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

gt IRt KEY POINT
E7He xHE 02)3215-1437 o TFLHH] Z OAX|= U SO K|+ £HF=AYE 57t
o TIFCHH| 2IAMY X|= =5 =& 57t
I. KISS&XjHX| 30|
H1. XHX| 5 7|72HE =¥+ /78 0]84/YTM FHEUE, Bl : %)
T= 1w 1™ 3M 6M 1Y 3Y Inception

SeMEX = | FHRAE 0.73 0.45 -0.39 -3.14 -5.35 7.47 1.70
Duration 5.00 5.10 5.34 5.67 6.00 5.16 1.75
YTM 413 4.07 3.84 3.23 2.63 3.96 7.45

= 1A FA$AUE 1.30 0.50 -1.55 -6.61 -11.07 3.67 1.59
Duration 8.18 8.40 8.75 9.32 9.84 8.35 2.05
YTM 4.25 416 3.93 3.26 2.64 3.76 6.86

S OHAY FA$AUE 0.11 0.30 0.79 0.86 1.70 10.03 143
Duration 1.28 1.30 1.26 1.30 1.28 1.24 0.96
YTM 3.50 3.45 3.28 2.74 2.29 3.70 6.80

2| AFRY FA$AUE 0.24 0.44 0.68 0.08 0.14 12.35 2.09
Duration 2.25 2.28 2.32 244 248 2.54 1.35
YTM 4.24 4.21 3.97 341 2.79 4.44 843

KOBI30 FA$AUE 0.15 0.35 0.76 042 0.84 9.87 1.56
Duration 1.83 1.81 1.81 1.80 1.80 1.79 1.87
YTM 3.71 3.65 3.52 2.93 2.27 3.81 6.86

KOBI120 FA$UE 0.08 0.27 0.69 0.99 1.89 9.86 141
Duration 0.96 0.93 0.95 0.94 0.94 0.93 1.1
YTM 3.53 343 3.24 2.88 247 3.85 7.09
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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 5.0%

4.5%

10 M 4.0%
3 3.5%
3.0%

6 M 2.5%

2.0%

4 1.5%

2 1.0%

0.5%

0 0.0%

2023-08-28 2024-08-28 2025-08-28 2026-08-28 2023-08-28 2024-08-28 2025-08-28 2026-08-28
— EE BRI =kl S0t — ST AR EnEYl S
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
XbE: KISKHEEIL A2 KISKHEEIF
2. KIS AX| 5 ME/2U7|E Duration

T& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
= XY 0.53 1.41 2.31 3.67 12.94 7.97
N 0.58 1.41 233 3.72 7.29 2.69
Sy 0.62 1.45 2.38 3.58 10.92 3.80
S5 d 0.59 1.34 2.13 0.00 0.00 1.27
28Ky 0.63 1.42 2.36 3.00 6.35 1.27
7|Et=E X 0.63 1.46 233 3.38 5.20 1.58
NS 2RET) 0.58 1.46 236 3.6 9.42 2.33
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.63 1.47 2.46 3.86 0.00 1.77
A 0.59 1.43 234 3.62 12.64 5.08




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.274 3.595 3.750 3.952 4422 4123
N 3.295 3.650 3.851 4,087 4.404 3.846
S 3.561 3.873 4.035 4.202 4.549 4,067
S5 A 3.112 3.588 3.743 0.000 0.000 3.482
2%y 3.541 3.830 3.984 4130 4363 3.739
7|Eta-& X 3.905 4.276 4.365 4.428 4.769 4202
A (S EZEET) 3.854 4.195 4370 4410 4818 4241
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.656 3.975 4104 4233 0.000 3.946
A 3.548 3.877 4,033 4,080 4.442 4.066
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
& 374 ~1d 1~2'd 2~34 3~54d 50| 4 A
= Xi 457 6.32 3.95 8.07 26.62 49.52
N 0.21 0.27 0.25 0.38 0.10 1.20
S=x 245 3.07 2.93 2.26 2.76 13.47
SoHEH 0.99 1.88 0.63 0.00 0.00 3.51
2y 496 479 1.53 0.36 0.03 11.67
7|Eta-8 X 2.69 3.74 1.93 0.83 0.02 9.21
A (S ZEET) 2.33 3.37 2.23 1.29 0.75 9.96
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.44 0.50 0.32 0.21 0.00 1.47
A 18.63 23.94 13.76 13.39 30.28 100.00
XtE: KISKHEE I}
5. KISSSHAX| = ME|/U7|E FF == (SHl: 7H)
T& 374 ~1d 1~2'4 2~34 3~54d 50| 4 A
=M 27 22 19 44 51 163
N 198 257 268 508 40 1,271
S=Xy 568 698 634 519 702 3,121
sot5H 8 6 2 0 0 16
23Ky 510 432 126 37 7 1,112
7|Eta-8 XY 1,513 1,903 943 501 16 4,876
A (B EZEET) 527 662 391 345 309 2,234
AR (B2 ET) 0 0 0 0 0 0
ABS 439 340 110 41 0 930
A 3,790 4,320 2,493 1,995 1,125 13,723
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CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FHRPAUAE 0.210 0.430 0.720 0.200 0.380 11.320 0.318
ESG Duration 2.130 2.150 2.200 2.290 2.150 2.320 3.110
s YTM 4.094 4.071 3.844 3.269 2.635 4213 2.488
ESGEAEMA |FE$AE 0.220 0.410 0.660 0.140 0.140 10.970 0.179
Duration 2.180 2.190 2.230 2.280 2420 2420 3.690
YTM 3.984 3.950 3.722 3.162 2.574 4.159 1.996
H| m x| 4= FHPAUAE 0.250 0.420 0.600 -0.040 -0.130 11.260 0.304
Duration 2.300 2.320 2.380 2.490 2.610 2.660 3.100
YTM 4.069 4.032 3.798 3.246 2.669 4.209 2410

KH&: KISKFAHE 7}

%4, ESGHH F+ X5 F0|

114
112
110
108
106
104
102
100
98
96
94
92
2023-08-28 2024-02-28 2024-08-28

——KISESGE &}

2025-02-28 2025-08-31 2026-02-28

ESGE AT ——H|uX|x

35, ESGHMAX| 5= 70| 30|

2

2
1.5
1
0.5

0
2023-08-28 2024-08-28 2025-08-28 2026-08-28

KISESGE g} e ESGE N K| A

Bl @4

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%
2023-08-28 2024-08-28 2025-08-28 2026-08-28

H| K| %

e KIS ESG S B} ESGEE X2

AtZ: KISKHHEIL



H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~2'd 2~34 3~54 50|44 A
S 0.65 149 2.40 3.54 9.92 2.50
2%y 0.77 146 234 2.96 6.92 1.49
7|Eta-& X 0.65 1.49 2.39 3.27 4.90 1.85
AN (S EZRES) 0.57 1.45 234 3.62 7.92 2.09
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.64 1.48 2.46 3.86 0.00 1.92
A 0.62 147 2.38 3.58 8.80 2.13
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~2'd 2~34 3~54 50|44 A
S 3.563 3.851 4,003 4151 4.498 3.934
28Xy 3.656 3.832 3.981 4232 4395 3.817
7|EtE2&X 3.781 4.138 4304 4377 4.487 4141
SIMHBSEREDS) 3.811 4.163 4.349 4412 4.679 4192
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.592 3.937 4.094 4231 0.000 3.942
A 3.709 4.026 4195 4308 4,588 4.065
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH21: %)
& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
SxY 6.09 8.18 7.85 428 2.13 28.54
28Ky 1.82 3.68 1.01 0.02 0.09 6.62
7|Eta-8 XY 1.98 2.85 1.99 1.57 0.02 8.41
SN (B RREET) 11.02 15.52 11.24 6.63 2.37 46.79
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.38 3.25 2.38 1.63 0.00 9.65
A 23.30 33.48 2447 14.14 462 100.00
XFE: KISKHAE T
H10. KIS ESG B X|+ ME{/UI|H F5 (H2: 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S=Xy 157 207 206 148 84 802
23Ky 20 40 13 1 1 75
7|Et=8X 124 157 119 104 2 506
AN B EEES) 297 376 239 218 130 1,260
AR (B2 ET) 0 0 0 0 0
ABS 82 99 67 40 288
A 680 879 644 511 217 2,931

X2 KISKHEE It
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H1. FU 3K 2EHS (EH2l: %)
= 8/7 8/14 8/21 8/28 M ZELCHH|(BP)
Sot14 3.235 3.23 3.26 3.25 -1.0
ot 2 3.635 3.695 3.752 3.715 3.7
=7 34 3.747 3.795 3.855 3.795 -6.0
=154 3.965 4.042 4107 4022 -85
=1 104 4.215 431 437 4.287 -8.3
SAHHAAA 3t 4.075 4108 4176 4116 -6.0
SAHHAAA 54 4.253 4326 4.391 4306 -85
SAHHAAA 10 4396 4488 4548 4.465 -83
AtZ : KISAHAHZE G
A8l3. 3 X§ SPREAD 30| (248l : 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

200 e

= el e

20.00

0.00 0.0 -
& D°°:{\ 5\;'{\ ¥ > & > 000'9
r R o A
AHZE : KISKHAE 7} XEE : KISKFAE 7}
B2 Ft 3K Aoy EHE (+21: bp)
= 8/7 8/14 8/21 8/28 HMEClb|
=31 310 SPREAD 46.8 51.5 51.5 492 23
=11 3_5 SPREAD 218 247 25.2 227 -2.5
=3 510 SPREAD 25.0 26.8 26.3 26.5 0.2
=31 _E4X{AAA 3YR SPREAD 32.8 313 32.1 32.1 0.0
=1 _E=XAAA 5YR SPREAD 28.8 28.4 28.4 28.4 0.0
=10 _EKAAA 10YR SPREAD 18.1 17.8 17.8 17.8 0.0
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CHH| S 2|HEE (491 : %, bp)

HFE
mwm X EHS 0 ERfjaaaBlE ——X|E —s-E$£X{ana

10.000 -
5.000 -
0.000 -
-5.000
-10.000
-15.000
- 05
-20.000 0
3M 6M 9M 1Y 15Y 2Y 25Y 3y 4y 5Y 10Y 20Y 30V
AR : KISKHAHE 7}
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H9. 2F SN FdHE (2l 7H, %)
Az =Y HESE 27| gyE | HE3E SEad
2026-08-24 EX|FeixiHe28 AAA 54 21 +0.5bp 4392 2,500
2026-08-25 Z23ZAH017 AAA 64 21 -1.0bp 4363 500
2026-08-25 AKX 7| G TS KHH950(A AAA 54 2IE 0.1bp 4300 1,300
2026-08-25 EX|ZFEx H629 AAA 44 213E -0.5bp 4230 1,500
2026-08-25 0 A B2 B AL2026-02 AAD 24 2IE +5.5bp 4283 300
2026-08-26 o2 Y329 AAA 34 DIE +1.0bp 4196 700
2026-08-26 EX|FeixiH630 AAA 50 oy 4.863 1,000
2026-08-26 = 1611 AAA 24 OIE +2.5bp 4,040 200
2026-08-26 st #1612 AAA 3 21 +3.4bp 4.240 1,200
2026-08-26 o= 31613 AAA 54 OIE +35bp 4430 3,000
2026-08-26 St = A B AL2026-04 AAD 14 21 +2.9bp 3.928 300
2026-08-26 Sh 2SR £H26-26(Ah) - =] +427.6bp 4276 700
2026-08-27 KpAk22| S A 1652] (A AAA 24 21 +2.0bp 3.942 400
2026-08-27 Rpoh2te| S A 1662 (A AAA 3d BIE +1.0bp 4103 1,200
2026-08-27 FEIS &S AIR298(Ah AAA 34 oy 4,092 2,400
2026-08-27 | 3527 32608Lt-0|H-1.5 - 1.54 +383.0bp 3.830 300
2026-08-28 | IS Y| F2608Ct-0|#-1.5 - 154 +382.0bp 3.820 600
2026-08-28 32U Y%7 5260820 H-2 - 2 +389.0bp 3.890 900

