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

Y7t Ext KEY POINT
B7h A 02)3215-1437 o MZCHH| 2 AKX U EQHHX|S X5 S}
o TFLOiH| QAKX X[~ =5 =& Tt
l. KISSEHAX| 0]
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM (FHEYUE, o9 %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.88 -0.39 -1.79 -2.57 -5.52 7.06 1.70
Duration 5.06 5.27 5.56 5.63 6.05 5.23 175
YTM 416 3.95 3.63 3.30 2.64 3.90 7.45

= XY FHoE 1.41 -1.06 -4.01 -5.49 -11.36 2.93 1.59
Duration 8.33 8.65 9.15 9.33 9.97 849 2.05
YTM 427 3.99 3.67 337 2.62 3.67 6.86

& QXY FHFAUAE 0.20 0.27 0.61 0.96 1.71 10.04 142
Duration 1.31 1.28 1.29 1.32 1.29 1.25 0.96
YTM 3.51 3.36 3.10 2.79 2.33 3.68 6.80

L=IPNPA| FHoE 0.44 0.18 0.28 0.21 0.10 12.27 2.08
Duration 2.27 2.31 2.39 2.45 2.53 2.59 1.35
YTM 428 411 3.82 342 2.81 443 8.43

KOBI30 FHoE 0.33 0.22 0.50 0.58 0.83 9.84 1.56
Duration 1.81 1.80 1.80 1.80 1.80 1.79 1.87
YTM 3.73 3.58 3.34 2.84 2.30 3.77 6.86

KOBI120 FHoE 0.15 0.29 0.58 1.03 1.88 9.92 1.40
Duration 0.94 0.92 0.93 0.92 0.92 0.93 1.11
YTM 3.48 341 3.08 2.88 2.48 3.84 7.09

Xt KISKHAHE 7}

F) FHsES %¢‘4X|¢7|§(KOB| ﬂ#é ETEXX| )
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AtE: KISKHAHE L

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

=3, MHX| YTM F0|
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AtZ: KISKHHEIE

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

= XY 0.60 1.48 2.38 3.74 13.08 8.08
N 0.60 147 239 3.75 7.38 2.69
Sy 0.62 1.45 2.39 3.58 10.85 3.80
sot5H 0.67 1.39 2.20 0.00 0.00 1.30
28Ky 0.61 1.42 2.33 3.07 6.39 1.25
7|Et=E X 0.62 1.46 232 3.38 5.26 1.58
NS 2RET) 0.62 1.50 240 3.66 9.48 2.38
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.62 1.49 2.48 3.84 0.00 1.74

A 0.62 1.46 2.37 3.66 12.75 5.12




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.247 3.572 3.730 3.940 4.396 4100
N 3.219 3.633 3.834 4,073 4389 3.806
S 3415 3.843 4016 4.191 4522 4022
S5 A 3.058 3.550 3.737 0.000 0.000 3.426
2A XK 3.381 3.761 3.946 4116 4.341 3.634
7|Eta-& X 3.824 4.285 4.375 4414 4.767 4184
A (S EZEET) 3.767 4.188 4370 4.400 4.803 4216
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.549 3.957 4.100 4233 0.000 3.897
A 3.447 3.852 4,029 4.070 4418 4.030
Xt KISKHHE 7}
H4. KISS S AR ME/T7|E HIF (E21: %)
& 374 ~1d 1~2'd 2~34 3~54 50| 4 A
=M 465 6.31 3.71 7.98 26.47 49.12
N 0.24 0.27 0.23 0.38 0.10 1.22
S=x 2.51 3.12 2.92 223 2.82 13.60
sot5H 1.13 1.79 0.61 0.00 0.00 3.53
28Ky 4.99 4.81 1.41 0.37 0.03 11.61
7|Eta-8 X 2.73 3.75 1.98 0.85 0.02 9.33
A (S ZEET) 2.39 3.37 2.29 1.31 0.76 10.12
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.47 0.50 0.30 0.20 0.00 1.47
A 19.10 23.93 13.45 13.32 30.20 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T& 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 27 22 18 43 48 158
N 199 258 264 491 39 1,251
Sy 562 705 634 513 706 3,120
S5 H 9 6 2 0 0 17
23Ky 509 429 123 38 7 1,106
7|Eta-8 XY 1,493 1,924 970 507 16 4,910
A (B EZEET) 535 662 397 348 309 2,251
AR (B2 ET) 0 0 0 0 0 0
ABS 428 343 109 40 0 920
A 3,762 4,349 2,517 1,980 1,125 13,733

X2 KISKHEE 7}
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H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM

@ «isrsrzo

CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FHRPAUAE 0.420 0.240 0.360 0.330 0.340 11.260 0.314
ESG Duration 2.150 2.190 2.250 2.300 2.180 2.360 3.110
s YTM 4.151 4.001 3.686 3.292 2.660 4.199 2.488
ESGEAEMA |FE$AE 0.430 0.250 0.270 0.290 0.110 10910 0.176
Duration 2.180 2.230 2.260 2.280 2420 2.460 3.690
YTM 4.032 3.902 3.545 3.189 2.598 4148 1.996
H| m x| 4= FHPAUAE 0.440 0.200 0.150 0.140 -0.190 11.150 0.301
Duration 2.310 2.370 2420 2.480 2.630 2.690 3.100
YTM 4.109 3.979 3.620 3.275 2.688 4184 2410

KH&: KISKFAHE 7}
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 0.65 1.48 2.40 3.52 9.89 2.51
2%y 0.76 1.50 2.27 3.03 6.94 148
7|Eta-& X 0.67 1.49 239 3.28 498 1.88
AN (S EZRES) 0.62 1.50 2.39 3.68 7.97 2.15
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.64 1.51 248 3.83 0.00 1.89
A 0.65 1.50 2.40 3.60 8.83 2.16
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 3.424 3.815 3.983 4141 4470 3.888
2%y 3.514 3.773 3.941 4218 4.366 3.734
7|EtE2&X 3.718 4.151 4314 4.366 4.476 4141
SIMHBSEREDS) 3.740 4.157 4.345 4.402 4.666 4171
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.488 3.921 4,089 4.231 0.000 3.900
A 3.612 4.008 4192 4.299 4567 4035
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
SxY 6.02 8.09 7.68 438 2.18 28.34
28Ky 1.74 3.79 0.76 0.02 0.10 6.40
7|Eta-8 XY 1.84 2.92 2.01 1.65 0.02 8.45
SN (B RREET) 11.17 15.53 11.46 6.73 2.39 47.27
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.49 3.24 2.25 1.56 0.00 9.54
A 23.26 33.57 24.15 14.33 4.69 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S=Xy 152 207 203 149 85 796
23Ky 19 41 10 1 1 72
7|Et=8X 115 166 114 112 2 509
N BEREET) 302 376 243 219 130 1,270
AR (B2 ET) 0 0 0 0 0
ABS 84 98 65 39 286
A 672 888 635 520 218 2,933

X2 KISKHEE It
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B1. FU 33X Z2HS

@ KISRF&HE 7

(C[-O . %)

THE 7/10 7/16 7/24 7/31 HZCHH|(BP)
Sot14 3.29 3.275 3.31 3.26 5.0
ot 2 3.71 3.732 3.805 3.67 -13.5
=7 34 3.77 3.852 3.952 3.76 -19.2
=54 4.01 4.105 421 4.02 -19.0
=1 104 4.235 43 4.445 4.262 -18.3

SAHHAAA 34 4147 4212 4297 4.1 -19.7
SAHHAAA 54 4301 4396 4.501 4308 -19.3
SAHHAAA 10 4416 4481 4626 4443 -18.3
A2 : KISKHHE 7}
J&3. 30X SPREAD 0| (£l : bp) 34, E4XAAA SPREADZFO0| (5421 : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00 M e

20.00

200 oo A:‘C\yw

0.00 0.0 :
N ,S\%N 5 > ,0”? ,0“09 ,@%’y
’L@‘:f mg& AVQ'»" W@“’ @WQ’ w&%
AHZE : KISKHAE 7} XEE : KISKFAE 7}
H2 FU 3N A= E HE (TH21: bp)
= 7/10 7/16 7/24 7/31 M|
=31 310 SPREAD 465 448 493 50.2 0.9
=11 3_5 SPREAD 24.0 25.3 25.8 26.0 0.2
=3 510 SPREAD 22.5 19.5 23.5 24.2 07
= 11_E=X{AAA 3YR SPREAD 37.7 36.0 345 34.0 -0.5
=1 _E=XAAA 5YR SPREAD 29.1 29.1 29.1 28.8 -0.3
=10 _EKAAA 10YR SPREAD 18.1 18.1 18.1 18.1 0.0

Xt : KISKHAE 7}
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a5, X B, S4MAAA £ 8 M HECjH 22HEE (5491 : %, bp)
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3M 6M 9M 1Y 1.5Y 2Y 2.5Y 3Y 4y 5Y 10y 20Y 30Y
Kt : KISKHAE 7}
F) K| E £2UE : EQF3M~2Y, =1 2.5Y~30Y T2to| £=2E

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)

T BEI —— =245 —— &7t 246
5 400

- L B
4
N S ad - 300

3.5
3 | 250
2.5 200
2 150
1.5
100
1
05 50
0 0
N N o N S N N 9 N o N o N
6\?’ o"’?’ &?’ «9’0’ ¢;°’ 'x'):b 0"'0) v 0°;° 0“‘?’ 0‘9% & 6\“)
N4 N4 N Nd N & & v N N & &
) ) A A ) ) ) S S S A ) )
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10



