3.79 3.952 421
2026-07-16 3.37 3.695 3.852 4105
FU3T 0.04 0.095 0.1 0.105
2025-12-31 2.55 2.795 2.952 3.235
]| 0.86 0.995 1 0.975

ALZ : KISKHAE 7L

JO&7.IRS ®EH| AZY E F0] (59 : %)

—— KRW IRS 5Y-3Y KRW IRS 10Y-5Y

0.20%

0.15%

0.10%

0.05%

0.00%

-0.05%

-0.10%

' WM
A
AP

2025-07 2025-11 2026-03 2026-07

AtZE : KISKHAHE L
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128, IRS HTH7| ATy E FUHHSE

(Tl - %)

m KRW IRS 5Y-3Y

0.025% r

0.020% -

0.015% -

0.010% -

0.005% r

0.000%

0.020%

0.010%

KRW IRS 10Y-5Y
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qlo, A2 HIOAlA 0| (&1 : %

SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00%
-0.10%
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-0.30%
-0.40%
-0.50%
-0.60%
-0.70%
-0.80%
-0.90%

-1.00% : : :
2025-07 2025-11 2026-03 2026-07

S Wﬁ‘ flo: ,hvfj

XtZ : Refinitiv, Bloomberg

Jd311. KTB/IRS 30| (549l -

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

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

-0.10% |

-0.20% - - !
2025-07 2025-11 2026-03 2026-07

Xt& : Refinitiv, Bloomberg
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%10, 2H|O|A|A F7H

H SWAP BASIS(1Y)
0.180%
0.160% |-
0.140% |
0.120%
0.100% |-
0.080% |-
0.060% |-
0.040% |-
0.020% -
0.000%

SWAP BASIS(3Y)

0.163%

0.085%

Xt2Z : Refinitiv, Bloomberg

=7

FUHE

1212, KTB/IRS (THl - %)

m SWAP BASIS(1Y)
0.035% 0.033%

0.030% |-
0.025% |
0.020% -
0.015% |-
0.010%
0.005% |-
0.000%
-0.005% -
-0.010% -

SWAP BASIS(3Y)
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19 7|F 1482 '-fEfLHEH

Xt& : Refinitiv, Bloomberg
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J&13. KRW/USD Swap Point 30|

@ «isxt

AFIH 7

03M 06M 12M 03Y 05Y
0
— N,
-20 - ~—
-40
-60
-80
-100
-120
-140
-160
% © A % ) Q N o N Q % v “ © A
R M A M Ao S M N SN S .
O O SIS S S MG S S S U M N S S S
XtZ : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
M Chy| X}o| MZSCHH| X}O| ——7/24/2026 ——7/16/2026 ——12/31/2025
1500 40
1480 30
1460
1440
10
1420
0
1400
1380 -10
1360 20
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt& : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
== 2026-07-24 2026-07-16 Xto] = 2026-07-24 2026-07-16 xto|
KRW/USD 1466.6 1480.4 -13.8 USD/CHF 0.817 0.806 0.011
EUR/USD 1.139 1.147 -0.008 USD/SGD 1.292 1.289 0.003
GBP/USD 1332 1.354 -0.021 USD/IDR 17972.5 18014 415
USD/JPY 163.775 162.155 1.62 USD/PHP 61.849 61.645 0.204
USD/HKD 7.842 7.839 0.003 USD/TWD 32.378 32.209 0.169
USD/CNY 6.775 6.769 0.007 USD/SEK 9.747 9.59 0.156
USD/CAD 1.408 1.405 0.003 USD/PLN 3.801 3.773 0.028
AUD/USD 0.698 0.7 -0.001 USD/DKK 6.566 6.519 0.047
NZD/USD 0.578 0.585 -0.007 USD/ZAR 16.791 16.345 0.446

N MRS (154 402 &E 7|F)
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Appendix 11 = 2¢d| & Credit Spread 8is

H1. 2| =232 (H9l: %, 2026-07-24)