Xt=E @ KISKHHE 7}
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M ZF CHH| 1.2bp SHCHEIACE AA- 13 AT EE 732bp2 ™ 3 CHH| 1.5bp S| UL,

21, 28 3y YTM 30| (5421 : %) &2 o ™%l 3y YTM 0| (EHl: %)
" Sk 7|EtZ 8 X AA+
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8 - =0 A 28 HHArA S 8 - el 28 Man et 2 S Mas
7 -
6 - 6 -
5 -
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XtE: KISKHEEIE XtE: KISKHAHE 7}
23, 28 =3 nCjH| SPREAD30| (EH2l : bp) 214, o™k} = OCjH| SPREAD3:0| (EH2l: bp)
AR 3v- KTB 3Y S2KH- kTB 3Y 7|EF2 8 X AA+ KTB3Y
50 7 SSKHAAA- KTB 3Y SR AA+ KTB 3Y 200 4 7|EF2-8MAA- - KTB 3y
7|Et2- & XA+ - KTB 3Y
40
150 -
30 -
100
20 -
50 W
10 -
0 ; ; ‘ 0 : : :
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H1. 2¥x SACHH| 2= E S HEF (SHS1: bp)
s 2F ATY E(08/28) L] (08/21) HECHH|(07/28)
27| v | 3y | sy [ 1oy | 1y | 3y | 5y | 1oy | 1y | 3y | 5y | 10v
M2 436 | 232 | 287 | 345 | 40 | 00 | 00 | 00 | 86 | 20 | -05 | 00
B 436 | 232 | 287 | 371 ] 40 | 00 | 00 | 00 | 86 | 20 | -05 | 00
AAA 503 | 330 | 325 | 448 | 30 | 00 | 00 | 00 | 79 | 20 | -05 | 00
AA+ 559 | 414 | 459 | 529 | 30 | 00 | 00 | 00 | 79 | 20 | -05 | 00

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
s 2F ATY E(08/28) L] (08/21) HECHH|(07/28)
27| 1Y 3y sy | 1oy | 1v 3y sy | 1oy | 1v 3y sy | 1oy
AA+ 657 | 558 | 431 | 1369 20 | 12 | 00 | 00 | -05 | 41 | 00 | 00
AAO 660 | 648 | 607 | 1554 15 | 10 | 00 | 00 | 20 | 41 | -02 | 00
AA- 732 | 733 | 693 | 1761 15 | 10 | 00 | 00 | 25 | -23 | -02 | 00
A+ 109.1 | 152.8 | 184.2 | 2448 | 15 | 10 | 00 | 00 | 20 | 23 | 00 | 00
A0 175.0 | 2285 | 2477 | 2892 15 | 10 | 00 | 00 | 20 | 23 | 00 | 00
A- 2309 | 294.8 | 3136 | 3535| 15 | 10 | 00 | 00 | -1.8 | 23 | -02 | -03

I LAY S

Skl oo 3% 730042, M F CHH| 100 ZAUCEH X|HFQF 22| A|ZS 23 Szl 5|2 A

£ BEQo, &¥de|= U ofH| EXME 2Lt

= x4t Mok O|EA7F QIE CHH| +3bp & LHME|QOLE, 228 SoIxf= 21E CHH| -5bp =&

S 2| QICEH

F ooz &I 2| T2 EXME XSt OFARYCE

7Etg3 8 HYU2 2K 48449 RO 2, ™ F CHH| 2& 1,944 QA SIIJUCE L F 2| +F2 A+ LAt

£ A, MEry 0IE Cfid] ZME 2SICt

75 F7F 28R Y0 (542l : %) dEe. 7 TR Ll 3F0| (E491: %)

12000 , WESFA mAFH mAAA T AA+ 20,000 - m7tE 2ol m Y m] e

10,000

15,000 -

8,000

6,000 10,000 -

4,000

5,000 -
2,000
. .| ]

2026-08-24  2026-08-25

2026-08-26

2026-08-27

2026-08-28

ALE: KISKHAHE 7L
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2026-08-24

2026-08-25

2026-08-26

2026-08-27  2026-08-28

AtZ: KISKHAHE 7L



3. F2H 28K =YW o (H2l: %, )
8 559 dage] | AT E ERL 7| syl
AAA A322641010300-0824-2 4100 IE +1bp | 2026-08-24 | 2029-08-24 2,500
AAA 7| 28 (Th2608E281A-25 3.570 0l -11bp | 2026-08-25 | 2027-06-02 1,100
AAA A322641010206-0825-2 4,000 OIE +3bp | 2026-08-25 | 2029-02-25 2,200
AAA A22641E0006-0825-1 3.360 0lE 1bp | 2026-08-25 | 2027-02-25 500
AAA Alsh28430-08-0]-3-B 4210 I +3bp | 2026-08-25 | 2029-08-25 4,700
AAA St =EUF 8260852 01-212 | 3420 0lE Sbp | 2026-08-25 | 2027-03-25 800
AAA = I 23446080| E 2 (03)3-26 4.190 ol +3bp 2026-08-26 2029-08-26 1,400
AAA A22641010300-0826-2 4.040 0lE 2bp | 2026-08-26 | 2029-08-26 3,200
AAA SR+ EUS§260871-0|H-2 3.890 0lE 1bp | 2026-08-26 | 2028-08-26 2,100
AAA = 01-2%346080| & 2(03)3-27 4150 I +1bp | 2026-08-27 | 2029-08-27 3,000
AAA ShLH23449-080(2-27 3.970 I +1bp | 2026-08-27 | 2028-08-27 4,500
AAA [ SUSEMA(2A)2026-080]1.5Y-F  3.920 DI +3bp | 2026-08-28 | 2028-02-28 3,500
AAA =8 A (2E)2026-080[1Y-D 3.770 2IE +2bp 2026-08-28 2027-08-28 1,100
AAA A=26410]0106-0828-2 3.850 218 +3bp 2026-08-28 2028-02-28 4,700

RtZ: KISKFAHE T}

H4, T {HRY LW s (H9l: %, )
8 353 waga | gyAZYE EC TH7| Y ars ol
AA+ AMBHEE2301() 4379 " -3bp 2026-08-24 2030-02-22 1,500
AA- M2 I 7931 4329 " -3bp 2026-08-24 2029-02-23 600
AA- M2 EF793-2 4.425 " -3bp 2026-08-24 2029-08-23 800
AA- M2 EF793-3 4.425 " 3bp 2026-08-24 2029-08-24 800
AA- M2 E793-4 4.467 " -2bp 2026-08-24 2030-02-22 200
AA- MY EF793-5 4.499 " -2bp 2026-08-24 2030-08-23 300

AbE: KISKHAHE ZF

15



@ «isrsrzo

s

e
[=]

. A 3%

on

=5 U A2 0]-02t 2 2stof E RIMSHED 58712 2=ty 7|Ea2| Y0l X=2 T

S ERQLE 2L =2 220 t2h 34X F22| GM= KSEACH

olof et WA RFEAIT EH X| 0] 0]0] UM E ECO, TH7| 717t F X AT E S Ay
E gt SE2 EQCEL 23 3R A=Y EE= AAA 13 50.3bpE, ™ = CiH| 3.0bp ZHCHE| AL

O SEAIZ ot UM E HIUCE O FA X AZHEE AA+ 14 65.7bp2 H ZF CiH| 2.0bp, 3

55.8bp= T = CiH[1.2bp SHCH=| AT

J87. 28 % F0| (5H9l: o

o

120,000 -
100,000 -
80,000 -
60,000 -
40,000 -

20,000 -

OA
I IV I I AN I N NN N e I R o R\ I AR
A B & PG G PGP GG & & G & &
SIS IFIFIFFFFFFFFSFFSFFFS

o"'(o 0"3’ &° 0"5° &° 0"('0 &° 0'{9 & 0"9 & 6"6 & o"’b rored 0,150 0"(9 o"'(o 6‘5° & &

AT AT AT AT AT DT AT AT AT AT AT AR AR D AT AT AT AR

m-r
02:'
>
rE
ofn
ne
re
ox
ra
re
oY
4ot

OUTLOOK OUTLOOK

re
ofn
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OIA : 2S5 O 2% A =d Ol

"It KEY POINT

urx| g chal 02) 3215-1471 o HE EEY

o SIAMM AZPE FZHE ZXA
SlA MESE

AL 7|E 2IARRY 3E THY| AAASE2| =10 OfH| 3R A= E= ©™ 3 CfH| 0.5bp St 49.1bpE Lt

Bt D, AAOSE2 T F CHH| 1.1bp &S3t 63.5bp, A0eE2 T F CHH| 222l 135.1bpE 7| FSI UL

=3 = MEIAE2 =S7E 7IHElH BA TS EAULHL AlZel L H=7|THHO[E =857
£ HIEStHAM =Y E S0 SHEULCE 2AM Az Es WY[FHER ZZME LIEHCE =AM 2

= 717U E SHoE HESIReH, 57| 772 SR 2 = SI=5lH HE FEJS LIEIRUCE
a1, 3|AH SE|F0] (59l : o 9)
6.5 350
5.5 - - 300 AOAIH E
250 AIT
45 AOAZY E
200 AAAA P E
3.5 ——A0
150
5s ——AAO
100 ppp
1.5 - - 50 ——=13H
0.5 : : 0
2023-08-28 2024-08-28 2025-08-28 2026-08-28
A2 : KISKFAHE 7}
H1. 3 A= E YU HER (H2): bp)
s =5 A0 £(08/28) HCHH|(08/21) M| (07/31)
27| 1Y 3y 5y | 10y | 1Y 3y 5y | 10y | 1Y 3y s5Y | 10Y
AAA 585 | 491 | 381 | 511 | 12 | -05 | 00 | 00 38 | 22 | 00 | 00
AA+ 687 | 600 | 468 | 804 | 1.2 1.1 00 | 00 37 | 220 | 00 | 00
AAO 713 | 635 | 536 | 1143 | 12 1.1 00 | 00 37 | 220 | 00 | 00
AA- 751 | 679 | 637 | 1509 | 1.2 1.1 00 | 00 37 | 220 | 00 | 00
A+ 89.9 | 109.0 | 1299 | 2091 | 08 | 00 | 00 | 00 36 | 03 00 | 00
A0 1052 | 1351 | 1747 | 2551 | 08 | 00 | 00 | 00 36 | 03 00 | 00
A- 1323 | 180.1 | 234.7 | 3064 | 08 | 00 | 00 | 00 36 | 03 00 | 00