<=

Q KISKF&HE 7

H9. 55 SAK 2y (E491: 7H, %)
Az =Y HESE 27| gdle | HGEa SEad
2026-07-27 EX|FeixiH620 AAA 54 2IE 0.1bp 4.500 2,000
2026-07-27 St It AZAS69 AAA 34 21 -2.0bp 4299 2,100
2026-07-28 Z2ZAH013 AAA 64 DI +7.9bp 4441 500
2026-07-28 | FEEZESAIMBS 2026-18(1-1)(Ah) AAA = =11 +46.0bp 3.841 349
2026-07-28 | TEHZEIAIMBS 2026-18(1-2)(Ah) AAA 2 =3 +32.0bp 4115 1,900
2026-07-28 | FEEZESAIMBS 2026-18(1-3)(Ah) AAA 34 =11 +36.0bp 4248 1,900
2026-07-28 | TEHZEIAIMBS 2026-18(1-4)(Ah) AAA 54 =1 +33.0bp 4512 700
2026-07-28 o3 EEAR9 AAA 2 DI +2.4bp 4.046 700
2026-07-28 Sh=X| 9 S A2 AAA 34 2E +7.4bp 4253 2,700
2026-07-28 32U E%7| 52607010 #-3 - 34 +405.0bp 4.050 1,000
2026-07-29 Sh=H S A284 AAA 8\ 2H +8.5bp 4429 400
2026-07-30 E23AM014 AAA 30 oy 4729 500

AtZ : KISAHAHZE G

A87. F XN ESS
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a8l : 3| ZM &

o 7} EHEEX} KEY POINT
2789 A8l 02) 3215-1438 o THXHA|R: Hhalizk ZbA F Gl AZYE =4 X
o O|TXAITY EAlZ LA, F7|2 2M 2t

SN LAY a0, AS2UK YO0l ™ = CiH| SIHUCL S22 Al2K 25 ZMHE B
S R0l O]0f 2 W AZYE AT XSZEACH, S7|EMK| M k0| FAte| UL,
O[0f| [t} SWAHAAA 1H AT AT EE 409bp2 ™ F CHH| 2.0bp 318, 3 F3| X AT EE
34.0bpz 7 F CHH| 1.0bp SHERULE

4

7\EtS 8 LHA|E Eoh U] ZAAFUCH FEAITES SHRY L OLEILX| 2 ZME 0[0fZECt Ofof [t
2t o™X AA+ 1 AT E= 64.7bp2 ™ F CHH| 2.5bp SALYUOH, 3 AT E= 584bp2 © F
CiH| 2.0bp HAEIACH AA- 1H AT E= 737bp2 © = CH| 3.0bp FAE}ACO, 3H AZYEE
74.1bp2 T = CiH| 2.0bp Z2AE|RACE.

2. 23xj 3y YTM 30| (5491 : %) %2 o{FxH 3y YTM O] (54 %)

E=nbl 7|Et= 8 an+
7|EtZ 8 1iAn- 7|Eta B riA+

2 2%

= 23 xHaaa =M 8 -

(o)) ~ <]
L )
(=)}

4 - 4 {
3 M M
2 2
1
0 ‘ ‘ ‘ ‘ 0 ‘ ‘ ‘ ‘
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KEE: KISKHAHE L XE: KISKHEE I
o=
33, 2% - nCH{H| SPREADFO0| (B9l : bp) 34, 6| ™ S 0CHH| SPREADFEO|  (THSl: bp)
LS XY 3v- KTB 3Y S2KH- kTB 3Y 7| E}F2 8 X AA+- KTB3Y
507 23Xl AAA- KTB 3Y S kHAA+- KTB 3Y 200 1 7|EF2 8 XHAA- - KTB 3
7|EF2-8 A+ - KTB 3Y
40
150 |
30 |
100
20 -
50 7W
10 W
0 ‘ ‘ ‘ ‘ 0 ‘ ‘ ‘ ‘
2024-07-31 2025-01-31 2025-07-31 2026-01-31 2026-07-31 2024-07-31 2025-01-31 2025-07-31 2026-01-31 2026-07-31
KHE: KISKFAE I} XtE: KISKHAHEZL
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H1. 2Wxj g 0CjH] AzgE Y HEER (42l bp)
S8 25 AT E(07/31) HFCHH[(07/24) T clH[(06/30)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 337 | 242 | 292 | 345 | -20 | <10 | 00 | 00 | -295| -35 | -08 | -0.8
=0 337 | 252 | 292 | 371 | -20 | <10 | 00 | 00 | -295| -35 | -08 | -0.8
AAA 409 | 340 | 330 | 448 | 20 | -10 | 00 | 00 | -270| -25 | -08 | -08
AA+ 465 | 424 | 464 | 529 | 20 | -10 | 00 | 00 |-270| -25 | -08 | -08

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =2F 2% E(07/31) HZFrCHH|(07/24) ™ CiH|(06/30)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
AA+ 647 | 584 | 431 | 1369 | -25 | -20 | -02 | 00 | -23.1| 02 | 10 | 00
AAO 660 | 674 | 607 | 1554 | -30 | -20 | 00 | 00 | -236| 07 | 14 | 00
AA- 737 | 741 | 693 | 1761 -30 | -20 | 00 | 00 | -227 | -08 | 09 | 00
A+ 109.1 | 153.6 | 184.2 | 2448 | -30 | -20 | 00 | 00 | -227 | -1.0 | 00 | 00
A0 175.0 | 229.3 | 247.7 | 2892 | -30 | -20 | 02 | 00 | -227 | -1.0 | 00 | 00
A- 230.7 | 295.6 | 3136 | 3535 | -3.0 | -20 | -02 | -03 | -227 | -1.0 | 04 | -03

I LAY S
S L2 3 9300HR|CE, ™ F CHH| 1= 8,900 & ZHAFMCEL ™ 0 0|0 A|ZS2HA Latizs

Of Z7ret o F=QICt = =gt MaX & S2x2

S 07| O|EA|7} DI CHH| -Sbp, -4bp £E2

7Ete &M A2 1Z 27042, ™ F

14,000 4
12,000
10,000 -
8,000 -
6,000 -
4,000 -
2,000 -

2026-07-27  2026-07-28  2026-07-29  2026-07-30  2026-07-31

ALE: KISKHAHE 7L

A2 2|2 ZelxlZ 2 CiH|

, ™ F OHH| 22,2309 ZA

LAENE 2Tt K22

13

-13bp, -14bp =EL 2 UHL[QULC}

2L 7Bt 8N EHAT 2 327

N2 7009 Ao AMCE

J36. 7 OJFAY Lo (&2l %)
5,000 - RZIEEY wojmE g
4,000 -
3,000 -
2,000 -
1,000 -
0

2026-07-27  2026-07-28  2026-07-29  2026-07-30  2026-07-31

AtZ: KISKHAHE 7L



H3. F24 23 29 # (E91: %, 218)
s= 5598 wyIe | LdATYE LR 271 LR
AAA Ah=26410]0109-0727-1 3.890 oIy -5bp 2026-07-27 | 2028-04-27 2,700
AAA AH=26410]0206-0727-2 4.090 oIy -4bp 2026-07-27 | 2029-01-27 7,200
AAA A22641010200-0728-1 3.910 Ol -1bp | 2026-07-28 | 2028-07-28 3,700
AAA 7| 28 (Th2607&335A-29 3.480 OIE -14bp | 2026-07-29 | 2027-06-29 2,600
AAA 7| 23 (41)26070[2A-29(AH 3.890 Ol -0bp | 2026-07-29 | 2028-07-29 2,000
AAA == E Hd(_%")zozs 070[1Y-I(=  3.690 Ol -1bp | 2026-07-29 | 2027-07-29 1,000
AAA St = U3 82607EH-0|E-2 3.880 Ol -1bp | 2026-07-29 | 2028-07-29 2,500
AAA 7|%%%'(B)2607°*274A-30 3.460 2IE -11bp | 2026-07-30 | 2027-04-30 4,700
AAA 7| 23426072 1A-30 3.490 218 -14bp | 2026-07-30 | 2027-07-30 4,600
AAA EA232026-078H1A-30 3.590 2IE -13bp | 2026-07-30 | 2027-07-30 1,200
AAA 22]2%30-07-22101-2-30 3.560 OIE -14bp | 2026-07-30 | 2027-07-30 2,500
AAA AFERH(2H)26-70]12-31 3.700 21 Obp 2026-07-31 | 2027-07-31 500
AAA t@%ﬁo" 0-07-0]-1.25-A 3.760 OIE -3bp | 2026-07-31 | 2027-10-31 3,000
AAA OfO| A 347-070[12A-31 3.710 21E Obp 2026-07-31 | 2027-07-31 1,100

XbE: KISKHAHE 7}

H4. FH o T U sig (2H9l: %, Ag)
s= 559 wdF e | LH2AIYEC AL 271 LR
AA- Z047H=592 4.983 9E +5bp | 2026-07-27 | 2029-07-27 600
AA- Of2Hof 7RI E136 4709 oI 2026-07-27 | 2029-07-27 700
AA+ AMBtIHE2299 4558 OIE -1bp | 2026-07-28 | 2030-01-28 1,300
AA- Z07t=593 4729 DI +9bp | 2026-07-28 | 2027-12-28 1,100
BBB+ CH|7Hm| §F147 5.700 +570bp 2026-07-28 | 2028-07-28 170
AA+ ST 7H | E2106-1 4459 2IE -1bp 2026-07-29 | 2029-07-27 400
AA+ S 7] E2106-2 4472 OIF -1bp | 2026-07-29 | 2030-01-29 100
AO Of =271 I &261-1 4943 OIE -30bp | 2026-07-29 | 2027-10-29 200
AO O 7271 I &261-2 4.960 OIE -40bp | 2026-07-29 | 2028-01-25 600
AO O 7271 1| &261-3 5.202 OIE -60bp | 2026-07-29 | 2028-09-29 900
AA- SHLEZH | £4488-1 4109 OIF -1bp | 2026-07-30 | 2027-10-29 200
AA- ShLt7H ] Eh488-2 4293 0lF -1bp | 2026-07-30 | 2028-06-30 400
AA- ShLt7H I 2 488-3 4360 OIF -1bp | 2026-07-30 | 2028-10-30 600
AA- 07045811 4327 21E -1bp 2026-07-30 | 2028-07-27 400
AA- A HMA581-2 4327 OIF -1bp | 2026-07-30 | 2028-07-28 300
A+ R OI7H T & 503-1 4,561 ol 2026-07-30 | 2027-10-29 100
A+ ROI7H T & 503-2 4628 ol 2026-07-30 | 2027-12-30 100
A+ R OI7H ] E503-3 5.211 oy 2026-07-30 | 2029-07-30 100
A+ Ol 2| 2= 7 11 & 303-1 4816 ol 2026-07-30 | 2028-04-28 100
A+ Ol 2| 274 I & 303-2 4.944 ol 2026-07-30 | 2028-07-27 100
A+ Ofl 2| =71 I & 303-3 4.944 ol 2026-07-30 | 2028-07-28 800
A0 St 7RI E571-1 4.820 DI -10bp | 2026-07-30 | 2027-07-30 200
AO Sh=7H I E571-2 4.906 2IE -10bp | 2026-07-30 | 2027-07-30 100
A0 St 74 I Et571-3 4950 DIE -10bp | 2026-07-30 | 2028-01-25 100
AO SH )T E571-4 5.002 2IE -10bp | 2026-07-30 | 2028-02-29 100
AO St 74 m Et571-5 5.243 OIE -12bp | 2026-07-30 | 2028-07-28 500

