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

Y7t Ext KEY POINT
7t XHE 02)3215-1437 o NMFOH| ZFLOXYX|= FE£AUAE LA
o MECHH| SQHHYX|& FH401E St
o TZFELOHH| D|AMXY X|5= =5 =9 F T4
l. KISSEHAX| 0]
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T 1w 1™ 3M 6M 1Y 3y Inception

SR | FHSUE -0.34 -0.09 -0.32 272 -5.57 6.73 1.69
Duration 5.08 5.09 5.30 5.60 5.99 5.22 175
YTM 4.07 4.03 3.93 3.36 2.67 3.94 7.45

= XY FHoE -0.64 -0.35 -1.50 -6.00 -11.38 2.41 1.57
Duration 8.30 8.35 8.66 9.17 9.82 8.44 2.05
YTM 414 413 401 341 2.68 372 6.86

Eotxy FHoE 0.01 0.19 0.88 1.00 1.70 9.95 1.43
Duration 1.27 1.29 1.30 1.29 1.28 1.22 0.96
YTM 348 3.42 341 2.85 2.32 3.70 6.80

L=IPNPA| FHoE -0.05 0.18 0.79 0.37 0.13 12.11 2.08
Duration 2.26 2.29 231 2.44 2.47 2.54 135
YTM 420 416 4.07 3.53 2.82 443 8.43

KOBI30 FHoE -0.04 0.11 0.84 0.64 0.83 9.72 1.56
Duration 1.81 1.87 1.86 1.87 1.87 1.84 1.87
YTM 3.68 3.63 3.66 3.08 2.31 3.81 6.86

KOBI120 FHoE 0.02 0.18 0.73 1.08 1.89 9.80 1.41
Duration 0.94 1.00 0.99 1.01 0.99 1.01 1.11
YT™M 3.56 347 3.35 2.96 2.48 3.89 7.09
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F) KOBIX| %= : EFAHK| =
ALZ : KISKHAE 7L
d32. XjHX[5= Fefo]M 0] 33, XjH X[ YTM 0|
12 5.0%
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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 0.52 1.40 2.29 3.67 12.84 7.88
N 0.62 143 236 3.74 7.29 2.72
Sy 0.62 1.45 2.37 3.59 10.88 3.77
S5 d 0.66 1.48 2.38 0.00 0.00 1.26
28Ky 0.62 1.41 2.36 3.00 6.32 1.26
7|Et=8X 0.62 1.45 233 3.37 5.18 1.56
NS 2RET) 0.57 1.45 235 3.60 9.40 2.31
AN (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.63 1.47 244 3.84 0.00 1.76
A 0.59 1.43 2.34 3.62 12.54 5.03




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.297 3.642 3.826 4.024 4.508 4197
N 3.359 3.710 3.933 4162 4476 3.919
S 3.600 3.942 4119 4.282 4.627 4137
S5 H 3.158 3.697 3.880 0.000 0.000 3.522
2A XK 3.600 3.899 4.075 4.226 4432 3.805
7|Eta-& X 3.924 4317 4.438 4.505 4.837 4246
A (S EZEET) 3.867 4.231 4433 4478 4.892 4283
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.691 4,026 4176 4306 0.000 3.998
TH| 3.579 3.933 4.115 4.153 4.527 4132
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 374 ~1d 1~2d 2~34 3~54d 50| 4 HH
= Xi 456 6.33 4.08 8.06 26.49 49.52
N 0.20 0.26 0.24 0.38 0.10 1.19
SxY 248 3.08 2.94 2.26 2.74 13.50
S5 d 1.22 1.97 0.27 0.00 0.00 3.46
2y 5.00 479 1.53 0.34 0.03 11.70
7|Eta-8 X 2.71 3.74 1.93 0.81 0.02 9.20
A (S ZEET) 2.37 3.36 222 1.27 0.74 9.97
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.45 0.50 0.32 0.21 0.00 1.47
A 19.00 24.03 13.53 13.32 30.12 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T& 374 ~1d 1~2d 2~34 3~54d 50| 4 HH
=M 27 22 19 44 51 163
N 198 257 268 507 40 1,270
Sy 578 701 636 523 700 3,138
S5 H 10 6 1 0 0 17
23Ky 513 433 127 35 7 1,115
7|Et=8X 1,515 1,902 948 493 16 4,874
SIMHSEREDS) 535 659 391 343 307 2,235
AR (B2 ET) 0 0 0 0 0 0
ABS 449 347 1M 41 0 948
A 3,825 4,327 2,501 1,986 1,121 13,760

X2 KISKHEE 7}
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@ «isrsrzo

CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS SY40E -0.060 0.150 0.820 0.450 0.360 11.110 0317
ESG Duration 2.130 2.160 2.200 2.290 2.140 2.320 3.110
s YTM 4,065 4.020 3.948 3.391 2.666 4208 2.488
ESGEHMA FXH49E -0.080 0.120 0.750 0.360 0.120 10.730 0.178
Duration 2.190 2.200 2.220 2.280 2.400 2420 3.690
YTM 3.959 3.900 3.829 3273 2.607 4.155 1.996
HlmX|$ |FH49E -0.080 0.140 0.680 0.200 -0.160 10.990 0.303
Duration 2.320 2.320 2.360 2470 2.590 2,670 3.100
YTM 4.046 3.985 3.896 3.353 2.700 4206 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 0.64 1.49 240 3.55 9.87 2.48
2A XK 0.75 144 232 2.94 6.90 147
7|Eta-& X 0.65 1.49 2.38 3.25 4.88 1.83
AN (S EZRES) 0.56 1.45 234 3.62 7.92 2.08
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.64 148 2.44 3.84 0.00 1.91
A 0.62 1.46 2.37 3.59 8.78 2.12
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 3.596 3.920 4,088 4233 4570 4.001
2%y 3.710 3.897 4,067 4331 4464 3.882
7|Et=8x 3.804 4.186 4.381 4.457 4,557 4.191
IMHSERES) 3.826 4.199 4412 4.480 4.751 4234
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.633 3.988 4.166 4304 0.000 3.999
TH| 3.736 4.076 4.267 4382 4.659 4118
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S=x 6.17 8.23 7.91 427 2.1 28.70
2y 1.82 3.67 1.01 0.02 0.09 6.60
7|Eta-8 XY 2.08 2.74 1.99 1.54 0.02 8.37
A (B EZEET) 11.20 15.52 11.20 6.48 2.33 46.73
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.40 3.19 2.38 1.62 0.00 9.59
A 23.67 3335 24.48 13.93 456 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (THSl: 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S=Xy 160 208 208 147 84 807
23Ky 20 40 13 1 1 75
7|Et=8X 127 155 118 103 2 505
N BEREET) 302 376 240 216 128 1,262
AR (B2 ET) 0 0 0 0 0
ABS 82 98 67 40 287
A 691 877 646 507 215 2,936

X2 KISKHEE It
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@ KISRF&HE 7

e P A e e ) (291: %)
FES 8/14 8/21 8/28 9/4 HZCHHI(BP)
Sot14 3.23 3.26 3.25 3.29 40
ot 2 3.695 3.752 3.715 3.765 5.0
=7 34 3.795 3.855 3.795 3.885 9.0
27 54 4.042 4.107 4.022 4.095 73
=1 104 431 437 4.287 435 6.3
SAHHAAA 3t 4108 4176 4116 4206 9.0
SAHHAAA 54 4326 4391 4306 4.387 8.1
SAHHAAA 104 4.488 4.548 4.465 4527 6.2
A2 : KISKHHE 7}
73, 30X SPREAD 30| (EH8l : bp) %4, E*HAAA SPREADZO0| (542l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00 - e A
N A“\_\ W
! "_:\W “\..J'
20.00
0.00 - - 0.0
%&'& S ¥ (0,8”& b,@“’& 6@9& %9‘*& %,»”bv b,@"& 6@“"& b,&'&
’»& q§" 'L& W@, f&q, ,‘9'1/ A&’» ,19'» "9’\/ "9’1/
ALE : KISKHAE 7} XHE : KISKHAE I}
B2 Ft 3K Aoy EHE (+21: bp)
= 8/14 8/21 8/28 9/4 HECHH]|
=11 3_10 SPREAD 51.5 51.5 492 465 2.7
=11 3_5 SPREAD 247 25.2 227 21.0 -1.7
=11 5_10 SPREAD 26.8 26.3 26.5 25.5 -1.0
=3 _E4XHAAA 3YR SPREAD 313 32.1 32.1 32.1 0.0
=11 EK{AAA 5YR SPREAD 28.4 28.4 28.4 29.2 0.8
=1 ELX|AAA 10YR SPREAD 17.8 17.8 17.8 17.7 -0.1

Xt : KISKHAE 7}
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Kt : KISKHAE 7}
F) K| E £2UE : EQF3M~2Y, =1 2.5Y~30Y T2to| £=2E

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
fBEI ——=124-5 ——=7}24-6
5 400
4.5

| Pt N 30
: PN - 300

250
200
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0

& & & P & &S S E
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XHE : KISKHAHE I}

I 33X YA

K|z =0 A2 =1 26-7 3Z 1,0009 8, =11 26-8 22 5,000 0| S Z[RALH.
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@ KISKF4HE 7

H9. 5 SMM ¥ (E421: 7H, %)
UEA =Y HESE 27| gdle | HGEa SEad

2026-08-31 F=itE XA (B Y2])27-080|H24-315  AAA 2 2E +53bp 4,070 1,000
2026-08-31 St 28X £h26-27(Ah - 54 +426.4bp 4264 500
2026-09-01 EX|Fedxl #6317 AAA 504 DI +2.4bp 4738 1,000
2026-09-01 33Ut s7|326097}-0|E-1.5 - 1.54 +387.0bp 3.870 700
2026-09-02 SAUKI| LTS HI51(AY AAA 54 21 +0.8bp 4363 1,100
2026-09-02 EX|FEixiH632 AAA 54 2IE +0.6bp 4.403 1,000
2026-09-02 22 Y% 7| F2609Lt-0| F-2 - 244 +396.0bp 3.960 900
2026-09-02 Sh= 28X £h26-28(Ah - 54 +436.1bp 4361 1,000
2026-09-03 FEHZ EZAIB00(AH AAA 244 DI -1.0bp 4.023 2,100
2026-09-03 SHRIIAZALST2 AAA 34 DIE +2.0bp 4297 1,000
2026-09-03 st 1614 AAA 244 DIE +4.0bp 4.161 700
2026-09-03 o= 31615 AAA 34 DIH +3.0bp 4347 2,500
2026-09-03 st 1616 AAA 54 21 +3.0bp 4.561 2,200
2026-09-03 | 357326090 -0|H-1.5 - 1.54 +391.0bp 3.910 800
2026-09-04 B AN EZA2026-09(5) AAA 34 21 +0.9bp 4.260 500
2026-09-04 S EZA2026-10(5) AAA 34 DI +139bp 4390 72
2026-09-04 | FTEHZ-EIAIMBS 2026-22(1-2)(Ah) AAA 24 =3 +39.0bp 4115 800
2026-09-04 | FEHZ-ZIAIMBS 2026-22(1-3)(Ah) AAA 34 =1 +350bp 4234 700
2026-09-04 | FEHZ-EIAIMBS 2026-22(1-4)(Ah) AAA 54 =10 +34.0bp 4.450 1,000
2026-09-04 SAHKN 7| PT SR HI52(Ah AAA 34 2IE +2.0bp 4171 1,300
2026-09-04 ot &S £H26-29(Ah - 54 +436.2bp 4362 1,000