AHE : KISKHAE 7}
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Al

O| & = S ALK s FH2 700422 9,510 20| ~Atst &

[

mjo

7]

Ju
el

Ct.

rot

HE Xp==0f

rir

Bl 2

ojn
il
oA

o THAZO] o n&|of RALE. =3| otat2| E(A+)7} O|OtEELS| I o|A =S HAHIIAE 52

—

A 2 Hetstl 2,0009 HEo| +=Q0F2 TSI, F Hf Ol X150 S2(0 SO JSULCt

H2. Z|Af 2 (EH21: %, bp, &, 248

HESE 3549 EC R BHO|E | LHATYE | LAWY | LA
A0 RO 156-1 2026-08-26 6.271 JHE2IE +30bp 1 300
A0 2HHA156-2 2026-08-26 6.289 HEeg 1.5 200
BBBO Ol =2 =111 2026-08-27 7.341 7HE T E +30bp 1 200

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

HESE =9 L HHO|E 2| dEl | Ty
A+ SAF&B12-2 2023-08-28 4.966 3 700 1,900
A- ot EX|41Ef45-1 2024-08-28 6.365 2 210 1,400
AA+ SK312-1 2024-08-29 3.292 2 500 70,800
AA- Zoads3-2 2019-08-29 1.669 7 700 22,800
AA- ZATOIE32-2 2023-08-29 4394 3 1200 11,100
AAQ et XpAREEE]33-1 2023-08-29 4416 3 2400 36,300
AAO SBS14-1 2024-08-29 3.445 2 400 2,600
AAA SEHS8XIF45-1 2024-08-26 3.246 2 900 52,400
AAA KB=Z8&XIF19-3 2016-08-25 1.691 10 1200 56,350
AAA A28 X F159-1 2023-08-28 4224 3 1000 84,700
BBB+ 2= 226-1 2025-02-24 49 1 250 400
BBBO O|HEHE106-1 2025-08-29 6.6 1 150 2,010
BBBO O|HEKE104 2025-02-27 6.236 1 600 2,010

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

XtE: KISKHHE 7Y, o BF A &

H4, X3 3|AMY ZA A = (E+91: %, bp, 'd, AH)

HEgSE 5= EC 2y Az E/ BHOIE 27| EC R
A+ ROXF 2026-09-03 7 21E +30bp 2 1500
A+ ROXF 2026-09-03 7 21E +30bp 3 1500
A+ Rl EES 2026-09-04 S=2E +30bp 1 800
A+ Rl EES 2026-09-04 S=2E +30bp 1.5 1200
A- 7| E 2026-09-04 7HE2IE +30bp 2 1000

F) REZ 32 Lt 2|AMKY, ELS X Q|

Xt2E: KISKHHE 7Y, DART
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32, ALY Y 0]

180,000

160,000

140,000

120,000

100,000

2023

80,000 -

w2024

60,000 -+

m 2025

40,000 -
20,000 -+

18

m 2026

108 118 12¢

9gl

AtZ : KISKHAHE 7}

33, 2| AXH Ty

3300000
3100000

2900000

2700000
2500000
2300000
2100000
1900000

1700000
2024-08-28

2024-12-28

2025-04-28

2025-08-28

2025-12-28 2026-04-28 2026-08-28

RtE : KISKHAE 7}

=

. §SA% 3¢

0

on

=1
=

s
40

S7t2t 63.71% S XHX|RUCH ASE2 0.78%P

ZH M= 3.41%P S7t3t 42.66%, 1 H~3EHE 2 545%P

14.15%E AR

S22 AAA ST HZ ] 299%P

Ao 54 Ol FZHOM = 0.13%P

[ ]

AT 9.46%S AHX|ZULCE.

[

19

ZtAS

5t 26.62%2 XXM, AA

AN

-
[m]

THE 2

Za

42.34%, 39~5EHZ2 2.17%P S7t%t

o+ 0.86% S AHX|RULH.



@ «isHim7
#5. 3MH S22 /8 (TH9: o )
TE 2026-08-06 2026-08-13 2026-08-20 2026-08-27
AAA 27,840 21,049 12,920 16,343
AA 45,758 34,747 26,152 39,113
A 7,778 7,555 4,468 5,810
BBB 173 86 64 92
JUNK 71 56 31 34
Total 81,619 63,493 43,635 61,392
XHE : KISKFAHE I
He. 2| M| HEE 7S (E9l: o 2)
TE 2026-08-06 2026-08-13 2026-08-20 2026-08-27
~1y 39,362 27,449 17,128 26,189
1y~3y 34,488 30,146 20,851 25,990
3y~5y 5,692 5,461 5,225 8,685
Sy~ 2,078 437 430 527
Total 81,619 63,493 43,635 61,392
XtE : KISKHHE I}
184, 2lM SSE /S (52l : %) as, 3|A| ZHET|E Q5 (£l : %)
3y~5y
14.1%
N 9.5% BBB
e 0.2% Sy~
.17 o
BB+ 0.9%
AAA 0.1%
26.6%
KERE: KISKFAHE 7} REE: KISKHAHE 7F
d36. A S 0] (549l : o @)
WA REY
140000
120000
100000
80000
60000 1
40000 I_-IIII ] I.III | I- B III II -I
00V EEEEERECEEEEELLD CEEEE
o LINNNIEEEEREE O U EE e
2025-08-27 2025-11-06 2026-01-15 2026-04-02 2026-06-11 2026-08-2.

AHE : KISKHAE 7}
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=
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o

SH

=13
=

2 O A}
, 0|8 7|X2 M9 ABS 1,520 S &

A= PN

o MED026K|14K} Hel

KEY POINT

TZO|CL MEE

7SR

—

—

P

ABS/MBS : EI2=M 2Ol S X X AXDHILEMO0IXI =%

1,516, 213,09274) & 7|E} O]0f] BE43l=

.Ig
.
o

ojn

7| X2 SPCOlA A1
TZO|CH A1

ARIFHE XN O A7 &= BRINTEE7 2

4

ME2026H 145752t

i

uF

ol
o0
o
ofl

1 %, 712t : 2026-08)

P-CBO,
3368.28

27/ ge =3 coo
(&l

: 2026-03-01 ~ 2026-08-28)
Synthetic CDO

I PF Loan
. P-CBO
7| Ef
_—

712

400000
- 350000
- 300000
- 250000
- 200000
- 150000
- 100000
- 50000

4 7f

o

IE

KF2: KISKHAF

22

: %, 7|12t : 2025-10~2026-08)

el

7|Et

2026-03 2026-04 2026-05 2026-06 2026-07 2026-08
0%

ALE: KISKHAHE 7L

25,000
20,000
15,000
10,000
5,000
Rt&E: KISKFLHETE




H1. FZF ABS U gl (549l : A9, %, 7|12t : 2026-08-24~2026-08-28)
IET; SPC NgEa | 29g o] | Zead | Zdas | 24
E| 2| Q80| 4 ] XH -1 AAA 2026-08-25 ™ 50 3.321 -
E| 2| Q80| 4 ] XH1-2 AAA 2026-08-25 2M 50 3.321 -
E| 2| Q80| 4 ] XH1-3 AAA 2026-08-25 3M 80 3.321 -
E| 2| Q0|4 S XH1-4 AAA 2026-08-25 4M 50 3463 -
E| 2| Q80| 4 ] XH1-5 AAA 2026-08-25 5M 80 3.595 -
E|2EX| Q0|4 S XH1-6 AAA 2026-08-25 6M 50 3.728 -
E| 2| Q0|4 g XH1-7 AAA 2026-08-25 ™ 50 3.808 -
E| 2| Q0|4 S XH1-8 AAA 2026-08-25 8M 70 3.889 -
E| 2| Q0|4 ] XH1-9 AAA 2026-08-25 9M 50 3.970 -
E|2EX| Q0| 4 ] XH1-10 AAA 2026-08-25 10M 70 3.976 -
E| | Q80| 4 XH-11 AAA 2026-08-25 11M 50 3.982 -
E|ZEX| Q0|4 g XH1-12 AAA 2026-08-25 1Y 70 3.988 -
E| 2| Q80| 4 K X}1-13 AAA 2026-08-25 1Y1M 50 4.039 -
oY R0 = E|[2EX Yol M EXt1-14 AAA 2026-08-25 1Y2M 50 4,080 -
E| 2| Q80| 4 K XH1-15 AAA 2026-08-25 1Y3M 80 4131 -
E| QX LE0| Al S X116 AAA 2026-08-25 1Y4M 50 4172 -
E| QX Q0| Al S X117 AAA 2026-08-25 1Y5M 70 4223 -
E|2EX| Q0|4 S XH1-18 AAA 2026-06-09 3y 20 4530 -
E|2EX| Q0|4 g XH1-19 AAA 2026-06-09 3Y7M 10 4555 -
E| 2| Q20| 4 g X}1-20 AAA 2026-08-25 1Y8M 50 4326 -
E| S| Q80| 4 S XH-21 AAA 2026-08-25 1Y9M 50 4352 -
E| 2| Q0|4 g XH1-22 AAA 2026-08-25 1Y10M 50 4378 -
E| 2SR Q80| 4 K XH1-23 AAA 2026-08-25 1Y11M 60 4.404 -
E| 2| Q0| 4 ] XH-24 AAA 2026-08-25 2y 60 4431 -
E| S| Q80| 4 K XH1-25 AAA 2026-08-25 2Y3M 50 4.460 -
E| 2| Q20| 4 S XH1-26 AAA 2026-08-25 2Y6M 50 4479 -
E| 2| Q0|4 g XH1-27 AAA 2026-08-25 3Y6M 10 4544 | CALL
A X| 7T 4| O| K211 AAA 2026-08-27 3M 100 3527 | CALL
A X| 7| 4| O] XFB1-2 AAA 2026-08-27 6M 100 3932 | CALL
A X| 7| 4| O] XF31-3 AAA 2026-08-27 9M 100 4174 | CALL
A X| 7T 4| O| K21 -4 AAA 2026-08-27 1Y 100 4202 | CALL
A X| 7| 4| O] XFB1-5 AAA 2026-08-27 1Y3M 100 4328 | CALL
A X| 7T 4| 0| K+-2.1-6 AAA 2026-08-27 1Y6M 100 4454 | CALL
Cash €DO AR L OIA 217 AAA | 2026-08-27 | 1vaM 100 4536 | CALL
A X| 7T 4| O| K218 AAA 2026-08-27 2y 100 4619 | CALL
A X| 7 4| 0| K4-2.1-9 AAA 2026-08-27 2Y3M 50 4642 | CALL
A X| 7T R O] XFB1-10 AAA 2026-08-27 2Y6M 50 4665 | CALL
A K| 7T R Of XFB1-11 AAA 2026-08-27 2Y9M 50 4702 | CALL
A X| 7T R O] KFB1-12 AAA 2026-08-27 3y 50 4740 | CALL
primary GO A 20267 14%H21-1(Ah) AAA 2026-08-28 2y 880.5481 4138 -
A 20267 14%H21-2(Ah) C 2026-08-28 2Y3M 331019 4538 -