B2 oie =2 =

> WA

43 ¢73 02) 3215-1438

(EH$l: %, 2026-07-24)

U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 2.910 0.000 0.140 o= 2y 4353 0.197 -0.027
CcP90Y 3.190 0.000 -0.060 oj= 5Y 4457 0.180 0.502
=3 34 3.952 0.100 1.025 o= 10y 4.703 0.140 0.865
=3 54 4210 0.105 0.975 oj= 20y 5.209 0.115 1.106
=31 104 4.445 0.145 1.060 oj= 30y 5174 0.080 1.247
=1 204 4.640 0.180 1.295 S8 2y 2.873 0.118 0.212
=31 304 4,642 0.165 1.387 S E= % 2.967 0.128 0.510
Set14d 3.310 0.035 0.808 a8 10y 3.198 0.071 0.760
S¢t2d 3.805 0.073 0.975 a8 20y 3.609 0.038 1.161
S0t 3d 3.995 0.110 1.013 a8 30y 3.667 0.028 1.310
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (IEY : 2026-07-24) H4. 3L Credit Spread (SH2I: %, 2026-07-24)

Fax = MFOiH| | HXCHH]| =2 g TFCHH| | AXCHH|
KTB3 105.4 -3.08 -27 E=x AAA 4.297 -0.015 0.121
KTB10 104.2 -1.21 -8.55 A AA- 4.644 -0.005 0.177
KOSPI 6,690.62| -129.98 2,380.99 7|Et=-8XH AA- 4713 -0.005 0.217

0 0. 0 0 23K AAA 4302 -0.015 0.095
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

T/HEESE AAA 2.0

CHE Al S AL AA+ -2.0

WHZA|SAL AAO -1.5

DT A|ZE| S A AAO -1.5

St=of QI et e A7) LK RIS A AAA -15

MERSSA AAA -1.5

St Aot AAA -1.5

stmsESAL AAA -1.5

QA Al Z A} AAO -1.5

AAH WS SA AA+ -1.5

Stm s A TS S AL AAA -1.5

LA = AT LS AL AAO -1.5

GBI | HER RS AL AA+ -15

St= XA S AL AAA -1.5

S DS A AAA -1.5

HE A SA} AAO -1.5

HE TS AL AAA -1.5

St EX|FEES AL AAA -1.5

EZA|SAL AAO -1.5

e St EA|SAL AAO -1.5

MEFH T ASAL AAA -1.5




@ «sx

A

EHEEINLSAL AA+ 15
SN ESAL AAA -15
SAHKI| YRS ST AAA -15
BEINLZA AA+ -1.5
SAS oS AL AAA -15
L SAL AA+ -15
St x| G et AL AAA -15
St ZAL AAA -15
BHEERILSA AA+ -15
TEHINLSAL AA+ -1.5
SASGA A S A} AA+ -15
SFEIAZAISA AA+ -15
TEELY AAA -15
St Xpot 2| S A AAA -15
O =Z LTI A AAA -1.5
SAZA|SAL AA+ -15
St =m0l EZA AAA -1.5
BI|FE A SA AAA -1.5
St M I SA AAA -1.5
AKX 74| A0 -1.5
Ab2IH T E AA- -0.5
7{|O[H| 7 m| 2 AA- -0.5
70| 747K | BBB+ -0.5
o 2 =71 m| & A+ -0.5
ot E XN I & A0 -0.5
Ofo| A7) m| & AA- -0.5
= AHAIIO| A M H| A T 2[Of A+ 05
M OFO|IHO| tH A& MH| A A 2| Of A+ -0.5
Ol 2 M| G| 2 Bl 2 THO| - A H| A A+ -0.5
H| M A 0| 7] | & AA- -0.5
A A AA- -0.5

of F=27Hm| & AO -0.5
Ao O|X| s m| & AA- -0.5
Oj2foff 71 | AA- -0.5
FHEXH ZHFtE AA- -0.5
ClH| 7R & BBB+ -0.5
ShLPH I AA- -0.5
Ho|H| 2|7 m| & AA- -0.5
Ofo[H|7|o| 7} m| & AA- -0.5
ot=70 o] & AO -0.5
felFsMalE AA- -0.5
SOZH & A+ -0.5
Aot I E AA- -0.5
71270l g A0 -0.5
Hste AA+ 0.5
H|MFIE AA+ 05
ABtItE AA+ 0.5