Kb : KISKHAE 7}

n. =3 88z

XetF FEAY2 =11 26-58 SHLE &S 08BN 9f 12X 9,128% 0| & &ALt O[0{M =

1 26-3 YA 10X 44289 &80 1 F|E O|/AC

7. FU XN ESE {E (EHel: o1 g))
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@ KISKF&HE 7
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@ «isrsrzo
a8 : JdIR M XIS

oEExt KEY POINT
g d3E 02) 3215-1432 o SUXHAIR Sdlizk ZtA QE QA
o OJTMAIY ZAY A2, B SH2 2ZYE Zo

FEAEE YR £ A3t X|&0 mat J2 T AZE M E EUCt 00f et SHIHAAA 1H T2

olof el ™A AA+ 1H AT E= 65.1bp2 ™ F CiH| -0.6bp HAEIRD, 3 AT E= 558bp2

M F OfH| 28t 2 OrZUCEH AA- 13 AT ELE 72.6bp2 M F OfH| -0.6bp A EQUCH

1. 2% 3y YTM 0] (Hel : %) &2, o Fxf 3y YTM 0] (H2: %)
N by 7|Et=-8 X aA+
nl AL o Bl =
8 by Na=p| S SR AAA Bl 8 - eI 2 S Man e 2 S Mas
7
6 6 |
5
4 4 4
3 W\N\/W M
2 2
1
0 : : : ‘ 0 : : : ‘
2024-09-04 2025-03-04 2025-09-04 2026-03-04 2026-09-04 2024-09-04 2025-03-04 2025-09-04 2026-03-04 2026-09-04
XtE: KISKHAHETL XtE: KISKHAHE T
33, 2W* = 0CHH| SPREADZ0| (Tt : bp) 24, of x| S CHH| SPREADFEO|  (£49l: bp)
A2 A} 3y- KTB 3V e Z2KY- KTB 3Y 7| Et2-8X{AA+- KTB3Y
50 1 2B KH AAA- KTB 3Y S8k AA+- KTB 3Y 200 7|E}2 S KHAA- - KTB 3Y
7|Et2-8 XA+ - KTB 3Y
40 -
150 -|
30
100 -
20 -
10 -
0 : : : ‘ 0 : : : ‘
2024-09-04 2025-03-04 2025-09-04 2026-03-04 2026-09-04 2024-09-04 2025-03-04 2025-09-04 2026-03-04 2026-09-04
RbE: KISAHHE It X2 KISKHHE It
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BE1. 2¥K| 3 OC{H| A=Y E U HEE (£+%1: bp)
S= =F AT E(09/04) HZcHH|(08/28) HEHEchH|(08/04)
a7 1Y 3y 5y | 10Y | 1Y 3y 5y | 10Y | 1Y 3y 5Y | 10Y
= 458 | 247 | 282 | 345 | 20 10 | -05 | 00 | 116 | 15 | -1.0 | 00
] 458 | 232 | 287 | 371 2.0 1.0 -0.5 00 | 116 | 15 -1.0 0.0
AAA 525 | 345 | 320 | 448 | 20 20 | -05 | 00 | 111 15 | 1.0 | 00
AA+ 581 | 429 | 454 | 529 | 2.0 20 | -05 | 00 | 11.1 15 | 1.0 | 00

H2 A zCHH] A E Y HEE (£+l: bp)
S= =F AT E(09/04) HZcHH|(08/28) HEchH|(08/04)
a7 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
AA+ 65.1 | 55.8 | 431 | 1369 | -0.6 | 0.0 0.0 0.0 14 | -16 | 00 0.0
AAO 654 | 648 | 60.7 | 1554 | -0.6 | 0.0 0.0 0.0 04 | -16 | 00 0.0
AA- 726 | 733 | 693 | 1761 | -0.6 | 0.0 0.0 00 | -01 | -1.8 | 00 0.0
A+ 1085 | 152.8 | 184.2 | 2448 | -06 | 0.0 0.0 0.0 04 | -1.8 | 00 0.0
AO 1744 | 2285 | 247.7 | 289.2| -06 | 00 0.0 0.0 04 | -1.8 | 00 0.0
A- 2303 | 294.8 | 3136 | 3535 | -06 | 00 0.0 0.0 04 | -1.8 | 00 0.0

Il SAIE 5

2 HHH2 o2& 8900 RO Z, M = CHH| 8,400 & ZHAZUCH K|t | A|Z2d gizo] 2

A gaden, dizge|= 0Y OjH =M E EQICt

= =g MH2H o|EXH 7 BIE CHH| +3bp =& LHEIQOLL FF0 SA7|H2H Solxi= PIE Chy|

-9bp =& LAHE|AUCE

= Uiy L Fe| =FE2 22N E XSAHC

7|Et2 8 LM 2 1X 35009 |2 Z, M F OfH| 2% 4,844 AL L Fe2| +F2 3T 2

Zl AA-R2H AA+TR| 25 DIE CHH| ZME 2%
g5, F7H 28K w33o| (Tl : %)
10,000 - EESSK mAZX mAAA T AA+
8,000 -
6,000 -
4,000 -
2,000 -
0 |

2026-08-31

2026-09-01

T
2026-09-02

2026-09-03

T |
2026-09-04

RER: KISKHAE 7}

Ct.

14

7,000 ~

6,000 -

5,000

4,000 -

3,000

2,000

1,000 -

T
2026-08-31

T
2026-09-01

2026-09-02

T T
2026-09-03

|
2026-09-04

Kb&E: KISKHAHEIL



3. FZH 2K Y HE
sa 53 ECEC R L E EC R oY
AAA A226410]0200-0831-2 3.930 I +3bp | 2026-08-31 | 2028-08-31
AAA Alsh23430-08-0[-9M-A 3.730 2 +1bp | 2026-08-31 | 2027-05-31
AAA 7| Y 22(EhH26098273A-01 3.620 21 -9bp 2026-09-01 | 2027-06-01
AAA 2+326410]0300-0901-2 4.090 2 +1bp | 2026-09-01 | 2029-09-01
AAA 2F264120003-0901-1 3.170 2IE -2bp 2026-09-01 | 2026-12-01
AAA SR+ EUFH§26097t-0&-2 3.960 I +2bp | 2026-09-01 | 2028-09-01
AAA = 01 2%46090| F 2(03)3-02 4200 21 +3bp | 2026-09-02 | 2029-09-02
AAA LH326410]0106-0902-2 3.940 2IE +3bp | 2026-09-02 | 2028-03-02
AAA A2264120002-0902-1 3.180 2IE -2bp 2026-09-02 | 2026-11-02
AAA ShLH2%449-090]0.752-02 3.760 IE +2bp | 2026-09-02 | 2027-06-02
AAA | Bt E QA2 82609CH0|E-1.25 | 3.840 21" obp 2026-09-03 | 2027-12-03
AAA Aot2a30-09-0]-3-A 4260 2E -1bp 2026-09-04 | 2029-09-04
AAA ShLH2%449-090(0.752-04 3.810 I +5bp | 2026-09-04 | 2027-06-04

XFE: KISKHHE T}

B4, FLHOjTA LY g
sa 52 ECEC R O E EC R oY
AA- JB 22|71 E569-1 4179 2 -3bp 2026-08-31 | 2028-02-28
AA- JB 227 E569-2 4279 2 -3bp 2026-08-31 | 2028-08-31
AA- JB 22|7H1| E569-3 4314 2 -3bp 2026-08-31 | 2029-01-31
AA- JB 22|71 E569-4 4321 2 -3bp 2026-08-31 | 2029-02-28
AA- JB 2 2|7H1| E569-5 4.400 2 -3bp 2026-08-31 | 2029-07-31
AA- JB 22|7HIE569-6 4416 2 -3bp 2026-08-31 | 2029-08-30
AA- JB 227 E569-7 4416 2 -3bp 2026-08-31 | 2029-08-31
AA- 7| O[H| 7 | & 588-1 4,027 2 -3bp 2026-08-31 | 2027-11-30
AA- 7|0 H| 74 | & 588-2 4,085 2 -3bp 2026-08-31 | 2028-01-28
AA- 7|o|H| 7 m| & 588-3 4,085 2 -3bp 2026-08-31 | 2028-01-31
AA- 7|O|H| 7} | &f588-4 4210 2 -3bp 2026-08-31 | 2028-08-30
AA- 70| H| 7} | & 588-5 4210 2E -3bp 2026-08-31 | 2028-08-31
AA- 70| H| 7} | & 588-6 4254 2E -3bp 2026-08-31 | 2029-02-28
AA- 70| H| 7} | & 588-7 4351 2E -3bp 2026-08-31 | 2029-08-30
AA- 70| H| 7} | & 588-8 4351 2E -3bp 2026-08-31 | 2029-08-31
AA+ HALYF+E971-1 4172 9E -2bp 2026-09-03 | 2028-03-03
AA+ SLiFEE971-2 4321 9E -2bp 2026-09-03 | 2028-11-03
AA+ S7t=971-3 4331 2E -2bp 2026-09-03 | 2028-12-01
AA+ SL{F+E971-4 4359 9E -2bp 2026-09-03 | 2029-03-05
AA+ SL{FE971-5 4.434 9E -2bp 2026-09-03 | 2029-09-03
AA+ SL{7+E971-6 4.455 9 -1bp 2026-09-03 | 2030-03-04
AA+ SR I E2110-1(=) 4482 9 -2bp 2026-09-04 | 2029-09-03
AA+ A7 E2110-2(%) 4.482 2E -2bp 2026-09-04 | 2029-09-03
AA+ HCHFH I E2110-3(=) 4.580 9 -1bp 2026-09-04 | 2031-09-04
AA- St I EH491-1 4,087 2E -3bp 2026-09-04 | 2027-12-03
AA- SR I EH491-2 4.203 9E 3bp 2026-09-04 | 2028-03-03
AA- St I Eh491-3 4349 2E -3bp 2026-09-04 | 2028-09-04
AA- StLt7H I EH491-4 4427 9E 3bp 2026-09-04 | 2029-03-02
AA- St I EH491-5 4524 2 -3bp 2026-09-04 | 2029-09-04
AA- SR I EH491-6 4527 9E -3bp 2026-09-04 | 2029-10-04
AA- SHLt7H I E4491-7 4546 2 -3bp 2026-09-04 | 2030-03-04

AtE: KISKFAHE 7}

15



& «isxrar;

n. SEA

oln
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=& I MAAE2 0]-0l2 2T MWH=H0| ME F7tdsdt 88 27t #S0| XM 2 M E 2R

C H=0 2700 Mt 33X F&22

M= R E[RAL.

