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

YIS SxE KEY POINT
B7h2 X+ 02)3215-1437 o MFLHH| Z DX SHFCUE LA
o HFLOiH| SOXHX|= =X +E L

o HECHH| SAMY K% £H 208 Yo

I. KISSE*|AX|3

E1. AR S 71708 $HSAE/FH 0| H/VTM (FESAB, B9 %)
T2 " ™ 3M 6M 1Y 3y Inception
SR |FEHAE -0.28 -0.06 -0.87 -343 -6.00 6.95 1.68
Duration 5.04 5.11 5.31 5.65 6.02 5.16 1.75
YTM 4,07 4.09 3.83 3.29 2.64 3.99 7.45
=Y FHFAUAE -0.51 -0.50 -2.37 -7.22 -12.22 2.70 1.55
Duration 8.25 8.40 8.74 9.31 9.87 8.37 2.05
YTM 419 419 3.95 3.33 2.64 3.80 6.86
& OFxH FHRAE 0.00 0.25 0.71 0.88 1.67 10.01 1.43
Duration 1.28 1.32 1.27 1.29 1.29 1.25 0.96
YTM 3.45 344 3224 2.77 2.32 3.71 6.80
S| ALY FHRAE -0.06 0.36 0.51 0.09 0.00 12.30 2.08
Duration 2.27 2.27 2.32 2.43 2.48 2.53 1.35
YTM 418 422 3.93 3.45 2.80 4.46 8.43
KOBI30 FHRAE -0.03 0.31 0.64 0.47 0.76 9.84 1.56
Duration 1.85 1.82 1.83 1.81 1.82 1.81 1.87
YTM 3.65 3.67 3.49 2.99 2.29 3.83 6.86
KOBI120 FHAE 0.02 0.28 0.63 1.02 1.88 9.86 1.41
Duration 0.97 0.95 0.97 0.96 0.96 0.95 1.1
YTM 348 3.46 3.20 2.91 2.48 3.86 7.09
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=2 MHX|+= Falo]d 0| =3, MHX| YTM F0|
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4.5%

10 M 4.0%
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— 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
=i 0.55 1.43 2.33 3.69 12.82 7.85
N 0.59 1.41 234 3.73 7.26 2.70
Sy 0.62 1.45 2.38 3.57 10.77 3.75
sot5H 0.61 1.35 2.15 0.00 0.00 1.28
28Ky 0.62 1.41 234 3.02 6.35 1.26
7|Et=E X 0.62 1.44 2.31 3.36 5.21 1.57
NS 2RET) 0.58 1.46 236 3.6 9.36 2.33
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.61 1.47 2.45 3.84 0.00 1.74
A 0.60 1.43 234 3.62 12.51 5.00




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.243 3.608 3.808 4.028 4.571 4225
N 3.223 3.635 3.904 4,156 4500 3.875
S 3.516 3.892 4.087 4.270 4.679 4116
SoHEH 3.088 3612 3.814 0.000 0.000 3.500
2A XK 3.486 3.831 4.029 4.195 4.440 3.725
7|Eta-& X 3.865 4.299 4.420 4.488 4.854 4219
A (S EZEET) 3.817 4.225 4.430 4478 4.937 4276
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.608 3.994 4161 4309 0.000 3.957
A 3.505 3.893 4,090 4153 4589 4130
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 4.62 6.41 3.98 8.03 26.18 49.21
N 0.21 0.27 0.24 0.38 0.10 1.20
S=x 249 3.10 2.94 2.24 2.76 13.54
SoHEH 1.00 1.88 0.63 0.00 0.00 3.51
2y 491 493 1.48 0.36 0.03 11.71
7|Eta-8 X 2.68 3.75 1.98 0.83 0.02 9.25
A (S ZEET) 2.35 341 227 1.31 0.75 10.09
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.46 0.51 0.31 0.21 0.00 1.48
A 18.71 24.25 13.84 13.36 29.84 100.00
XtE: KISKHEE I}
5. KISSSHAX| = ME|/U7|E FF == (SHl: 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
=M 26 22 19 44 49 160
N 196 258 266 508 40 1,268
S=Xy 564 696 633 514 704 3,111
SoHEH 8 6 2 0 0 16
23Ky 502 439 122 37 7 1,107
7|Et=8X 1,477 1,901 961 497 16 4,852
A (B EZEET) 523 663 396 348 309 2,239
AR (B2 ET) 0 0 0 0 0 0
ABS 441 344 109 41 0 935
A 3,737 4,329 2,508 1,989 1,125 13,688

X2 KISKHEE 7}



Il. KIS ESGX|HX|5 30|

H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM

@ «isrsrzo

CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS SY40E -0.050 0.380 0.560 0.240 0.260 11.280 0315
ESG Duration 2.140 2.150 2.210 2.280 2.150 2.330 3.110
s YTM 4037 4.094 3.804 3.326 2651 4238 2.488
ESGEHMA FXH49E -0.060 0.360 0.490 0.170 0.010 10910 0.176
Duration 2.180 2.190 2.230 2.270 2410 2420 3.690
YTM 3.921 3.981 3677 3.219 2.590 4182 1.996
HlmX|$ |FH49E -0.070 0.330 0410 -0.040 -0.300 11.180 0.301
Duration 2310 2.320 2.370 2.480 2610 2.660 3.100
YTM 4.009 4.060 3752 3.300 2.684 4230 2410
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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 0.66 1.49 2.39 3.52 9.78 2.49
2%y 0.77 147 236 2.97 6.94 1.50
7|Eta-& X 0.65 148 237 3.25 492 1.84
AN (S EZRES) 0.58 1.46 2.35 3.63 7.88 2.10
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.62 1.48 2.46 3.83 0.00 1.89
A 0.62 147 2.38 3.57 8.73 2.13
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 3.527 3.871 4.053 4217 4611 3.965
28Xy 3.625 3.837 4.028 4.296 4469 3.821
7|EtE2&X 3.740 4.166 4.355 4434 4.572 4.166
SIMHBSEREDS) 3.782 4.193 4.405 4.480 4.781 4225
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.549 3.957 4.150 4307 0.000 3.960
A 3.674 4.050 4.249 4376 4.694 4.094
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH21: %)
& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
SxY 6.17 8.06 7.75 427 2.13 28.38
28Ky 1.77 3.77 1.01 0.02 0.09 6.66
7|Eta-8 XY 1.94 2.84 1.98 1.57 0.02 8.36
AN B EEES) 11.01 15.59 11.30 6.70 2.36 46.95
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 247 3.26 2.32 1.60 0.00 9.66
A 23.35 33.52 24.36 14.16 461 100.00
XFE: KISKHAE T
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54 5E0]4 HH
S=Xy 157 204 204 147 85 797
23Ky 20 41 13 1 1 76
7|Et=8X 121 158 117 106 2 504
N BEREET) 296 377 242 220 130 1,265
AR (B2 ET) 0 0 0 0 0
ABS 83 99 66 40 288
A 677 879 642 514 218 2,930

X2 KISKHEE It
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o
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MSB 2YR
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@ KISRF&HE 7

H1. FU 3K 2EHS (EH2l: %)
IE 7/31 8/7 8/14 8/21 M ZELCHH|(BP)
Sot14 3.26 3.235 3.23 3.26 3.0
ot 2 3.67 3.635 3.695 3.752 5.7
=7 34 3.76 3.747 3.795 3.855 6.0
=154 402 3.965 4.042 4107 6.5
=1 104 4.262 4.215 4.31 437 6.0
SAHHAAA 34 4.1 4.075 4108 4176 6.8
SAHHAAA 54 4308 4.253 4326 4391 6.5
SAHHAAA 104 4443 4396 4488 4548 6.0
AtZ : KISAHAHZE G
J&3. 30X SPREAD 0| (£l : bp) 34, E4XAAA SPREADZFO0| (5421 : bp)
3_5 SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0

200 oo

40.00 {1 ) VY AA\ M

20.00

0.00 0.0
& ” \,"’q;\, N ” I\ > N ” D°°y N > 0””'9/ N > o"y/
& & & 5 g g o R o
AHZE : KISKHAE 7} XEE : KISKFAE 7}
H2 FU 3N A= E HE (TH21: bp)
= 7/31 8/7 8/14 8/21 M|
=31 310 SPREAD 50.2 46.8 51.5 51.5 0.0
=11 3_5 SPREAD 26.0 218 247 25.2 0.5
=3 510 SPREAD 24.2 25.0 26.8 26.3 -0.5
=31 _E4X{AAA 3YR SPREAD 34.0 32.8 313 32.1 0.8
=11 EK{AAA 5YR SPREAD 28.8 28.8 28.4 28.4 0.0
=1 ELX|AAA 10YR SPREAD 18.1 18.1 17.8 17.8 0.0

Xt : KISKHAE 7}



0 KISApAHE 7t

J&s5. X8, EFIAAA =4 E S MFOH| FE|HEF (42 : %, bp)
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Kt : KISKHAE 7}
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Q KISKF4HE 7

H9. 2F SN FdHE (2l 7H, %)
UEA 359 MESE at7] e | HGEad LEFo
2026-08-18 EX| e H626 AAA 354 OIE -0.5bp 4150 2,000
2026-08-19 MEWESAR026-7 AAA 54 213 +5.0bp 4532 2,000
2026-08-19 I H = ZAR87 AAA 354 OIE -1.0bp 4209 1,500
2026-08-20 E23AH015 AAA 304 OIE +7.8bp 4.934 500
2026-08-20 EX|FEiX] 627 AAA 504 2HE +4.7bp 4974 900
2026-08-20 SR IAZALST AAA 34 ol 4126 800
2026-08-21 Z2ZAH016 AAA 8 oy 4437 600
2026-08-21 BAMDEZAR2026-08 AAA 2 0lE -6.7bp 3918 200
2026-08-21 REAFEE[ B AR 1633 (AL AAA 24 oy 3.920 400
2026-08-21 REAFE| S AR 1643 (A AAA 34 oIE -2.0bp 4077 900
2026-08-21 | FEHZ /S AIMBS 2026-21(1-1)(Ah) AAA 1 =1 +41.0bp 3.807 543