XtZ : DARTH XS A|A|AH

23



H2. 2T MBS EY 3 TR} LY HluHE (52l : 28, %)
ot MBS 2026-21(2026-08-21) MBS 2026-20(2026-08-14) MBS 2026-19(2026-08-07)
- gz | wey3al | Ampc | weze | weZal | Amgc | wwae | waZal | Azgc
14 543 3.807 +41 601 3.754 +35 422 3.649 +26
2w 600 3.993 +35 800 3.934 +32 1,400 3.874 +27
34 1,900 4107 +30 1,100 4.034 +25 1,900 3.989 +29
5 1,500 4.359 +29 1,200 4.302 +29 1,200 4.228 +25
74 - - - 700 4.748 +60 - - -
104 . - - 600 4851 +58 - - -
204 ] . . 700 5.014 +40 - - -
304 - - - 300 5.141 +50 - - -
=) WA F Al OO ZFCH &
AR FEHIFESA
%4, MBS TH7|E ATl 0| (EH2l: o ¢)
60,000 140,000
50,000 /\ - 120,000
/ - 100,000
40,000 2023 2
- 80,000 024 3
30,000 ——
- 60,000 | 1202523
026 A
20,000 =<
- 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 m1ly
m2y
2 m 3y
m5Y
1.5 m7Y
w10y
1 15Y
20Y
0.5
0
MBS2026-18 MBS2026-19 MBS2026-20 MBS2026-21

Xt : KISKHAE 7}



@ «isrsrzo

. FEAE S

8 FSAIY0M= P-CBOE 7|EXHt2 2 St= X HO| 4,582.22Y %, PF Loan2 7| XA Z 5= M
0] 6,616.97Y ¥, Synthetic CDOE 7|ZXMHLE = XA O0| 503G, LEES 7| XXM E St X

2986 ¥, &Y/ HHOHEM A CDOE 7| =AU = Sh= A0 15YH, 7|Ef FHE 7| XML Z St=

KEO| 24,117.874 & el = QAL

J2e. Y7HABS 7IXXHAH E REH|E 30| (2t 9 &)
100% 8
90% 7
80%
6 . P-CBO
70%
5 I PF Loan
60%
mm Synthetic CDO
50% 4
TSRO S A
40% 3
QER
30% L
2 2bg /& e o =X H cpo
20%
1 7|Et
10%
— sz
0% 0
O O O O D DD P> O L Q& ®
@ @ F G g S o o 6
DS S SO I S S S S N S S
Xt : KISKHAE 7}
H3 MBS HE
SPCH HZAH HEAS | HE | =XKL HAd
e els - - -

KHZ : KISKHAHE 7}
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SIIAKH : CD AIE &% SIH X CP AIE &H S}

o 7petek R} KEY POINT
2183 A8l 02) 3215-1457 o CD: YUl Z7 CD-2¥K| AT E Ao
e CP/ESTB: CP, ESTB ZHlZH S} CP-2| A AZefE =iy

I L TH2IxA Al

CDZE2[(AAASE 3HEE 7|F)= MFTELC} 18bp 718t 3.13%2 2 OrUSIRAULCE CD-2HIHAAAS S

-

NEE 7|8) 228 E= CDael7t 3A 455t T3 20t 8bp Z2t -48bp2 OHASIRALE. 55 CD &

d2 =L 2d 12, 47509 ™= 7|=oH H 3 CHH| 11504/ S7t5t AL

CPE2[91Y, AM1SF 7I1E)E TFEL} 4bp Tt 3.23% 2 OHYSIRALCE CP-2|AHKH(AASE 3/HEE 7|

HA
|>
[H
o)
|n
rir
r>|
_'T‘_
w
o
he}
o[
N
rot
E
[e°)
o
'o
i
M
39
H
N

P-CD AZPEE MFELt 14bp ZATH 10bp
AUCL I TIIAE2 CPoL STBEH 2 257 S7HSHRAL, ABCP/ABSTBE Y Lot 27 SIHSHRACE
2T UM 2 Aas ZES 7|22 UMAAT) 912 5009 @, 12102 (AT) 612 2,000 7,

ZOAZAT) 184Y 1,000 &, SHEHEZ ZAHAT) 91 1,500, Of| ZH|E(A2+) 1862 2002 20| ARULCE.

d81. 91€=E F8 TI|52|F0| (&el:%) 182 MMF, MAY, FHY HETIAFO| @
AT E(cD-28K) 5| A ARO HEA ——MMF — A
CP CcD
40 S 01 490000
440000
3.5 0.05 390000
340000
30 0 290000
2.5 005 240000
190000
2.0 0.1 140000
90000
1.5 -0.15 40000
20269 202802 4
1.0 -0.2
7|2t 2026-08-28~F K| 712t : 2026-08-28~2026-08-27
Xt&E : KISKHAE 7} 2 2E8EAES
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@ «isrsrzo

e

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

= HiS
=3 CD 2

rlo

=L 2 12, 47509/ = 7|F5tH T F Ui S7otUCE a5 42 2d(AA+)0] 92

AS S 3.01%, =0SHAAA)O| 122UE S 3.15%E LHSIRULCE

25 CP &AL 130,992 202 M [H| 56,3892 S7}SFRALCE CH7|AMXH O] &t o 2715062 &

O 2 ™ CHH| 64,2651 SItSIYCEH A1 S5 LW 2 CP 81,0442 &, ESTB 162,041 1S 2 M [

Hl 2+ 21,8034A 37t 102,800 & S 7MLt

—_

H1. 35 CD ¥dLd (EH9l: o4 8l)
L M, Pl = THE 2 Z2|(%) ECER

2026-08-24 g2 2026-11-24 92 3.01 300
2026-08-24 Ofo|¥&e3 2026-11-24 92 2.96 100
2026-08-25 g2 2026-11-25 92 3.01 300
2026-08-25 St 2026-11-25 92 2.95 250
2026-08-26 452 2027-08-26 365 3.72 150
2026-08-26 Ofo|&s3 2026-11-26 92 2.97 100
2026-08-27 g2 2026-11-27 92 3.01 50
2026-08-27 2r2 2027-01-27 153 3.20 550
2026-08-28 aged 2026-11-27 91 3.17 400
2026-08-28 dg2d 2027-02-26 182 3.30 100
2026-08-28 o2 2026-12-28 122 3 1800
2026-08-28 Ofo| A3 2026-11-27 91 3 650

& o EEH A
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QIXHH : A PCE SI1QH 22 W2, 0] 2 22 45 ¢ X

YISt KEY POINT
AR AT 02) 3215-1469 o 72 PCE Of|&F MS|227| L= HE ASE XN
o TXf YEZ2 FLMOLL RIt HISH M= AAZO| F2| o X[X|
I. SHRIXHA Al ST
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T XHtolls Mg HEXLS SE 2L A2[7F O|O{ /X B 0| M EEXet 38 32 FHO| o ¢
{70 A|Z Ttof THEJCE A|E2 O] E22| =X =7 22| &t HEol M AMAE FRJUOH
Y7z Hay & 7tsdE dAHSts &2 ERCt
T SE0|l= 78 PCE 7t4X|=7F HE OiH| 3.7% &S O &X|E A% 2=/, 28 PCE= ©H CiH|
33%E 7|E5IH AEe Z=HE AA &2|5tRALCE A0 227] GDP = X|0|A TIZt | FEO| S7H=0|
42%2 o ZFE|H O|= W0 Hxgto| 2RIt oof a2t 1082 2H&E |2l 22 2 2~3bp
o530, 98 F7t 11F 70| AN Ui L K| Bt 252 ERACh
= 2H0= 7004 S 2 5EHE oA LEDF 4404 2 7HE AEO| 2 F Lo +RE J|E
SHCH CHoF LM FZ 2|7 A X E AZ 220t =5 /i 2t MSHEO|JCE M MR B4
= 20PB3HACE O MK[E St2d] AT AxS EQL, & #H 2244l /71 BHS0] 1&g
Ol RHE XAFAUCL Mz LS AFE ZALIX HiX|H O] I/ A|F2 oM S5 £0| F=7H AHef
£ OF3Ct
d3. 0 F38 =4 E F0| (E491: %, 717k 25.08.29~26.08.27) d32. SYIH = E F0] (E+91: %, 717 25.08.29~26.08.27)
2 (%) 10Y-2Y(%) 2 (%) 10Y-2Y(%)
5.5 0.8 4 0.9
0.7 0.8
5 06 35 0.7
45 0.5 ’ Z'E
0.4 25 0'4
! 03 2 0:3
0.2
3.5 0.2
0.1 15 0.1
3 0 1 0
2025-08-29 2025-11-29 2026-02-28 2026-05-31 2025-08-29 2025-11-29 2026-02-28 2026-05-31
DR e 2Y 5Y 10Y 30Y DR e 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7}, Bloomberg X2 : KISAHAHE T, Bloomberg
J33. L2JH = E F0] (EH91: %, 717k 25.08.29~26.08.27) d84. 33 =4 E F0| (E491: %, 717t 25.08.29~26.08.27)
= xH(%) 10Y-2Y(%) = xH(%) 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
0.6
1.5 0.2
0.4

1

s W
% 01
0.5 0.2

0 0 1 0
2025-08-29 2025-11-29 2026-02-28 2026-05-31 2025-08-29 2025-11-29 2026-02-28 2026-05-31

DR =—2Y 5Y 10y 30Y DR =—2Y 5Y 10y 30Y

Xt&E : KISKHHE 7} Bloomberg Xt& : KISAHAHEIE, Bloomberg
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1. FUH 33 32HS

=2t E 2026-08-27 2026-08-21 2026-07-28 M Oiy| HE oiy|
US TREASURY 2Y 422 419 429 2.90 -7.50
US TREASURY 5Y 437 439 437 -1.40 0.20
US TREASURY 10Y 465 470 462 -5.30 3.30
US TREASURY 30Y 517 5.25 511 -7.90 5.80
DEUTSCHLAND REP 2Y 2.84 2.84 2.77 -0.20 6.90
DEUTSCHLAND REP 5Y 2.96 2.98 2.87 -2.10 9.10
DEUTSCHLAND REP 10Y 3.23 3.25 3.1 -2.50 11.50
DEUTSCHLAND REP 30Y 3.74 3.76 3.60 -2.70 13.30
JAPAN GOVT 2Y 1.69 1.68 1.50 1.20 19.20
JAPAN GOVT 5Y 2.16 2.13 2.02 3.50 14.20
JAPAN GOVT 10Y 2.90 2.88 2.79 1.90 11.50
JAPAN GOVT 30Y 4.08 4.07 4.00 1.10 8.60
CHINA GOVT 2Y 1.25 1.24 1.27 1.40 -1.40
CHINA GOVT 5Y 1.40 1.39 143 1.50 -2.60
CHINA GOVT 10Y 1.70 1.69 1.72 1.10 -2.50
CHINA GOVT 30Y 2.18 2.17 2.18 0.50 -0.20

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(TH9l: %, 717t 25.08.29~26.08.27)
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@ «isrsrzo