0[0f [t} SSA SEA|E 5t X| 0] 0]0f UM Z HHOD| THy| 77 T 5l AT SA Az

=3

ot

H:H §%% Esal:l' %‘o&)HIH E_E‘HEJ QEE-I EE AAA 1|ﬂ 525bp§, X‘i EHHl 20bp QI‘EHE' I:I-

Ofof gref O REAIT ZEEME BT T T AEE AA+ 14 651bp2 H F CfY| -

0.6bp %2, 33 558bp2 HBHQl ME{Z OpZUCH

M
ol
~
010
=’.§
OHII
-I)I
°
[l
do
12
rio

2
gl
=
=[0]
| ]
rlo
o
=
=[0]
Ofm
ol

120,000

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

20,000 -

0 -

b’b’bbb‘o"o O A O O O (1 O A0 O
'»’L’\«’\«%'\«’L’\«'LW'\«’L'\«'»W’L'\«’\«WW’L’\«
DD AT DT AT AT DT DT DT AR DT AT DT DT AR DT AT DT AN D AN A
B5 MESEZ HSE
LS AL HEA HAEH OUTLOOK HAS OUTLOOK HE
e gls
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CIAHH : tHel=ellll ASEIN 2d &5

"I} KEY POINT

8HX|H ol 02) 3215-1471 o DA 22| Z7|2 Ao A
=

=
o B|AMK| AT = 7

uE
rfot

I. ZIARY A E S
AL 7|Z 2[ARKY 3 BH7| AAASES| =1 OfH| 33X A= E= ™ 3= CiH| 0.8bp S}&2%H 48.3bpE Lt
Ef D, AAOSE2 ™ 3 CHH| 0.8bp ot2f5t 62.7bp, A0S E2 ™ F CHH| 0.8bp S+ 134.3bpE 7| S5t

ALk 27 T MEAZ2 e 2|0 dstls S &= LERID = =8t i g2|9 dsMz I 5

=2l 852 25 =HE2lX= RolH ¢S OgRUCL 0|0 ASE AKX g2l 722 SH2E 45

ORGRACE MM 2ZEE FUHEE 22ME LIERRD

a7, A S2|F0| (59l : o 9)
6.5 350
i - 300
5.5 AOAIHE
250 A IL
45 AOAIZ E
200 AAAA TP E
3.5 ——A0
150
)s ——AAO
100
1.5 1 - 50 ——=13d
0.5 : : 0
2023-09-04 2024-09-04 2025-09-04 2026-09-04
K& : KISKHAHE 7}
H1. Ay 5 A=Y E S HEE (EH2l: bp)
s 3F ATY E(09/04) H=CHH|(08/28) ™ CHH|(08/07)
o7 1Y 3Y 5y | 10y | 1Y 3Y 5y | 10y | 1Y 3y 5Y | 10Y
AAA 588 | 483 | 381 | 511 | 03 | -08 | 00 | 00 | 46 | -30 | 00 | 00
AA+ 690 | 592 | 468 | 804 | 03 | -08 | 00 | 00 | 42 | -24 | 00 | 00
AAO 716 | 627 | 536 | 1143 | 03 | -08 | 00 | 00 | 42 | -24 | 00 | 00
AA- 754 | 671 | 637 | 1509 | 03 | -08 | 00 | 00 | 42 | -24 | 00 | 00
A+ 89.7 | 1082 | 1302 | 209.1| -02 | -08 | 03 | 00 | 34 | -1.0 | 03 | 00
A0 105.0 | 1343 | 1750 | 2551 | -02 | -08 | 03 | 00 | 34 | -1.0 | 03 | 00
A- 132.1 | 1793 | 2350 | 3064 | -02 | -08 | 03 | 00 | 34 | -1.0 | 03 | 00

Xt : KISKHAE 7}
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M AZ2 HRY S5 SH22 20| O| RO AL ot N0z 2% 2T S5 S22 88 I

H2 S|A s (EH91: %, bp, 9, 242)

MU8EE 5% R HHO|g LAz c | LAy LYY
AAA BNK= 8 X|F56 2026-08-31 4253 JHHCIE -1bp 3 1,000
A+ ZOX|F24-1 2026-09-03 4936 W2 +6bp 2 950
A+ RO X|F24-2 2026-09-03 5115 WO +2bp 3 550
A+ otate|x3-1 2026-09-04 | 4386 | S=0IE +20bp 1 800
A+ ohata|x3-2 2026-09-04 4.64 s= % +17bp 1.5 1,200
A- M7 E4 2026-09-04 | 4.883 | JHHOIE +12bp 2 600

H3. S|ARKY TH7|oig (SHl: %, 4, 2Ag)
HE8SE =9 ] HMO|Z k7] AEol | argyxkol
A+ SKAEE49-2 2023-09-06 5.079 3 2130 7,030
A- AU 7| A 3-1 2024-09-06 3.683 1 600 1,800
A0 oo X|¥=HA15-2 2024-09-04 3.794 2 520 4,220
AA+ S-0il50-3 2016-09-02 1.932 10 600 36,600
AA+ KBS H45-1 2024-09-03 3.557 2 2200 45,500
AA- S A M307-2 2023-09-05 4601 3 1200 14,300
AA- 20 A 0O/Z61-2 2023-09-05 4834 3 800 800
AAO APMHIO|Q ZEIAT-2 2021-09-03 2.194 5 1200 9,200
AAO 71283111 2024-09-04 3.658 2 1400 35,400
AAA BNKZ 8 X|F42 2023-08-29 4345 3 1000 18,100
AAA ot= 2 9HM70-2 2023-09-05 4,048 3 500 45,100
AAA iME8X|F25-2 2024-09-06 3.399 1 700 14,800
BBB+ otEH 3 Y A85-2 2024-09-03 4.077 1 170 670

F)BEZE 2o bt 3|AK, ELS A2l
At

. OISt 2 A&
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B4, K AR 2l A = (SH9l: %, bp, 9, 248)
HEgs 2% e Y AzY e/ 2HOIE 27| R
AO <2380 =eHoto| 2026-09-09 JHERIE +£30bp 1.5 200
AO <2380 =eHoto| 2026-09-09 JHERIE +£30bp 2 700
AO StLtS 3 2026-09-10 JHERIE +£30bp 2 1500
AO StLtS 3 2026-09-10 JHERIE +£30bp 3 1500
A+ DBZH 2026-09-10 S2UE +30bp 15 700
A+ DBZH 2026-09-10 S5 UE +30bp 3 800
AA- A& 2026-09-10 JHH2IE +30bp 2 700
AA- CHAEA 2026-09-10 JHE I E +30bp 3 800
AA- =R o] 2026-09-10 JHERIE +£30bp 2 600
AA- =R o] 2026-09-10 JHERIE +£30bp 3 1100
AA- =R 2026-09-10 JHERIE +30bp 5 300
F) RS Z Ut S|A, ELS A 2l
AtE: KISKHAHE 7L DART
2. SIA Tl 0] (SHl - o 8)
180,000
160,000
140,000
120,000
100,000 2023
W 2025
60,000 =026
40,000 -
20,000 -+
12 28 338 48 58 eE 72 83 oE 1028 ¥ nE
X2 : KISKHAE T}
JE3. S|AM Tl =0 (SHel: o &)
3300000
3100000
2900000
2700000
2500000
2300000
2100000
1900000
1700000
2024-09-04  2025-01-04  2025-05-04  2025-09-04  2026-01-04  2026-05-04  2026-09-04

AtZ : KISKHAHE IF
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M= 1.96%P &2t 40.7%, 14 ~3E

£ AX|Yen 53 oy M=

7+
(=]

13 CHH| 9.74%P

SET 2.28%P

20 7.18%E AFX|ZUCH ZHE QHY| &
=22 1.79%P Z7tst 44.13%, 3 ~54

4.9%P Z7t3t 5.75% £ KHX|HLCH,

2t 16.88%E X

1= CHH| 11.34%P

R 1d o
=2 4.72%P H2% 9.42%

(SHel: o &)

H5 2/AIX| SEE §8
&2 2026-08-13 2026-08-20 2026-08-27 2026-09-03
AAA 21,049 12,920 16,343 7,600
AA 34,747 26,152 39,113 33,790
A 7,555 4,468 5,810 3,233
BBB 86 64 92 363
JUNK 56 31 34 39
Total 63,493 43,635 61,392 45,026
XtE : KISKHAHEIE
H6. 2|AX| THEH |8 (TH9l: o 9)
7= 2026-08-13 2026-08-20 2026-08-27 2026-09-03
~1y 27,449 17,128 26,189 18,324
1y~3y 30,146 20,851 25,990 19,869
3y~5y 5,461 5,225 8,685 4,243
Sy~ 437 430 527 2,591
Total 63,493 43,635 61,392 45,026
AtE : KISKHAHE L
4. A S2E 78 : %) O35, 2|AKH THED|E |8 (5421 : %)
3y~5y
9.4%
7.2% o Sy~
AA 44.1% 5.8%
75.0% R 0%
16.9% BB: ~1y
0.1% 40.7%

ALZ: KISKHAHE 7L

ALE: KISKHAHE 7L
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d3e. S| K8 0| (9l - o 9)
NN FEH
140000
120000
100000
80000