2026-08-21 | FEEZESAIMBS 2026-21(1-2)(Ah) AAA 2 =1 +350bp 3.993 600
2026-08-21 | FEAZSIAIMBS 2026-21(1-3)(Ah AAA 34 =1 +30.0bp 4107 1,900
2026-08-21 | FEEZESAIMBS 2026-21(1-4)(Ah) AAA 54 =1 +29.0bp 4359 1,500
2026-08-21 SRS £H26-25(Ah - 34 +399.8bp 3.998 800
X2 : KISKHAME 7}
. 3% g9
XehFE FEAEE2 310 26-58 SHCE 8= 0|EH 2 9% 8466 0| FSIIALCE O|OjA I 11
26-3 YAl 9= 8291 ¥ FSE|H 1 FE O|RULCH
J87. FU X 5d5F 58 (EHel: o)
120000
100000
80000 -
60000 —
40000 -
20000 —
O T T T - T - T T T
S% F12510 =265 =Ii25-3 J|A125-8 T[26-3 |A25-11 =I126-6
AXtZ : KISKHAHE 7}
88 F A THEE |5 (5H9): odg))
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XtE: KISKHEEIE XtE: KISKHAHE 7}
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H1. 2Wxj g 0CjH] AzgE Y HEER (42l bp)
S8 25 AT E(08/21) T ZCHH[(08/14) M| (07/21)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 399 | 232 | 287 | 345 | 30 | 00 | 00 | 00 | 12 | -30 | -05 | 00
=0 399 | 227 | 287 | 371 | 30 | 00 | 00 | 00 | 12 | -30 | -05 | 00
AAA 471 | 330 | 325 | 448 | 30 | 00 | 00 | 00 | 12 | -30 | -05 | 00
AA+ 527 | 414 | 459 | 529 | 30 | 10 | 00 | 00 | 12 | -30 | -05 | 00

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =2F A% E(08/21) HZrHH|(08/14) MELiH|(07/21)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
AA+ 637 | 546 | 431 | 1369 20 | 05 | 05 | 00 | -50 | -53 | 00 | 00
AAO 645 | 636 | 607 | 1554 20 | 00 | 00 | 00 | -65 | -53 | -02 | 00
AA- 717 | 726 | 693 | 1761 20 | 00 | 00 | 00 | -75 | -45 | -02 | 00
A+ 107.6 | 152.1 | 184.2 | 2448 | 25 | 00 | 00 | 00 | -70 | -45 | 00 | 00
A0 1735 | 2278 | 2477 | 2892 | 25 | 00 | 05 | 00 | -70 | -45 | 00 | 00
A- 229.4 | 294.1 | 3136 | 3535| 25 | 00 | 05 | 00 | -68 | -45 | -02 | -03

=2 o o
S AN 3% 74002 Y02, W F fH] 1 650021 ZAHCL THEH F4 HHES XSHO

£Q

of, BE =2 o 2 2l S5 2Rt F 7|2 o|#X 7t 2E CHH| +4bp, +7bp =& FHEIA2

0, = St P2 O| ;XY ot +3bp =& 2 THO| O| 20X THAIY 2Hf HAHO| XS5/ ULCH

7IElgEM 2 NHSYH L RS 22Xz 55 290093 2 2E 20| O|ROH 2, ol &

o~ O
se e
&5, F2H 23| LHF0| (2 - %) d3e6. £t o ™A L3HF0| (2Hl: %)
20000 , BESFN mMFXH mAAA T AA+ 3,500 - m7tE 2ol m Y m] e
3,000 -
15,000 1 2,500 |
2,000 -
10,000 1 e
1,500 1
5,000 - 1,000 1
500
0 0 : : : : ‘
2026-08-17 2026-08-18 2026-08-19 2026-08-20 2026-08-21 2026-08-17 2026-08-18 2026-08-19 2026-08-20 2026-08-21
XbE: KISKHHEIE X2 KISAHHE It
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H3. F7 28K 2l Hg
8 559 dage] | AT E ERL 7|
AAA 71234 (A1)26080]1.5A-18 3.820 OIH +4bp | 2026-08-18 | 2028-02-18
AAA 7| 234 (A1)26080[2A-18(Ah 3.930 OIH +7bp | 2026-08-18 | 2028-08-18
AAA 7| 23 (A1)26080[2A-19 3.920 OIH +2bp | 2026-08-19 | 2028-08-19
AAA 7| 23 (A1)26080|3A-19 4.080 OIH +1bp | 2026-08-19 | 2029-08-19
AAA AH226410/0106-0819-2 3.830 OIH +2bp | 2026-08-19 | 2028-02-19
AAA | BH2HEQ382608XF-0|H-1.25 | 3750 OIH +3bp | 2026-08-19 | 2027-11-19
AAA 7| 28 (A)2608%HA-20 3.540 OIE -10bp | 2026-08-20 | 2027-08-20
AAA A+226410/0300-0820-2 4.050 OIH +3bp | 2026-08-20 | 2029-08-20
AAA 7| - 23H(EH2608Tt273A-21 3.550 OIE -10bp | 2026-08-21 | 2027-05-21
AAA 7| 23 (A1)26080]1.5A-21 3.870 OIE +4bp | 2026-08-21 | 2028-02-21
AAA 7|23 (A1)26080[3A-21 4.090 OIE +3bp | 2026-08-21 | 2029-08-21
AAA AH226410/0200-0821-1 3.930 OIH +3bp | 2026-08-21 | 2028-08-21
AAA | BHRAZEQAZ826087F-201-184 | 3310 OIE -3pp | 2026-08-21 | 2027-02-21
AAA | BHRAZEQZ-82608EF-E01-304 | 3.550 OIE -10bp | 2026-08-21 | 2027-06-21

XtE: KISKHAHE It

H4, T {HRY LW s
8 353 walge | wWADE EC TH7| Y
AA- oll0f| O| X| = &4 7 | £ 269- 1 4375 OIE -3pp | 2026-08-21 | 2029-06-20
AA- ol 0f| O X| & & 71 | £k 269-2 4375 OIE -3pp | 2026-08-21 | 2029-06-21
AA- Qllof| O X| 5 & 71 | £k 269-3 4.407 OIE -3pp | 2026-08-21 | 2029-08-21
AA- ol of| O X| 5 & 7] | £k 269-4 4413 OIE -3pp | 2026-08-21 | 2029-09-20
AA- Qll0f| O X 5 & 7] | £k 269-5 4457 OIE -2bp | 2026-08-21 | 2030-02-20
AA- ol of| O| X| 5 & 7] | £k 269-6 4457 OIE 2bp | 2026-08-21 | 2030-02-21

AbE: KISKHAHE ZF
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54.6bp= T = Cf{H| 0.5bp ZHCH | AT

A87. 38M /8% F0l (E9l: 28l)
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120’000* O:Il_HWToo |_0H1To<:>
100,000 -
80,000 -~
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0 A
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QIAHH : HIZA HI=)| 2 SHAFSH Shol || &b
gotggdxt KEY POINT
uEX| < iz 02) 3215-1471 o HE AEZY

o A} AZYE FLZHE = RN

SlA MESE

AL 7|E 2IARRY 3E TH7| AAASE2 =10 OfH| 3R A= E= ™ 3 CfH| 0.2bp StEFSH 49.6bpE Lt

m
bdm
H
>
>
o
on
il
ro
Rl
="'.=
o
O
UD
O
©
_O'_
r
(o))
r\J
~
O
:O
o|n
il
ro
>

1 2= ThH] 0.2bp St2f%t 135.1bpE 7|5t

At 27 T MAAF2 0l =8 22| =M 771 S2 2= SAULE 0|0 FFE =AM z2l=

RN SIS TSH2R JSOHHM HE LAE[Zd SES LIEHHCE =AM Az == 2|72t

=0, 18 FUHoME 2, LIHX| M= ZESME LIEFRICH

e

B2 MO|E SES LiEf;

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
2023-08-21 2024-08-21 2025-08-21 2026-08-21
A2 : KISKFAHE 7}
H1. 3 A= E YU HER (H2): bp)
s a5 A8 £(08/21) HCHH|(08/14) HECHH|(07/24)
27| 1Y 3y 5y | 10y | 1Y 3y 5y | 10y | 1Y 3y s5Y | 10Y
AAA 573 | 496 | 381 | 511 | 28 | -02 | 00 | 00 | 26 | -12 | 00 | 00
AA+ 675 | 589 | 468 | 804 | 30 | -09 | 00 | 00 35 | =24 | 00 | 00
AAO 70.1 | 624 | 536 | 1143 | 30 | -09 | 00 | 00 35 | =24 | 00 | 00
AA- 739 | 668 | 63.7 | 1509 | 30 | -09 | 00 | 00 35 | =24 | 00 | 00
A+ 89.1 | 109.0 | 129.9 | 2091 | 28 | -02 | 00 | 00 | 43 0.5 00 | 00
A0 1044 | 1351 | 1747 | 2551 | 28 | -02 | 00 | 00 | 43 0.5 00 | 00
A- 1315 | 180.1 | 2347 | 3064 | 28 | -02 | 00 | 00 | 43 0.5 00 | 00

AHE : KISKHAE 7}
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NE2 222 56092 m¢ets 7|FULE OF g7HEa 2] EOM HE Al

rlo

717t ZBRITM A ZHO| IAH FOE SO[C K AT 2 0S| RS E SH2= A= B

H2. Z|Af 2 (EH81: %, bp, 9, 22)
853 553 T¥Y | mEHolg | w@imEc | wdws| | e

H3. DAY THo|oig (EHl: %, A, 2Ag)
HESE 549 EC R HEHO|Z 27| detol | s Thol
A- SKO|ZZME182-2 2025-02-18 4532 1 560 9,280

F) RES 32 Lt S|A, ELS H|Q)|
RbE: KISKHHE I, O EFAH 2
H4. X DAY A = (EH21: %, bp, ', 22)
HESE =5 E R 2 Az E/ BHOIE 27| EC R
A0 et (Fak=! 2026-08-26 JHEIE +30bp 1 300
A0 ZOHE 2026-08-26 HEaE 1.5 200
BBBO O|HEZHE 2026-08-27 JHE8IE +30bp 1 200
F) REZS 32 Lt A, ELS H|Q|
XtE: KISKHHE 7Y, DART
72, S|ARXY T3y =0 (B9l : o 2)
180,000
160,000
140,000
120,000
100,000 2023
80,000 - " 2024
™ 2025
60,000 - m 2026
40,000 -+
20,000 -+