Jd39. KPE 28 HE HE (5+21:bp,712:26.08.21~26.08.27) 2110. KPE HZ 8k HE HE  @2ibp712:260821~2608.27)
DR(bp) DR(bp)
8 4

6 2

4 A
P 0
0

a4

22 ”
-4
-6 -6
-8 -8
12 eZig7hg 2 sd 74 1048 15 204 19 eZ/iE127iE 24 sd 74 1048 153 204
Xt& : KISKHHE 7}, Bloomberg X2 @ KISAHEIE Bloomberg
agl11. (ZH2l: %, 717t 26.08.24~26.08.28)

FHU M YE X

6.90% 3.45%
3.45% ’ 10.34%

m Utilities H Consumer, Non-cyclical M Utilities H Consumer, Non-cyclical
M Financial E Government M Financial B Government
Consumer, Cyclical Technology Consumer, Cyclical Technology

Xt& : KISAHHE I, Bloomberg

B2 MFE CfH| ©Y xHH M 3T (E+2l: %, 712t: 26.08.17~26.08.28)
HE] 3% e 57
Financial 44.83% 22.22% 22.61%
Consumer, Cyclical 3.45% 8.89% -5.44%
Consumer, Non-cyclical 10.34% 2.22% 8.12%
Energy 0.00% 0.00% 0.00%
Government 31.03% 33.33% -2.30%
Basic Materials 0.00% 0.00% 0.00%
Communications 0.00% 0.00% 0.00%
Diversified 0.00% 0.00% 0.00%
Industrial 0.00% 0.00% 0.00%
Technology 6.90% 2.22% 4.67%
Utilities 3.45% 8.89% -5.44%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISKHHE 7}, Bloomberg

32



H3. F7t Korean Paper ZdHE (712} 26.08.24~26.08.28)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
CITNAT 0 08/27/27 EURO NON-DOLLAR| AUD 2026-08-26 2027-08-27 -- 46.60MM
EIBKOR 12.62 08/25/28 EURO MTN BRL 2026-08-27 2028-08-25 | 12.62% 50.39MM
CITNAT 0 08/30/27 EURO-DOLLAR | USD 2026-08-28 2027-08-30 -- 40.00MM
KDB 3.541 11/30/26 EURO-DOLLAR | USD 2026-08-31 2026-11-30 | 3.541% 456.75MM
CITNAT 0 09/01/27 EURO NON-DOLLAR| AUD 2026-08-31 2027-09-01 -- 14.34MM
KHFC 3.27 09/01/29 EURO MTN EUR 2026-09-01 2029-09-01 | 3.27% 932.00MM
KOLAHO 3.65 09/01/31 EURO MTN CAD 2026-09-01 2031-09-01 | 3.65% 144.12MM
EIBKOR 4.215 03/02/28 EURO MTN usD 2026-09-02 2028-03-02 |4.215% 50.00MM
EIBKOR 4.215 03/02/28 EURO MTN usD 2026-09-02 2028-03-02 | 4.215% 50.00MM
KEB 0 01/05/27 EURO-DOLLAR | USD 2026-09-04 2027-01-05 -- 50.00MM
XtE : KISKHHE 7L Bloomberg
B4, 7t 0|7 AN X & (5+91: %, 71Z}: 26.08.24~26.08.28)
Date Name Survey Actual Prior
2026-08-21 S&ap 22Y O0/= HZ¢ PMI 53.9 53.2 53.9
2026-08-21 S&p 22 O|= MH|AY PMmI 54 56.8 54.6
2026-08-21 s&p =22 0|= 3 P™mI 54 56 54.5
2026-08-25 HES7t 1443k 1433k 1443k
2026-08-25 HESIH (A2 THH|) - 430% 5.00%
2026-08-25 ADP Weekly Employment Change - 11.750k 9.500k
2026-08-25 detgolor HE HNEY gs 3.6 -10.6 74
2026-08-25 FHFA FEIIHAX| 2= MoM 0.20% 0.00% 0.30%
2026-08-25 FHFA FEIIHAX|$= QoQ - 0.40% 0.50%
2026-08-25 AlmpEEdOfOy (2 ChH]) -1.40% -10.50% 1.60%
2026-08-26 MBA FE{ X} MHEX| - -1.00% -0.40%
2026-08-26 HolAs 0.20% 0.40% 0.20%
2026-08-26 M IENCIPNES 0.10% 0.20% 0.30%
2026-08-26 HE THoIAH| 0.00% 0.00% 0.40%
2026-08-26 PCE E7H|$= MoM 0.10% 0.20% -0.10%
2026-08-26 =& PCE 27HK|$= MoM 0.20% 0.20% 0.10%
2026-08-26 GDP 217t} QoQ 1.50% 1.50% 1.50%
2026-08-26 74 Q1A 3.20% 3.40% 3.20%
2026-08-27 M Al HRHs 208k 203k 206k
XtE : KISXHAHEZE Bloomberg
H5. W3 02 4X X & (TH2l: %, 717t 26.08.31~26.09.04)
Date Name Survey Actual Prior
2026-08-28 OJAlZtCHE D 11d QIE2o|M 4.40% - 430%
2026-08-28 OJA[ZtCHE D 5-104 QIZ2 0|4 3.30% - 3.30%
2026-09-01 sap 22 0|5 MZEY PMI -- -- 53.2
2026-09-01 ISM M| = K| 55.2 - 55.6
2026-09-01 ISM TFOiZ 7K 5= 72 - 71.1
2026-09-01 ISM A& 57 -- 56.7
2026-09-01 ISM 18 52.5 - 52.8
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2026-09-01 HEX|E T 0.20% - -0.10%
2026-09-01 dejA AFE MHAY 2S -- -- 6.6
09/01-09/02 Omdia Total Vehicle Sales 16.28m -- 16.33m
2026-09-02 MBA FE{ Xt MHX| -- - -1.00%
2026-09-02 ADPH X} B E 48k - 44k
2026-09-02 N [E RS 0.60% - -0.30%
2026-09-02 NEga=F, 2582 - -- -0.40%
2026-09-03 22 MoM - - -1.80%
2026-09-03 +Z MoM - - -0.90%
2026-09-03 HsYPRE madity 1.40% - 1.40%
2026-09-03 CHel .- SH| X5 1.30% - 1.30%
2026-09-03 M A H1ds 205k -- 203k
XtE : KISKHHE 7L Bloomberg
B6. Tt 54 4H X|= (5+91: %, 7|Zt: 26.08.24~26.08.28)
Date Name Survey Actual Prior
2026-08-21 S&P 22H/BME S X =2 PMI 52.1 54.1 52.2
2026-08-21 Sap =22H =Y MH|AY pMmI 50.1 485 498
2026-08-21 sap 22Y 52 TE PMI 51.3 51 51.3
2026-08-25 R AH ME7|THH| 0.90% 0.10% 1.10%
2026-08-25 GDP SA (M 7|CHH]) 0.20% 0.30% 0.20%
2026-08-25 GDP NSA HHACHH| 0.90% 1.00% 0.90%
2026-08-25 GDP WDA AL 0.90% 1.00% 0.90%
2026-08-25 QIZH AH| QoQ 0.20% 0.10% 0.00%
2026-08-25 XHEEX QoQ 0.20% -0.20% -1.50%
2026-08-25 IFO 7| &+ 87.2 88.8 86.6
2026-08-25 IFO X H7t 87 88.5 86.5
2026-08-25 IFO of & 87.5 89.1 86.7
2026-08-27 GfK 2H|XH 7| T K| 2= -29.5 -26.6 -29.6
XtE : KISXHAHEZE Bloomberg
H7. UWF S 4H X|=® (E42l: %, 712+ 26.08.31~26.09.04)
Date Name Survey Actual Prior
2026-08-28 U7X 4= & 0.30% - -0.70%
2026-08-28 U7X 4= A Ay 6.90% - 6.10%
2026-08-28 YR WS (THRH) 4.8k - 6.0k
2026-08-28 Heled 78 SA 6.40% - 6.40%
2026-08-31 CPI 8| Ml 7 &H| -- -- 0.70%
2026-08-31 CPI 8| Ml M| -- -- 2.70%
2026-08-31 CPI HiO[0f 2 ™ &y -- -- 0.60%
2026-08-31 CPI HiO[0f 2 ™ iHH| -- -- 2.80%
2026-08-31 CPI (M CH]) -- -- 0.80%
2026-08-31 CPI (M A CHH]) 2.90% - 2.80%
2026-08-31 CPI EU B¢ M| 0.30% - 0.90%
2026-08-31 CPI EU B¢ MudH| 3.10% - 2.80%
08/31-09/01 2 0fEol (T o] 0.40% - -0.70%
08/31-09/01 204 0jZ SA YoY -0.10% -- 0.00%
2026-09-01 S&P 22H/BME S K =2 PMI - -- 54.1
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2026-09-03 s&ap =228 =Y MHAY PMI - -- 485
2026-09-03 s&p 22Y £ F3 PMI - - 51

XtE : KISXHHE 7L Bloomberg

#8. F7t = BH X =

(EHRl: %, 712t 26.08.24~26.08.28)

Date Name Survey Actual Prior
2026-08-21 FDI ¢ 2=CHH| Yoy CNY - -6.20% -5.00%
2026-08-27 S Y70l AXxChH] T EHH| - 17.60% 18.70%
2026-08-27 A A Yoy - 11.20% 15.10%
XtZ : KISKHHE T, Bloomberg
H9. UF 5= 4H X|& (542l: %, 712+ 26.08.31~26.09.04)

Date Name Survey Actual Prior
2026-08-31 HZ=Y PMmI 495 - 492
2026-08-31 HIRZ=S PMI 495 - 49
2026-08-31 Z3t PMI - - 493
2026-09-01 Holgs 53 M= PMI 50.7 -- 50.9
2026-09-03 golE= 5= & PMI -- -- 50.8
2026-09-03 HOolE=E = MU PMmI -- -- 50.4

XtE : KISXHAHEZE Bloomberg
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L S FA AR
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CHH| 2.79% St2F, KOSPI= K|tk 2= ORX|8F A2 Y CHH| 1.79% SFEISHRACE

S KOSPI200= T

H1. MF CHH| FL X5 30| (EH9l: ZQIE)
oS e ol F HEE
KOSPI200 1,096.25 1,065.70 v30.55
NIKKEI225 66,016.36 66,405.56 A389.20
HSCEI 8,634.34 8,490.39 v 143.95
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SWAP : CD 91 = 37l 0.18% &5