AbE: KISKHAHE ZF

14



@ «isrsrzo

2 FESAFEE 22 K& X THSA| S 20| M2 AR Mz A0 Y& B FF K|
SXOo R ZME B, 22 ZM X&FQ ty| 7k EetotL 2t Z7| HUMK| 2R AZE =

28 EACH SHUHAAA 1 T AZY EE 409bp2 ™ F CiH| 2.0bp ot2 3 Jg A AZEE

34.0bpE 7 F CHH| 1.0bp SHERULE

X FSAIZT Eot 2Rt OHEZEX| 2 S7| HEMX| ZME ERAC oA AA+ 1 F2| R Axzg

E 64.7bpE ™ F O{H| 2.5bp S}2}, AA- 1 F2|T AZ Y E 73.7bpE ™ F CHH| 3.0bp StEAHCE

J87. 28 % F0| (EH9l: 2Al)
ooy . TOIEMREY  moun sy
’
100,000
80,000 -
60,000 -
40,000 -
20,000 -
0 A
‘099,\,6" NG 0“’,\,6\ K D O > O N D Ay :i",\,'f" oA a2 DD
N N N N A A
N N R RN R NP P R
85 ME8SZ HS
LS A} HE HAM OUTLOOK HAS OUTLOOK HE
LY @l

A= o= EE It KISAHE I

15



QIALXH : THLHSI THE A2toHH S&J| 12t = of

"It KEY POINT

HHX| g 2l 02) 3215-1471 o = MM =M 7t iz Qs 2| st

o SAY AT E o

>

A AMESEE
CHAL 7| ZIARK 31 OH7| AAAS S0 21 ChH| 2% AZYE= M F | 0.5bp 7+ 51.3bpE Lt

B, AAOSE2 ™ = CiH| 0.7bp 37t3t 65.5bp, AOSE2 ™ F CHH| 0.2bp 78t 134.8bpE 7| =}

ULt 27 U MAANT2 S5 VE2 28 g 7Isd, 220 g, MA=HX+ 1ta 70
= 2ot 5217t St UL 302 FOMC 23tz Qlot 85 & JURYAKXT, 13 0Ol M= HEE 2= ot

EIRUCE 0|0 ASEl AN 2| SHEfsIYen, | F7HECE 7| 72t0] 2 = 12510 AHE ZHEY
SEZ LIEtHLCH 2F A 2D E= SETHNE LIEFRICE
=1, ZAH S2130] (5Hl : o )
6.5 350
55 - - 300 AOAIY E
45 250 AAOA I E
200 AAAA TR E
3-5 AO
150
2.5 —— AAO
100 ___ apn
1.5 - - 50 —=13H
0.5 ‘ ‘ 0
2023-07-31 2024-07-31 2025-07-31 2026-07-31
XtE : KISKHAHE L
H1 35 Aoy Y HEE (E+21: bp)
s aF 25 E£(07/31) HCd[(07/24) HEHH[(07/03)
ak7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 547 | 513 | 381 | 51.1 0.0 0.5 0.0 0.0 40 04 12 0.0
AA+ 650 | 620 | 468 | 804 | 1.0 07 0.0 0.0 5.0 1.8 1.0 0.0
AAO 676 | 655 | 536 | 1143 | 1.0 07 0.0 0.0 5.0 1.8 1.0 0.0
AA- 714 | 699 | 637 | 1509 | 1.0 07 0.0 0.0 5.0 18 1.0 0.0
A+ 86.3 | 1087 | 129.9 | 209.1 | 15 0.2 0.0 0.0 5.5 18 0.0 0.0
AO 1016 | 1348 | 174.7 | 2551 | 15 0.2 0.0 0.0 5.5 18 0.0 0.0
A- 1287 | 179.8 | 234.7 | 3064 | 15 0.2 0.0 0.0 5.5 18 0.0 0.0

AtZ : KISKHAHE 7}
16



O ZQHOLO|(A+)2t TI2| ZF B X|IF(AA0)2| LHO| O LE|0f oD, +=Q0|Z0|A CfF
AT
H2. A g
HESE 558 R 2#HO|E | ZH2=YE
AAA ot dSEH74-1 2026-07-27 4449 | JHECIE +49bp
AAA SR dSETT74-2 2026-07-27 4957 | JHECIE +51bp
AAA o= A R 2H80-1 2026-07-27 4341 HERE +54bp 2
AAA St M 224 H80-2 2026-07-27 4.449 JHEBIE +49bp 3
AA+ Ul Of| O| X[ & R}77 2026-07-28 4453 HEE 3
AAO = EAS 331 2026-07-29 4528 JHE2E -3bp 3
AAO = EAS T332 2026-07-29 4528 JHE2E -3bp 3
AAA KB= & X364 2026-07-30 4278 HE2E -1bp 3
AA- RO 0IZE64 2026-07-30 4.497 s= 28 +35bp 3
AA- 7 O MM 81-1 2026-07-30 4379 JHE2E -2bp 2
AA- O M M81-2 2026-07-30 4533 JHE2E -2bp 3
A- SKO| R EZHE186-1 2026-07-30 45 HERIE -35bp 1
A- SKO|2EME186-2 2026-07-30 4.809 HE2IE -65bp 1.5
A- SKO|2EME186-3 2026-07-30 5.153 HE 2 -60bp 2
AAA BNKZ & X|F55 2026-07-31 4316 JHETE -2bp
F) RFET ZE Lt SARK, ELS M€
Rt=: KISKHAHE 7Y, O BF 2 X 2
H3. 3|AMK o) EE
ME8EE 5% L 2HO|E 27|
A+ CHAIOf| = QH0}O]35-2 2023-08-01 5.93 3
A+ M|OFH| A~ BIX|2:74-3 2019-07-31 2.281 7
A- HEA122 2021-07-27 2.537 5
A- SKO| R EHE184-1 2025-07-25 3.522 1
A- SKO|ZEME181-3 2024-08-02 4951 1
A- ol &7 0] & H26-2 2021-07-28 2.555 5
A0 Of| O X|C| A THA DI Z3 2021-07-30 2.727 5
AAA SsgasXlF42 2023-07-31 4118 3
AAA Mets8X1F128-2 2019-07-26 1.55 7
AAA Mot=8X1F142 2021-07-28 1.886 5
AAA St A B2 49-2(=) 2021-07-29 1.92 5
AAA KBa&X|318-3 2016-07-25 1.692 10

F) FES S8 Lt S|AKY, ELS A 2|
KPS KISKHLE Y, OS2 A &

17



H4. K AR Tl A = (H2l: %, bp, ', 29)
MB8EE 83 LA Y Ao e/ BHOIZ 27| LR
A+ SFLEO|| QR OtO| 2026-08-04 JHEelE 1.5 650
A+ ShLO| ZRHOtO| 2026-08-04 JHERIE -1bp 2 800

A+ ShLO| ZHOtO| 2026-08-04 JHE I -5bp 3 1200
AAO L EIESSS 2 ES 2026-08-07 JHERIE -3bp 2 1400
AAO ozl =38 XlF 2026-08-07 JHERIE -4bp 3 1550
F) RS Z2 Lot S|ARY, ELS M2l
Xt&E: KISKHAHEZE DART
Z2. | AX A =0 (B9l : o &)
180,000
160,000
140,000
120,000
100,000 2023
30000 - " 2024
' m 2025
60,000 m 2026
40,000 -+
20,000 -
18 28 38 48 s8 eE 72 8E 98 108 118 128
RFE : KISKHAE 7}
3. AR TN 0| (B9l : o @)
3300000
3100000
2900000
2700000
2500000
2300000
2100000
1900000
1700000
2024-07-31  2024-11-30  2025-03-31  2025-07-31  2025-11-30  2026-03-31  2026-07-31

AtZ : KISAHAHE It
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AT 52.08%S KHX|UCH ASS

ZH M= 437%P 223t 383%, 1EH~3H

M= CHH| 1.28%P T7t3t 40.86%E XXM,
2 3.14%P Z7t5t 6.61%S AHX| 3L,

=22 243%P 5719t 48.92%, 3 ~54

ZHE Oby|

—

AA SE2 UF

o
aT

rlo

Ofm
o

CHH| 4.28%P

18 ojgk 4

=2 0.15%P 37t%t 10.22%

E KXo 514 o4 FZHME 1.79%P S71t 2.56% S KHX| L.
H5 QM S22 7E (EHel: o &)
2 2026-07-09 2026-07-16 2026-07-23 2026-07-30
AAA 13,126 17,269 21,446 29,240
AA 48,164 35,443 30,538 37,269
A 9,574 7,112 1,881 4,730
BBB 596 202 295 287
JUNK 64 38 26 36
Total 71,525 60,065 54,185 71,561
X2 : KISKHAHE I}
H6. 3|AIX| THEE (EHl: of 9)
T2 2026-07-09 2026-07-16 2026-07-23 2026-07-30
~1y 31,255 26,028 23,121 27,410
1y~3y 35,473 27,631 25,191 35,005
3y~5y 2,202 4,652 5,459 7,316
Sy~ 2,594 1,753 413 1,830
Total 71,525 60,065 54,185 71,561
X2 @ KISKHAE G
4. MK SE58 78 (22l : %) JE5. AR ZHEWI|E | E (Sl : %)
A 3y~5y
6.6% 10.2%
AA 1y~3y Sy~
52.1% ()Bis 48.9% 2 6%
. 0
AAA BB+ ~1y
40.9% 0.0% 38.3%
XHE: KISKFAHE 7}