12 28 38 48 58 ¥ 78 sE¥ 98 108 ng 1ng¥

AtZ : KISAHAHE It

18



73, 3| AR 2

3300000

3100000

2900000

2700000
2500000
2300000
2100000
1900000
1700000

2024-08-21

2024-12-21

2025-04-21

2025-08-21

2025-12-21

2026-04-21

2026-08-21

AtE : KISKHAE 7}

. S84

=7} 59.93%= AHX|ZACH AS S 1.66%P

TZHo A= 3.98%P

r

FESH2 AAA S22 M3 OiH| 3.54%P

U3 2961%E KHX|IHD, AA

AT 10.24% 2 kK|

SHC

—

b Xbz= O

2% 39.25%, 1d~3EE2 0.31%P 57t 47.79%, 38 ~5H =2 3.37%P S7t¢t

11.98%E AX|HeD 5 0|y FZH0| M= 0.3%P 5712t 0.99% & KHX|RULCE.
HS5. 2|AIX| 28 (Ehl: o 9)
= 2026-07-30 2026-08-06 2026-08-13 2026-08-20
AAA 29,240 27,840 21,049 12,920
AA 37,269 45,758 34,747 26,152
A 4,730 7,778 7,555 4,468
BBB 287 173 86 64
JUNK 36 71 56 31
Total 71,561 81,619 63,493 43,635
RtE : KISKHAE 7}
H6. 2|AIX| THEE |8 (EHl: o &)
T2 2026-07-30 2026-08-06 2026-08-13 2026-08-20
~ly 27,410 39,362 27,449 17,128
Ty~3y 35,005 34,488 30,146 20,851
3y~5y 7,316 5,692 5,461 5,225
Sy~ 1,830 2,078 437 430
Total 71,561 81,619 63,493 43,635

AtZ : KISAHAHE It
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ABS/MBS : MBS 2026-21 &%

KEY POINT

.
E|'o|-|

e MBS 2026-21
o ABS HAMQZ

02) 3215-1435

£
=

H# 2,001, Cf

TR X

H

(o]}
A

t7+ 474

MBS 2026-212 St FEIZESA

OftH ==

53

RECEL

42

7|1X22 ®M1-13] ~ H1-

fo-

(4,5439 ) A

: 2026-03-01 ~ 2026-08-21)

712

o
S
H oo
X o=
u]
= Mo
m_w_u u_._n._._u o
o Moo 30
E o . m K35 @
3 8 o Y @ R OE R
& o N~ O W w & m
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
O n O n O 1n o o
<t m o o o — — N o
1 1 1 1 1 1 1
T T
o o o o o o
o o o o o
Q Q Q Q <
n o n o n
o (] — -

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

ALE: KISKHAHE 7L

1 %, 712t : 2026-08)

(<l

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

(=

P-CBO,
3368.28

7|Et
0%

Bt

KF2: KISKHAF

Xt2: KISKHAHE 7}

: 2026-08-17~2026-08-21)

%, 712t

ogl,

(T4l -

SPC

oo
o3

ar

7| =Xt

XtZ : DARTH XS A|A|AH
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H2. 2T MBS EY 3 TR} LY HluHE (52l : 28, %)
oo MBS 2026-21(2026-08-21) MBS 2026-20(2026-08-14) MBS 2026-19(2026-08-07)
. Hral=ol Sl =a| Aoy E el Sl =a| Amgc Bl 22| AogcE
e 543 3.807 +41 601 3754 35 422 3.649 +26
24 600 3.993 +35 800 3.934 +32 1,400 3.874 +27
34 1,000 4107 +30 1,100 4034 +25 1,900 3.989 +29
54 1,500 4359 +29 1,200 4302 +29 1,200 4228 +25
74 - - - 700 4748 +60 - - -
104 - - - 600 4851 +58 ) - -
204 - - - 700 5.014 +40 - - -
304 - - - 300 5.141 +50 ; - -
&) WrZtAH FA| ; OJOfZHCH A
Az St TE S A
%4, MBS TH7|'H L3 XK =0| (EH2l: o ¢)
60,000 140,000
50,000 /\ - 120,000
/ - 100,000
40,000 2023 2
- 80,000 024
30,000 -
- 60,000 | 1202523
026 A
20,000 =<
- 40,000 ST (LX)
10,000 - \ ' 20,000
0 - )
1Y 2y 3y sy 7Yy 10y 15Y  20Y 30V

KHZ : KISKHAHE 7}

O35 MBS 7|8 2l A=Y E 0|

3.5

3

2.5

2

1.5

1

0.5

0 T

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

MBS2026-18 MBS2026-19 MBS2026-20

#N/A

Xt : KISKHAE 7}
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TEEE i ; -

KHZ : KISKHAHE 7}
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SIAIH : CD AIE giod ZiA S CP AJ 2 2ol ZiA
o 7}Ereb X} KEY POINT
2183 A8l 02) 3215-1457 o CD: sl Zta CD-2¥x| A= E F7t

e CP/ESTB:CP, ESTB ZHlZH ZA CP-2|AMK| AZE B¢

. LY SH7|XfH Al
CDEE/(AAASE 3HEE 7|E)= TFELt 1bp 7t 2.95%2 2 OrZSIALCE CD-2HXH(AAAS S 371
Y42 7|F) 2T Es dF ECt 5bp B7t8t -14.8bp 2 OLSIRACE 23 CD Ll 2 ILY 28 8, 3,600

ARS 7|=5t0 ® 3 CiH| 350 & Z4AotRACt
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2|22 2 (A1) 262 55022, SKO[L=H| 0] (A1) 58 1,0009 ¥,

e
5
(@]
)
o
o
30
40}
]

SICHE S (A1) 1832 1,000, CJ ENM(A1) 91€ 2,000 & Stz 2{2|0HA2-) 92

d181. 91€=E 2 TI|152|F0| (Be:%) B2 MMF, MAY, FHY HETAF0|  @sae
cﬁPEE“E(CD—gaoxH) f!))"'XHAAO XH’H% MME _;'Q_A_l-g
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4.0 0.1
490000
35 00s 440000
390000
3.0 _____J///(F“\_—'_""‘--’”/\'-_— 0 340000
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2.5 -0.05 240000
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2.0 01 140000
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2026 9 202026 4
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Il. CD, CP/ESTB 23 A| &}

e

=3
S o

ha

A=

2ot olC

off

.

SHACE TH7AMR 2

@ «isrsrzo

(AAA)O| 365

Hrsiol o 207,241 &

O=2 [F CiH| 67,7723 Z25IRALE A1 S8 2N CP 59,2418, ESTB 59,2414 2 H [fiH]

2t 39,767 ) Zta, 149,226 & ZtAiCt

H1. 335 CD 2Ly (THe: A R)

graial i, 7| = L= 2(%) ezl

2026-08-19 a2 2027-08-19 365 3.69 600
2026-08-19 a2 2026-11-20 93 3.01 950
2026-08-19 =02 2026-12-18 121 3.01 500
2026-08-20 a2 2027-08-20 365 3.70 300
2026-08-20 a2 2026-11-20 92 3.01 250
2026-08-21 Adgod 2027-08-20 364 3.70 150
2026-08-21 a2 2026-11-20 91 3.01 300
2026-08-21 =02 2027-02-19 182 3.10 300
2026-08-21 ofo| A3 2026-11-20 91 2.95 250

A& OEF AN Y
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FYE O oo, {FEIt F7| = Hio|H AR E 7|E 3T X0 204 HOIM X[ 4092 Ot
LHSIHAM M7t HBEJACH 22 S SHE 78 FOMCH| CH3l A& A= Of & 2 Cf OjIHA O] X| A%
Ct= 830 M 2Lt

F 2ot 50 M gauto| X|& 7hs/dof Chot o Aot XfEH AL L7t A R E[QUCH HME T FE
20| F=ZHA QI CHo|2t et =X|E 0 03t 7H2 0 =X {7t CHAl 4SME EQICH O|=2 A e
BRATE 20UHUHRE A|F 04X E 2|5t taA|E XS EACt o0 7|2 FEle 452
E[SRCH
J&h. 0|33 =4 E F0| (491 %, 7|2t: 25.08.22~26.08.20) 22 EUIR £2UE 0| (E49): %, 7|2k 25.08.22~26.08.20)
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
35 0.2
0.1 L5 0.1
3 0 1 0
2025-08-22 2025-11-22 2026-02-22 2026-05-22 2025-08-22 2025-11-22 2026-02-22 2026-05-22
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: %, 717 25.08.22~26.08.20) d84. 33 =4 E F0| (E+S1: %, 717k 25.08.22~26.08.20)
=K (%) 10Y-2Y(%) =K (%) 10Y-2Y(%)
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3 1 0.4
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15 W
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0 0 1 0

2025-08-22 2025-11-22 2026-02-22 2026-05-22 2025-08-22 2025-11-22 2026-02-22 2026-05-22
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 2026-08-20 2026-08-14 2026-07-21 M Oiy| HE oiy|
US TREASURY 2Y 417 415 4.20 1.40 -3.20
US TREASURY 5Y 434 433 431 1.40 3.10
US TREASURY 10Y 465 466 459 -1.00 6.10
US TREASURY 30Y 5.19 5.23 511 -3.60 8.50
DEUTSCHLAND REP 2Y 2.86 2.78 2.79 8.10 7.40
DEUTSCHLAND REP 5Y 2.99 2.88 2.89 10.30 9.10
DEUTSCHLAND REP 10Y 3.26 3.15 3.15 11.10 10.80
DEUTSCHLAND REP 30Y 3.76 3.66 3.65 10.70 11.10
JAPAN GOVT 2Y 1.67 1.66 145 1.40 22.60
JAPAN GOVT 5Y 2.12 2.14 1.95 -2.70 16.50
JAPAN GOVT 10Y 2.86 2.88 2.73 -2.70 12.40
JAPAN GOVT 30Y 403 403 3.90 0.10 12.70
CHINA GOVT 2Y 1.23 1.23 1.25 -0.30 -1.90
CHINA GOVT 5Y 1.39 1.39 143 -0.10 -4.20
CHINA GOVT 10Y 1.69 1.68 1.73 0.30 -4.70
CHINA GOVT 30Y 2.17 2.16 2.24 0.40 -7.60

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(29l %, 717t 25.08.22~26.08.20)