"I XL KEY POINT

M= IE  02) 3215-2940 e XLt = CHH| CD 22| 0.18% A=
e IRS 22| 5t2HA|, CRS 22| SF2HA|
e SWAP SPREAD A& M|, SWAP BASIS &5 A|

2 CDE2 = 3.13%2 T F O] ¥SSIACL RS F2l= HEEHOZ &2rsila, RS F2/2| &

2 M2 82k =ME E ULt IRS S2|2F KTB YieldQ| X}0|Ql BE ALt ATmpEL MEIHOZ MS
Sk, CRS FEIQLIRS F 22| Xt0|Ql Ay HIO|A|AL| AL H4SAHE 20|0 O 2 EUCt
a3, F2 22 F0| (EH8l: %)
e USDTB3Y e USDIRS3Y e KRW CRS 3Y KRW IRS 3Y KTB 3Y
6.00%
5.00%
4.00% W
3.00%
2.00%
1.00%
0.00%
F S S ST TS TS TS S S
SIS U S S S S S S A SIS S U S N S S
X2 : KISKHAHE L
82 8 g2 FH Es (591: %)
HKTB m KRW IRS m KRW CRS USD IRS USD TB
0.06%
0.04% | 0.04% 0.03%
0.02%
0.00%
-0.02%
-0.04%
-0.06%
-0.06% -0.06%
-0.08% -

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

@ «isxt

(THl: %)

AFIH 7

Xfo| ——8/28/2026 8/21/2026

5.00% 0.060%
4.50% — 0.050%
4.00% -

0.040%
3.50%
3.00% 0.030%
2.50% 0.020%
2.00% 0.010%
1.50%

0.000%
1.00%

0.50% -0.010%
0.00% -0.020%
3M 6M 9M 1Y 2Y 3y 4Y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y

Xt& : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-08-28 4.0298 4.0861 4.0966 4.1253
2026-08-21 3.978 40383 4.0602 4.1064
U5 0.0518 0.0478 0.0364 0.0189
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 0.6137 0.8004 0.7905 0.7024
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ——8/28/2026 8/21/2026
4.50% 0.20%
o L To—=  015%
3.50% /
0.10%
3.00%
2.50% 0.05%
2.00% 0.00%
1.50%
-0.05%
1.00%
0.50% -0.10%
0.00% -0.15%
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
2026-08-28 35 3.7175 3.8175 3.94
2026-08-21 3.4625 3.7525 3.88 4,005
FUBZ 0.0375 -0.035 -0.0625 -0.065
2025-12-31 2.775 2.9225 3.03 3.15
oy 0.725 0.795 0.7875 0.79

RIE : KISKHAHE 7}

J8l5. KRW CRS (CHRl: %)
x}0| ——8/28/2026 8/21/2026
3.80% 0.20%
3.70%
3.60% 0.15%
3.50% 0.10%
3.40%
330% 0.05%
3.20%
310% 0.00%
3.00% -0.05%
2.90%
2.80% -0.10%

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

XtZ : Refinitiv, Bloomberg

H3. KRW CRS Data (EH9l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2026-08-28 3.455 3.455 3.52 3.585
2026-08-21 3.29 3.435 3.54 3.625
FUsz 0.165 0.02 -0.02 -0.04
2025-12-31 2.135 2.405 2.6 2.855
HEChy| 1.32 1.05 0.92 0.73

ALZ : KISKHAE 7}
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J&2l6. KTB (5+91: %, BP)
Xjo] ——8/28/2026 8/21/2026
5.00% 0.20%
4.50% e 0.15%

4.00%

0.10%
3.50% _
3.00% 0.05%

2.50% 0.00%
2.00% -0.05%
1.50%

-0.10%
1.00%
0.50% -0.15%
0.00% -0.20%

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

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-08-28 3.445 3.667 3.795 4.022
2026-08-21 3.415 3.707 3.855 4107
Fisz 0.03 -0.04 -0.06 -0.085
2025-12-31 2.55 2.795 2.952 3.235
i 0.895 0.872 0.843 0.787

ALZ : KISKHAE 7L

217, IRS ®EH7| AZY E 0| (2 : %) JEl8. IRS HE7| AZYE FHHE (2 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y m KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.20%
Ml 0000%
0.15% * 4 M
|V ! -0.005% | -0.003%
0.10% M\' \ ,m* 6
f
0.05% |- -0.010% +
0.00% : ' ' -0.015%
-0.05% |-
-0.020%
-0.10% - -0.020%
2025-08 2025-12 2026-04 2026-08 .0.025% L
AtZE : KISKHAHE L AtZ : KISKHAHE L
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.140% 0.128%
-0.10% F
0.120%
-0.20% |
-0.30% |- 0.100%
0.40% T dan 0.080%
050% WY b o ST
-0.60% Y ¥ 0.060%
0,
0.70% | 0.043%
0.80% | 0.040% |
-0.90% | 0.020%
-1.00% s 1 :
2025-08 2025-12 2026-04 2026-08 0.000%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
211, KTB/IRS 30| (2 @ %) 8112, KTB/IRS FZH HE (ZH = %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) m SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.008% 0.008%
0.30% | 0.006%
00 -
0.20% 0.004%
0.10%
0.002%
0.00% |
0.000%
- 0, -
0.10% -0.003%
-0.002% |-
-0.20% 1 : :
2025-08 2025-12 2026-04 2026-08 0.004% .
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
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J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
0 e
— P e
—20 M
-40
-60
-80
-100
-120
-140
-160
% © Q& ® ) Q NN N VR ™ s © & %
Wc),o %(9,0 o &9 W%,o '\‘,”:\’ {),» '\f"\/ '13’9 & LS '\‘99 '\5‘"0 '\?’9 %%9
D S N U S N NS U UG U S S
AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e M L CHH| X}O| MZSCHH| X}O| ——8/28/2026 ——8/21/2026 ——12/31/2025
1460 0
1440 -10
1420 20
1400
-30
1380
-40
1360
1340 -50
1320 -60
1300 -70
1280 -80
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2026-08-28 | 2026-08-21 Xto] =2 2026-08-28 | 2026-08-21 Xto|
KRW/USD 13725 1386.5 -14 USD/CHF 0.805 0.8 0.005
EUR/USD 1.165 1.169 -0.005 USD/SGD 1.27 1.27 0
GBP/USD 1.359 1.364 -0.005 USD/IDR 17696 17695 1
USD/JPY 159.44 158.96 0.48 USD/PHP 62.231 61.684 0.547
USD/HKD 7.84 7.84 0 USD/TWD 31.613 31.876 -0.263
USD/CNY 6.721 6.722 0 USD/SEK 9.512 9.465 0.047
USD/CAD 1.385 1376 0.009 USD/PLN 3.723 3.693 0.03
AUD/USD 0.72 0.714 0.006 USD/DKK 6.418 6.394 0.024
NZD/USD 0.596 0.597 -0.001 USD/ZAR 15.983 16.063 -0.08

M2 MEASESH (15A] 40& 22 7|F)
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Appendix 11 = 2¢d| & Credit Spread 8is

1. 7l FoaL

(EH2l: %, 2026-08-28)

B2 oie =2 =

> WA

43 ¢73 02) 3215-1438

(EH2l: %, 2026-08-28)

U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 3.130 0.180 0.360 o= 2y 4233 0.045 -0.147
CcP90Y 3.230 0.040 -0.020 oj= 5Y 4.402 0.015 0.447
=3 34 3.795 -0.060 0.868 o= 10y 4,681 -0.022 0.843
=3 54 4022 -0.085 0.787 oj= 20y 5.196 -0.038 1.093
=31 104 4.287 -0.083 0.902 oj= 30y 5.201 -0.047 1.274
=1 204 4.492 -0.173 1.147 S8 2y 2.882 0.038 0.221
=31 304 4527 -0.183 1.272 S E= % 3.007 0.028 0.550
Set14d 3.250 -0.010 0.748 a8 10y 3.276 0.022 0.838
S¢t2d 3.715 -0.037 0.885 a8 20y 3.706 0.015 1.258
S0t 3d 3.797 -0.088 0.815 a8 30y 3.775 0.012 1418
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (PIEY : 2026-08-28) H4. 3L Credit Spread (THSl: %, 2026-08-28)

Fax i MFOiH| | HXCHH]| =2 g TFCHH| | AXCHH|
KTB3 107.48 2.84 -24.92 E=x AAA 4116 0.000 0.097
KTB10 105.75 0.64 -7 A AA- 4474 0.011 0.164
KOSPI 6,788.88| -124.07 2,479.25 7|Et=-8XH AA- 4528 0.007 0.189

0 0. 0 0 23K AAA 4.125 0.000 0.075
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
= FTENE] 53 HE
DT A ZE| S A AAO -1.0
CHE Al S AL AA+ 23t
MNEEA|RSSA AA+ =23t
TEZA|ZAL AAO =23
St=of QI et e A7) LK RIS A AAA =23t
MEREZA} AAA =3t
QA Al S AL AAO 2g
St=SFSA AAA =g
MU SSA AA+ 23
St AR S S AL AAA =23t
LA = AT LS AL AAO 23t
H7| HES DS AL AA+ 23
St =Xt RIZ A AAA =23t
S DS A AAA =t
ERZA|SAL AAO =23t
ST EX|FHIA AAA 28
THENZ A2 A} AAO =t
H TS AL AAA =t
SHEEA|SA AAO 23t
o MNESTEHZ A|ZA} AAA 2t
- EADEZAL AAA 23t
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SAS oS AL AAA =t
BEINLZA AA+ =3t
ot A A CHX| S T AAA Het
SHEZINLSAL AA+ B3t
St X| G S AL AAA 23t
St ZAL AAA Het
L SAL AA+ 23t
TEHINLSAL AA+ =3t
S AA A S A AA+ Het
BHEEEILSA AA+ 23t
ST YA A SA AA+ B3t
TEELY AAA =gt

o =H LTS AL AAA 23t
SALZA|SAL AA+ 23t
St Z0{EZA} AAA =gt
BI|FE A SA AAA R
SR M RSA AAA =gt
Stm 7tAZAL AAA =gt
AAHEZA|SA AA+ R
MBI E AA- 0.2
ZOFH & A+ 0.2
Ofo[H| 7| O|7H | & AA- 0.2
ShLEH I AA- 0.2
fEla8/hoE AA- 0.2
SO A AA- 0.2

H| QA O] 7H | AA- 0.2
A2 70 I E AA- 0.2

M OFO| IO tH A M H| AR 2| Of A+ 0.7
ZEAHtATHO| & A H| AT 2| OF A+ 0.7
OfO| A7 m| T AA- 0.7
St=SE XN Il E A0 0.7
o 2| =74 m| B A+ 0.7

7 0| Zt7H m| & BBB+ 07
7| 20 o & A0 0.7
7lO|H| 7] m| & AA- 0.7
FHE XY O 2 M| O AR A IHO| H-F A H| A& A+ 0.7
AX|FHm| A0 0.7
ot=70 o] & A0 0.7
XlolH| 2|7 m g AA- 0.7
ClH| 7R & BBB+ 0.7
RO7tE AA- 0.7

O] 2K of| A 71 ] AA- 0.7
dlofo|X| s m| & AA- 0.7
Of F=74 ol & A0 0.7
L7t AA+ 1.2

ST 7 o] B AA+ 1.2
AolHZ2IZtE AA+ 1.2
L7t AAO 1.2
SHLEFLE AAO 1.2
ste AA+ 1.2
ABHItE AA+ 1.2
HIMNZLE AA+ 1.2
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A