X2 KISKHEEIE

19



I'IJ

e, B|AHY SEZ =0

0

"N REY

140000

120000

100000

80000
60000

40000 -IIII_-IIII B I-III )
20000 ””“””“III““ I

O T T T T T T T T T T

T T T T

T T

T T T T T T T

T

T

2025-07-30 2025-10-02 2025-12-18 2026-03-05 2026-05-14 2026-07-3(
KIZ : KISKHAE I}
B7MEBS3 HE
AL HEY HAH OUTLOOK HAS OUTLOOK HE

AR oA EI, KISKHHE T}
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ABS/MBS : MBS 2026-18 &%

KEY POINT

e MBS 2026-18 &+t
o ABS HIAMONS

02) 3215-1435

XA @2,198A, =

IR

a

F

2 M1-13 ~ H1-

A7t 871l 28&7180] E&

MBS 2026-182 St FEIZ &S

OftH ==

5

| Megl 49

43

ES

ol

: 2026-02-01 ~ 2026-07-31)

712

.

of ¢

2l

£

(

o
o
(9]
Tl
==
o
= o
.um_u m_._n [v]
ot Hooe 3
g o w ~ K8
S & o 20 e B
2 & w W R ¥ F
& 4 ~ O W o F
o o O O o O O
o o O O o O O o
o o O O o O O o
o o O O o O O o
S n & & n & &
< (42} o (a\] (o] i - n o
1 1 1 1 1 1 1
o o o o o o
S S S S S
S, S, S, S, <
n o n o n
(a\] o — —

2026-02 2026-03 2026-04 2026-05 2026-06 2026-07

XtZ: KISKHAHE ¢

1 %, 712t : 2026-07)

(2l

1 %, 712t : 2025-09~2026-07)

&l

P-CBO,
3368.28

ALZ: KISKHAHE 7}

AHE: KISKHAHE 7L

: 2026-07-27~2026-07-31)

%, 7|2t

o

-
LA

o,

(el

o0
|

SPC

olo
o3

ar

EI

AtE : DARTH RS A|A| A E
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2. AT MBS 2 3 FofA} H¥ HludHY (221 : 28, %)

at7)| MBS 2026-18(2026-07-28) MBS 2026-17(2026-07-14) MBS 2026-16(2026-07-07)
TYFY | Y32 | AZYE | LWIY | w¥Fel | AZyS | w3 | w@gel | amyc

13 349 3.841 +46 447 3.653 +31 327 3.840 +49
2 1,900 4.115 +32 1,200 3.949 +30 1,600 4.028 +34
3 1,900 4.248 +36 1,300 4.105 +33 1,800 4.120 +36
54 700 4.512 +33 500 4.381 +37 800 4.412 +42
74 - - - 300 4.745 +60 - - -
1014 - - - 500 4.899 +65 - - -
203 - - - 500 5.007 +58 - - -
308 - - - 300 5.107 +65 - - -

S ENRETEEE

A2 ST EIA

134, MBS Th7|'EH FETA 0] (29l o &)

60,000 140,000

- 120,000

50,000 /\
/ ~ 100,000
40,000 / \ 2023 44

1

3=
- 80,000 024 3
30,000 -
- 60,000 | 1202523
(26 2l
20,000 026 =S
- 40,000 ST (22
10,000 - 20,000
0 - -0
1Y 2y 3y 5Y 7Y 10y 15Y  20Y  30Y
KHZ : KISKHAHE 7}
J%l5. MBS TH7|H &3 AT E 30 (SH9l: o 2)
3.5
3
2.5 m1Y
m2y
2 m3Y
m5Y
1.5 m7Y
" 10Y
1 15Y
20Y
0.5
0 T 1
MBS2026-15 MBS2026-16 MBS2026-17 MBS2026-18

Xt : KISKHAE 7}

22



@ «isrsrzo

=

. FEAE S

78 FEAE0 XM= P-CBOE 7| X=X 2 Sh= XM AHO| 6028.69A#, PF LoanS 7| ZXHMMHL 2 St M A
0] 2248.11 4, Synthetic CDOE 7| XAt 2 Sh= XHHO| 100 Y, CHY 7| HRIFHAES 7| RAHH2
2 St ROl 4009 Y, LEE S J|EX SR St X HO| 25007, 7|Et FHE 7| =X Sh= Kf
HO| 2374424 Hef x| RAC.

Od2e6. Y7t ABS 7| XA H S EH|E 0] (SH2l: o 9)
100% 8
90% 7
80%
6 I P-CBO
70%
5 I PF Loan
60%
mm Synthetic CDO
50% 4
TSRO S A
40% 3
QEEZE
30% L
2 2bg /& e o =X H cpo
20%
1 7|Et
10%
— sz
0% 0
S O Q N > ©
@(79 0"?’9 &o’\/ @(7'\, 0"?”\/ 0”9 @99 0"‘99 0”60 @99 0"‘99 0”60
A S A N S I S AN WA S S N

Xt : KISKHAE 7}

H3. MBS HE

SPCE Hgd | H@s | 83 EST HEY
Lol gtg : : -

KHZ : KISKHAHE 7}

23



SIIAH : CD AIE &% SJ % CP AIE & Z44

BIIEHES® KEY POINT
d8= A7 02) 3215-1457 o CD: Ul St CD-2¥K| A== St
e CP/ESTB: CP a2 =7} ESTB a2 oH ZtA

I L TH2IxA Al

CDEE/(AAASE 3HEE 7|E)= TFTELt 4bp HET 2.95%2 2 OHZASIALCE CD-2HXH(AAAS S 371

rlo

2

rlo

11

—

Y42 7|F) 2T Es dF ECt 35bpB7tst -3.6bpE OtYSIRACE 23 CD L

11,9509 /2 7|55t ™ 3 CHH| 7004 & S 7t5tRULE

CPEEl91¥, A1SE 7I1&)= TF Lt 1bp Ha0 3.18%= Ot 5Lt CP-2|AKH(AAS = 37/ E & 7|

T) 2T EE HEQt SYH -98bpS ISR, CP-CD 2Z =& MF L} Shp S7tet 23bp2 OHEH
Ct. 83 CH7|A|ZH2 CP, ABCP &2 Z715tQA 10, STBY A2 2t A5 X| T ABSTB L2 SIHSIRUCE =

F EIIANEOM AMRAE X222 =T 7|2 02| A S HANE 7| E 13,2009 (6442 4,3009, 915

44009, 1,096 4,5009), O|OFE (A1) 92 2,000¥, ZH|X|F(A2+) 91 2,000 0| URALC}

d21. 914 E F8 TH7|=32|F0| (9: %) 82 MMF, 3™, FAA HETIHFO0| @249
Az (co-2 8 S1AHAR0 MEg ——MMF —FAY
CP CD
4.0 =N 1YY o1 490000
440000
3.5 0.05 390000
340000
3.0 0 290000
240000
2.5 -0.05
190000
2.0 o1 140000
90000
1.5 -0.15 40000
2026 9 2026026 4
1.0 -0.2
7|2t : 2025-07-31~SH XY 7|2t : 2025-07-31~2026-07-30
AIZ : KISKFAHE 7} AR 28FAEE

24



@ «isrsrzo

Il. CD, CP/ESTB W3l A| Xt S

=1
O

(@b

ue

SH
=]

rlo

=L 2 11, 11,9504 S 7|ZotH © = CHH] 3715t ALE =55 7 USH(AAA)O

44

1232 =2 2.96%, OFO| A I (AAA)O| 92L¥ =

o
N
O
N
R
tu
L
o
of
20
n

B
[}

OF

al
()
o

LHAE 179613 B2 = T [iH| 78736 ™ S7HSI AL TH7 AR O] ZrAH2 237,518
o= M hH| 19,0138 HUASIRACE A1 S5 LHA2 CP 14515048, ESTB 138253 R = T3 [

H| 2t 56,1712 =7} 10,8339 Z-AMCH

H1. 25 CD ZdLjd (EHel: )
e i, ar7| Y = L= 2(%) ezl
2026-07-27 ol 2026-11-27 123 2.96 800
2026-07-27 oro| e 2026-10-27 92 292 400
2026-07-28 A2 2027-01-28 184 3.10 750
2026-07-28 Mot o 2026-10-28 92 292 1800
2026-07-28 St it 2026-10-28 92 291 3100
2026-07-29 Ao 2026-10-29 92 2.97 800
2026-07-29 ofo|AEE3 2026-10-23 86 293 800
2026-07-29 M=o 2027-07-29 365 3.79 500
2026-07-29 soud2d 2027-07-29 365 372 1000
2026-07-31 e 2027-08-02 367 3.71 1000
2026-07-31 HEoH 2027-08-02 367 372 1000
AR OEANE
11213, CP/ESTB L2 30| (549 Mo, 7|7k : 2025-07-01 ~ 2026-07-31)
CP HESTB
300,000 -
250,000 -
200,000 -
150,000 -
50,000 -
07 08 09 10 11 12 01 02 03 04 05 06 07

Xt : KISKHAE 7}
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I}
D
z
m
nE
ng
o
oy
©»
m
d0
=
i)
N
[
~
o
N
G
o
N
S
2

120,000
100,000
80,000
60,000
40,000
20,000

0
7 8 91011121 2 3 4 5 6 7

RtE : KISKHAME 7}

o=

Jd%le. A1 LS ZH &

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

do

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

XtZ: KISKHAHE ¢

S
d g

I1l. ABCP, ABSTB &
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OHRAMHA : 7€ FOMC S& £ BJIE 3d =lli=d 0t

Bt KEY POINT
e #7e 0232151447 o OIF-0E 5 22t A 87 20| 718 Y YA
o 72 FOMC B2| 32 A HA| o Lo 9F QY J[CHd R E

sielxfd AMESE

=7 0 MEAE2 0j=1t o|2te] nH LA SEO| IHE IM 77t =0 ZM =2 SLStA2L, 78
FOMC SZ1 U+ S dMA&# 227t |01X|'3=I 712 T2 AME 2R