2,000
1,800
1,600
1,400 M
1,200
1,000
RC RN (Y Y R S
N Apf’ msf” @i@’ @W& moib/
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X2 : KISKHHEZL, Bloomberg
d87. KP= 58 M3 HE (EH91: %)
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2
1
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XtZ : KISKHHE I, Bloomberg
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dZl6. MOVE & VIX

(EH9l: %, 712t 25.08.22~26.08.19)
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(2+9l:bp,717+:26.08.14~26.08.20)

12 eZ/fE1278E 24 sd 74 104 15 204

X2 : KISAHEE I Bloomberg

J&10. KPE HZ8K #HE HE

@ «isrsrzo

(E+9l:bp,712+:26.08.14~26.08.20)

DR
4

O Rr N W

(bp)

1Y e/l 1270 g 2 54 74 104 15 204

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 26.08.17~26.08.21)

X HYMA ME 22

2.22% 8.89%

8.89%
2.22%
4.44%
13.89%
4.44%
13.89% 2.78%
8.33% 33.33%
16.67%
| Utilities B Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical
B Communications M Financial B Communications M Financial
Government Basic Materials Government Basic Materials
Industrial Consumer, Cyclical Industrial Consumer, Cyclical
Technology Technology
Xt& : KISAHHE I, Bloomberg
H2 HF CiH] B MH ME FZ (E+2: %, 71Z}: 26.08.10~26.08.21)
HE] 25 e 57
Financial 22.22% 16.67% 5.56%
Consumer, Cyclical 8.89% 13.89% -5.00%
Consumer, Non-cyclical 2.22% 5.56% -3.33%
Energy 0.00% 0.00% 0.00%
Government 33.33% 16.67% 16.67%
Basic Materials 4.44% 8.33% -3.89%
Communications 13.33% 2.78% 10.56%
Diversified 0.00% 0.00% 0.00%
Industrial 4.44% 13.89% -9.44%
Technology 2.22% 0.00% 2.22%
Utilities 8.89% 16.67% -7.78%
0.00% 0.00% 0.00%

Government(Municipal)

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712t 26.08.17~26.08.21)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KEBHNB Float 08/20/27 AUSTRALIAN | AUD 2026-08-19 2027-08-20 |4.936% | BBSW3M 35.46MM
INDKOR Float 02/19/27 DOMESTIC CNY 2026-08-19 2027-02-19 | 3.107% | KRFRRATE | 84.68MMM
GSENGI Float 08/20/29 EURO-DOLLAR | USD 2026-08-20 2029-08-20 | 4.597% | SOFRRATE 30.00MM
CITNAT Float 05/03/27 US DOMESTIC | USD 2026-08-20 2027-05-03 | 4.02% | SOFRRATE |  100.00MM
KDB Float 08/23/27 EURO MTN usD 2026-08-21 2027-08-23 | 3.956% | SOFRRATE 50.00MM
NACF 0 12/24/26 EURO-DOLLAR | USD 2026-08-24 2026-12-24 -- 10.00MM
EIBKOR 3.46 02/25/28 EURO MTN HKD 2026-08-25 2028-02-25 | 3.46% 50.00MM
CITNAT Float 08/27/27 EURO MTN EUR 2026-08-26 2027-08-27 |2.594%| ESTRON 46.68MM
HYUSEC 4 % 08/26/29 EURO MTN usD 2026-08-26 2029-08-26 | 4.875% 300.00MM
CITNAT 0 08/27/27 EURO-DOLLAR | USD 2026-08-26 2027-08-27 -- 60.00MM
SMIND 4 ¥ 02/27/30 EURO-DOLLAR | USD 2026-08-27 2030-02-27 | 4.5% 400.00MM
EIBKOR 3.427 02/27/28 EURO MTN HKD 2026-08-27 2028-02-27 | 3.427% 49.73MM
NACF 0 03/02/27 EURO-DOLLAR | USD 2026-08-27 2027-03-02 -- 10.00MM
HYUCAP Float 08/27/28 EURO MTN EUR 2026-08-27 2028-08-27 | 3.057%| EUR003M 350.19MM
SHNHAN 0 09/01/27 EURO NON-DOLLAR JPY 2026-08-27 2027-09-01 -- 104.18MM
KIWOOM Float 08/28/28 EURO MTN usD 2026-08-28 2028-08-28 | 4.536% | SOFRRATE 20.00MM
EIBKOR 3.52 08/28/28 GLOBAL HKD 2026-08-28 2028-08-28 | 3.52% 49.74MM
XtE : KISXHAHEZE Bloomberg
H4. 7t 0|2 AN X E (ZH2l: %, 717t 26.08.17~26.08.21)
Date Name Survey Actual Prior
2026-08-14 OJA|ZtH St AH| XA 2| 55 51 55.2
2026-08-14 OjA[ZiCHE 0 Ho|og 54.8 51.8 54.8
2026-08-14 OJA|ZtoEt . A H|XEZ|CH 55.2 50.6 55.4
2026-08-14 OjAjZtCHEr R 1 eIZ2 oM 4.20% 430% 420%
2026-08-14 OJA[ZtCHE D 5-104 QIZ2 0|4 3.30% 3.30% 3.30%
2026-08-18 US| H & 0.10% -0.40% 0.30%
2026-08-18 Y7 ARH e | 0.10% 0.30% 0.50%
2026-08-18 US| HdE 6.70% 5.90% 7.10%
2026-08-18 FEE7HX$ MoM 0.00% -1.30% -0.60%
2026-08-18 FEE7HX|F Yoy 9.70% 8.20% 10.20%
2026-08-18 FEAR AL 1345k 1239 1427k
2026-08-18 23 YA MoM 0.30% 0.20% 0.10%
2026-08-18 HZ=QY Mt Mas 0.20% 0.20% 0.00%
2026-08-18 HH|7tEE 76.30% 76.30% 76.10%
2026-08-19 MBA FE{ Xt MHEX| -- -0.40% 3.60%
2026-08-20 FOMC 3|22 -- -- -
2026-08-20 Zetdoor AE 47| MYy 24.8 474 414
2026-08-20 M A Hpds 210k 206k 209k
2026-08-20 HAEHAS ST AUHX S 1788k 1799k 1777k
XtE : KISXHAHEZF Bloomberg
H5. L 0| X X & (5491: %, 712 26.08.24~26.08.28)
Date ‘ Name ‘ Survey Actual Prior
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2026-08-21 S&p =29 0|3 M= PMI 53.9 - 539
2026-08-21 S&p =29 O0|= MH|AY PMI 54 - 54.6
2026-08-21 s&ap 22Y 0|3 T PMI 54 - 54.5
2026-08-25 ADP Weekly Employment Change -- -- 9.500k
2026-08-25 Zetdoor HE HMHEY &2E -- -- 74
2026-08-25 FHFA 7t X| 5= MoM 0.20% - 0.30%
2026-08-25 FHFA FEIIFAX|2= QoQ - -- 0.50%
2026-08-25 AlrpEEROfOY (2 ChH]) -1.30% -- 1.60%
08/25-08/26 A=S|7} -- - 1443k
08/25-08/26 UHS7H (A THH) - -- 5.00%
2026-08-26 MBA FEHZX} AMEX| 5= - - -0.40%
2026-08-26 Y ENS] 0.20% - 0.20%
2026-08-26 74 Q1A H| K| 2= 0.10% - 0.30%
2026-08-26 HE T oIAH| 0.00% - 0.40%
2026-08-26 PCE 27tX|$ MoM 0.10% - -0.10%
2026-08-26 2@ PCE 27| MoM 0.20% - 0.10%
2026-08-26 GDP A7t3} QoQ 1.50% - 1.50%
2026-08-26 74 QlAH| 3.20% - 3.20%
2026-08-27 M A Hds 208k - 206k
XtE : KISXHAHEZE Bloomberg
B6. Tt 54 4H X|= (5+91: %, 71Zt: 26.08.17~26.08.21)
Date Name Survey Actual Prior
2026-08-14 EOiE7HX 5= © & -- 0.20% -0.70%
2026-08-14 EOiE7HK| 5= HEH| -- 5.30% 4.90%
2026-08-18 ZEW A{H{0] of & 30 34.2 263
2026-08-18 ZEW AHio] A& -69.3 -61.1 776
2026-08-20 PPI( & CHH]) 0.60% 1.10% -0.30%
2026-08-20 PPI T AH| 2.50% 3.00% 1.80%
XtE : KISXHAHEZE Bloomberg
H7. UF 5 38 X|= (E+2I: %, 7]Z}: 26.08.24~26.08.28)
Date Name Survey Actual Prior
2026-08-21 S&P 22H/BME S X =2 PMI 52.1 - 52.2
2026-08-21 Sap =2 =Y MH|AY pMmI 50.1 - 498
2026-08-21 sap 22H 52 TE PMI 51.3 - 51.3
08/24-08/31 FYE7HX 5= | - - -0.70%
08/24-08/31 FYE7HX| 3= HE| - - 6.10%
2026-08-25 R AH ME7|THH| - - 1.10%
2026-08-25 GDP SA (4 7|CHH]) -- -- 0.20%
2026-08-25 GDP NSA T HACHH| -- -- 0.90%
2026-08-25 GDP WDA HHALHH| -- -- 0.90%
2026-08-25 QIZt AH| QoQ - -- 0.00%
2026-08-25 X2EX QoQ - - -1.50%
2026-08-25 IFO 7| &+ - -- 86.6
2026-08-25 IFO X Z7t -- -- 86.5
2026-08-25 IFO Of & -- -- 86.7
08/25-09/01 A OfTHOf (o)) - -- -0.70%
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08/25-09/01

204 OfZ SA YoY

2026-08-27

GfK 2H[X} 7| CH K| ==

XtE : KISXHHE 7L Bloomberg

#8. F7t = BH X =

(EH2l: %, 712t 26.08.17~26.08.21)