HLf7tE AA+ 1.2

AtItE AA+ 1.2

HIWZHE AA+ 1.2

ST o] B AA+ 1.2

RO7tE AA- 0.7

ClH|ZHm| & BBB+ 0.7

XlolH| 2|7 m 2 AA- 0.7
e B =y A0 0.7

AKX 4| S A0 0.7

dlofj o X s 7Hm| & AA- 0.7
OfF27Hm g A0 0.7

Of| 2 M| Cf| 2 Bl 2 IHO| LA A H| A A+ 0.7
FHEXH 2L M OtO|ItO| Lth M A H| A 2| OF A+ 0.7
ZAdtAloho| & A H| AT 2| OF A+ 0.7
Ofo| A7) m| T AA- 0.7

St E XN Il E A0 0.7

Ol 2| 2= 74 m| & A+ 0.7

70|17 7H | BBB+ 0.7

7| 2o & A0 0.7

7|0 H| 7] | AA- 0.7

O 2 off A 7H | 2 AA- 0.7
felFsMalE AA- 0.2
ShLEH I AA- 0.2

Ofo[H| 7| O|7H | & AA- 0.2
ZOFHDE A+ 0.2

Ao I E AA- 0.2

HAHH A AA- 0.2

A2 ml g AA- 0.2

H| Q1A O] 7H | 2 AA- 0.2
O|HEZE BBBO 8.0

A St Fak=| A0 2.0
S-Oil AA+ 1.6

AtZ : KISKHAHE 7}
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i < A{GH od al =
Appendix 2] SMUAIUHY X MESZ dE
S| X 02) 3215-1435
H1. SMAAILY
BEEIE 359 EC] 71 PN WAHH| &
KR60070S1F65 0|0 Z 0o A0| 2EF = 2-1 2025-06-26 2028-06-26 2026-08-31 ol
H2. 3 A AME852 HA sig (712} : 2026-08-21~2026-08-28)
EOHAL|A SHA| Iz st
|Ate e gg | o898 i ehaly NICE et714
o | ol | S& 71y = g1y s= g1y
QIC|H| MI3XFHS)1 2026-08-25| ABS | BBBO | BBB- | BBB- | 2026-08-25
O 2C|H|M1XHE)2 2026-08-25| ABS | BBBO | BBB- | BBB- | 2026-08-25
H3. 3A\ fRME8S3 HE s (712 : 2026-08-21~2026-08-28)
E:Lﬁzu_ﬂod o§
Il oi % m 7}l == OEEEHIA ™ SHAIT t7|m™
T+ el Wt R oF | =t | g | == | 2HB NICE | $7|4
At ot Tl 2026-08-24 1852 BBB+ | BBBO BBB+
HE O = ClH| M1 X2 2026-08-25 ABS BBBO | BBB- BBB- | BBB-
HE OIC|H| M| 3XHE)1 2026-08-25 ABS BBBO | BBB- BBB- | BBB-
At otAS 2026-08-26 BOND A0 A0 A0
At otAS 2026-08-27 BOND A0 A0 A0 A0
At state{2|of 2026-08-28 1ds2 A- A- A-
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

SPC 7| XXt A MILHH 2 KIS-NetS S5 2154 5= &Lt
485 d¥ 02) 3215-1457
H1. {33 &5 ¢dd (712} 2026-08-24~2026-08-28, T+l : 24 l)
spca BV zms ary | 59 T|ERH KR
od O
7| 2 0f| 2 Of| ZH| AFY =X A1 TAESH | 2026-09-28 250 Ofl O|X|C| AT U S
Fe[H =X 5K A1 o0 2026-11-23 800 fe/2
2|52 L H| 3k} A1 go10= 2026-12-28 2,400 L2
2|t A E 4K} A1 o0 2026-12-28 2,400 2l
7| A O A0 R AFA K} A1 3| AHKH(CBO) 2026-11-27 297 O A7 Ol 2E2H
2| B X 0|k} A1 7103 2027-01-05 500 StLt2
SHER AR S XF A1 7105 2026-12-21 2,000 ShLH2 %
O 9l A 4 A KE A1 "oloa 2026-11-23 1,600 St
Q2| OF K| LA} A1 7105 2027-01-04 200 ShLt2 %
StLt= 22| M 1At A1 go10= 2026-10-26 100 St
StLt=2 22| M4t A1 7105 2027-07-12 3 ShLH2 %
U7 O AU A K} Al | SHOHZ=HEMAE | 2026-08-26 100 Hd5A
AMBEALZE M| 7K} A1 7105 2026-11-25 2,400 Aot d
Of| O K| W T &[4 2 Xt A2+ |ABILECHS A | 2026-11-24 347 ohst
QFO| | S LA A A1 CHEXHB(CLO) | 2026-11-27 200 =YY
H| A O] =2 X| Tk} Al | ABItEDNFRHE | 2026-10-27 69 SKOilH x|
AT EAL A1 7103 2027-06-08 4 g2
C| S E|0j| O] X| AT 3| AHXH(CBO) 2026-09-28 780 ClHC|E3Ee(=
7| A2 Lxt Al | BSA 2 THE | 2026-11-26 29 2HYX ez
A ESZH O|At Al | B34 BA O1E | 2026-09-30 203 SUCIHMN
o2 3 2k Al | HEAYEH | 20261127 | q09 | NEISHEAREESATALN
32%2
AA0|2 A1 | ESA B OE | 2026-09-28 1,250 Q10| C|816L| 0| ZEO|
Cf S0 A BHL A A Al | B4 BAOEF | 2026-11-26 200 YMzar
e AEpO iR 2Rt A | BEM DR OIS | 2006-09-23 316 QFE'FZX”@);?A?; ijw i
E|H#H O] &2 A| L X} A2 | BSAhEE Ol 2026-09-22 345 slo|A g3t ¥
QOf| A K LA A2+ | B4 B>A O1F | 2027-07-16 103 M E|
HIAHO|IEREN A2 | BSAh 2E Ol 2027-03-03 120 Ofo|C|HZE A
HOMITERNY | Al | $EM B )| 20260028 | 414 | oo T VNS SHAEE
SO Z KL Al | RS 2E TE | 2026-09-28 162 SHEAHIE R A0
8163 ZtX| O X} A1 | BESA 2 Ol 2026-10-26 150 Q10| C|816L|0f| ZEO|
FA M ALK Al | &4 ZE TIE | 2026-09-23 100 | M A7H Lm0z =0l
HEe2| XM At A1 | BESA 2E Ol 2026-11-26 10 Al ztof o] M
7|~ B HE| 2 H &AL A1 HESASH | 2026-11-27 146 ﬁi;x;ﬁgiiﬁ%g“g$
51| M| F= = 2 K| ALK} AT EXH(CLO) | 2026-11-27 140 HEZ2R2e 22T LE