60000 T T
20000 s ey als .
o000 L WELEEEEELEEEL
o LIENENEEE NN

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

T T T T T T T T

2025-09-03 2025-11-13 2026-01-22 2026-04-09 2026-06-25 2026-09-03

T T

KtE : KISKHAME 7}

B7MEBSa HE
LS AL HEYU HAH OUTLOOK HAS OUTLOOK HE

A& o= A8 H- L, KISKHAHE 7}
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ABS/MBS : MBS2026-22 &%

KEY POINT

e MBS2026-22 L

02) 3215-1435

T}O| 2 X| &

&=

1

o Ib

TS ESAZH 7 O

2|kt o

=l MBS2026-22

JEESE

1,994

& Ol E|[ 7t &

=
—

t

HAEINO| EX| M EH ALK S 53

252,00171) & 7|Ef Of0Of

g,
SE [N

0o AAAS

: 2026-06-01 ~ 2026-09-04)

712

.

o o

]
T

£

(

o
a
ﬁ.rm
n]
= Mo
m_um_._nCH
ou T L 3
g o W~ K% g
S a@ T =T
2 o w W R ¥ F
& a4 ~ O T 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
O n O n O 1n o o
<t n N N N 4 «+H 1" O
1 1 1 k;k k;k
1
o o o o o o
o o o o o
S & 9 9 9
n o n o n
N (gl — —

2026-06 2026-07 2026-08 2026-08 2026-08 2026-09

XtZ: KISKHAHE ¢

1 %, 712t : 2026-09)

(2l

1 %, 712t : 2025-12~2026-09)

&l

P-CBO,
3368.28

42%

ALZ: KISKHAHE 7}

ALE: KISKHAHE 7}
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1. 7 ABS 2l 53 The| - A, %, 712t : 2026-08-31~2026-09-04)
7| XXt HESE L 7| HAZY | LAd39 | M
A EI}O0| 2 X|88XHF1-1 AAA 2026-08-31 ™ 60 3.401 -
I A EI}0| 2 X|88XH71-2 AAA 2026-08-31 1.96M 60 3.401 -
A EI}O| 2 X|88%H71-3 AAA 2026-08-31 3M 80 3.401 -
A EI}0| 2 X|88XH31-4 AAA 2026-08-31 4M 70 3.536 -
A EI}O| 2 X|88XH71-5 AAA 2026-08-31 4.93M 70 3.661 -
I A EI}0| 2 X|88XH71-6 AAA 2026-08-31 5.83M 60 3.787 -
HAEIIO| 2 X|88XHR1-7 AAA 2026-08-31 ™ 100 3.851 -
I A EI}0| 2 X|88XH71-8 AAA 2026-08-31 8M 60 3.915 -
HAEIIO| 2 X|88%HR1-9 AAA 2026-08-31 9M 70 3.979 -
HAETO| 2 X|88%t21-10 AAA 2026-08-31 10M 60 3.986 -
HAETIO| 2 X|88XHR1-11 AAA 2026-08-31 10.96M 70 3.993 -
HAETO| = X|88%tF1-12 AAA 2026-08-31 1Y 80 4.001 -
A EIO|EX|88KF21-13 AAA 2026-08-31 1Y1M 80 4.046 -
HAEDO| 2 X|88%t31-14 AAA 2026-08-31 1Y1M 70 4.081 -
S| E I A | HAEDO EX|88KHR1-15 AAA 2026-08-31 1Y3M 50 4127 -
HAEIO| 2 X|88%t21-16 AAA 2026-08-31 1Y4M 80 4162 -
A ETO| 2 X|88KF21-17 AAA 2026-08-31 1Y5M 80 4207 -
HAEDO| = X|88%t31-18 AAA 2026-06-09 3y 20 4530 -
A ETO| 2 X|88KF21-19 AAA 2026-06-09 3Y7M 10 4,555 -
HAEDO| 2 X|88%t21-20 AAA 2026-08-31 1Y7M 70 4303 -
HAEIO|EX|88Xt71-21 AAA 2026-08-31 1Y9M 70 4329 -
HAEIO| 2 X|88%t31-22 AAA 2026-08-31 1Y10M 60 4354 -
HAEIO| 2 X|88Xt71-23 AAA 2026-08-31 1Y11M 50 4379 -
HAEIHO| 2 X|88%t31-24 AAA 2026-08-31 2y 50 4405 -
HAEIO| 2 X|88XtR1-25 AAA 2026-08-31 2Y2M 50 4423 -
HAEIO| 2 X|88%t31-26 AAA 2026-08-31 2Y5M 50 4436 -
HAEIO| 2 X|88Kt31-27 AAA 2026-08-31 2Y8M 50 4.456 -
HAEIO| 2 X|88%t31-28 AAA 2026-08-31 3y 50 4486 CALL
HAEDO| 2 X|88KF21-29 AAA 2026-08-31 4Y7M 10 4564 CALL

X2 : DARTE RIS A|A| A
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H2. 22 MBS T 3 HIX LY HuHE (52l : 28, %)
a7 MBS 2026-22(2026-09-04) MBS 2026-21(2026-08-21) MBS 2026-20(2026-08-14)
. e =t Er = Amge | dsgo e == Amge | gsgo E =g AogcE
14 578 3912 +44 543 3.807 +41 601 3754 +35
24 800 4115 +39 600 3.993 +35 800 3.934 +32
34 700 4234 +35 1,900 4107 +30 1,100 4.034 +25
544 1,000 4450 +34 1,500 4359 +29 1,200 4302 +29
74 800 4878 +63 - - - 700 4748 +60
104 700 4936 +57 - - - 600 4.851 +58
204 800 4.900 +35 - - - 700 5014 +40
304 200 5.009 +41 - - - 300 5.141 +50
) Wr7HAE 3 A| - O|Of ZbCH A
AR FEHIFESA
%4, MBS TH7|E ATl 0| (EH2l: o ¢)
60,000 140,000
50,000 /\ - 120,000
/ ¥/\ - 100,000
40,000 2023 2
- 80,000 024 3
30,000 2025 B3l
- 60,000 | 1202523
026 A
20,000 =<
- 40,000 BTt )
10,000 - \ 20,000
0 - -0
1Y 2Y 3y 5Y 7Y 10y  15Y  20Y  30Y
KHZ : KISKHAHE 7}

125 MBS TH7|H

0

4

3.5

0 T
MBS2026-19

MBS2026-20

MBS2026-21

1

MBS2026-22

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

Xt : KISKHAE 7}



. FEAE S

o

98 FEAIZUAME PF Loans 7| XIS 2 Sh= XH-#O0| 36.2262 4,

20| 2,001.2159 < Hef =it

J%le. ¥ZH ABS 7| X X4t

2 fSHIE F0|

7et gE2

@ «isrsrzo

7| =X 2 B R

100% - 8
90% 7
80%
6 == P-CBO
70%
s PF Loan
60% >
I Synthetic CDO
50% 4
) m CHU Y [SHECH A H
40% 3
QEER
30% .
o 2 ESYRSEI YN F N e]e)
0
1 7| E}
10%
—fsad
0% 0 -
SIS e T Y VR 6 L > O
'ﬁ’” 'f"\’ 'f"\/ '\3’9 '»Q’o '»“"0 0 '»Q’o '»“"0 o '»Q"o '»“"0
DX S SIS S N S S S S S NN
XtE : KISKHAHE 7}
3. ME8S2 HE
spCcH HEH™ HEAZE | HE 7| =XpAE HAY
e gis - -

Xt : KISKHAE 7}
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SIIAKH : CD AIE &% SIH X CP AIE &H S}

o 7} EekX} KEY POINT
283 AFE  02) 3215-1457 o CD: U3l It CD-2KH AmPE =t

e CP/ESTB: CP, ESTB &3l ZH ZI} CP-Z|AMK Ay E =Y

I L TH2IxA Al

CDEE/(AAASE MY E 7I8)= HFELC 1bp AT 3.12%2 2 OGS CD-2M(AAAS S 371

YE 7|8) AT EE NF 2L} 5bp S7t8t -11.8bp 2 OHYSIGICE 23 CD 32 FLf 23 157,
8,600 ¢S 7|E5tH ™ F CHH| 3,850 ¢ S7+5ISLt
PEEI91Y, A1E2 7|8)= MFet 15t 3.23%= OrZSHRLCE CP-2IAHHAASE 3HE 2 7|F) &2

iy
il
o
-
ra
N
>
02l
rlo
(@)
v
o
(V2]
_|
(os)
nE
o
rlo
o
4n
oA
_}'_
;9
}-J
>
oo
(@)
O
~
>
oo
wn
_|
UU
o°;+
A
rot
H
4n
oy
>
Of
4%}
il
o
-
ra
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1. FUH 33 32HS

=2t E 2026-09-03 2026-08-28 2026-08-04 M Oiy| HE oiy|
US TREASURY 2Y 437 423 425 13.30 11.30
US TREASURY 5Y 453 4.40 4.40 12.40 12.70
US TREASURY 10Y 477 468 4.69 8.80 8.00
US TREASURY 30Y 5.25 5.20 5.24 4.40 0.80
DEUTSCHLAND REP 2Y 2.98 2.88 2.78 10.10 20.50
DEUTSCHLAND REP 5Y 3.11 3.01 2.89 10.30 22.30
DEUTSCHLAND REP 10Y 3.36 3.28 3.15 8.70 21.40
DEUTSCHLAND REP 30Y 3.83 3.78 3.65 5.30 17.40
JAPAN GOVT 2Y 1.86 1.71 1.57 15.00 28.30
JAPAN GOVT 5Y 2.29 2.19 2.10 10.30 19.70
JAPAN GOVT 10Y 2.97 2.94 2.86 2.80 11.20
JAPAN GOVT 30Y 411 413 4.00 -2.00 10.90
CHINA GOVT 2Y 1.24 1.25 1.25 -1.50 -1.40
CHINA GOVT 5Y 1.39 141 141 -1.10 -1.50
CHINA GOVT 10Y 1.68 1.70 1.70 -1.50 -2.20
CHINA GOVT 30Y 2.17 2.19 2.19 -2.10 -2.00