F XUhof|= O|=2t of2te| CiX| =HO| AL HE 0 B S I =®7H7F 80 M Ofef2 N2tk =
2hot O|Ch 0| = AH[XFME|X| 5= HA] 90.82 A|E O|&X|Z St2[StHEY|E S =% 7t4 o5& 72
ST CFRE S Q8 BAT A 2 B0 G2 3T LHO| 4TS oD F2 B2 UH BE
Mot 252 2R
F 34 78 FOMCO|M= EMF 2|7} 3.50~3.75% 2 SZ UL 3012 Qlak A== O|Z40| UYL, HA|
AFE oIF0| 2|29 AT AEFE 452 280U KSR EIISIH F71 7Ix0] 0|2MQ BHEE &
RQUCt olof et th7|E F 2= ofefet B, U2 2= S S0|HAM YTy AZY ETF =oisict
F 20| O|=2f CtYet O3 = X|#E50| YHEHAM HE7|E 7t A8t TM7F SRR 68 2 &
PCE 7H4X|=7t O &K & =D tH7|E ZME KXot BHH, 0|5 22 7| GDP d& & 8| E2tel0] 1.5%=
Ol &KX E Stz S0 276t Z st Bt X ZEH0§(33.9%)2 2F AL 200 42 E= EfO|ESH M 4
OEY BT 24s 2 JIH Uaot N8 BUHS S0 YIS Falof Ay Yoz HeYrt
J&h. 0|33 =4 E F0| (E491: %, 7I2t: 25.08.01~26.07.30) 22, EUIR| £2UE 0| (E421: %, 712k 25.08.01~26.07.30)
2 (%) 10Y-2Y(%) 2 (%) 10Y-2Y(%)
5.5 0.8 4 0.9
0.7 0.8
5 o 3.5 07
45 0.5 ’ e
0.5
0.4 2.5
0.4
4 03
2 0.3
0.2
35 0.2
0.1 L5 0.1
3 0 1 0
2025-08-01 2025-11-01 2026-02-01 2026-05-01 2025-08-01 2025-11-01 2026-02-01 2026-05-01
DR e 2Y 5Y 10Y 30Y DR e 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7}, Bloomberg X2 : KISAHAHE T, Bloomberg
J2l3, A=k £ E 30| (21 %, 71ZF: 25.08.01~26.07.30) d34. 333 +AE F0| (E421: %, 712 25.08.01~26.07.30)
=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
" M 0.6 0.2
0.1
0.5 0.2
0 0 1 0
2025-08-01 2025-11-01 2026-02-01 2026-05-01 2025-08-01 2025-11-01 2026-02-01 2026-05-01
DR e=——2Y 5Y 10Y 30Y DR e 2Y 5Y 10y 30Y
Xt&E : KISKHHE 7} Bloomberg Xt& : KISAHAHEIE, Bloomberg
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1. FUH 33 32HS

=2t E 2026-07-30 2026-07-24 2026-06-30 M Oiy| HE oiy|
US TREASURY 2Y 429 435 410 -6.70 19.10
US TREASURY 5Y 443 446 413 -3.00 29.90
US TREASURY 10Y 471 470 436 0.20 34.30
US TREASURY 30Y 5.23 517 485 5.70 37.90
DEUTSCHLAND REP 2Y 2.81 2.87 2.53 -6.10 27.80
DEUTSCHLAND REP 5Y 2.93 2.97 2.59 -3.50 34.40
DEUTSCHLAND REP 10Y 3.19 3.20 2.85 -0.60 34.60
DEUTSCHLAND REP 30Y 3.68 3.67 3.40 1.20 27.50
JAPAN GOVT 2Y 1.48 1.53 1.36 -5.00 12.20
JAPAN GOVT 5Y 2.03 2.05 1.90 -2.40 13.40
JAPAN GOVT 10Y 2.81 2.83 2.68 -2.30 12.20
JAPAN GOVT 30Y 3.99 4.00 3.94 -0.70 5.10
CHINA GOVT 2Y 1.26 1.27 1.23 -1.00 3.50
CHINA GOVT 5Y 143 142 141 0.70 2.20
CHINA GOVT 10Y 172 172 1.72 0.20 0.00
CHINA GOVT 30Y 2.21 2.20 2.22 1.50 -0.90

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(29l %, 717t 25.08.01~26.07.30)
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Xt& : KISAHHE I, Bloomberg

Jd27. kP2 28 MH AHE (5 %)
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XtZ : KISKHHE I, Bloomberg
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dZl6. MOVE & VIX

(EH9l: %, 717t 25.08.01~26.07.29)
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(2H9l:bp,712+:26.07.24~26.07.30)

A

-10

12 e/ 1278 24 sd 74 104 15 204

X2 : KISAHEE I Bloomberg

JE11. BY MR M £

J&10. KPE HZ8K #HE HE

@ «isrsrzo

(E+9l:bp,712+:26.07.24~26.07.30)

DR(bp)
8

6
4
2

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

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 26.07.27~26.07.31)

2.78% 2.78%

8.33%

11.11%

8.33%

37 TY A ME| B2
5.88% . 2.94%
5.88%

M Utilities B Communications  ® Financial M Utilities B Communications  ® Financial
H Government Industrial Technology H Government Industrial Technology
Energy Energy
Xt& : KISAHHE I, Bloomberg
H2 M3 CjH] W kA ME 2 (91 %, 717+ 26.07.20~26.07.31)
HE] 25 HE 5z
Financial 11.76% 36.11% -24.35%
Consumer, Cyclical 0.00% 0.00% 0.00%
Consumer, Non-cyclical 0.00% 0.00% 0.00%
Energy 2.94% 2.78% 0.16%
Government 35.29% 22.22% 13.07%
Basic Materials 0.00% 0.00% 0.00%
Communications 20.59% 8.33% 12.25%
Diversified 0.00% 0.00% 0.00%
Industrial 5.88% 8.33% -2.45%
Technology 5.88% 11.11% -5.23%
Utilities 17.65% 2.78% 14.87%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 26.07.27~26.07.31)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KDB 3.45 07/30/27 EURO MTN HKD 2026-07-30 2027-07-30 | 3.45% 89.25MM
KDB 0 07/30/27 EURO MTN usD 2026-07-30 2027-07-30 -- 13.00MM
CITNAT 0 08/03/27 EURO NON-DOLLAR| AUD 2026-07-30 2027-08-03 -- 9.84MM
SHNHAN Float 08/30/27 | US DOMESTIC | USD 2026-07-30 2027-08-30 | 4.15% | SOFRRATE 10.00MM
KDB 0 07/31/28 EURO MTN usD 2026-07-31 2028-07-31 -- 70.00MM
NACF 0 07/30/27 EURO-DOLLAR | USD 2026-07-31 2027-07-30 -- 50.00MM
KDB 3.43 08/03/27 EURO MTN HKD 2026-08-03 2027-08-03 | 3.43% 76.50MM
KDB 4.43 08/04/27 EURO MTN usD 2026-08-04 2027-08-04 | 4.43% 50.00MM
KDB 0 08/03/27 EURO MTN usD 2026-08-04 2027-08-03 -- 10.00MM
KDB 0 08/03/27 GLOBAL usD 2026-08-04 2027-08-03 -- 10.00MM
KEB 0 11/04/26 EURO-DOLLAR | USD 2026-08-04 2026-11-04 -- 50.00MM
LOTCON Float 08/03/29 EURO MTN usD 2026-08-04 2029-08-03 | 4.617% | SOFRRATE 75.00MM
KDB 4.43 08/05/27 EURO MTN usD 2026-08-05 2027-08-05 | 4.43% 50.00MM
KDB 4.43 08/05/27 EURO MTN usD 2026-08-05 2027-08-05 | 4.43% 10.00MM
KDB 0 08/03/27 GLOBAL usD 2026-08-04 2027-08-03 -- 10.00MM
XtE : KISXHAHEZE Bloomberg
H4. 7t 0|2 AN X = (TH2l: %, 717t 26.07.27~26.07.31)
Date Name Survey Actual Prior
2026-07-30 FOMC =2| 27 (&gh 3.75% 3.75% 3.75%
2026-07-30 FoMC 32| 23 (stsh 3.50% 3.50% 3.50%
2026-07-30 o] AF XgEH 3 Tta g2 3.65% 3.65% 3.65%
2026-07-30 Fed Reverse Repo Rate 3.50% 3.50% 3.50%
2026-07-30 W ES= 0.30% 0.20% 0.70%
2026-07-30 74 QA H|X| = 0.40% 0.30% 0.70%
2026-07-30 HE TR oIAH| 0.40% 0.40% 0.30%
2026-07-30 PCE E7H|$= MoM -0.10% -0.10% 0.40%
2026-07-30 PCE E7HX|$= YoY 3.70% 3.70% 410%
2026-07-30 2@ PCE 27HK|$= MoM 0.20% 0.10% 0.30%
2026-07-30 =& PCE 27HX|== YoY 3.30% 3.30% 3.40%
2026-07-30 GDP E7IX|% 4.00% 6.20% 3.60%
2026-07-30 =& PCE 27H|$= QoQ 3.50% 3.40% 4.40%
XtE : KISXHAHEZE Bloomberg
H5. W3 02 4X X & (TH2l: %, 717t 26.08.03~26.08.07)
Date Name Survey Actual Prior
2026-08-04 2% $73.0b -- -$77.6b
2026-08-04 2 MoM -- - 3.30%
2026-08-04 +Z MoM -- -- -3.20%
2026-08-04 IESEaEs 0.40% - -1.30%
2026-08-04 HNzg+ZF, 25H< -- -- 1.90%
2026-08-05 S&p 22 0|5 MH|AY PMmI - - 536
2026-08-05 sap 224 0|2 3 PMI -- -- 536
2026-08-05 ISM AMH|A X|= 54.3 - 54
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2026-08-06 M Mg R -- -- 197k
2026-08-06 MRS ST AUHEK S - - 1782k
2026-08-06 TOf Xj2 | - - 0.30%
2026-08-06 ZOj2 9 THof MoM - - 3.40%