Rt 8HS|AF

51



spca BV zms aly | o8 T|ARH KR
od O
0f| O] Of| = X| | H| I Xt A2 | B34 A E | 2026-11-13 120 NH%NETLEEEE? AAE
o0 = FH Al | B4 BH OE | 2026-09-23 11 AMTZYAE
Of| O X| A & o M| 2Kt A1 | BEEA B OE | 2026-09-28 220 Of | S A A& R 1 AL
Aolotojof A2 YA MM | A1 | RS 2B 1E | 2026-08-27 580 HetEg A
OtO| ER ZI & oA O Kt A1 | BEEA B OE | 2026-09-28 226 YrSASFECX
ZAEH LR} A2+ | B34 2A O1F | 2026-09-28 130 Zlztog e
CJmf X! 2 e x| O] Xt A2 | BEEA B OE | 2026-09-28 230 C|Iof 5 2 B A| 24k
SHLHE EH M A LA Al | B34 BAOEF | 2026-11-27 402 &
ey ESE| A1 | BEEA B OE | 2026-10-23 205 E2|OFXZ Z IR LA}
0] Of K] A EFA| 2K} Al | RS 2 THE | 2026-09-30 68 slo|ER 2|0t
Hi| & E = H| o At Al | 234 BA OE | 2026-09-28 20 C|Of| 2 M| QH T
7|0 of| O] K| A H| AL} Al | BSA 2-E THE | 2027-02-26 0 A O
T2 EFOIH & Q1 M| O K} Al | 234 BA O1E | 2026-09-28 455 SIQIERR 7N
FAEO|HH QK| LA} Al | BS54 2 THE | 2026-09-28 365 HQIEFR 7]
OFO[H| g 4=H| LAt Al | B34 2 THE | 2026-09-30 50 HEEIO|Y == EQ]
EFO| A2 M| LAt Al | 234 23 = | 2026-10-27 99 =ajo| g8 2| E| K|
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H1. FUHNASRE 7| aA (9 wakel)
Z3M S=x Sokxy 2 7IEtZ-8X S| AE ABS A
1,778,915 1,278,200 4,490,000 3,660,000 1,144,000 1,226,700 | 1,004,451 14,582,266
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2. F2t 23X Wo|vE (SH] - Hnkg))
T2 271y 324 gy ER k] R H8SE
2026-08-31 | 24HX|A7HE21-08 2021-08-31 5y 8,183
2026-08-31 | &JX|A7HL21-08 2021-08-31 5y 1,849
2026-08-31 | HEX|A7HL21-08 2021-08-31 5y 16,209
2026-08-31 |MFX|A7HL21-08 2021-08-31 5y 2,488
2026-08-31 | SSX|A7HH21-08 2021-08-31 5y 13,540
2026-08-31 |2 2IFEH1E21-08 2021-08-31 5Y 1,470,615
2026-08-31 | AEX|A7HL21-08 2021-08-31 5y 5,338
2026-08-31 |ME2ZAIEEZ19-08 2019-08-31 7Y 59,382
2026-08-31 | ZJX|A7HE21-08 2021-08-31 5y 13,779
2026-08-31 |CHTEIX|7HE21-08 2021-08-31 5y 6,127
=M 2026-08-31 | &EFX|A7HH21-08 2021-08-31 5y 7,016
2026-08-31 |RAZAIHE21-08 2021-08-31 5Y 9,165
2026-08-31 | R4HX|A7HE21-08 2021-08-31 5y 1,850
2026-08-31 |HHFZA|HE21-08 2021-08-31 5Y 3,546
2026-08-31 |CHTX|<7HH21-08 2021-08-31 5Y 1,491
2026-08-31 | ZHXIG7HE21-08 2021-08-31 5y 12,972
2026-08-31 | A7|X|7HL21-08 2021-08-31 5y 98,851
2026-08-31 | MEX|G7HE21-08 2021-08-31 5y 10,893
2026-08-31 | HEX|G7HE21-08 2021-08-31 5y 20,240
2026-08-31 | MBX|G7HE21-08 2021-08-31 5y 3,029
2026-08-31 | QIEX|A7HL21-08 2021-08-31 5y 12,351
2026-08-30 |HAWEZAI2023-07(%) 2023-08-30 3y 33,900 AAA
2026-08-30 |RAEZAL2023-06 2023-08-30 3y 20,000 AAA
2026-08-31 | EZA|SAL205 2021-08-31 5Y 90,000 AA+
2026-08-31 | EX|FEIXHH(EX|3)21-08 2021-08-31 5y 4,574 AAA
2026-08-31 | EX|FEIXH A (EX|2)23-08 2023-08-31 3y 1,260 AAA
2026-08-31 |EX|FEIXH (& X[)23-08 2023-08-31 3y 5,557 AAA
2026-08-31 |HEHZ A|ZSALE A (HERD)2023-127} 2023-08-31 3y 4,089 AAO
2026-08-31 |HE A SALE A (EE2)2023-117} 2023-08-31 3y 1,582 AAO
2026-08-31 A-|%—’,‘—'5_'!EA|—5—)\}E H&E)23-08 2023-08-31 3Y 25 AAA
2026-08-31 SHLSALE (2 ef) 2023-08 2023-08-31 3y 340 AA+
2026-08-31 | A7|FEHZA|ZALEAR23-087} 2023-08-31 3y 1,527 AAA
S 2026-08-31 |A7|FE = A[Z AR &21-08-03Ct 2021-08-31 5Y 348 AAA
2026-08-31 |A7|FEHEZA|ZSALEA21-08-01Ct 2021-08-31 5Y 124 AAA
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2026-09-03 | S 2t04000-2609-03 2023-09-03 3Y 3,990,000
2026-09-01 |=LF B H(2¥)2023-090(3Y-B 2023-09-01 3Y 180,000 AAA
2026-09-01 |T5-2%29-080]1228(H) 2025-08-28 1Y 4d 110,000 AA+
2026-09-01 |ot=m==2A=8(H)25127t-0|&#-274 2025-12-01 9m 320,000 AAA
2026-09-02 | 7| Y28 (41)24090|2A-02 2024-09-02 2Y 200,000 AAA
2026-09-02 |ot=m==AZ8(H)25097t-0|F-1 2025-09-02 1Y 70,000 AAA
2026-09-03 | 4t=24410]0200-0903-3 2024-09-03 2Y 600,000 AAA
2026-09-04 |=LZEXHHE2)2024-090/2Y-A 2024-09-04 2y 250,000 AAA
osiy 2026-09-04 |4t=25%20]0100-0904-1M 2025-09-04 1Y 150,000 AAA
2026-09-04 | 7| 228 (41)24090[2A-04(Ah 2024-09-04 2y 190,000 AAA
2026-09-04 | 7| Y2 (2)2509E1A-04 2025-09-04 1Y 200,000 AAA
2026-09-05 | = 21 2244090| & ¥ (03)2-05 2024-09-05 2Y 450,000 AAA
2026-09-05 |dEH2¥ ZUE(4)20-090|(F)10A-05| 2016-09-05 10Y 100,000 AA-
2026-09-05 | 4&I$H2328-09-0]-2-A 2024-09-05 2Y 300,000 AAA
2026-09-05 | 4t=24410]0200-0905-1 2024-09-05 2y 170,000 AAA
2026-09-05 |St=m+==2A=826022-221-212 2026-02-05 7m 140,000 AAA
2026-09-05 | 7| &2 (41)24090|2A-05 2024-09-05 2Y 230,000 AAA
2026-08-31 |AH27HI]|E673-3 2021-08-31 5Y 20,000 AA-
2026-08-31 | #|O|H|7H | E479-6 2021-08-31 5Y 30,000 AA-
2026-08-31 |St=pAHAHFHI|EF23-2 2023-08-31 3y 2,000 BBB+
2026-08-31 |BNKZHI|E355-1 2024-05-30 2Y 3m 1d 10,000 AA-
2026-08-31 |ROFtE517-5 2024-01-31 2Y 7m 100,000 AA-
2026-09-01 | AO|H|ZHT|E517-4 2023-09-01 3y 10,000 AA-
2026-09-02 | 7|O[H|7H | E543-6 2024-09-02 2Y 20,000 AA-
2026-09-02 | St AHAHFH I EH49-1 2025-09-02 1Y 2,000 BBB+
2026-09-02  |SHLEZHI|EH420-4 2024-02-02 2Y 7m 70,000 AA-
2026-09-02 | R2|F8IHI|E498-3 2024-02-02 2Y 7m 50,000 AA-
2026-09-02 |BNK7ZHI|EF358-2 2024-08-02 2Y 1m 40,000 AA-
2026-09-02 | HACHIHI|EH1655 2016-09-02 10Y 10,000 AA+
2026-09-03 | Q0|0 X| s E169-4 2021-09-03 5Y 50,000 AA-
2026-09-03 |JB 2|7Hm|Et556-2 2026-03-03 6m 30,000 AA-
2026-09-03 |HCH7HI|EH2026-1 2024-09-04 1Y 11m 30d 50,000 AA+
2026-09-04 |22|2 87T Eta81-7 2023-09-04 3y 10,000 AA-
J|Eias 2026-09-04 | HCHIHI|EF2026-2 2024-09-04 2Y 30,000 AA+
" 2026-09-04 [P+ EXIHIE93-2 2023-09-04 3y 10,000 AO
2026-09-04 |RO|7H=534-1 2024-06-05 2Y 2m 30d 120,000 AA-
2026-09-04 | HCHHD{AE530-2 2024-09-06 1Y 11m 29d 10,000 AA-
2026-09-04 |7| 274 I E211-2 2025-03-04 1Y 6m 20,000 AO
2026-09-04 |BNKZ{I/Et361-6 2024-09-05 1Y 11m 30d 20,000 AA-
2026-09-04 |22|7H=249-1 2024-09-05 1Y 11m 30d 110,000 AAO
2026-09-04 | A|O|H|7H | E542-1 2024-08-06 2Y 29d 30,000 AA-
2026-09-04 |22|2871olEs510-2 2024-09-05 1Y 11m 30d 40,000 AA-
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2026-09-04 |<2|F87Hm|E532-1 2025-09-05 11m 30d 30,000 AA-
2026-09-04 |JB R2|7HH|E519-3 2024-08-30 2Y 5d 10,000 AA-
2026-09-04 | StLI7HI|EH401-4 2023-09-07 2Y 11m 28d 10,000 AA-
2026-09-04 | StLt7HL]|EH436-7 2024-09-06 1Y 11m 29d 30,000 AA-
2026-09-04 | OFO|H|#AH|O| 7] | Ek312-3 2024-09-06 1Y 11m 29d 40,000 AA-
2026-09-04 |&g7tE2396 2019-09-05 6Y 11m 30d 30,000 AA+
2026-09-04 | &FHE2621 2023-09-04 3y 30,000 AA+
2026-09-04 |&g7tE2687 2024-09-05 1Y 11m 30d 40,000 AA+
2026-09-04 | #|O|H|7H | E539-4 2024-07-04 2Y 2m 10,000 AA-
2026-09-04 | & 0|7 EH459-5 2024-04-05 2Y 4m 30d 20,000 A+
2026-09-01 |0 AHIO| Q| EIA3 2021-09-02 4Y 11m 30d 4,000
2026-09-02 |S-0il50-3 2016-09-02 10Y 60,000 AA+
2026-09-02 | X|O|0| AR IH 0| M2CB 2021-09-02 5Y 19,900 BBB-
2026-09-03 |KBS H45-1 2024-09-03 2y 220,000 AA+
2026-09-03 |PHEH|AHASL5-2 2024-09-03 2y 17,000 BBB+
2026-09-03 |&HdHIO|RE2 X AT-2 2021-09-03 5Y 120,000 AAO
2026-09-04 |SKAMEZ49-2 2023-09-06 2Y 11m 29d 213,000 A+
S| ALY 2026-09-04 | M LT7|E3-1 2024-09-06 1Y 11m 29d 60,000 A-
2026-09-04 |7|23H11-1 2024-09-04 2y 140,000 AAO
2026-09-04 |Z=OA 0|Z61-2 2023-09-05 2Y 11m 30d 80,000 AA-
2026-09-04 |O[O|X|HZEIA15-2 2024-09-04 2y 52,000 AO
2026-09-04 [P EHEUN70-2 2023-09-05 2Y 11m 30d 50,000 AAA
2026-09-04 |E{ZCHE 246 2024-09-04 2Y 800
2026-09-04 |iIM3EX|F25-2 2024-09-06 1Y 11m 29d 70,000 AAA
2026-09-04 |HCHAH307-2 2023-09-05 2Y 11m 30d 120,000 AA-
2026-08-30 | AX|FHI XN LXtR1-4 2026-03-30 5m 4,000 AAA
2026-08-30 | M E2024H 16X S35H-1(Ah 2024-08-30 2Y 69,906 AAA
2026-08-30 | M|O|H|R2|H | E2551-1 2026-06-30 2m -1d 6,000 AAA
2026-08-30 | M E2024H 15X 55H-1(Ah 2024-08-30 2Y 169,451 AAA
2026-08-31 |HAEIIO|EX| |77k} -22 2024-10-31 1Y 10m 10,000 AAA
2026-08-31 |I{AEI@}O|E X|83%tR1-10 2025-10-31 10m 5,000 AAA
ABS 2026-09-02 |28 S AMBS2016-19(1-6) 2016-09-02 10Y 90,000 AAA
2026-09-02 | X|O| X FX| L XH 2024-09-02 2Y 14,500
2026-09-02 | O[O M A| ¥X}3-3 2025-08-27 1Y 6d 500 AAA
2026-09-03 | FEHZE I AIMBS2021-20(1-4)(Ah) 2021-09-03 5Y 510,000 AAA
2026-09-03 |HAEDO|EX|714+E1-29 2023-11-03 2Y 10m 5,000 AAA
2026-09-04 |LIF3IHSKH4 2025-09-04 1Y 94 AAA
2026-09-05 |FEHZ I AIMBS2023-25(1-3)(Ah) 2023-09-05 3y 120,000 AAA
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Appendix 5] HS3 2l TjAH LHHS

QS # 2| 02) 3215-1482

H1. HESF2 XA LAl (SH9l : 7HE, o 9, 7|2t : 2026-08-24 ~ 2026-08-28)
523c =29 Hgs3| w¥y | oY FRNAH HA] olE | Wz H 2 £3t
KR6004942G83 |S}tLt22449-080|12Z-24(1-1) AAA | 2026-08-24 | 2027-08-24 |21 H4AL AAA CD 1702 +32bp 1 2,200 KRW
KR310214GG87 |At2260|0100-0824-1M AAA | 2026-08-24 | 2027-08-24 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+42bp 1 1,300 KRW
KR380603GG89 |=th=& A #(2&)26-80|(#)12-24 AAA | 2026-08-24 | 2027-08-24 | 2ITH3At AAA CD 17H€ +30bp 1 1,000 KRW
KR380808GG82 |Tt=& A & (1H)26081}-0| &-1 AAA 2026-08-25 | 2027-08-25 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+42bp 1 1,400 KRW
KR6005283G87 |F4H2242026-080|(*H)1A-26 AAA 2026-08-26 | 2027-08-26 | 21 B4AL AAA CD 174 & +35bp 1 1,700 KRW
KR310217GG84 |At226#0/0007-0826-1M AAA | 2026-08-26 | 2027-03-26 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+39bp 1 2,700 KRW
KR6004943G82 |StLt-&249-080(12f-27(1-1H) AAA 2026-08-27 | 2027-08-27 |2 H4AF AAA CD 170 & +35bp 1 500 KRW
KR380604GG88 |=4ita &K (2¢)26-80](H)12-28 AAA | 2026-08-28 | 2027-08-28 | I E3AF AAA CD 170 € +32bp 1 1,100 KRW
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