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(EH9l: %, 717t 25.09.05~26.09.03)
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Jd39. KPE 28 HE HE (5H21:bp,712:26.08.28~26.09.03) 2110. KPE HZ 88X HE HE  (=21bp.712:26.08.28~26.00.03)
DR(bp) DR(bp)
16 16
14 14
12 12
10 10
8 8
6 6
4 4
2 2
0 0
19 e/ En7iE 2d s 74 104 154 204 12 e/flgE7ig 2 s 74 108 154 204
Xt& : KISKHHE 7}, Bloomberg X2 @ KISAHEIE Bloomberg
Jd311. HeY A MEH 2= (5+91: %, 712t 26.08.31~26.09.04)
HEHY M ME 2B 25 HY M ME 2=
3.45% 5.56%
° 10.34% 11.11% ° 5.56%
3.45% 5.56%
m Consumer, Non-cyclical H Utilities H Consumer, Non-cyclical H Utilities
M Financial E Government M Financial B Government
Consumer, Cyclical Industrial Consumer, Cyclical Industrial
Xt& : KISAHHE I, Bloomberg
H2 MF CjH] HY XA ME 5T (H21: %, 7|17t 26.08.24~26.09.04)
HE] 3% e 57
Financial 47.22% 44.83% 2.39%
Consumer, Cyclical 5.56% 3.45% 2.11%
Consumer, Non-cyclical 5.56% 10.34% -4.79%
Energy 0.00% 0.00% 0.00%
Government 25.00% 31.03% -6.03%
Basic Materials 0.00% 0.00% 0.00%
Communications 0.00% 0.00% 0.00%
Diversified 0.00% 0.00% 0.00%
Industrial 11.11% 0.00% 11.11%
Technology 0.00% 0.00% 0.00%
Utilities 5.56% 3.45% 2.11%
Government(Municipal) 0.00% 0.00% 0.00%

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

(712 26.08.31~26.09.04)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
CITNAT 0 08/27/27 EURO NON-DOLLAR| AUD 2026-08-26 2027-08-27 -- 46.60MM
EIBKOR 12.62 08/25/28 EURO MTN BRL 2026-08-27 2028-08-25 | 12.62% 50.39MM
CITNAT 0 08/30/27 EURO-DOLLAR | USD 2026-08-28 2027-08-30 -- 40.00MM
KDB 3.541 11/30/26 EURO-DOLLAR | USD 2026-08-31 2026-11-30 | 3.541% 456.75MM
CITNAT 0 09/01/27 EURO NON-DOLLAR| AUD 2026-08-31 2027-09-01 -- 14.34MM
KHFC 3.27 09/01/29 EURO MTN EUR 2026-09-01 2029-09-01 | 3.27% 932.00MM
KOLAHO 3.65 09/01/31 EURO MTN CAD 2026-09-01 2031-09-01 | 3.65% 144.12MM
EIBKOR 4.215 03/02/28 EURO MTN usD 2026-09-02 2028-03-02 |4.215% 50.00MM
EIBKOR 4.215 03/02/28 EURO MTN usD 2026-09-02 2028-03-02 | 4.215% 50.00MM
KEB 0 01/05/27 EURO-DOLLAR | USD 2026-09-04 2027-01-05 -- 50.00MM
XtE : KISKHHE 7L Bloomberg
H4. 7t 0|2 AN X = (TH2l: %, 717t 26.08.31~26.09.04)
Date Name Survey Actual Prior
2026-08-28 OjA|Ztoietm 14 QlE2| o] 4.40% 4.00% 430%
2026-08-28 OJAlZtCHE D 5-104 QIZ2 0|4 3.30% 3.30% 3.30%
2026-09-01 S&ap 22Y O0/= HZ¢ PMI -- 53.9 53.2
2026-09-01 ISM | = x| 55.2 54.6 55.6
2026-09-01 ISM TO{ = 7HX| = 72 71.1 71.1
2026-09-01 ISM A2 57 537 56.7
2026-09-01 ISM 18 52.5 51.2 52.8
2026-09-01 HEX|E | 0.20% -0.50% -0.10%
2026-09-01 oA AFE MHAY 2S -- 42 6.6
09/01-09/02 Omdia Total Vehicle Sales 16.28m 16.76m 16.33m
2026-09-02 MBA FERGX} ™K - 0.80% -1.00%
2026-09-02 ADPH X} B & 48k 38k 44k
2026-09-02 Mz 0.60% 0.90% -0.30%
2026-09-02 NEgsF, 235H< -- 0.60% -0.40%
2026-09-03 22 MoM -- 2.80% -1.80%
2026-09-03 +Z MoM -- -2.10% -0.90%
2026-09-03 HsYPRE cadity 1.40% 1.40% 1.40%
2026-09-03 Rl - SH| X 1.30% 1.20% 1.30%
2026-09-03 M Al HRHs 205k 206k 203k
XtE : KISXHAHEZE Bloomberg
H5. L{F 0| FH X[ & (£491: %, 712+ 26.09.07~26.09.11)
Date Name Survey Actual Prior
2026-09-04 HesYPR218X+ HE 55k - -23k
2026-09-04 AZtE EBa = (T EoHl) 0.30% -- 0.10%
2026-09-04 AZte Ea =T Al 0.031 - 0.032
2026-09-04 o FUZZAIZEHA DY 343 - 343
2026-09-04 HAE 0.041 - 0.041
2026-09-04 dNgs ®te 0.615 -- 0.614
2026-09-09 NY Fed 1-Yr Inflation Expectations -- -- 0.0363
2026-09-09 AH|XFAE X5 $11.340b -- $14.173b
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2026-09-09 MBA FEHGX} MH K| - - 0.008
2026-09-10 M A H1ds 205k -- 206k
2026-09-10 MRS T AUHEK S - - 1779%
2026-09-10 PPl %[Z+8 MoM 0.40% - 0.00%
2026-09-10 PPI (A& R o 4X| XL) H&H| 0.30% -- 0.20%
2026-09-10 PPI A1, O|HX|, £ X2l T 0.30% -- 0.40%
2026-09-10 PPI 2| T8 YoY 5.20% - 470%
2026-09-10 PPI (A& R o 4X| X&) HEH| 4.60% -- 4.20%
2026-09-10 PPI A1, O|HX|, £ X el ©HH| - - 470%
2026-09-10 7| ZEZ=E40joj 3.99m -- 4.06m
2026-09-10 7| EFE40fo) (H 2 CHyl) -1.60% -- -1.70%
XtE : KISKHHE 7L Bloomberg
H6. 7t A8 x| = (5+91: %, 71Zt: 26.08.31~26.09.04)
Date Name Survey Actual Prior
2026-08-28 U7X 4= 2| 0.30% 0.20% -0.70%
2026-08-28 U7X 4= A Ay 6.90% 6.80% 6.10%
2026-08-28 HYX HS (CHlH) 4.8k 4.0k 6.0k
2026-08-28 Mg 78 sA 6.40% 6.40% 6.40%
2026-08-31 CPI 8| Ml 7 &H| -- 0.30% 0.70%
2026-08-31 CPI 8| Ml A H| -- 3.00% 2.70%
2026-08-31 CPI HtO[0f 2 ™ &y -- 0.20% 0.60%
2026-08-31 CPI HtO[0f 2 ™ iHH| -- 2.90% 2.80%
2026-08-31 CPI (M CH]) -- 0.20% 0.80%
2026-08-31 CPI (HACHH]) 2.90% 2.90% 2.80%
2026-08-31 CPI EU B¢ M| 0.30% 0.20% 0.90%
2026-08-31 CPI EU B¢ MdH| 3.10% 2.90% 2.80%
08/31-09/01 20§ gkol (T THH]) 0.40% -3.40% -0.70%
08/31-09/01 204 0jZ SA YoY -0.10% -2.50% 0.00%
2026-09-01 S&P 22H/BME S X =2 PMI - 543 54.1
2026-09-03 Sap =2 =Y MH|AY pMmI - 497 485
2026-09-03 sap 22H 52 TE PMI - 51.8 51
XtE : KISXHAHEZE Bloomberg
H7. UF 54 83X X|= (E+2: %, 712} 26.09.07~26.09.11)
Date Name Survey Actual Prior
2026-09-04 ST T 0.30% 2.50% 3.10%
2026-09-04 ST WDA M iEH| 10.50% 13.10% 6.50%
2026-09-04 sap 22Y 52 AMY PMI -- 487 42.1
2026-09-07 AP A SA MoM 0.40% -- 0.20%
2026-09-07 AH A WDA YoY 0.40% - -0.10%
2026-09-08 FAX| SA -- - 15.4b
2026-09-08 +Z SA MoM - - 0.90%
2026-09-08 22 SA MoM - - 4.40%
2026-09-10 CPI (M &CHH() 0.20% - 0.20%
2026-09-10 CPI (M ACHH]) 2.90% - 2.90%
2026-09-10 CPI EU B¢ | 0.20% - 0.20%
2026-09-10 CPI EU B¢ MudH| 2.90% - 2.90%
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XtZ : KISKHHE L, Bloomberg

H8. Ft 3= 4H X|&® (E42l: %, 71ZF: 26.08.31~26.09.04)
Date Name Survey Actual Prior
2026-08-31 HZ=Y pMm 495 4938 492
2026-08-31 HIHZE PMI 495 49 49
2026-08-31 =3t pMI -- 495 493
2026-09-01 HOEE &= M=E=Y PMI 50.7 51.5 50.9
2026-09-03 HolEE F=2 T PMI -- 52.1 50.8
2026-09-03 #HOlE= = MH[L PMI -- 51.4 50.4
XtZ : KISKHHE T, Bloomberg
H9. WF 5= 4H X & (549l: %, 712+ 26.09.07~26.09.11)
Date Name Survey Actual Prior
2026-09-08 ¢! Yoy 0.32 -- 0.275
2026-09-08 ZALX| $120.00b - $112.50b
2026-09-08 $Z Yoy 27.30% -- 0.239
2026-09-08 ££ YoY CNY -- -- 0.178
2026-09-08 £ YoY CNY -- -- 0.212
2026-09-08 FA4=X| CNY -- -- 767.07b
2026-09-09 PPI F HH| 3.70% -- 3.50%
2026-09-09 CPI (HACHH]) 0.90% -- 0.50%
2026-09-09 CPI 28 ™iEHH| 0.90% -- 0.90%
09/09-09/15 M7 2lotst TiE CNY YTD 10860.0b -- 10380.0b
09/09-09/15 SXHEN CNY YTD 24230.0b -- 22250.0b
09/09-09/15 Eslma M2 M| 7.70% -- 7.70%
09/09-09/15 E333 M1 Yov 4.10% -- 4.00%
09/09-09/15 £333 MO Yov -- -- 0.116

XtE : KISKHHE 7L Bloomberg
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ELS : 20263 98 AIH= KOSPIX|=~= 668

1212 O0r&

@ «isHmIt

BI}ErEER} KEY POINT

Mol o2l 02) 3215-1461 e X|t == CiH| KOSPI X|== 8F2t, S&P500 &5
o FZHELS UM 7 Bt LHEY MF OfH| 57t
o ELS &% 7= 24, Mot 35 " X|ZE 6HE.