H6. FH =< 4N X|&® (TH2l: %, 717t 26.07.27~26.07.31)
Date Name Survey Actual Prior
2026-07-27 IFO 7| &t 86 86.6 85.6
2026-07-27 IFO S H7t 87.3 86.5 87
2026-07-27 IFO 0|4 84.8 86.7 84.1
2026-07-29 FAS7HR| 5= | -0.70% -0.70% 0.70%
2026-07-29 FAS7HR| 5= T dH| 6.00% 6.10% 6.80%
2026-07-30 GDP SA (H7|CHH]) 0.10% 0.20% 0.30%
2026-07-30 GDP NSA HACHH| 0.60% 0.90% 0.50%
2026-07-30 GDP WDA A LfH| 0.60% 0.90% 0.40%
2026-07-30 CPI (M CHH() 0.70% 0.80% -0.30%
2026-07-30 CPI (' ACHH]) 2.70% 2.80% 2.30%
2026-07-30 CPI EU T8 M| 0.80% 0.90% -0.20%
2026-07-30 CPI EU T8 M| 2.80% 2.80% 2.40%
XtZ : KISKHHE 7L Bloomberg
H7. UF S dX X & (£49): %, 71ZF: 26.08.03~26.08.07)
Date Name Survey Actual Prior
2026-08-03 OO (M2 ohH]) -0.40% - 1.10%
2026-08-03 20 THo NSA T EH| -- -- 1.80%
2026-08-03 S&P S2Y/BME S =Y PMI - - 52.2
2026-08-05 sap ZEY 5 MHAY PMI -- - 49.6
2026-08-05 sap 2EY 52 ZE PMI - - 51.2
2026-08-06 SEF dEy| 1.00% - 1.90%
2026-08-06 S WDA M| -- -- 6.20%
2026-08-06 sap ZEY 5L A4 PMI - - 44.8
XtZ : KISKHHE 7L Bloomberg
H8. Ft 5= 4H X & (5+9): %, 7IZt: 26.07.27~26.07.31)
Date Name Survey Actual Prior
2026-07-27 S Y70l SAxCiH] HiHH| -- 18.70% 18.80%
2026-07-27 A A Yoy - 15.10% 21.10%
X2 : KISKHHE 7L Bloomberg
H9. WF 5= 24X X & (EH21: %, 712t 26.08.03~26.08.07)
Date Name Survey Actual Prior
2026-08-03 gdolE=s &= MZE PMI 52 - 51.7
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2026-08-05 HolgE 53 52 PMI

2026-08-05 80|18 S &= AH[A PMI

53.9

XtE : KISKHHE 7L Bloomberg
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ELS : 20264 7& THATH= KOSPIX|+= 6595.45= O

IR

KEY POINT

s a7y

02) 3215-1475

L S FA AR

=7 OHX|9 A2 2 el 312, KOSPIX|== &3 C{H| -95.17p SIESIRA L, FQX|5 T HSCEl= ™ FCHH|

412% &5, KOSPl= At 3 OpX|8F A2 Y CHH| 1.42% SHEf5HRILCE

1. MF CHH| FQ X|5= 30| (SHl: ZQIE)
Xl N I = O|H HEZ
KOSPI200 1,055.58 1,046.81 v38.77
NIKKEI225 64,611.15 64,362.02 v249.13
HSCEI 8,271.06 8,612.15 A341.09
EUROSTOXX50 6,280.94 6,344.40 A6346
S&P500 7,411.98 7,437.63 A25.65
F) 2F U RIEHANY 2T HelY 71F e7tss A2 B HE
221, 22 17492 F2 Fg F0l (@tst: Zo1E)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
72000 - - 1400 8800 - - 8000
- ~~
70000 - L 1500 8600 - L 7000
=~ e -
68000 - 8400 - L 6000
L 1000
66000 - 8200 1 L 5000
b 800
64000 - 8000 1 L 4000
b 600
62000 - 7800 1 L 3000
b 400
60000 - 7600 - L 2000
58000 - [ 200 7400 1 b 1000
56000 : : : 0 7200 : : : 0
2026-07-06 2026-07-13 2026-07-20 2026-07-27 2026-07-06 2026-07-13 2026-07-20 2026-07-27

F) 22 452 lE
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7t

r

@ «is7l

H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEZ
TUHE=Y 134 147 13
TLX| =¥ 79 104 25
sfelEs=d 33 36 3
Sl X| = 141 114 -27
T 26 36 10
sfeleetd 9 9 0
A 422 446 24
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HEZ
TUHE=Y 3,982 17,459 13,477
WX+ 12,367 12,680 313
delEs=d 330 2,068 1,738
Sl x| =¥ 3,435 10,478 7,043
TU=ed 706 4,281 3,575
sfel=etd 137 620 483
A 20,957 47,586 26,629
X2 : KISKHEEIE
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (H2: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 - - 102
2 SKSHO| A ISE=EabN; - 63
3 SRR, - - 48
4 KOSPI200 SPX SX5E 43
5 KOSPI200 NIKKEI225 SPX 30
6 KOSPI200 SKSHO| HA - 15
7 KOSPI200 SRS, - 15
8 SKSto|H A - - 13
9 NIKKEI225 SPX SX5E 11
10 SPX - - 11

Xt& : KISK}

>
okl

FE O}

I
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@ «isrsrzo
SWAP : CD 91 = 37l 0.04% &=

" Ipeherxt KEY POINT

HRE Y 02) 3215-2940 o X[t == CHH| CD =2l 0.04% &5
e IRS 22| 5t2HA|, CRS 22| SF2HA|
e SWAP SPREAD A& M|, SWAP BASIS &5 A|

2 M2 B}2F =M E ERCE IRS F2|2f KTB YieldQ| X}0|Ql EE- AL AT ELE MUHEHOZ M=
SHR D, CRS 2|2t IRS =2|2] XtO[Ql A2 HOJA|AS] AL ASME EO0|H O E2 ETULL
2. F=8 22| 30| (SH2: %)
= JSD TB 3Y == USD IRS 3Y e KRW CRS 3Y KRW IRS 3Y KTB 3Y
6.00%
5.00%
oo W
3.00%
2.00%
1.00%
0.00%
N \e) o Q S O Q N Vv SN Q %) 3 &) (o) QA
A A M M S A At A S S S I S N
LA M U VA O VA A I VO L VAN
& : KISKFAHE 7}
J82. 8 22| FUHHS (5+: %)
mKTB m KRW IRS m KRW CRS USD IRS USD TB
0.00%
-0.05%
-0.10% -0.09%
-0.11%
-0.15%
-0.209
% -0.19%
-0.25% *“

Xt : KISKHAME 7}
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@ «isrsrzo

J&2!3. USD IRS 22| 0| (5H: %)
XO| ——7/31/2026 7/24/2026
4.60% 0.040%
0,
4.40% ~— 0.020%
0.000%
0,
4.20% -0.020%
4.00% -0.040%
-0.060%
3.80% ’
-0.080%
0,

3.60% -0.100%
3.40% -0.120%
3M 6M 9M 1Y 2Y 3y 4Y 5Y e6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt& : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-07-31 4.0502 4.0869 4.0756 4.0803
2026-07-24 4.148 4.1859 4.1638 41527
FUHsT -0.0978 -0.099 -0.0882 -0.0724
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 0.6341 0.8012 0.7695 0.6574
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
Xt0] ——7/31/2026 7/24/2026
4.50% 0.10%
4.00%
T~ o05%
3.50%
3.00% - 0.00%
2.50%
-0.05%
2.00%
1.50% -0.10%
1.00%
-0.15%
0.50%
0.00% -0.20%

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

Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2026-07-31 3.4125 3.7125 3.84 3.96
2026-07-24 3.5075 3.88 40175 4.1475

FU57 -0.095 -0.1675 -0.1775 -0.1875
2025-12-31 2.775 2.9225 3.03 3.15

HZChb| 0.6375 0.79 0.81 0.81

ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
XpO| ——7/31/2026 7/24/2026
4.00% 0.00%
3.00% 0.04%
2.50%
-0.06%
2.00%
-0.08%
1.50%
- 0,
1.00% 0.10%
0.50% -0.12%
0.00% -0.14%
3M 6M O9M 1Y 2Y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2026-07-31 3.18 3.33 3.45 3.56
2026-07-24 3.26 344 3.575 3.68

034 -0.08 -0.11 -0.125 -0.12
2025-12-31 2.135 2.405 2.6 2.855

| 1.045 0.925 0.85 0.705

ALZ : KISKHAE 7}
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a2l6. KTB (E+21: %, BP)
XO| ——7/31/2026 7/24/2026
5.00% 0.10%
4.50%
’ — 0.05%
4.00%
3.50% : / 0.00%
3.00% / -0.05%
2.50%
2.00% -0.10%
1.50% -0.15%
1.00%
-0.20%
0.50%
0.00% -0.25%
3M 6M 9M 1Y 2Y 3y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-07-31 3.395 3.655 3.76 4.02
2026-07-24 341 3.79 3.952 421
FUHsT -0.015 -0.135 -0.192 -0.19
2025-12-31 2.55 2.795 2.952 3.235
HEChb| 0.845 0.86 0.808 0.785
ALZ : KISKHAE 7L
=7, IRS ®EHI| AZY E F0| (549 : %) J28. IRS HEHI| AZYE FZHHT (T2 : %)

—— KRW IRS 5Y-3Y
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AtZE : KISKHAHE L

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

Jd311. KTB/IRS 30| (549l -

SWAP SPREAD(1Y) ——SWAP SPREAD(3Y)
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Xt& : Refinitiv, Bloomberg

1. FXA| & 58

®/22 gE2 X[ F O] 1466.601 A —;L% 142422 -42.6%, -299.16BPEHS

£ LIEtWICE 7|Et =2 83t & 7229 8%
Ao 2N 22 =qic) /e AYROIE
Ct.
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810. 2HHOAA FZHHE (29l :
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0.030%

0.020% -

0.015%

0.010%

0.000%

Xt2Z : Refinitiv, Bloomberg
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FUHE

1212, KTB/IRS (THl - %)
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J&13. KRW/USD Swap Point 30|