] b = AA+ 05
ST 7 o] B AA+ 0.5

7 O[H|=BIFLE AA+ 0.5
MotaEX|F2 A AAA -1.7
sl=5dHaE AAA -1.2
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Ab

TEHINLSAL AA+ -1.5
BHEEEILSA AA+ -15
S AA A S A AA+ -15
SFEAA A SA AA+ -1.5
TEELY AAA -15

St Xpot 2| S A AAA -15
o =2 ATSA AAA -15
SALZA|SAL AA+ -15
Sl Z0{EFZA} AAA -15
BI|FE A SA AAA -15
SLEZLE AAO 1.0
fe|7t= AAO 1.0
AtItE AA+ 0.5
SFLE AA+ 0.5
IO 7H | AA+ 05
AolH|ZEIZtE AA+ 05
HYstE AA+ 0.5
HIMZHE AA+ 05

0| 2 M| O A Bl 2 THO| b A A H| A A+ -0.5
H| 7| 0| 7H ] AA- -0.5
A AA- -0.5

Of 7270 ol & A0 -0.5
Adlofo|X| =7 m| & AA- -0.5
O] 2H of| A 71 ] AA- -0.5
2H7t= AA- -0.5

S x ClH|ZHm| & BBB+ -0.5
= =x=d AA- -0.5
Xo|H| 2|7 m & AA- -0.5
ShLEH I AA- -0.5
Ll =y A0 -0.5
OfO[H| 7| O|7H | & AA- -0.5
71 o & A+ -0.5
Aot AA- -0.5
7|0 H| 7] | AA- -0.5
FAHtAIHO| - AMH| A 2|OF A+ -0.5
OfO| A7 m| T AA- -0.5
St E XN Il E A0 -0.5
Ol 2| =74 m| & A+ -0.5
AoIZH ol BBB+ -0.5
71270 ol A0 -0.5
A2 7K Il g AA- -0.5
M OFO| O tHA MH| A2 2|Of A+ -0.5
oHEl BBB+ 2.0
AT L 2|10l & A0 -0.2
AEM QMO A- -0.5
IXsga AA- -0.5
StotH| ™ A+ -0.5

Skl =l A A+ -0.5

O A7 0] 2 A+ -0.5
FiFgd BBBO -0.5
sAChA 012 A0 -0.5
Mot A~ & A+ -0.5
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A

SKOIO|O|H| A =2 X A- -0.5
SK2| = AA- -0.5
ZAF AA+ -0.5

ocl A+ -0.5

AEFNE| X A+ -0.5
AZ|otof{ x| O] AA- -0.5
IPARKS CH & 172 A0 -0.5
HSE X Tt XY A0 -0.5
o RHIE A+ -0.5

LGOI X|&FM AAO -0.5
MOk Z A+ -0.5
SHAAHE A+ -0.5
sk#ojz A+ -0.5
HDHAAE 7| A A0 -0.5
HDCH AA- -0.5
HDAHCHYHEZ AA- -0.5
RHAFEE AAO -0.5
L7 A- -0.5
SIE[MMN A+ -0.5
S0 Rnte A+ -0.5

A O M| = 2pA AA- -0.5
2| F80|Z=H0tO| A0 -0.5
7| &0 =Hoto] A0 -0.5
AUESEEFY A- -0.5
HLZH= AA- -0.5
SOLOf| AE| A+ -0.5
SHEH| K| A0 -0.5