L S FA AR

27 OpX|S ALl 04Y, KOSPIX| = HE

CHH| 2.09% St KOSPI= K| 3= ORX|S A2 CHH| 1.5% St

CHH| -101.67p BI2H8IS D, FX|4

=HoHRALY.

1

S NIKKEI225&= ©F

H1. MF OfH| F8 X3 30| (EH9l: ZOIE)
oS e ol F HEE
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NIKKEI225 66,405.56 65,020.94 v 1,384.62
HSCEI 8,490.39 8,555.03 A64.64
EUROSTOXX50 6,485.67 6,392.93 v92.74
S&P500 7,711.76 7,718.60 A684
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
a2 A2 10 Fe X5 F0| (9 ZA2)
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H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 81 154 73
SLX|+=¥ 29 54 25
deEs=d 8 48 40
Sl X| = 48 143 95
T 15 29 14
sfeleetd 0 5 5
A 181 433 252
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HER
TUHE=Y 4,653 10,288 5,635
WX+ 319 5,607 5,288
sfelE=d 103 1,568 1,465
Sl x| =¥ 1,069 9,941 8,872
TU=ed 156 1,706 1,550
sfel=etd 0 278 278
A 6,300 29,388 23,088
X2 : KISKHEEIE
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (H2: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 NG LEES SRR, - 7
2 KOSPI200 - - 50
3 ISE=EubN; - - 43
4 KOSPI200 NIKKEI225 SPX 40
5 KOSPI200 SPX SXSE 38
6 KOSPI200 NIKKEI225 SX5E 23
7 KOSPI200 SKSHO|H A - 15
8 NIKKEI225 SPX SX5E 15
9 SPX - - 14
10 SKSHO| LA - - 13

KHE : KISKHHE 7}

38

-

t

r

o

7t



(221 7H, %)

(TH1: 7H)

<k
ro
ol
<0
<
<

11

<+
L

foil
%0
o
orl

45

30

231492, X|L3: CHH| -3474 A}

=
[=)

<+
Ll

foil
%0

<+

217

190

L

—

| ELS
X|tZ= CHH| -0.55%p St2t5t0] 7.74% UL

o

[

{F oo | <
Tl |0
o
<0
~
o |
o [ R | R
GRS
L ATt
[
LN
TR |=
o
<0
~
x.____.______/c/c
L ERSES
7| &[S
1 AR
0
o=
QA
o
<0
%o i
0o | R | R
CAEHN
el | o |
[
Kk |KF
wﬁuamu
K |©

7t

b

IH

X2 : KISAL

Kk

-

p|

17|—

b

X2 : KISK

(2H21: 7H, %)

-

r 12.00

r 10.00

- 6.00

- 4.00

- 2.00
0.00
(EH21: 7H)

<+

or
Ko

32
24
21

2026-08-31

— ¢ [ 8.00

7| EXpAE 3

SX5E

2026-08-24

9| 57H)
FIERH 2

t

2026-08-17

SPX

7t

b

2026-08-10

KOSPI200

pal
X0
<0

400
300
200
100

. |oF
<K

X2 : KISKt

16

11

SX5E
SPX

39

SPX
NIKKEI225

KOSPI200
NIKKEI225
KOSPI200




@ «isrsrzo
SWAP : CD 91= 3¢ 0.01% OI=

"Rt KEY POINT

HMQE ;A 02) 3215-2940 e X|t F CiH| CD 22| 0.01% o}=t
e RS 22| #EA|, CRS F2| &4SAl
e SWAP SPREAD &}2tA||, SWAP BASIS SHEHA|

2 CDBEl= 3.12%2 © F OfH| 3251 QUCt RS F2l= Mo 2 4551, CRS 3212 &
2 N2 M5 FME 2ULCL IRS 222 KTB Yield2| X}0[Ql BE A ATy C= MEtHO 2 5|2t

StLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 2 SHEHAME 20|0 1 F5 ERIL,

a1 F8 32 F0| (EH91: %)
——USDTB3Y ——USDIRS3Y ——KRW CRS 3Y KRW IRS 3Y KTB 3Y

6.00%

5.00%

4.00% W

3.00%

2.00%

1.00%

0.00%

a32. 82 58| FUH HE (H21: %)

mKTB m KRW IRS m KRW CRS USD IRS USD TB
0.14%

0.12%
0.12%
0.10%
0.10% | 0.09%

0.08%
0.06%
0.04%

0.02%

0.00%

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

@ «isxt

(THl: %)

AFIH 7

XtO| —9/4/2026 8/28/2026

5.00% 0.140%
4.50% = 0.120%
4.00% e

3.50% 0.100%
3.00% 0.080%
2.50%

2.00% 0.060%
1.50% 0.040%
1.00%

0.50% 0.020%
0.00% 0.000%
3M 6M 9M 1Y 2Y 3y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt & : Refinitiv, Bloomberg
H1. USD IRS Data (H9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-09-04 41223 4204 42175 4.2424
2026-08-28 4.0298 4.0861 4.0966 41253
Fisz 0.0925 0.1179 0.1209 0.1171
2025-12-31 34161 3.2857 3.3061 3.4229
i 0.7062 0.9183 0.9114 0.8195
A& : KISKHLHE 7}
J34. KRW IRS (SH2l: %, BP)
Xt0| ——09/4/2026 8/28/2026
4.50% 0.07%
4.00% 0.06%
3.50% / 0.05%
3.00% = 0.04%
2.50% 0.03%
2.00% 0.02%
1.50% 0.01%
1.00% 0.00%
0.50% -0.01%
0.00% -0.02%
3M 6M 9M 1Y 2Y 3y 4y 5y 6y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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@ «isrsrzo

H#2. KRW IRS Data (TH9l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2026-09-04 3.535 3.77 3.875 3.99
2026-08-28 35 3.7175 3.8175 3.94
FUBZ 0.035 0.0525 0.0575 0.05
2025-12-31 2.775 2.9225 3.03 3.15
oy 0.76 0.8475 0.845 0.84

RIE : KISKHAHE 7}

125, KRW CRS (EH21: %)
X}0| ——9/4/2026 8/28/2026

3.70% 0.06%
3.60% 0.05%

0.049
3.50% %
0.03%

0,

A \/ 0.02%
3.30% 0.01%
3.20% 0.00%
3.10% -0.01%
- 00 0.02%
P -0.03%
2.90% 0.04%
2.80% -0.05%

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

XtZ : Refinitiv, Bloomberg

H3. KRW CRS Data (EH9l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2026-09-04 3.445 3.49 3.565 36
2026-08-28 3.455 3.455 3.52 3.585
FU3Y -0.01 0.035 0.045 0.015
2025-12-31 2.135 2.405 2.6 2.855
HEChy| 1.31 1.085 0.965 0.745

ALZ : KISKHAE 7}
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dZl6. KTB (+$l: %, BP)
X}0o| ——9/4/2026 8/28/2026
5.00% 0.12%
4.50% e
4.00% 0.10%
3.50% 0.08%
3.00%
2.50% 0.06%
2.00%
0,
1.50% 0.04%
1.00% 0.02%
0.50%
0.00% 0.00%
3M 6M 9M 1Y 2y 3Y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-09-04 347 3.705 3.885 4.095
2026-08-28 3.445 3.667 3.795 4.022
U5 0.025 0.038 0.09 0.073
2025-12-31 2.55 2.795 2.952 3.235
HEChb| 0.92 0.91 0.933 0.86
ALZ : KISKHAE 7L
27, IRS HTH7| A=y E 0| (SHRl - %) 2l IRS HCH7| AT E FZHHS (29 : %)

——KRW IRS 5Y-3Y
0.20% r
0.15%
0.10%
0.05%

0.00% :

KRW IRS 10Y-5Y

\ o) A
' v
VY AL ’f'\ i/

-0.05% |

-0.10% *“
2025-09

2026-01

2026-05

2026-09

m KRW IRS 5Y-3Y

0.000%

-0.002%

-0.004% |

-0.006% -

-0.008%

-0.010%

-0.012% -

KRW IRS 10Y-5Y

-0.008%

-0.010%

AtZE : KISKHAHE L
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39, Ag H|O|A| A 3=0]

(5t : %)

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

%10, 2H|OJA|A F

m SWAP BASIS(1Y)

SWAP BASIS(3Y)

0.00% 0.000%
-0.10% + -0.005%
-0.20% | -0.010% |
-0.30% | _ L
’ 0.015% -0.013%
-0.40% ,;'l .‘V, -0.020% -
- 0, LY '
0.50% ¥ A o, -0.025%
. 0, L L
0.60% -0.030%
-0.70% +
-0.035%
-0.80% 0.040%
-0.90% - ~0.080%
| 0, -
1.00% 1 1 1 0.045% )
2025-09 2026-01 2026-05 2026-09 -0.050% - -0.045%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
211, KTB/IRS 30| (2 @ %) 8112, KTB/IRS FZH HE (ZH = %)
SWAP SPREAD(1Y) ——SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.015% 0.010%
0, -
030% - 0.010%
0.005% -
0.20% - 0.000%
| 0, -
0.10% | 0.005%
-0.010% |
0.00% - -0.015% +
- 00 =
0.10% - 0.020%
-0.025% - .
-0.20% x x 1 0.030% L -0.033%
2025-09 2026-01 2026-05 2026-09 0.035% L

X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

I FXAE &%
/28] gkg2 X|H 3 ofjH| 13725004 22 1350422 -22.18, -163.66BPTHE HE5IH
ME LIEHHCE 7|Bt = S35 /K22 4% 0| & tiH| oM E 2L, dot= A, =