Date Name Survey Actual Prior
2026-08-14 XS5 CNY YTD 21925.0b 22250.0b 20840.0b
2026-08-14 Al {23t TiE CNY YTD 10620.0b 10380.0b 10720.0b
2026-08-14 S3ta3 M2 M| 7.90% 7.70% 8.00%
2026-08-14 £3158 M1 Yoy 3.90% 4.00% 4.00%
2026-08-14 £31583 MO YoY - 11.60% 11.80%
2026-08-14 BoP Current Account Balance - $195.1b $184.3b
2026-08-17 M ZEITLA 2R - -0.18% -0.15%
2026-08-17 7|& FEIt4 MoM -- -0.29% -0.32%
2026-08-17 20§ Yoy 1.50% 0.60% 1.00%
2026-08-17 204 O HZ=CHH| ™ EH Y| 1.40% 1.20% 1.30%
2026-08-17 ZS LML Yoy 5.00% 4.50% 5.30%
2026-08-17 S Y4 YTD Yoy 5.30% 5.30% 5.40%
2026-08-17 DY S EH L) YTD Yoy -6.20% -6.70% -5.70%
2026-08-17 MEXZAL MY E 5.10% 5.20% 5.00%
2026-08-17 2E54 EX}YTD Yoy -18.90% -19.20% -18.00%
2026-08-17 F8 234 0iE YTD Yoy - -13.20% -13.70%
2026-08-17 FX Net Settlement - Clients CNY -- 171.2b 391.3b
2026-08-20 SWIFT CNY= X 2N H|S -- 3.10% 3.10%
2026-08-20 19 s =2ty 2 3.00% 3.00% 3.00%
2026-08-20 54 s =2t =2 3.50% 3.50% 3.50%
XtZ : KISKHHE 7L Bloomberg
H9. WF 5= 4H X|&® (E49l: %, 712+ 26.08.24~26.08.28)

Date Name Survey Actual Prior
08/21-08/24 FDI ¥ ZCHH| Yoy CNY -- - -5.00%
2026-08-27 SY7| Y80l AARCHH| ™ EHH| -- -- 18.70%
2026-08-27 ArAM A Yoy -- -- 15.10%

XtE : KISXHAHEZE Bloomberg
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ELS : 20264 8& A= KOSPIXI+= 6912.95= 0%

HIHEeER} KEY POINT

HoIxl thal  02) 3215-1422 e X|t 3= CHH| KOSPI X|== 2, S&P500 5F2f
o FZHELS Wl U 24, LHBN M OfH| 24
o ELS &% i &4 det B35 Ha X2E &5

L S FA AR

=3 0K a2 A2 Ll 21Y, KOSPIX|a== T3 CHH| -64.99p SIS 0, =R X4 & NIKKEI225= MF
CHH| 3.93% St HSCEl= Al 2= OFX|2F AH2f 2 CHH| 3.52% &S5
E1. HE (fH] £ X 30| (29l Zole)
Xl X F NEES HEE
KOSPI200 1,098.18 1,096.25 v193
NIKKEI225 68,713.80 66,016.36 v2,697.44
HSCEI 8,340.83 8,634.34 A293.51
EUROSTOXX50 6,539.59 6,422.06 v117.53
S&P500 7,785.76 7,641.16 v 144.60
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
a2, ZZ 17HE F X[ F0| (H9l: ZQIE)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
70000 - r 1200 8700 - - 9000
8650 | 8000
68000 1 L 1000 sc0p | e —
+ 7000
66000 - 8550 7
r 800 + 6000
8500 -
64000 8450 | b 5000
F 600
62000 - 8400 1 [ 4000
8350 1
F 400 + 3000
60000 1 8300
+ 2000
58000 - 200 5201
8200 4 + 1000
56000 ; ; ; 0 8150 ‘ : : 0
2026-07-27 2026-08-03 2026-08-10 2026-08-17 2026-07-27 2026-08-03 2026-08-10 2026-08-17

F) 22 452 lE
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@ «is7l
H3. FZHELS T 7| X RYE BAS S & (£42l: 7H)
T2 N O]t HEE
TUHE=Y 140 7 -133
e NEa! 91 13 -78
deEs=d 26 2 -24
Sl X| = 119 38 -81
T 21 3 -18
sfeleetd 0 -9
A 406 63 -343
XtZ : KISKHAHE ¢
Ha4. FZHELS BYUY : 7| XA REE 2HESY (29l: o &)
T2 N O]t HER
FHESH 6,334 526 -5,808
IR A 3,132 276 -2,856
B 348 10 -338
Sl x| =¥ 3,867 1,162 -2,705
TU=ed 1,051 50 -1,001
sfel=etd 68 0 -68
A 14,800 2,024 -12,776
X2 : KISKHAHE 7
B5 FZHELS HAHE : 7| XXMH(ESE = 49 107H) (H9: 7H)
=2 AN 7| EXpek 2 HES N e
1 KOSPI200 SPX SX5E 22
2 KOSPI200 - - 12
3 KOSPI200 SPX - 12
4 KOSPI200 SRS, - 3
5 KOSPI200 NIKKEI225 SPX 3
6 SKSHO| A ISE=EabN; - 3
7 N EEES - - 2
8 ISE=EubN; - - 2
9 HSCEI KOSPI200 SPX 1
10 KAPCD1Y - - 1
X2 : KISKHAHE 7
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SWAP:CD 912= =d 0.01% &5

"Rt KEY POINT

MeZE 1% 02) 3215-2940 e X|t F CiH| CD 22| 0.01% A&
o IRS 22| #5A, CRS 22| &SA|
e SWAP SPREAD &}2tHA||, SWAP BASIS &5 A

2 CDEEl= 2.95%2 T F CiH| ¥SSHRACL RS F2l= MEE oz 45311, CRs F2[29| F
? M2 45 FME 2RACH IRS F2/2t KTB Yield2| X0]Ql BE-Ag A e MEHE

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

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

——USDTB3Y ——USDIRS3Y ———KRW CRS3Y ==—==KRW IRS 3Y KTB 3Y
6.00%
5.00%
4.00% W
3.00% =
2.00%

1.00%

0.00%

J82. 8 22| FUHHS (54 %)

HKTB m KRW IRS m KRW CRS = USD IRS uUsDTB
0.10% 0.10%

0.09%
0.08%
0.07%
0.06%
0.05%
0.04%
0.03%
0.02%
0.01%
0.00%

0.05%

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

@ «isxt

(THl: %)

AFIH 7

XtO| ——8/21/2026 8/14/2026
5.00% 0.045%
4.50% 0.040%
4.00% 0.035%
3.50% 0.030%
3.00%
0.025%
2.50%
0.020%
2.00%
0,
1.50% 0.015%
1.00% 0.010%
0.50% 0.005%
0.00% 0.000%
3M 6M O9M 1Y 2Y 3y 4Y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-08-21 3.978 4.0383 4.0602 4.1064
2026-08-14 3.9712 40177 4.0303 4.0648
U5 0.0068 0.0206 0.0299 0.0416
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 0.5619 0.7526 0.7541 0.6835
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
Xt0] ——8/21/2026 8/14/2026
4.50% 0.08%
4.00% T 0.07%
3.50% 0.06%
3.009
% 0.05%
2.50%
0.04%
2.00%
0,
1 50% 0.03%
1.00% 0.02%
0.50% 0.01%
0.00% 0.00%
3M 6M 9M 1y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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H#2. KRW IRS Data (H2l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2026-08-21 3.4625 3.7525 3.88 4005
2026-08-14 3.455 3.7375 3.85 3.9625
FUBZ 0.0075 0.015 0.03 0.0425
2025-12-31 2.775 2.9225 3.03 3.15
2| 0.6875 0.83 0.85 0.855
X2 : KISKHEE L
J2l5. KRW CRS (29l %)
Xt0] ——8/21/2026 8/14/2026
4.00% 0.20%
350% L 0.18%
\ 0.16%
3.00%
0.14%
2.50% 0.12%
2.00% 0.10%
1.50% 0.08%
0.06%
1.00%
0.04%
0.50% 0.02%
0.00% 0.00%
3M 6M 9M 1Y 2y 3y 4y 5Y 6y 7Y 8 9y 10Y 15Y 20Y 30Y
X2 : Refinitiv, Bloomberg
H3. KRW CRS Data (H2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2026-08-21 3.29 3435 3.54 3.625
2026-08-14 3.225 3.355 3.445 3.535
FUsz 0.065 0.08 0.095 0.09
2025-12-31 2.135 2.405 2.6 2.855
HEChy| 1.155 1.03 0.94 0.77

ALZ : KISKHAE 7}
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a2l6. KTB (5+$1: %, BP)
XpO| ——8/21/2026 ——8/14/2026

5.00% 0.14%
4.50% S

’ 0.12%
4.00%
3.50% / 0.10%
3.00% 0.08%
2.50%
5 00% 0.06%
1.50% 0.04%
1.00%

0,

0.50% 0.02%
0.00% 0.00%

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

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH9l: %, BP)
URD IRS 1Y 2y 3y 5Y
2026-08-21 3.415 3.707 3.855 4.107
2026-08-14 34 3.645 3.795 4.042
Fisz 0.015 0.062 0.06 0.065
2025-12-31 2.55 2.795 2.952 3.235
i 0.865 0.912 0.903 0.872

ALZ : KISKHAE 7L

Jd37. IRS FEH7| AmeE R0 (5] : %) J%8. IRS HEI| AZYE FUHHST (29 : %)
———KRW IRS 5Y-3Y ———KRW IRS 10Y-5Y m KRW IRS 5Y-3Y  m KRW IRS 10Y-5Y
0.20%
’ 0.025% 0.023%
0.15%
0.020%
0.10%
0.05% 0.015%
0.00% ‘ ‘ ‘ 0.010%
-0.05%
0.005%
-0.10%
2025-08 2025-12 2026-04 2026-08 0.000%
AR : KISKHAHE 7L AtZ : KISKHAHE 7}
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39, Ag H|O|A| A 3=0]

(5t : %)

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

2025-08

SWAP BASIS(1Y)

SWAP BASIS(3Y)

%W‘v'” e

1 1 1

2025-12 2026-04 2026-08

XtZ : Refinitiv, Bloomberg

a&11.

KTB/IRS 30| (T4l -

SWAP SPREAD(1Y) ——SWAP SPREAD(3Y)

0.40%

0.30%

0.20%

0.10%

0.00%

-0.10%

-0.20%

2025-08

1 1 1

2025-12 2026-04 2026-08

Xt& : Refinitiv, Bloomberg

Il FXA| &

/e gge Xtk F fH] 1418301 2 Y 1386.522 -31.8%, -229.35BPIHE HE
ME LIEFRICL 7|Et 82 83 & R22 4% 0| 22f thH| ZME 231, dizt= ZAM
AQLOIE L 1

——

o] A2
H| L.