O] 2§ oi| S KA & AAO -0.5
HEAAX Ol AAO -0.5
2 AA- -0.5

KR KISKFAE 7}
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i H ad gl A|le=3
S| X 02) 3215-1435
H1, SAYAILLY
BEIAC =9 i oY ZI7|1HAIY A&

KR60142GAFCO 7IEQENAXFSE-10 2025-12-15 2026-10-27 2026-07-27 Moy

KR60142GBFC8 7IEQEXNAEXRSEH-11 2025-12-15 2026-11-27 2026-07-27 Moy

KR649371ME99 SHLIZIE @ EX| 2K -21 2024-09-27 2027-01-27 2026-07-27 Mo

KR60044YBF45 JIEQENSAR1-11 2025-04-18 2027-02-27 2026-07-27 Mo
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spca BV zms aly | o8 T|ARH KR
od O
Of| 2 E+O| 7 Of O X| H| ALKt A1 CHEA#(CLO) | 2026-10-19 500 st}
HIHO[M O ARO[ &O[XF | A1 |AMBFIECHEM | 2026-10-20 175 IRl NN
Cfojlo x| of = & A2+ | CHEXJ(CLO) | 2026-09-23 500 CHAlOf L QH O} O]
SYALEE 1K A1 o0 2027-01-05 1,900 g2
H|E|H| = Q| X LA} A1 AEtOl A 2026-10-19 134 7| 200l 2| M LAt
SO A XE A1 | BEEA B O1E | 2026-08-19 100 | ZHo[A# 0 At Z 20|
E|H 70| & 2bH| LAt A2 | B34 BAE | 2026-08-24 290 sto|Agsts ¥
AOMZIRLR | A1 | P BE 4F| 20260821 | 2559 | o 0T T A HSEEIAE
zdsdz A1 | BESA 2 E | 2026-08-24 285 HZO[H|o|M
L2 H oL 223 Al | B34 2A E | 2026-08-24 300 20| 10| M
ShLb M A LA Al | B34 BA OE | 2026-07-30 141 AH[O[ A3 Of = M & L At
H|O|AOEH| S A A1 | ESA B OIE | 2026-07-23 100 | FHAZSYAX LAtI o= 20|
TAEFZ 2R 7HER ALK Al | B34 BA O1EF | 2026-08-20 3,155 QIEN
Stolglo|m = Al | B34 BA F | 2026-08-24 440 CiEtm A7
FAEX ARXE Al | B34 2 THE | 2026-08-24 1,700 |  HH{GM AL I 0= =0
U S AH LA Al | B34 2 THE | 2026-08-19 100 MK
off Zmoll & 2| | O] At Al | RS 2 THE | 2026-08-20 500 Of ~HH| =22
MO A2 0| B ME{ M LXKt A2+ 3| AHRH(CBO) 2026-10-16 43 AolA o2
AOHIJHZ QXM 2A | A1 | RS B E | 2026-08-24 461 7HE¥%ST§§EIM§§H|
HYAUER Al | B34 2HE HE | 2026-08-19 55 M;HEZF
7| O] Of| O K| 2 M| 2 X} A2+ | B34 2A 1F | 2026-10-28 45 FARSVNERL=INP] |-}
SEX|IHO| B X LAt Al | B34 2 THE | 2026-08-18 838 SEINHEZAZHE
H| E|H]| CH & x| 2 Xt Al | B34 2 THE | 2026-07-23 1,143 CHHFER A
M A K| XE A2 | B3t 2HAE THE | 2026-08-19 50 HJ Of| A C| | 2Kt
orojoj A8 A1 | 2SA 23 OiE | 2026-08-20 199 =M M|
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Appendix 4] =2t A oS
O|M{ & cH2| 02) 3215-1432
H1. FUHNASRE 7| aA (9 wakel)
=3M Sx=M Sokxy 2 7IEtZ-8X S| AE ABS A
4,426,624 1,724,385 500,000 2,301,770 1,650,000 1,105,463 368,077 12,076,318
XE : KISKHAEIE
H2. Ft 33K o e (Thel : Wokgl)
T2 271y 324 gy ER k] R H8SE