=N
O BX oM = ES EUCE /e 2FEEE 11 7[FE -798S LEILH g 512 Ma S L]
X CH
AA .
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J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
0 ———
— R e
—20 M
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-140
-160
3 © A % ) S N a S VS ™ 3 © % )
Wc),o &9 @9 W(O,o W(,),o W%,» q‘,”:\, »‘9'\ %b,o N m‘°’° S mb,o '{‘"Q o »%0 '\5‘"0
O S L I L R S I I S L L S S
AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e M EHCHH| X}O| MZSCfd| X}O| ——9/4/2026 ~——8/28/2026 ——12/31/2025
1450 0
1400 -20
-40
1350
-60
1300
-80
1250 100
1200 -120
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2026-09-04 | 2026-08-28 Xto] =2 2026-09-04 | 2026-08-28 Xto|
KRW/USD 13504 13725 -22.1 USD/CHF 0.808 0.805 0.003
EUR/USD 1.163 1.165 -0.002 USD/SGD 1.267 1.27 -0.004
GBP/USD 1.354 1.359 -0.005 USD/IDR 17637.5 17696 -58.5
USD/JPY 156.13 159.44 -3.31 USD/PHP 62.456 62.231 0.225
USD/HKD 7.84 7.84 0.001 USD/TWD 31.677 31.613 0.064
USD/CNY 6.712 6.721 -0.009 USD/SEK 9.531 9.512 0.019
USD/CAD 1.379 1.385 -0.006 USD/PLN 3.717 3.723 -0.006
AUD/USD 0.72 0.72 0.001 USD/DKK 6.429 6.418 0.011
NZD/USD 0.589 0.596 -0.006 USD/ZAR 15.993 15.983 0.01

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

1. 7l FoaL

(EH2l: %, 2026-09-04)

> WA

43 ¢73 02) 3215-1438

B2 oie =2 =

(EH2l: %, 2026-09-04)

U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 3.120 -0.010 0.350 o= 2y 4330 0.097 -0.051
CcP90Y 3.230 0.000 -0.020 oj= 5Y 4505 0.103 0.550
=3 34 3.885 0.090 0.958 o= 10y 4755 0.074 0.917
=3 54 4,095 0.073 0.860 oj= 20y 5.236 0.040 1.133
=31 104 4350 0.063 0.965 oj= 30y 5.236 0.035 1.309
=1 204 4.570 0.078 1.225 S8 2y 2973 0.091 0.312
=31 304 4.637 0.110 1.382 S E= % 3.095 0.088 0.638
Set14d 3.290 0.040 0.788 a8 10y 3.357 0.081 0.919
S¢t2d 3.765 0.050 0.935 a8 20y 3.765 0.059 1.317
S0t 3d 3.880 0.083 0.898 a8 30y 3.833 0.058 1476
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (IEY : 2026-09-04) H4. 3L Credit Spread (THSl: %, 2026-09-04)

Fax = MFOiH| | HXCHH]| =2 g TFCHH| | AXCHH|
KTB3 105.92 -1.56 -26.48 E=x AAA 4.206 0.000 0.097
KTB10 105.44 -0.31 -7.31 A AA- 4556 -0.008 0.156
KOSPI 6,687.21 -101.67| 2,377.58 7|Et=-8XH AA- 4618 0.000 0.189

0 0. 0 0 23K AAA 4.230 0.015 0.090
A& : KIS-NET A& : KIS-NET
H5. ME{'H 310 CfH| Credit Spread HE ZM Top3 L&At (91 : bp, T7] : 3Y)
e ZM Top 3

= FTENE] 53 HE

MNEEA|RSSA AA+ -0.5

CHE Al S AL AA+ -0.5

WHZA|SAL AAO -0.5

DT A|ZE| S A AAO -0.5

QHAE A S AL AAO -0.5

AH NS SA AA+ -0.5

LA = AT LS AL AAO -0.5

B | HET RS AL AA+ -0.5

EAZA|SAL AAO -0.5

HE A SA} AAO -0.5

SHEEA|SA AAO -0.5

SHHZINLSA AA+ -0.5

BEINLSA AA+ -0.5

ESMLSA AA+ -0.5

TEINLSAL AA+ -0.5

BHEEEILSA AA+ -0.5

SMHZGHA DA SA AA+ -0.5

SFE YA A SA AA+ -0.5

SALZA|SAL AA+ -0.5

e AAHEA|SA AA+ -0.5

T SSA AA+ -0.5
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= AZHE S A AA+ -0.5
S5l Q QI Bt E AT X| A S A AAA 23t
Sta 2 F A AAA =23
MERSSA AAA gt
AIHIHSYIA AAA =gt
st sl gy st AAA B2}
stz 3 SAL AAA =23
SRS A TS S A AAA 23}
St= = AHAS A AAA =23
SAHS oS AL AAA =gt
St EX|FEEZ AL AAA 23}
AAH TS AL AAA =gt
MEFEHZAISA AAA B2}
St A EER| S T AAA 23}
St K| G LS A AAA =gt
St M SAL AAA Het
AT AL AAA =gt
St AtakEte| S AL AAA =gt
oA TS A AAA =gt
2H7te AA- -0.5

7| Ol H| 7] | AA- -0.5
Ofo[H| 7| O|7H | & AA- -0.5
ShLEH I AA- -0.5
Xo|H| 22| 7Hm| & AA- -0.5
OfO| A7 m| & AA- B2t
SHLIFHE AAO Hgt
ZAHtAIIHO| -G AMH| A 2|0} A+ H3h
fE7t=E AAO B3t

M OFO| O tH A M H| AR 2| Of A+ B3t
AOlH=2IZtE AA+ B3t
Ao E AA- 23t

H| M A 0| 7] | & AA- B3t
A A AA- B3t

of F=27Hm| & A0 23t
lojjo| x| == 74| & AA- B3t
7tEX Oj2foff 71 | AA- B3t
ClH| 7R & BBB+ B3t
ST o] B AA+ B3t
LEla8huE AA- B3t
ot=70 o] & A0 23t
AUX|7H | A0 gt
HLf7tE AA+ Hat
N AA+ Het
HINZLE AA+ Hat
HMMIE AA+ Hsh
ZOI7HI & A+ 23t
St=E XN IS A0 gt
o 2| =71 m| & A+ B3t
AoIZFH | e BBB+ B3t

7| 270 o A0 st
A2 70 I E AA- Hgt

O 2 M| O AR A IHO| L -F A H| A& A+ 23}
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> R

AEM MO A- -0.8
IXggda AA- -0.8
StohH| ™ A+ -0.8
NGIEEES A+ -0.8
ol A 0|2 A+ -0.8
SAtF U BBBO -0.8
iAoz A0 -0.8
M|OFH| A& A+ -0.8
SKOIO|O|H| A =2 X A- -0.8
SKE|= AA- -0.8
ZAF AA+ -0.8
ocl A+ -0.8
AEFNE| X A+ -0.8
2|0t X| O] AA- -0.8
IPARKH CH & 1712 A0 -0.8
HSE X Tt XY A0 -0.8
o RHIE A+ -0.8
LGOIHX|&FM AAO -0.8
M OFH|Z A+ -0.8
SIAH SHUAIHE A+ -0.8
sk oz A+ -0.8
HDAAE 7| A A0 -0.8
HDCH AA- -0.8
HDAHCHYHEZ AA- -0.8
RHAFEE AAO -0.8
SSE[MN A+ -0.8
feF8sAF AAA -0.8
< 0| 2o A+ -0.8
7O MM Z2fA AA- -0.8
f2|F 80| ZHOLO| A0 -0.8
7| 20| = HotO| AO -0.8
AUZEESE A- -0.8
HLZH= AA- -0.8
SO0l A E| A+ -0.8
SHEN | A0 -0.8
O] 2§ oi| S KA & AAO -0.8
HYAAMX|EHOIE AAO -0.8
L2H off L K| A H| A AA- -0.8
IHROf| L X M H| A AA- -0.8
HKO[ =2 A0 -0.8
At&E : KISKHAHE It
H6. ME{"¥ F 1 CiH| Credit Spread -5 2 M| Top3 L3WA} Tl : bp, BH7] : 3Y)
Qs 2FM| Top 3
= ZAALE s HE
SAHKNI|YTIS ST AAA 1.5
E2x) HADEZAL AAA 14
SR IA AAA 0.8
S ER N mE A0 29
OfO| 7K m| & AA- 23t
SILIFLE AAO Hef
ZEAHtAHO| & A H| AT 2| OF A+ B3t
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M ofo|mo| A M H| AT 2| Of A+ 23t
AolH|ZEIZtE AA+ 23t

Of| 2 M| G| A B 2 IHO| LA A H| A A+ B3t
H| 7| 0| 7H | AA- =gt
A AA- =gt

Of F=274 ol & A0 =gt
dlofj o X s 7Hm| & AA- 23t

O] 2H of| A 71 ] AA- =gt
ClH|ZHm| & BBB+ 23t

ST o] B AA+ 23t

e =x=d AA- =gt

FHEXH st 70 o] & A0 Het
AX|FH o] A0 =gt

L7t AA+ R

AMsttE AA+ =gt

HIMZHE AA+ R

HYstE AA+ =23t
RO7oE A+ 23t

MBI E AA- =gt

ol 2| =71 m| & A+ R

70| Z7H | BBB+ R
A2 74 I E AA- =gt

7| 2o & A0 =gt

ShLEH I AA- -0.5
Ofo|H|#|O|7H | & AA- -0.5
RO7tE AA- -0.5

7{|O[H| 7 m| 2 AA- -0.5
HlolH| 2| 7Hm g AA- -0.5
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A SOXF A+ -0.3
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