&g

—"Eo
_—0a =

2H E88 BoCt /g A
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m SWAP BASIS(1Y)

0.066%

0.064%

0.062%

0.060%

0.058%

0.056%

0.054%

0.052%

SWAP BASIS(3Y)
- 0.065%

0.058%

Xt2Z : Refinitiv, Bloomberg

1212, KTB/IRS

FUHHS (5491 : %)

M SWAP BASIS(1Y)

0.000%

-0.005%

-0.010%

-0.015%

-0.020%

-0.025%

-0.030%

-0.035%

SWAP BASIS(3Y)

-0.008%

-0.030%

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

03M 06M 12M 03Y 05Y
0 - —
_20 M
-40
-60
-80
-100
-120
-140
-160
o) © Q S O Q N Qv 9 JQ > 3 ) © S
A M A M AN M SN SN S S S
N N G R I R A I IR
AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e M EHCHH| X}O| MZ=Cyd| Xfo| ——8/21/2026 ——8/14/2026 ——12/31/2025
1460 0
1
440 10
1420
1400 -20
1380 -30
1
360 20
1340
1320 -50
1300 -60
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2026-08-21 2026-08-14 Xto] =2 2026-08-21 2026-08-14 Xto|
KRW/USD 1386.5 14183 -31.8 USD/CHF 0.8 0.814 -0.013
EUR/USD 1.169 1.154 0.015 USD/SGD 1.27 1.28 -0.01
GBP/USD 1.364 1.35 0.014 USD/IDR 17695 17825 -130
USD/JPY 158.96 159.24 -0.28 USD/PHP 61.684 61.41 0.274
USD/HKD 7.84 7.847 -0.007 USD/TWD 31.876 32.003 -0.127
USD/CNY 6.722 6.744 -0.022 USD/SEK 9.465 9.548 -0.083
USD/CAD 1.376 1.391 -0.014 USD/PLN 3.693 3.734 -0.041
AUD/USD 0714 0.707 0.008 USD/DKK 6.394 6.476 -0.082
NZD/USD 0.597 0.587 0.01 USD/ZAR 16.063 16.191 -0.127

M2 MEASESH (15A] 40& 22 7|F)
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Q KISKHAFT 7}
Appendix 1] = 2¢dl X Credit Spread Hs g

43 ¢73 02) 3215-1438

1. 3 Fa238 (5+91: %, 2026-08-21) H2. 812 =8 22| (5+$I: %, 2026-08-21)
U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 2.950 0.010 0.180 o= 2y 4.188 0.037 -0.192
CcP90Y 3.190 0.010 -0.060 oj= 5Y 4.388 0.058 0433
=3 34 3.855 0.060 0.928 o= 10y 4.703 0.048 0.865
=3 54 4.107 0.065 0.872 oj= 20y 5234 0.010 1.131
=31 104 4370 0.060 0.985 oj= 30y 5.249 0.021 1.321
=1 204 4.665 0.120 1.320 S8 2y 2.844 0.066 0.183
=31 304 4710 0.048 1.455 S E= % 2.979 0.097 0.522
Set14d 3.260 0.030 0.758 a8 10y 3.254 0.107 0.816
S¢t2d 3.752 0.057 0.922 a8 20y 3.691 0.107 1.243
S0t 3d 3.885 0.045 0.903 a8 30y 3.763 0.107 1.406
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (PIEY : 2026-08-21) H4. 3L Credit Spread (2H2l: %, 2026-08-21)
Fax i TFCHY| | AXCHH| =2 g TFCHH| | AXCHH|
KTB3 104.64 -0.48 -27.76 E=x AAA 4176 0.008 0.097
KTB10 105.11 -0.56 -7.64 A AA- 4,523 -0.009 0.153
KOSPI 6,912.95 -64.99| 2,603.32 7|Et=-8XH AA- 4.581 0.000 0.182
0 0. 0 0 23K AAA 4.185 0.005 0.075
A& : KIS-NET A& : KIS-NET
H5. ME|'H 31 CiH| Credit Spread 'H-E Z M| Top3 L&A} (T4l : bp, 27| : 3Y)
ax ZM Top 3
- LA s HE
SIZXFARTHE| 2 A} AAA 03
MNEEA| RS SA AA+ 0.8
UM A SAL AAO 0.8
St=of QI et e A7) LK RIS A AAA 0.8
MERSSA AAA 0.8
el e Fo R o AAA 0.8
DT A RE|SA AAO 0.8
stmsESAL AAA 0.8
AAH WS SA AA+ 0.8
Stm s A TS S A AAA 0.8
QA Al Z A} AAO 0.8
LA = AT LS AL AAO 0.8
GBI | HER RS AL AA+ 0.8
St= XA S AL AAA 0.8
S DS A AAA 0.8
St EX|FEES AL AAA 0.8
ERZA|SAL AAO 0.8
HE A SA AAO 0.8
H TS AL AAA 0.8
e MEFH T ASAL AAA 0.8
- SHEZAIZAL AAOD 0.8
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EHEEINLSAL AA+ 0.8
SU4DESAL AAA 0.8
ot A A CHX| S T AAA 0.8
BEINLZA AA+ 0.8
St x| G et AL AAA 0.8
St EE ZA AAA 0.8
LAt otE AL AAA 0.8
ESSILSAL AA+ 0.8
TEHINLSAL AA+ 0.8
SASGA A S A} AA+ 0.8
SFEAA A SA AA+ 0.8
BEFEINLSA AA+ 0.8
THELY AAA 0.8
SAZASAL AA+ 0.8
St =m0l EZA AAA 0.8
BI|FE A SA AAA 0.8
O =Z A TIA AAA 0.8
St M I IA AAA 0.8
St I A AAA 0.8
A2 70 I E AA- =gt

7| 2o & A0 =gt
7|0 H| 7] | AA- =gt
Aot AA- =23t
o7 E A+ H3h
AX|FH o] A0 Hgt
Oofo|H|#|o|7Hm| & AA- 23t
SHLEZH o] B AA- B2t
st A0 28

X o|H| 2| 7Hm| & AA- B3t
AoIFHH ol e BBB+ B3t

ol 2| =7 m| & A+ B3t
OfO| 7K m| & AA- B3t
ZEAHtALTHO| & A H| AT 2| OF A+ 23t
ot E XN I & A0 23t
M OFO| IO tH A M H| AR 2| Of A+ 23t
FHE XY O 2 M| O AR A IHO| H-F A H| A& A+ 23t
A A AA- B3t

of F=27Hm| & A0 23t
lojjo| x| == 74| & AA- B3t
Oj2foff 71 | AA- B3t
RO7tE AA- =gt
ClH|ZH o & BBB+ B3t
felFsMalE AA- 23t
SHLEFLE AAO 0.5
Hste AA+ 0.5
AtItE AA+ 0.5

] b = AA+ 05
HIMNZLE AA+ 05

H| M A 0| 7] | & AA- 0.5
7 O[H|=BIFLE AA+ 05
fE7t=E AAO 0.5

R B AA+ 05
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KBS & AA+ -0.9
IXSEA AA- -0.9
N GES AA- -0.9
ZAZ AA+ -0.9
|0t X| O] AA- -0.9
LGOI X|&FM AAO -0.9
HD3ICH AA- -0.9
HD¥ LYz E 2l AA- -0.9
RHYZC AAO -0.9
A O| MM Z2tA AA- -0.9
HLEHE AA- -0.9
O] 2§ of| A KHA 28 AAO -0.9
EHUAX|EO|E AAO -0.9
24 AA- -0.9
LeH off L K| A H| A AA- -0.9
IHROf| L X M H| A AA- -0.9
JBEEXF AA+ -0.9
2 dHO| R 2 F| A AAO -0.9
kel PN AAO -0.9
SIAY NIENYTERS AAO -0.9
AMAMEH AA- -0.9
SIZELO|O{OHE| A= 2 X| AAO -0.9
SKX| QM E 2 AA- -0.9
o|OIE AA- -0.9
AFOFAF AA- -0.9
TETES=RIIES AAO -0.9
2| Q= at AAO -0.9
/0| o AA+ -0.9
CHYH S AAO -0.9
SKO| .=tjjo| M AAO -0.9
LG ZH|H AA- -0.9
St AA- -0.9
SO 2= AA- -0.9
ZAIOIELYN Y AA- -0.9
AMIA AAO -0.9
CJ ENM AA- -0.9
LG3lst AAO -0.9
ototE R AA- -0.9
SHSIA| A E AAO -0.9
N EIEES AAO -0.9
XtE : KISKHAHE 7}
H6. ME{"¥ F 1 CiH| Credit Spread -5 2 M| Top3 L3WA} Tl : bp, BH7] : 3Y)
2u kM| Top 3
= HESH AL 8 HE
B2 TA} AAA 0.8
NEEZADEZA AA+ 0.8
T A|Z A} AAO 0.8
DO A|ZHE| A} AAO 0.8
SH2 S QI QI TR A| 7 2R &I 2 AL AAA 0.8
MEIMEZAL AAA 0.8
St=dsl S St AAA 0.8
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Ofo[H|7|o| 7} m| & AA- =gt
AX|FH o] A0 =gt
ZO7HD & A+ =3t
Ao I E AA- Het

0| 2 M| O A Bl 2 THO| bH A A H| A& A+ B3t
70| H| 7] | AA- =gt
ZEAHtAILHO| A AMH| AT 2| O} A+ B3t
Ofo| A7) m| T AA- gt
St=E XN IS A0 =gt

ol 2| =71 m| & A+ 23t
70|17 7H | BBB+ 23t
71270l g A0 =gt
A2 70 I E AA- Het

M ofo|mHo| A M H| AR 2| Of A+ B3t
SOXF A+ 0.8
YEMHO| A- -0.2
Statd| ™ A+ -0.2
NGIEE S A+ -0.2

ol A 0|2 A+ -0.2
SAtF U BBBO -0.2
LA oz A0 -0.2
M|OFH| A& A+ -0.2
SKOIO[|O|H| A =& X A- -0.2
ocl A+ -0.2