2026-07-30 | XH2026-0170-0063 2026-05-28 2m 2d 2,480,000
2026-07-31 |CHEX|A7HE21-07 2021-07-31 5y 7,024
2026-07-31 | MBX|G7HE21-07 2021-07-31 5y 3,981
2026-07-31 | ZEX|G7HE21-07 2021-07-31 5y 24,811
2026-07-31 | ASX|A7HL21-07 2021-07-31 5y 12,049
2026-07-31 | A7|X|A7HL21-07 2021-07-31 5y 122,079
2026-07-31 | SEX|A7HE21-07 2021-07-31 5y 14,381
2026-07-31 | Z&AX|A7HE21-07 2021-07-31 5y 16,440
2026-07-31 |ME2ZAIEEZ19-07 2019-07-31 7v 64,607
2026-07-31 | AEX|AIHE21-07 2021-07-31 5y 6,100
a5y 2026-07-31 | = EIFE1E21-07 2021-07-31 5Y 1,577,714
2026-07-31 | EFX|A7HL21-07 2021-07-31 5y 8,744
2026-07-31 | SSX[A7HE21-07 2021-07-31 5y 16,274
2026-07-31 | A= AIEE21-07 2021-07-31 5Y 11,159
2026-07-31 | &JAX|A7HL21-07 2021-07-31 5y 2,826
2026-07-31 | 24HX| AW E21-07 2021-07-31 5y 11,320
2026-07-31 | QIEX| A7 H21-07 2021-07-31 5y 15,987
2026-07-31 | AEX|A7HL21-07 2021-07-31 5y 18,664
2026-07-31 |MFX| 74 E21-07 2021-07-31 5y 2,874
2026-07-31 |CHTX|<7HE21-07 2021-07-31 5y 2,035
2026-07-31 |HFEA|HE21-07 2021-07-31 5Y 5,519
2026-07-31 HMXIO“’7H“*21-07 2021-07-31 5y 2,036
2026-07-26 S (EL=)2021-70|5Y-A 2021-07-26 5Y 330,000 AAA
2026-07-27 °+%7r¢+Ar455 2023-07-27 3y 120,000 AAA
2026-07-28 |=7HFE =S EHA#188 2011-07-28 15Y 200,000 AAA
2026-07-28 |EX|FE{XIAT3 2011-07-28 15Y 30,000 AAA
2026-07-29 |otm7tA S AM497 2024-07-29 2Y 70,000 AAA
2026-07-30 | S EIN LS A2024-2 2024-07-30 2y 20,000 AA+
2026-07-31  |$H= 721406 2024-07-31 2Y 200,000 AAA
2026-07-31 | SAHXI| AT S H825(Ah 2023-07-31 3y 200,000 AAA
2026-07-31 |EE2ZAI854 2023-08-02 2Y 11m 29d 180,000 AAA
sy 2026-07-31 |SHQ| Q1B A[7H'LXH3 2024-08-01 1Y 11m 30d 150,000 AAA
2026-07-31 | EX|FEIXH A (EX|2)23-07 2023-07-31 3y 753 AAA
2026-07-31 |EX|FEIXH (& X[)23-07 2023-07-31 3y 5,549 AAA
2026-07-31 |HE EA|SALEA(EE2)2023-107t 2023-07-31 3y 625 AAO
2026-07-31 | HE A SALEA(EE2)2023-097} 2023-07-31 3y 535 AAO
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2026-07-31 | MSFE T A[ZALEA(M X)23-07 2023-07-31 3y 571 AAA
2026-07-31 | dEHNLSAHE &) (&2H23-07 2023-07-31 3y 11 AA+
2026-07-31 | Q7| FE A SALE &23-077t 2023-07-31 3y 15,687 AAA
2026-07-31 | A7|FE A SALE 2123-07Lt 2023-07-31 3y 653 AAA
2026-08-01 | EEZZAH44 2016-08-01 10Y 100,000 AAA
2026-08-01 |FEAFESA233(H)(AD 2025-08-01 1Y 100,000 AAA
& OHKH 2026-07-28 | & 2tDC026-0728-0910 2026-04-28 3m 500,000
2026-07-26 |3 &K H(2A)26-10]06-26 2026-01-26 6m 150,000 AAA