@ «isxt

AFIH 7
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> A > D A > D D A
XtZ : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (G EE))
HMUE | X}O| MZ=OfH| XfO| ——7/31/2026 ——7/24/2026 ——12/31/2025
1480 0
1460 5
1440 -10
-15
1420
-20
1400
-25
1380 30
1360 .35
1340 -40
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt& : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
== 2026-07-31 2026-07-24 Xto] = 2026-07-31 2026-07-24 xto|
KRW/USD 1424 1466.6 426 USD/CHF 0.807 0.817 -0.01
EUR/USD 1.152 1.139 0.013 USD/SGD 1.283 1.292 -0.009
GBP/USD 1.345 1.332 0.013 USD/IDR 18052.5 17972.5 80
USD/JPY 160.405 163.775 -3.37 USD/PHP 61.267 61.849 -0.582
USD/HKD 7.842 7.842 0 USD/TWD 32.364 32.378 -0.014
USD/CNY 6.747 6.775 -0.029 USD/SEK 9.541 9.747 -0.206
USD/CAD 1.402 1.408 -0.006 USD/PLN 3.744 3.801 -0.057
AUD/USD 0.703 0.698 0.005 USD/DKK 6.491 6.566 -0.075
NZD/USD 0.587 0.578 0.009 USD/ZAR 16.494 16.791 -0.297

N MRS (154 402 &E 7|F)
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Appendix 1] =2 2¢dl & Credit Spread His &g

4 A3 02) 3215-1438
71, = =232 (H2l: %, 2026-07-31) H2. o2 Fa 3 (EH81: %, 2026-07-31)
TL=2 A HFCHH] | HXCHH| LS| g TFCiH| | HA=CHH|
CD 90¢¥ 2.950 0.040 0.180 oj= 2y 4230 -0.123 -0.150
CcP90¥ 3.180 -0.010 -0.070 o] = 5y 4364 -0.094 0.409
=1 34 3.760 -0.192 0.833 oj= 10Y 4.646 -0.057 0.808
=154 4.020 -0.190 0.785 o|= 20y 5.197 -0.012 1.095
=1 104 4262 -0.183 0.877 o|= 30Y 5.188 0.013 1.260
=1 204 4470 -0.170 1.125 {82y 2.768 -0.105 0.107
=1 304 4510 -0.132 1.255 {8 5y 2.881 -0.086 0424
Sot 1 3.260 -0.050 0.758 S8 10y 3.155 -0.043 0.717
ot o 3.670 -0.135 0.840 {8 20y 3.574 -0.035 1.126
S0t 3 3.810 -0.185 0.828 a4 30y 3.649 -0.018 1.292
XtE : KIS-NET Xt&E : KIS-NET
#3. 3 F2X|+ (PIE¥ : 2026-07-31) #4. Y| Credit Spread (2HSl: %, 2026-07-31)
FaX|5 g TFRCHH| | AXxCfH| U= gy HFCHH| | AZxCiH|
KTB3 108. 2.6 -244 E4%1 AAA 4.100 -0.005 0.116
KTB10 105.82 1.62 -6.93 2| ALK AA- 4.459 0.007 0.184
KOSPI 6,595.45 -95.17| 2,285.82 7|EtZEXH AA- 4501 -0.020 0.197
0 0. 0 0 28] AAA 4.100 -0.010 0.085
XtE : KIS-NET Xt&E : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (h9l : bp, 7] : 3Y)
o ZAM Top 3
TE Ty =3 e
SAHNI|ETSSE AAA -15
=ax St ETZ A AAA 14
St EX|FEES AL AAA -1.0
ot=3 S A AAA -1.0
ClHZH o] & BBB+ -12.0
Of 7271 1| & A0 -49
SILIFIE AAO 20
FAHtAIIO| H-A AMH| AR Z|Of A+ 2.0
o33t AAO -2.0
LM Oto|mto| H-A MH| AR 2| Of A+ -2.0
AOH=EZIE AA+ -2.0
O 2 M| G| A A IHO| A M H A A+ -2.0
H| A O] 7H | & AA- 2.0
A A AA- 2.0
Adlofl o X s 7ol g AA- 2.0
O] 2hof A0 7H | EF AA- 2.0
LelgsHNalE AA- 2.0
HNojH| 2| 7Hm| & AA- 2.0
SHLZH I §F AA- 2.0
FIEX el T A0 2.0
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OFO[H|#|O|7H | & AA- 20
AX|FH | EF AO 20
so7t= AA+ 20
AItE AA+ 20
HIMNZHE AA+ 20
AMItE AA+ 20
AlShFHm| §F AA- 20
7| O H| 7H | AA- 20
Ofo| A7 m| AA- 20
St=E XN O e AO 20
o2 =74 ol g A+ 20
A O| 7] | BBB+ 20
7| 270 ol & AO 20
e = AA- 20
ST 7R | & AA+ 20
OlAAHO|REHE A- -19.8
Ll N e AAO -03
A OIMM AA- -03
HEMNHO| A- 0.2
StotH| ™ A+ 0.2
SKeI" gl A A+ 0.2
oA 0] = A+ 0.2
SACHA O1Z A0 0.2
MOt A& A+ 0.2
SKOIO|O|H| 2 =2X| A- 0.2
ocl A+ 0.2
NP NI ES A+ 0.2
IPARKZCH A 71 2 A0 0.2
HSZ ™ EFATY AO 0.2
O|ZH|E A+ 0.2
MIOtX| & A+ 0.2
SHAAHE A+ 0.2
SKA| o1& A+ 0.2
HDZAEZ|A A0 0.2
7| A A- 0.2
St & SE[o A 02
S0 Ante A+ 0.2
2| F &0 ZH0to| AO 0.2
7| 20| = Hotol A0 0.2
HAUZLESZE A- 0.2
SOOI A E| A+ 0.2
SHEX| K| A0 0.2
HKO[ =2 A0 0.2
otxlZ A- 0.2
ol AA| 0| A M F otk A+ 0.2
ZEQH A0 0.2
HERO]| LA K| H I} A0 0.2
EHots A0 0.2
LXSHRA| A A+ 0.2
ot=Z0f A0 0.2
MotzgA A0 0.2
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A2 74 m| & AA- 2.0

7| O H| 7H | AA- 20
MoHFHm E AA- 20

7| 270 ol & AO 20

A O| 7] | BBB+ 20

o2 =74 ol g A+ 20
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) 7] o] AA+ 2.0
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HlolH| 2| 7Hm| & AA- 2.0
SHLFFH I EF AA- 2.0

e = A0 2.0

Oto|H| #| O 7H ]| AA- 2.0
AX|IFHIE A0 2.0
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O] MNCC BBB+ 5.0

B ALRY olMcEgE BBBO 2.5
e el s AA+ 1.7

AtZ : KISKHAHE 7}

47



Appendix 2] SMMAHHS & Al

gs=¢4

|& Xt 02) 3215-1435

H1, SMYAILLY
BEEIC =29 HFSH O
KR647877AE47 SOH T XN ALK& 1-10 2024-04-04 2026-08-04 2
KR6489122E80 of bl K| 2 Kt2-1 2024-08-07 My

H2 3AMESE HA s 2026-07-24~2026-07-31)
EaHAYA SHA T 57| %
BlA way | sp | oooedd ® i
o | o | & 2
X|O}O|H| =20 E H|3X}(R)1-8 | 2026-07-27 | ABS | BBB+ | BBBO
H3. 3\ faME8Sa HE sg : 2026-07-24~2026-07-31)
T2 AN "t 35 NICE o
Mt HlH 2| =27t 2026-07-28 BOND A0
Mt Agrgnta| = 2026-07-30 71868
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

SPC 7| Z=XpAtE MM 2 KIS-NetS

E5) golsty

+ ASLICL

235 A3 02) 3215-1457

(712F: 2026-07-27~2026-07-31, £+ : %4 9)

= o
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o= (=
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7| 2 OfO[H| K| & & Xt AT AR 2026-08-31 1,875 SKMEE
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Appendix 4] F2t THH S|

O|M& CH2| 02) 3215-1432

H1. FUHNASRE 7| aA (9 wakel)
Z3M Sx=M Sokxy 2 7IEtZ-8X PR oA | ABS A
1,000,000 1,590,000 600,000 3,380,000 2,207,000 630,599 771,490 10,179,089

XE : KISKHAEIE

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

T2 271y 324 gy ER k] R H8SE

=M 2026-08-07 | X{2026-0180-0063 2026-06-05 2m 2d 1,000,000
2026-08-03 |=aM(EY2])2021-80]5Y-A 2021-08-03 5Y 220,000 AAA
2026-08-04 |St==XRIESA265() 2021-08-04 5Y 30,000 AAA
2026-08-04 |FEAFESAH98(AN 2025-02-04 1Y 6m 50,000 AAA
2026-08-04 |$+=7 21057 2021-08-04 5Y 300,000 AAA
2026-08-05 |saXH(EY2()2019-80(7Y-A 2019-08-05 7Y 200,000 AAA
E x4 2026-08-05 | FEAFESAH38(Ah 2024-02-05 2Y 6m 150,000 AAA
2026-08-05 |$H=72{1408 2024-08-05 2Y 400,000 AAA
2026-08-05 |ZAE7LSAL25 2024-08-05 2y 10,000 AA+
2026-08-06 |FEHZESAH99(Ah 2025-02-06 1Y 6m 60,000 AAA