AMEFNE| X A+ -0.2
IPARKH CH & 1712 A0 -0.2
HSZE X Tt XY A0 -0.2
O|ZH E A+ -0.2
MIotx| & A+ -0.2
SHUAIHE A+ -0.2

Sk o2 A+ -0.2

HDH A A A0 -0.2
7| E A- -0.2

S| AM ZYE[AM A+ -0.2
fela3EXF AAA -0.2

< 0| 2ot A+ -0.2
2| F 80| ZHOLO| A0 -0.2
7| 20{zH0tO] A0 -0.2
AUZEESE A- -0.2
SO0l A E| A+ -0.2
SHEX K| A0 -0.2

HKO[ L il A0 -0.2
orxlz A- -0.2

Ol| 27| O] 218 A1 7 2t 5} A+ -0.2
FREQIG A0 -0.2
HEHO| L K| H It A0 -0.2
Hots A0 -0.2

LXSHR Al A A+ -0.2
ot=Z=0t A0 -0.2
BNKE&X|F AAA -0.2
MNotzgA A0 -0.2
sHIBAF AAA -0.2
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Appendix 2] SMUBAHHY 3 AlgSg2 o

S| |l XHE 02) 3215-1435

H1. SAHA LY
BEIC 5% R 1Y Z7|8AY AH|E
KR60210W3G66 BHHF2[2FAFH0[ 10X} -3 2026-06-25 2026-09-25 2026-08-25 T
KR60210W4G65 BHHF2| 2t A FH0]10%H -4 2026-06-25 2026-10-25 2026-08-25 T
KR60113V9F93 St ) I EFM 2K -9 2025-09-25 2027-12-25 2026-08-25 oy
KR60075ZVF67 BHHF2[ 2t AFF0[9K}1-28 2025-06-26 2027-10-26 2026-08-26 T
KR60075ZWF66 BHHF2[ 2t A FF0[9K}1-29 2025-06-26 2027-11-26 2026-08-26 T
KR60096M1F89 SR E X O]} -1 2025-08-26 2027-11-26 2026-08-26 oy
KR60002T1EC4 7{|0]Of| ZOf| O] X| O A} 2 2-1 2024-12-26 2027-12-26 2026-08-26 o
KR60142GCFC6 ZIERENEAREZH-12 2025-12-15 2026-12-27 2026-08-27 A
KR649371NE98 SHLEZHE  E X YK -22 2024-09-27 2027-02-27 2026-08-27 A
KR60044YCF44 ZIEQREMSAR1-12 2025-04-18 2027-04-27 2026-08-27 A
KR60114H3F96 LZO|X|QET7XH-3 2025-09-29 2028-09-29 2026-08-29 o
KR60209W1G60 HofH| 2| 7Hm E25]1-1 2026-06-30 2026-12-30 2026-08-30 A
H2. 3A MESE HE #¥
S|ApS s == SEH3UY ey NICE 71y
o | o]z | S8 "ot s "ot s ot
NS
H3. 3A EAMESE HE sig (712t : 2026-08-14~2026-08-21)
= -
7 L Bty sz Om“;ﬁmqw ;g sam | NICE | 31
At | OARERE|EHASEX|A | 2026-08-14 7lges BBBO | BBBO | BBBO
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