2026-07-26 | 4t=24410]0200-0726-2 2024-07-26 2y 140,000 AAA
2026-07-28 | 7| Y 2¥(EH25102273A-28 2025-10-28 9m 100,000 AAA
2026-07-29 | 4t=254180100-0729-1 2025-07-29 1Y 220,000 AAA
2026-07-29 | 7|28 (41)24070[2A-29 2024-07-29 2Y 170,000 AAA
. 2026-07-30 | 7| 22¥(EH26042119A-02 2026-04-02 3m 28d 270,000 AAA
2026-07-31 |4t=1607210A 2016-07-31 10Y 1,470 AAA
2026-07-31 | 4t=16070[10A 2016-07-31 10Y 300 AAA
2026-07-31 | 4t=25410]0106-0131-1 2025-01-31 1Y 6m 310,000 AAA
2026-08-01 |A224410]0200-0801-3 2024-08-01 2Y 300,000 AAA
2026-08-01 |OFO| A 346-080[12A-01 2025-08-01 1Y 150,000 AAA
2026-08-01 | 7| €2 (H)25080|1A-01 2025-08-01 1Y 490,000 AAA
2026-07-27 |JB 22|74 T E526-2 2024-11-27 1Y 8m 20,000 AA-
2026-07-27 |2 EI F}E245-2 2024-07-25 2y 2d 10,000 AAO
2026-07-27 | HACHHT{E533-1 2024-09-27 1Y 10m 50,000 AA-
2026-07-28 | MBHHIEABAHESH 444 2021-07-28 5Y 150,000
2026-07-28 | ABtFHE2182-1 2023-07-28 3y 160,000 AA+
2026-07-29 |&C|7H=533-2 2024-05-29 2Y 2m 110,000 AA-
2026-07-29 |RCO|7HE442-5 2021-07-29 5y 10,000 AA-
2026-07-29 |O|2HOf M7Hm| EH27-3 2019-07-29 7v 200,000 AA-
2026-07-29 | MO0 X| = FH | EF232-1 2024-07-29 2Y 50,000 AA-
2026-07-29 |BNKZHI|&256-4 2021-07-29 5y 10,000 AA-
2026-07-29 | A|O|H|=I7}E333-2 2021-07-29 5Y 30,000 AA+
2026-07-30 | 7{|O[H|H | E561-1 2025-06-30 1Y 1m -1d 20,000 AA-
S 2026-07-30 |JB R2|7HI|E511-5 2024-05-30 2Y 2m 30,000 AA-
4 2026-07-30 |SHLPFHOEHAMSAESH 332 2021-07-30 5Y 100,000 A0
2026-07-30 | AX|7HI| EF384-1 2025-07-30 1Y 10,000 AO
2026-07-30 |BNKZHI|EF307-2 2023-01-30 3Y 6m 10,000 AA-
2026-07-30  |BNKZH I/ E346-6 2024-01-30 2Y 6m 90,000 AA-
2026-07-30 | R2|F8IHLE383-6 2019-07-30 7v 20,000 AA-
2026-07-31 27T E502-6 2024-02-02 2Y 5m 29d 50,000 AA-
2026-07-31 | Al$HIH I EF484-6 2023-08-02 2Y 11m 29d 50,000 AA-
2026-07-31 | ROFtE517-4 2024-01-31 2Y 6m 100,000 AA-
2026-07-31 | AF2IHI|EH753-1 2024-10-31 1Y 9m 60,000 AA-
2026-07-31 |7| 274 &205-2 2025-01-31 1Y 6m 20,000 AO
2026-07-31 |7 E526-1 2024-07-31 2Y 60,000 AA-
2026-07-31 |0 0| K| sR 7] E212 2023-07-31 3y 120,000 AA-
2026-07-31 | 22|28 T|E476-5 2023-07-31 3y 20,000 AA-
2026-07-31 | 22|28 7Hm| E498-2 2024-02-02 2Y 5m 29d 90,000 AA-
2026-07-26 | O|0f|L4X|32CB 2024-07-26 2y 300
2026-07-26  |STXZM 8 Z30CB 2021-07-26 5Y 50,000
2026-07-26  |AotE8X|F128-2 2019-07-26 7Y 120,000 AAA
2026-07-27 |HEA1-2 2021-07-27 5Y 71,000 A-
2026-07-28 |0 AA O] & 26-2 2021-07-28 5Y 20,663 A-