2026-08-07 |2 &SR EH14-28 2014-08-07 12Y 50,000
2026-08-08 | EEZZAL82 2011-08-08 15Y 120,000 AAA

& XY 2026-08-03 | E2tDC026-0803-0910 2026-05-04 2m 30d 600,000
2026-08-03 |4+223410]0300-0803-1 2023-08-03 3y 520,000 AAA
2026-08-03 |F4H2%32025-098H11M-03 2025-09-03 11m 130,000 AAA
2026-08-03 | M 52%29-070[1225(H) 2025-07-25 1Y 9d 100,000 AA+
2026-08-04 |72 (H)25080|1A-04 2025-08-04 1Y 280,000 AAA
2026-08-05 | A+224410]0200-0805-1 2024-08-05 2y 280,000 AAA
2026-08-05 |ot=+=2=8&2108Lt-0|&-5 2021-08-05 5y 50,000 AAA
2026-08-05 |ot=m==2AZ&(H)2508Lt-0H-1 2025-08-05 1Y 90,000 AAA
2Ky 2026-08-06 |=4ta& X H(2%E)25-20(18-06 2025-02-06 1Y 6m 190,000 AAA
2026-08-07 |++223410]0300-0807-1 2023-08-07 3y 300,000 AAA
2026-08-07 |t=+E=ASF82308Lt-0|&-3 2023-08-07 3y 260,000 AAA
2026-08-07 |422510]0100-0807-1M 2025-08-07 1Y 420,000 AAA
2026-08-07 |=tta &AM (28)25-20/18-07 2025-02-07 1Y 6m 50,000 AAA
2026-08-07 |7| 28 (A)2508EH1A-07 2025-08-07 1Y 230,000 AAA
2026-08-08 |2t=+EAFZS2505L-0|F-1.25 2025-05-08 1Y 3m 300,000 AAA
2026-08-08 | =T &AM (28)2023-080|3Y-C 2023-08-08 3y 180,000 AAA
2026-08-03 | Ad7HE2605(X|) 2023-08-02 3Y 1d 30,000 AA+
2026-08-03 |JB 2|7HT|EH502-7 2024-02-02 2Y 6m 1d 50,000 AA-
2026-08-03 |JB 22|74 I Et556-1 2026-03-03 5m 50,000 AA-
2026-08-03 | StLIZHI|EH420-3 2024-02-02 2Y 6m 1d 50,000 AA-
2026-08-03 |HCiFHHA527-1 2024-08-02 2y 1d 20,000 AA-
2026-08-03  |BNKZHI|E358-1 2024-08-02 2Y 1d 30,000 AA-
2026-08-03 | #|O|H|ZHm|E515-7 2023-08-02 3y 1d 20,000 AA-
2026-08-03 |OtO|AZHmEH102 2023-08-03 3y 90,000 AA-
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2026-08-03 |O|2Hof| M7 1| Eres 2023-08-03 3y 60,000 AA-
2026-08-04 | #|O|H|= BI7}=384-3(Ah) 2023-08-04 3Y 60,000 AA+
2026-08-04 | A|O|H|7} | E539-3 2024-07-04 2Y 1m 50,000 AA-
2026-08-04 |StLt7HIEF397-6 2023-08-04 3y 20,000 AA-
2026-08-04 |HICHFHA T H481-4 2023-08-04 3y 20,000 AA-
2026-08-04 | R2|ZEINL|E477-2 2023-08-04 3y 10,000 AA-
2026-08-04 | CH7H 1| EH1989-3 2023-08-04 3y 20,000 AA+
2026-08-05 | O|7HI|Ek418-2 2021-08-05 5Y 20,000 A+
2026-08-06 | #|O| 770 [ E33 2025-02-06 1Y 6m 5,000 BBB+
2026-08-06 |StLIZHE201-4 2021-08-06 5Y 120,000 AAD
2026-08-06 | 2|7H=246-4(Ah 2024-08-06 2Y 10,000 AAO
2026-08-06 |22 AI| I EAE|0k46-3 2024-02-06 2Y 6m 10,000
2026-08-06 | 0|2 0| A 7H | £F51-3(X]) 2021-08-06 5Y 20,000 AA-
2026-08-06 |&0O|7H=539-2 2024-08-08 1Y 11m 29d 150,000 AA-
2026-08-06 | HACHIHI|EF2012-3 2024-02-06 2Y 6m 50,000 AA+
2026-08-06 | SCH7HI|EH2025-1 2024-08-09 1Y 11m 28d 20,000 AA+
2026-08-06 | HACHIHI|EF2068 2025-08-08 11m 29d 100,000 AA+
J|eias 2026-08-06 L2174 m| 2428-3 2021-08-06 5Y 10,000 AA-
. 2026-08-06 | SHLIZHI|EF433-1 2024-08-08 1Y 11m 29d 20,000 AA-
2026-08-06 | 2CHFH=905-1 2024-08-06 2Y 70,000 AA+
2026-08-06 || O|H|7H | E478-7 2021-08-06 5Y 10,000 AA-
2026-08-06 | 70[H|7H | & 529-2 2024-02-06 2Y 6m 110,000 AA-
2026-08-06 | ACH7HI|EH1818-2 2019-08-06 7v 10,000 AA+
2026-08-07 | AH2IHI|EF744-1 2024-08-08 1Y 11m 30d 40,000 AA-
2026-08-07 |AH274 I EH725-2 2024-02-07 2Y 6m 30,000 AA-
2026-08-07  |#HO|H|7HI|E516-3 2023-08-08 2Y 11m 30d 40,000 AA-
2026-08-07 |ROI7Hm|E375-2 2019-08-08 6Y 11m 30d 50,000 A+
2026-08-07 | HCHFHE=831-7(X]) 2021-08-09 4Y 11m 29d 50,000 AA+
2026-08-07  |SHLIZHI|EF433-2 2024-08-08 1Y 11m 30d 40,000 AA-
2026-08-07 22|71 o/ E516-1 2024-07-30 2Y 8d 20,000 AA-
2026-08-07 |2 EI ST E478 2023-08-08 2Y 11m 30d 100,000 AA-
2026-08-07 | HACHIHI|EF2025-2 2024-08-09 1Y 11m 29d 50,000 AA+
2026-08-07 | HCHIHI|Er2025-3 2024-08-09 1Y 11m 29d 20,000 AA+
2026-08-07 | HCHIHI|EF2025-4 2024-08-09 1Y 11m 29d 20,000 AA+
2026-08-07 |2L|7}E=539-3 2024-08-08 1Y 11m 30d 20,000 AA-
2026-08-07 |®O7t=539-4 2024-08-08 1Y 11m 30d 50,000 AA-
2026-08-07 |00l K| sR7H I 2214 2023-08-08 2Y 11m 30d 130,000 AA-
2026-08-07 | HCHH{AH528-1 2024-08-09 1Y 11m 29d 40,000 AA-
2026-08-07 |HCHHD{-E508-2 2024-02-08 2Y 5m 30d 10,000 AA-
2026-08-07 |3}LI7t=241-4 2023-08-08 2Y 11m 30d 10,000 AAO
2026-08-07 |ZO|X|T}O|HAd54 2025-08-08 11m 30d 5,000
2026-08-07 |ZO|X|m}o|H A5 2026-02-06 6m 1d 2,000
2026-08-07 ﬂ%%IHHulEE*ﬂa-z 2024-08-09 1Y 11m 29d 150,000 AO
2026-08-07 |M2| X7 @ &239-3 2023-11-09 2Y 8m 29d 10,000 A+
2026-08-07 |A|O|7t7H I &34 2025-02-07 1Y 6m 5,000 BBB+
2026-08-03  [StLEEH7-2 2021-08-03 5Y 170,000 AAO
2026-08-03 | SO0 AE[8CB 2021-08-03 5Y 64,599 A+
2026-08-06 |&257 2025-08-06 1Y 6,000 BB+
=IPNPA | 2026-08-06 |=0O2|X6-2 2024-08-06 2Y 160,000
2026-08-06 |®O2[%6-3 2025-08-06 1Y 80,000
2026-08-07 |2E2|28X|IF14 2025-02-07 1Y 6m 100,000 AAA
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2026-08-08 |ZATQIE22-6 2019-08-08 7v 50,000 AA-
2026-08-03 | = P 2K &S KH5-3 2025-05-08 1Y 2m 26d 690 AAA
2026-08-04 | ROIFHL| M| ALK RS 1-10 2024-04-04 2Y 4m 3,800 AAA
2026-08-05 |FEEZE3AIMBS2016-16(1-6) 2016-08-05 10Y 90,000 AAA
2026-08-06 | FEEFESAIMBS2021-17(1-4)(Ah) 2021-08-06 5Y 550,000 AAA
2026-08-07 | FE{ALIO|EX|79K}-9 2025-02-07 1Y 6m 19,000 AAA
2026-08-07 |FEALIO|EX|7631-12 2024-08-07 2Y 10,000 AAA
ABS 2026-08-07 |REZALO|EX|7271-16 2023-12-07 2Y 8m 5,000 AAA
2026-08-07 |REZALIOIEX|73/71-15 2024-02-07 2Y 6m 5,000 AAA
2026-08-07 |FE2{ALO|EX|7071-18 2023-08-07 3Y 2,000 AAA
2026-08-07 | FE2{ALO|EX|8071-8 2025-04-07 1Y 4m 22,000 AAA
2026-08-07 | FEALO|EX|8671-2 2026-04-07 4m 15,000 AAA
2026-08-07 |FEB{ALO|EX|8271-6 2025-08-07 1Y 16,000 AAA
2026-08-08 | FEZ{ALIO|EX|7471-14 2024-04-08 2Y 4m 8,000 AAA
2026-08-08 | RFEZ{AIIO|EX|8471-4 2025-12-08 8m 25,000 AAA

A= : KISAHHE 7L
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Q) «isritmt

orE ¥ 2] 02) 3215-1482

H1. HESF2 XA LAl (SH9l: 7HE, o 9, 7|2t : 2026-07-27 ~ 2026-07-31)

F8ac 559 H8E53 w¥y | Wiy FRNAHE A olE | LHIA b3 £3t
KR6000035G71 | 22| 2230070|(#)01227(X|) AAA 2026-07-27 | 2027-07-27 | A HAAL AAA CD 17H&+27bp 1 2,900 KRW
KR6060006G70 |= CI22446070|(01)1H-27 AAA 2026-07-27 | 2027-07-27 | A HAAL AAA CD 17H&+27bp 1 2,000 KRW
KR6000016G74 |415H2%30-07-0]-6M-A(HS) AAA 2026-07-27 | 2027-01-27 |21 H4AF AAA CD 170 & +28bp 1 3,600 KRW
KR6000017G73 |Al$H28430-07-0]-1-A(HS) AAA 2026-07-27 | 2027-07-27 | 21 H4AL AAA CD 17§ +27bp 1 1,100 KRW
KR310508GG74 | 7|28 (H)26070|335A-30 AAA 2026-07-30 | 2027-06-30 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+34bp 1 1,400 KRW
KR380602GG72 |=Ata&XH#H(28)26-70](1#H)12-31 AAA 2026-07-31 | 2027-07-31 | I E3AF AAA CD 17 & +26bp 1 1,100 KRW
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