SPC 7| EXAHE AN 2 KIS-Net2 Sl EolIsHA 4= AEL|Ct.
283 AT 02) 3215-1457
H1. |35 5 2L (712} 2026-08-17~2026-08-21, T+l : 24 2l)
a3 A HFS
spc o Ay | So TIERA K
=] O
ZaHl E | Al | B34 2026-08-28 640 ClojAC|d=
C| OllH| M| B2 X EoF 7| =y
OlAUEIHOHYR | AT | HEH 20270216 | ag0 | T EEAEE
EfAAIYAET | ETTEE
C|to|C| A AtX HE AL -11-
| 20| C| K[ &K} Al | BS 2026-11-19 70 = AERtE AL
=F2AHM LK Al | B34 2026-09-21 128 HEMEHW|
Ao AFZFH LRt Al | BB 2026-11-20 154 Ul Off A= 2 R}&|| O] K}
X210 g:lle_'Hx JHEF A H|AFA
H IO HIE I M 2A Al | RS 2026-09-21 2581 | STI10T TXJ HESHlAr
2| CHE T Uk} Al | S 2026-09-21 450 ofj AQHH| 22
H C| IHE L AR Y X} Al | BB 2026-09-16 719 2t E AN
7| O| | = X| K| O| X} Al | B34 2026-09-18 300 ‘gitotolic
AO[AFO{HO[HNHI[ 0= &
AOICIZQEIHARE | A1 | 2EM 2026-11-20 300 | TOI=HOA (')I* Al
EfAAIARAET | RRER
S AFAl I 21| Q1 k H = A} -11-
& AP = 2IK| LA} Al | BEA 2026-11-19 161 = AExE A
HE|EX LKt Al | RS 2026-11-16 341 AN3ESK| DTl gt
AIC|H| X} A1 2026-12-17 2,400 Aot
= 0l B AR 2Kt A1 2026-12-18 1,900 =023
AIC|H| X} AT 2027-06-04 4 Aot
=2}2l 0| 2 &| AFAH A1 CH= XA (CLO 2026-10-02 80 =2t o[ =X o At
Ol ~AE 20| EACIM A1 CHEX 2 (CLo 2026-11-17 500 ZHEESY
7|0 H| 2| =0 O] X| K| L Xkt A1 2026-11-20 300 otatof| L X|
o=y A1 ciEM2 Lo 2026-08-24 146 oA =M LAt
MEZO|EQI EHETIEL
IOl 2 ME| 0| Al 0| X} A1 2026-09-21 21 | tﬂL =
1T Ef L E] 2 OTAFO] £ =1 OTH]
SHLEOf| O| OFOf A &f| 2 K} A1 2026-11-18 585 | YEtEXIHALR SEEXFALE XA
s
UAEALHEHS LEALR EX}
ol [=] = o= T
ofo| AR Y A1 2026-08-25 275 NEr s )
A O| S EtHAYBIAIE B SAE
BHO0|2A| 0K _11-
|2 K| 0| Xt A1 2026-11-20 51 XHAIERR 22
L AEID 2 AN LA} AT 2026-11-18 2,000 SKO| .=t 0|4
C| m| Oof| A M| & K} A1 2027-08-03 41 L =]
Q7| O] bl EFX| X} AT 2026-11-02 1,031 SICHH K
Of| O K| M| C| K| &+ Xt A1 2026-11-20 539 S E EHO|| L K| A
7 Ol EM A LK} A2- 2026-11-18 45 KccHd
0f| O X[ Of| A K| 4K} A1 2026-09-21 697 A RIS Tl
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2026-08-27 | Ad7+E2395 2019-08-27 7Y 30,000 AA+
2026-08-28 |BNKZH I &360-4 2024-08-29 1Y 11m 30d 10,000 AA-
. 2026-08-28 |#I=Io|LHMH46-1 2025-08-29 11m 30d 100,000 A+
xHDB 2026-08-28 |M|2|X7HI|E262-1 2024-08-30 1Y 11m 29d 70,000 A+
2026-08-28 |M2|X7] I E262-3 2024-08-30 1Y 11m 29d 30,000 A+
2026-08-28 | S T{E364-4 2019-08-30 6Y 11m 29d 20,000 AA-
2026-08-28 |00 X| s FH | EF251-1 2025-08-28 1Y 30,000 AA-
2026-08-28 | ®O7t=533-3 2024-05-29 2Y 2m 30d 10,000 AA-
2026-08-28 | &O7H=520-1 2024-02-28 2Y 6m 50,000 AA-
2026-08-28 | R2|F8IHI|E385-3 2019-08-29 6Y 11m 30d 10,000 AA-
2026-08-28 | R2|F8INL|E531-1 2025-08-28 1Y 30,000 AA-
2026-08-28 |JB R2|7Hm|E513-3 2024-06-28 2Y 2m 30,000 AA-
2026-08-28 |JB R2|7HI|Et562-1 2026-05-28 3m 50,000 AA-
2026-08-28 | SHLIZHI|EF400-6 2023-08-29 2Y 11m 30d 40,000 AA-
2026-08-28 | SHLIZHI|EF435-6 2024-08-28 2y 20,000 AA-
2026-08-28 |2t=IHI|E534-4 2024-08-29 1Y 11m 30d 30,000 AO
2026-08-28 | O}O|H|#|O| 7] | &288-5 2023-08-28 3y 10,000 AA-
2026-08-28 | OO[H|#A|O|7Hm|&F311-5 2024-08-29 1Y 11m 30d 20,000 AA-
2026-08-28 | AX|FHm EF352 2023-08-29 2Y 11m 30d 20,000 AO
2026-08-28 | AX|7HI|EF386-1 2025-08-28 1Y 10,000 AO
2026-08-28 |HCHFIET768-4 (=) 2019-08-29 6Y 11m 30d 60,000 AA+
2026-08-28 | 4I3H7HE2045-3(A}) 2019-08-28 7Y 40,000 AA+
2026-08-28 |H|MFt=152-2 2021-08-30 4Y 11m 29d 20,000 AA+
2026-08-28 | AAM7IE2684 2024-08-29 1Y 11m 30d 40,000 AA+
2026-08-28 | AA47H=2683 2024-08-29 1Y 11m 30d 30,000 AA+
2026-08-28 | XISt I|Er446-3 2021-08-30 4Y 11m 29d 30,000 AA-
2026-08-28 | 4ISHIHI| EH485-2 2023-08-28 3y 20,000 AA-
2026-08-28 | 4lHFHI| EF500-1 2024-08-28 2Y 20,000 AA-
2026-08-28 | 7|0[H|7H | E530-3 2024-02-28 2Y 6m 20,000 AA-
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2026-08-28 | A|O|H|7} | E561-2 2025-06-30 1Y 1m 28d 30,000 AA-
2026-08-28 | AH27H I E746-1 2024-08-30 1Y 11m 29d 20,000 AA-
2026-08-24 |0|EZ226-1 2025-02-24 1Y 6m 25,000 BBB+
2026-08-25 |KBZ&X|F19-3 2016-08-25 10Y 120,000 AAA
2026-08-25 ||O[H|2t0| T H EH2(R) 2021-08-24 5Y 1d 70,000 AAO
2026-08-26 |=sHFBAIF45-1 2024-08-26 2Y 90,000 AAA
2026-08-26 |EHLCHE245 2024-08-26 2Y 1,500
2026-08-27 |23 Z10CB 2021-08-27 5y 10,750
2026-08-27 |O|HEHE104 2025-02-27 1Y 6m 60,000 BBBO
2026-08-27 |ROAO|Z62 2026-02-27 6m 60,000 AA-
2026-08-28 | = 2F&B12-2 2023-08-28 3y 70,000 A+
2026-08-28 |ZATQIE(32-2 2023-08-29 2Y 11m 30d 120,000 AA-
2026-08-28 |SKO|E{ A5 2024-08-28 2Y 5,000
2026-08-28 |SBS14-1 2024-08-29 1Y 11m 30d 40,000 AAO
2026-08-28 | ABtEEX[F159-1 2023-08-28 3y 100,000 AAA
2026-08-28 | O|4H83-2 2019-08-29 6Y 11m 30d 70,000 AA-
2026-08-28  |SK312-1 2024-08-29 1Y 11m 30d 50,000 AA+
2026-08-28 |YX|HE|E11 2025-02-28 1Y 6m -3d 3,000 B+
S 2026-08-28 | FAOfOJAMX|L|0] 13 2025-03-31 1Y 4m 28d 4,000
2026-08-28 | MO OJAMX|L|O{&12 2025-02-28 1Y 6m -3d 6,000
2026-08-28 | IRt AHAHEHE]33-1 2023-08-29 2Y 11m 30d 240,000 AAO
2026-08-28 |2t EX|4IEf45-1 2024-08-28 2y 21,000 A-
2026-08-28 |O|HEAE106-1 2025-08-29 11m 30d 15,000 BBBO
2026-08-29 |MEA|HED? 2024-08-29 2Y 35,000
2026-08-29 |2 Y55 2024-08-29 2y 14,000
2026-08-29 |CHE M8 2024-08-29 2y 21,000
2026-08-29 |g2H1CB 2023-08-29 3y 220
2026-08-29 | OFA|O}7 2024-08-29 2y 14,000
2026-08-29 |BNK=&X|F42 2023-08-29 3y 100,000 AAA
2026-08-29 |HLEAH13 2024-08-29 2y 1,200
2026-08-29 |C{¢lZI14 2024-08-29 2y 2,400
2026-08-29 |CiTt&4H9 2024-08-29 2Y 1,800
2026-08-29 |MEHZ4 2024-08-29 2Y 700
2026-08-29 |2 EHO|mH12 2024-08-29 2Y 1,600
2026-08-29 |E2MAE4 2024-08-29 2Y 1,600
2026-08-29  |SKdH-285 2024-08-29 2Y 30,000 A-
2026-08-23 |E|REHTASXS1-26 2024-02-23 2Y 6m 4,000 AAA
2026-08-23 |E|EEX YLEiAMAKE-7 2026-01-23 7m 5,000 AAA
2026-08-23 | FEHZE I AIMBS2019-16(1-5)(Ah) 2019-08-23 7v 160,000 AAA
2026-08-23 |E|YEX YEHO|X}-24 2024-08-23 2Y 10,000 AAA
2026-08-23 |E|ZE UMM AK}-15 2025-05-23 1Y 3m 5,000 AAA
2026-08-24 |E|YCH| YLHEH0|AO|XH -4 2026-04-24 4m 10,000 AAA
2026-08-24 |EHAELZ|0f0|]1 2026-01-05 7m 19d 3,000
2026-08-24 | AEI}O|EX[85KtS1-5 2026-03-24 5m 5,000 AAA
2026-08-24 |E|YCH| L AALK}1-10 2025-10-24 10m 2,500 AAA
2026-08-24 |E|2EHN LEIEIXI1-19 2025-01-24 1Y 7m 5,000 AAA
2026-08-24 |E|YEHATAS1-25 2024-05-24 2Y 3m 5,000 AAA
2026-08-24 |E|EEHM YA LAL-8 2025-12-24 8m 5,000 AAA
2026-08-24 |E|EEH LHMEXt1-20 2024-12-24 1Y 8m 5,000 AAA
2026-08-24 |E|YEH QLEO|Al DK} -1 2026-07-24 m 5,000 AAA
2026-08-25 |E|EEHM LW X}1-21 2024-11-25 1Y 9m 15,000 AAA
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2026-08-25 |E|ZEM YA -22 2024-10-25 1Y 10m 5,000 AAA
2026-08-25 |E|EEX| 28 £rX}1-23 2024-09-25 1Y 11m 5,000 AAA
2026-08-25 |E|EEHM LM AMEXH-9 2025-11-25 9m 10,000 AAA
2026-08-25 |E|EEX L8 A4 0[X}1-14 2025-06-25 1Y 2m 10,000 AAA
2026-08-25 |E|EEM LHO[HXH-6 2026-02-25 6m 5,000 AAA
2026-08-25 |E|ZFEM LHO|H dXH-5 2026-03-25 5m 5,000 AAA
2026-08-25 |E|ZEUHMKI-16 2025-04-25 1Y 4m 10,000 AAA
2026-08-25 |E|E M| UM AL ALK}-12 2025-08-25 1Y 5,000 AAA
2026-08-25 |E|EEX LuTK}1-18 2025-02-25 1Y 6m 5,000 AAA
2026-08-25 |E|EEH UM AKH-13 2025-07-25 1Y 1m 5,000 AAA
2026-08-25  |HFHIZ2|FAFH0[10%}H-4 2026-06-25 2m 20,000 AAA
2026-08-25 |HFH2|QFAFFO[10X}1-3 2026-06-25 2m 20,000 AAA
ABS 2026-08-25  |HFH2|QFAFFO[10X}1-2 2026-06-25 2m 20,000 AAA
2026-08-25 | ot 7 I EF M| EK}t1-9 2025-09-25 11m 8,000 AAA
2026-08-25 |E[EEHM LMAM K -11 2025-09-25 11m 10,000 AAA
2026-08-25 |E|E =M LWAXE1-17 2025-03-25 1Y 5m 15,000 AAA
2026-08-25 |E[E =X LHMO|H ALK} -2 2026-06-25 2m 5,000 AAA
2026-08-26 | TEHZESAIMBS 2025-10(1-1)(Ah) 2025-08-26 1Y 86,300 AAA
2026-08-26 | HHIZ|FAFHO|9X}1-28 2025-06-26 1Y 2m 10,000 AAA
2026-08-26 |IHAELIO|EX|78%tE1-20 2024-12-26 1Y 8m 10,000 AAA
2026-08-26 | HHIZ| kA FO[9K}-29 2025-06-26 1Y 2m 10,000 AAA
2026-08-27 |ZIEQLENMEAIR1-3 2026-05-13 3m 14d 3,100 AAA
2026-08-27 |7IERENEHARSEH-12 2025-12-15 8m 12d 10,100 AAA
2026-08-27 |7IERENSAR1-12 2025-04-18 1Y 4m 9d 7,700 AAA
2026-08-27 |2 Z22/0|2A2-3 2024-08-27 2Y 5,000
2026-08-27 |2Z2E|0|2A2-5 2024-08-27 2Y 10,000
2026-08-27 |SHLH7IE QR E X Xt -22 2024-09-27 1Y 11m 7,200 AAA
2026-08-27 | TEHZEIAIMBS 2024-17(1-2)(Ah) 2024-08-27 2y 130,000 AAA
2026-08-28 |IHAE@IO|EX|82X}21-12 2025-08-29 11m 30d 5,000 AAA
2026-08-28 |I{AEI@}O|EX|76XtR1-24 2024-08-30 1Y 11m 29d 5,000 AAA
2026-08-28 |I{AEI@}O|E X|80ktR1-16 2025-04-30 1Y 3m 28d 10,000 AAA
2026-08-28 |I{AEI}O|EX|81ktR1-14 2025-06-30 1Y 1m 28d 5,000 AAA
2026-08-28 |I{AEI@}O|EX|74%tR1-26 2024-04-30 2Y 3m 28d 10,000 AAA
2026-08-28 | AEIIO|EX|75%81-25 2024-06-28 2Y 2m 5,000 AAA
2026-08-28 |IHAEIIO|EX|86At21-4 2026-04-30 3m 28d 10,000 AAA
2026-08-28 |E|EEHME M AIXF1-27 2023-02-28 3Y 6m -3d 100 AAA
2026-08-28 | AEI}O|EX|87AR1-2 2026-06-30 1m 28d 6,000 AAA
2026-08-29 | 2O[#|O|E|0f| O] X| M| & 1-1 2025-08-29 1Y 4,750
2026-08-29 |ZO|X|QE7X}H-3 2025-09-29 11m 2,800 AAA
2026-08-29 | FEHZ B I AIMBS2023-24(1-3)(Ah) 2023-08-29 3y 90,000 AAA

AtZ : KISKHAHE 7}
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Appendix 5] i H B
rE 3 2] 02) 3215-1482

H1. HEI2 XA 2HHL (SH : 7HY, o 9, 712H: 2026-08-17 ~ 2026-08-21)

F23ac 29 53 WY | Wy FRNAPE HEA] OlE | gazo H| 2 3
KR310208GG85 |AH=260]0006-0818-1M AAA 2026-08-18 | 2027-02-18 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+36bp 1 1,500 KRW
KR380805GG85 |ot= = 5 &(1H)26080t-0| #-304 AAA 2026-08-18 | 2027-06-18 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+39bp 1 1,900 KRW
KR380601GG81 |=4t3 & (28)26-80|(H)12-18 AAA 2026-08-18 | 2027-08-18 | I E3AF AAA CD 17H&+29bp 1 1,500 KRW
KR310517GG81 | 7| 23 (H)26080|184A-19 AAA 2026-08-19 | 2027-02-19 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+37bp 1 5,700 KRW
KR310209GG84 |A=26%0]0010-0819-1M AAA 2026-08-19 | 2027-06-19 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+39bp 1 1,400 KRW
KR380807GG83 |et==& AT & (H)2608%}-0| &-1 AAA 2026-08-20 | 2027-08-20 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+40bp 1 1,800 KRW
KR310520GG86 | 7| 228 (H)26080|1A-20 AAA 2026-08-20 | 2027-08-20 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+40bp 1 2,100 KRW
KR310212GG89 |At=260]0007-0820-1M AAA 2026-08-20 | 2027-03-20 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+38bp 1 1,800 KRW
KR380602GG80 |s=Ata & X (2%)26-80|(H)12-21 AAA 2026-08-21 | 2027-08-21 |21 H3AL AAA CD 174 & +29bp 1 1,400 KRW
KR310523GG83 | 7|28 (H)26080|1A-21 AAA 2026-08-21 | 2027-08-21 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+42bp 1 4,000 KRW
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