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2026-07-28 |ABIFEX|F142 2021-07-28 5y 150,000 AAA
2026-07-29 | &H256 2025-07-29 1Y 5,000 BB+
2026-07-29 |otm M EET49-2(%) 2021-07-29 5Y 130,000 AAA
| ARRH 2026-07-30 |&-8&7Hd152 2025-07-30 1Y 10,000
2026-07-30 | Oi|O|X|C|=CHA 0| Z3 2021-07-30 5Y 100,000 A0
2026-07-30 |EFJAEMUBNHESH 69 2021-07-30 5Y 58,500 BBBO
2026-07-31 |SKO|ZEME181-3 2024-08-02 1Y 11m 29d 123,000 A-
2026-07-31 | M|O|E[H|M[36-2 2024-08-02 1Y 11m 29d 33,000 D
2026-07-31 | M|[OtH| A EIX|F74-3 2019-07-31 7Y 30,000 A+
2026-07-31 |CHAIO ZQHO}O[35-2 2023-08-01 2Y 11m 30d 60,000 A+
2026-07-31 |2 ALEQI23CB 2023-07-31 3Y 4,000
2026-07-31 |=s™HI8XIF42 2023-07-31 3y 140,000 AAA
2026-07-26  |HFH2|FAFHO[9K}1-27 2025-06-26 1Y 1m 10,000 AAA
2026-07-26 | FEEFESAIMBS2019-14(1-5)(Ah) 2019-07-26 7Y 200,000 AAA
2026-07-26  |HtHF2|2FA7}0[9X1-26 2025-06-26 1Y 1m 10,000 AAA
2026-07-26  |HiHF2|2FAF}0[9X}1-25 2025-06-26 1Y 1m 10,000 AAA
2026-07-27 |FIERENSXR]1-11 2025-04-18 1Y 3m 9d 2,000 AAA
2026-07-27 |IEQERMEARES}H-11 2025-12-15 7m 12d 12,000 AAA
2026-07-27 |FIEQENEXKESH-10 2025-12-15 7m 12d 1,100 AAA
2026-07-27 |FIEQLENERR1-2 2026-05-13 2m 14d 5,400 AAA
2026-07-27 |SHLI7LE R E X &IXH-21 2024-09-27 1Y 10m 4,100 AAA
2026-07-28 | QB HE|H|TK}-1 2026-05-13 2m 15d 4,000 AAA
2026-07-29 |CISHO|AERAY 2 X2 2024-10-21 1Y 9m 8d 77
2026-07-29 |Z0|EAIZ|=)2-4 2024-07-30 1Y 11m 29d 2,000
2026-07-29 |120|EA|EZ|=R2-3 2024-07-30 1Y 11m 29d 5,000
2026-07-29 |120|EA|EZ|=R2-1 2024-07-30 1Y 11m 29d 5,000
ABS 2026-07-29 |AE|O|EA|Z|=RI2-2 2024-07-30 1Y 11m 29d 4,500
2026-07-29 |IHAEDIO|EX|82AF21-11 2025-08-29 11m 10,000 AAA
2026-07-30 |IHAEDIO|EX|86AtE1-3 2026-04-30 3m -1d 5,000 AAA
2026-07-30 |HAEDIO|EX|69ktE1-30 2023-06-30 3Y 1m -1d 4,000 AAA
2026-07-30 |HAEIIO|EX|76X81-23 2024-08-30 1Y 11m 5,000 AAA
2026-07-30 |HAEIIO|EX|81421-13 2025-06-30 1Y 1m -1d 10,000 AAA
2026-07-30 | A|&2|OFA| &X}1-2 2025-07-30 1Y 500
2026-07-30  |A|HE[OFN Y Kp1-3 2025-07-30 1Y 1,300
2026-07-30 | AEDIO| 2 X|80X21-15 2025-04-30 1Y 3m -1d 10,000 AAA
2026-07-30 | AX|FHI| A LAt-F1-3 2026-03-30 4m 4,000 AAA
2026-07-30 |IHAELIO|EX|87AHE1-1 2026-06-30 1m -1d 5,000 AAA
2026-07-31 |E[ZEMTNafKp1-27 2023-01-31 3Y 6m 100 AAA
2026-07-31 |HAELIO|EX|H|77XH-21 2024-10-31 1Y 9m 10,000 AAA
2026-07-31 |IHAED}O|EX|83kt1-9 2025-10-31 9m 10,000 AAA
2026-07-31 | 20| ZO}O| M| 2 X}2 2025-07-31 1Y 18,000

AtZ : KISKHAHE 7}
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Appendix 5] HSaclIiH LS

eHs# rf2] 02) 3215-1482

H1. HESF2 XA LAl (SH9l: 70, o 9, 7|2t : 2026-07-20 ~ 2026-07-24)
Fg3ac 29 853 gEy | Wiy FRNAPE 4] olE | wuIo H| 2 £3}
KR310209GG76 |AH2260]010007221M(Af) AAA | 2026-07-22 | 2027-07-22 | 2IH3AL AAA CD 17] € +25bp 1 1,000 KRW
KR6060004G72 |= 21-22446070|(01)6MH-23 AAA | 2026-07-23 | 2027-01-23 | 2IH4AL AAA CD 17] 2 +28bp 1 1,000 KRW
KR310212GG71 |At2260/0008-0724-1M AAA | 2026-07-24 | 2027-03-24 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+32bp 1 5,400 KRW
KR6008278G70 |AH27HI|E791-2 AA- 2026-07-24 | 2028-07-21 |91€E CD+60bp 3 500 KRW
KR601980DG76 |BILt7HI|EH486-2 AA- 2026-07-24 | 2028-07-21 912 E CD+60bp 3 200 KRW
KR6140177G73 |#|O|H| = CIF7}E454-1 AA+ 2026-07-24 | 2028-07-21 |91¥E CD+56bp 3 500 KRW
KR6019459G78 |OFO|H|# 0|7 1| & 357-1 AA- 2026-07-24 | 2028-08-24 91L& CD+59%bp 3 400 KRW
KR6005283G79 | £ 4H2342026-070|()1A-24 AAA | 2026-07-24 | 2027-07-24 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+38bp 1 600 KRW
KR6097241G77 |0l O X| =& 7H | £r267-1 AA- 2026-07-24 | 2028-07-24 [91¥ & CD+62bp 3 300 KRW
KR6008279G79 |AH27) 1| Et791-3 AA- 2026-07-24 | 2028-07-24 |91¥E CD+60bp 3 500 KRW

62



MEA| GSET QL2 70 155 (02| =5, ONE CENTINEL)

02) 3215-1452

02) 3215-1468

o

o7

A

02) 3215-1462

02) 3215-2946

02) 3215-1466

Z=
o

o[

02) 3215-2911

e
set

N

02) 3215-1433

63