SPC 7| XXpoHE AMLH L KIS-NetS Soff EQlstA £ ol&L|C}.
4835 dF¥ 02) 3215-1457

H1. 533 35 Lz (712} 2026-08-31~2026-09-04, £+ : 2J2)
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Appendix 4] =2t THA oS
0|5t cH2| 02) 3215-1454
H1. FUHNASRE 7| aA (9 wakel)
=3M Sx=M Sokxy 2 7IEtZ-8X S| AE ABS A
18,927,468 2,180,000 1,280,000 4,750,000 2,170,000 3,509,410 169,700 32,986,578
XE : KISKHAEIE
2. F2t 23X Wo|vE (SH] - Hnkg))
T2 271y 324 gy ER k] R H8SE
2026-09-10 |2 EA-#02250-2609(25-9) 2025-09-10 1Y 1,110,000
2026-09-10 | =& 0|X}03290-2609 2007-04-17 19Y 4m 24d 915,067
=N 2026-09-10 |11 203290-2609(21-7) 2024-12-27 1Y 8m 14d 294,400
2026-09-10 | =101750-2609(F1121-7) 2021-09-10 5Y 11,411,000
2026-09-10 | =1102875-2609(F1124-9) 2024-09-10 2y 5,197,001
2026-09-06 |PHEE TS ALS4 2011-09-06 15Y 100,000 AAA
2026-09-06 | KpitHE| S ARK|982]2009-06(AH 2024-09-06 2Y 20,000 AAA
2026-09-07 |2t X[ LEEZAL47 2021-09-07 5y 90,000 AAA
2026-09-07 |R4AEZAL023-08 2023-09-07 3y 20,000 AAA
2026-09-07 |$H=7tAZA461 2023-09-07 3y 170,000 AAA
2026-09-07 |2+ &SRy EF21-8(Ah 2021-09-07 5y 70,000
2026-09-08 | SAHIKI| AT S H828(Ah 2023-09-08 3y 90,000 AAA
2026-09-09 |2 &SR EH6-24 2016-09-09 10Y 20,000
ER | 2026-09-09 |THEFE 21069 2021-09-09 5Y 200,000 AAA
2026-09-10 |3H= 21071 2021-09-10 5Y 300,000 AAA
2026-09-10 [$F=7H 21419 2024-09-10 2y 200,000 AAA
2026-09-10 | FEZE3AL204(Ah) 2025-03-10 1Y 6m 50,000 AAA
2026-09-10 |SAHX 7| AT S A740(Ah 2021-09-10 5y 210,000 AAA
2026-09-11 | SAHKNI| LTSI HI14(—H)(Ah 2025-09-11 1Y 90,000 AAA
2026-09-11 |$+=7 21395 2023-09-11 3y 190,000 AAA
2026-09-12 |0 7| F 5 HA E#2025-2(Ah 2025-03-12 1Y 6m 260,000 AAA
2026-09-12 |FEHZ 83 AH43(Ah 2024-03-12 2Y 6m 100,000 AAA
Sk 2026-09-08 | E2tDC026-0908-0910 2026-06-09 2m 30d 500,000
2026-09-09 |- &2t02270-2609-01 2025-09-09 1Y 780,000
2026-09-06 |4AH=24410]0200-0906-3 2024-09-06 2Y 100,000 AAA
2026-09-06 |A225410/0106-0306-1 2025-03-06 1Y 6m 120,000 AAA
2026-09-07 |St=+=2=82503L-0|%-1.5 2025-03-07 1Y 6m 140,000 AAA
2026-09-07 | 7|28 (41)23090|3A-07 2023-09-07 3y 430,000 AAA
2026-09-08 [Bt=mEUFE2509CHEQl-1 2025-09-08 1Y 120,000 AAA
2026-09-08 | A+223410]0300-0908-1 2023-09-08 3y 450,000 AAA
2026-09-08 |PtErEAFT 8251202274 2025-12-08 9m 190,000 AAA
2026-09-09 | =212%44090| & Y (03)2-09 2024-09-09 2y 160,000 AAA
2026-09-09 |A13H2%428-09-0|-2-B 2024-09-09 2y 100,000 AAA
2026-09-09 | A+224410]0200-0909-1 2024-09-09 2y 420,000 AAA
csixy 2026-09-10 | = 212%44090| & Y(03)2-10 2024-09-10 2Y 210,000 AAA
2026-09-10 |3t= == AU F§2409H}-0|&-2 2024-09-10 2Y 90,000 AAA
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2026-09-11 | 4t=2520]0100-0911-1M 2025-09-11 1Y 220,000 AAA
2026-09-11 | 7| 2% (4)23090|3A-11 2023-09-11 3Y 50,000 AAA
2026-09-11  |Al5H2%329-09-0]-1-A 2025-09-11 1Y 200,000 AAA
2026-09-11 |=sLF B H(2H)2025-090(1Y-B 2025-09-11 1Y 110,000 AAA
2026-09-12 | Al5h2327-09-0]-3-A 2023-09-12 3y 240,000 AAA
2026-09-12 | Al5H2%428-09-0]-2-C 2024-09-12 2y 300,000 AAA
2026-09-12 | 4t=24410]0200-0912-2 2024-09-12 2Y 350,000 AAA
2026-09-12 | AEHCFEXIEFE 23825-03-0[01-12 2025-03-12 1Y 6m 250,000 AAA
2026-09-12 | S2|2%28-09-0|&02-&-12 2024-09-12 2Y 400,000 AAA
2026-09-12 | SFLt22448-090(12-12 2025-09-12 1Y 100,000 AAA
2026-09-07 | AO|H|ZH | E531-6 2024-03-07 2Y 6m 10,000 AA-
2026-09-07 | OFO|A7HI|EF105-4 2023-09-07 3Y 100,000 AA-
2026-09-07 |StLIFHE244-4 2023-09-07 3Y 10,000 AAO
2026-09-07 |S2|7t=237-2 2024-03-07 2Y 6m 60,000 AAO
2026-09-07 |#|0[H|=2I7}=375-2 2023-03-07 3Y 6m 100,000 AA+
2026-09-07 | HACHIHI|EH1994-4 2023-09-07 3y 60,000 AA+
2026-09-07 |JB 2|7HI|E503-2 2024-03-07 2Y 6m 20,000 AA-
2026-09-07 | StLIZHI|EH401-5 2023-09-07 3y 20,000 AA-
2026-09-07 | OO|H| 7| O|7H | §f242-4 2021-09-07 5Y 10,000 AA-
2026-09-07 | A$HILE2187-3 2023-09-07 3y 20,000 AA+
2026-09-07 | AlBH7HI|EF496-1 2024-03-07 2Y 6m 10,000 AA-
2026-09-07 |AloH7HI|E486-4 2023-09-07 3y 90,000 AA-
2026-09-08 |BNKZHI|E351-4 2024-04-08 2Y 5m 30,000 AA-
2026-09-08 | OFO|H|#| 0|71 | E289-4 2023-09-08 3y 30,000 AA-
2026-09-08 | MO0 X| sHFHI|EF216-2 2023-09-08 3y 20,000 AA-
2026-09-08 | ®O7t=539-5 2024-08-08 2Y 1m 110,000 AA-
2026-09-09 |$H=IH I E543-2 2025-03-10 1Y 5m 30d 10,000 AO
2026-09-09 |HIM7tE172-3 2024-09-09 2Y 30,000 AA+
2026-09-09 |StLI7HE266-2 2024-09-10 1Y 11m 30d 20,000 AAQ
2026-09-09 |7{|0[H|=8I7}=335-4 2021-09-09 5Y 50,000 AA+
2026-09-09 |7|S7Hm|E221-1 2025-06-09 1Y 3m 10,000 AO
2026-09-10 | 2M0f|0|X| =& 7H | Et200-3 2023-03-10 3Y 6m 20,000 AA-
2026-09-10 |0 F-27Hm|Er243-1 2025-03-12 1Y 5m 29d 20,000 AO
2026-09-10 |$+=7HI|EF543-1 2025-03-10 1Y 6m 40,000 AO
2026-09-10 |StLIZHI|EF437-2 2024-09-10 2y 60,000 AA-
2026-09-10 | ®O7t=535 2024-06-10 2Y 3m 40,000 AA-
2026-09-10 |M|2|X7Hm|E274-1 2025-03-13 1Y 5m 28d 10,000 A+
2026-09-10 |AH27HI|E747-2 2024-09-12 1Y 11m 29d 60,000 AA-
7|E}28| 2026-09-10 |B}L}7HE266-3 2024-09-10 2Y 60,000 AAO
XY 2026-09-10 |22|287mlEr499-2 2024-03-13 2Y 5m 28d 20,000 AA-
2026-09-11 | A2 I|EH747-3 2024-09-12 1Y 11m 30d 30,000 AA-
2026-09-11 | AH2 7K1 E748-1 2024-09-13 1Y 11m 29d 30,000 AA-
2026-09-11 | 7|0[H|7H | &550-3 2024-12-13 1Y 8m 29d 20,000 AA-
2026-09-11 | 7|0[H|7H | E544-3 2024-09-13 1Y 11m 29d 70,000 AA-
2026-09-11 | 7|O[H| 7} | E532-4 2024-03-13 2Y 5m 29d 60,000 AA-
2026-09-11 | RO|7HI EH421-4(X]) 2021-09-13 4Y 11m 29d 10,000 A+
2026-09-11 | AA7H=2689 2024-09-12 1Y 11m 30d 30,000 AA+
2026-09-11 | OtO[H|#A|O|7Hm|§F313-3 2024-09-12 1Y 11m 30d 50,000 AA-
2026-09-11 | ShLt7HI] ER423-3 2024-03-12 2Y 5m 30d 20,000 AA-
2026-09-11 |JB 22|74 T Et551-1 2025-12-12 8m 30d 40,000 AA-
2026-09-11 |JB 2|74 T EF520-2 2024-09-12 1Y 11m 30d 30,000 AA-
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2026-09-11 |JB L2|7HT|E517-4 2024-08-12 2Y 30d 20,000 AA-
2026-09-11 | 2|28 T Er499-3 2024-03-13 2Y 5m 29d 100,000 AA-
2026-09-11 | 22|=874 Il E425-3 2021-09-13 4Y 11m 29d 10,000 AA-
2026-09-11 | RO/7t=485-2 2023-03-13 3Y 5m 29d 10,000 AA-
2026-09-11 |0 O| K| s 71 | & 233-2 2024-08-12 2Y 30d 10,000 AA-
2026-09-11 | OfO| K| 5271 1| E235-4 2024-09-13 1Y 11m 29d 50,000 AA-
2026-09-11 |OfF-270 | E241-3 2025-02-12 1Y 6m 30d 20,000 A0
2026-09-11 |OfF-274 | E243-2 2025-03-12 1Y 5m 30d 10,000 A0
2026-09-11 |0 R 27T E243-3 2025-03-12 1Y 5m 30d 60,000 A0
2026-09-11 |HCHAHDAE531-2 2024-09-12 1Y 11m 30d 30,000 AA-
2026-09-11 | AH|O|H| = BIZ}=387-3(Ah 2023-09-11 3y 10,000 AA+
2026-09-11 | R2[7tE247-2 2024-08-13 2Y 29d 20,000 AAO
2026-09-11 | R2[7tE251-2 2024-09-12 1Y 11m 30d 110,000 AAO
2026-09-11 |t EXpFH O] EH65-2 2021-09-13 4Y 11m 29d 100,000 A0
2026-09-11 |2/ X7} I E274-2 2025-03-13 1Y 5m 29d 40,000 A+
2026-09-11 | 7|27 Er212-1 2025-03-11 1Y 6m 20,000 AO
2026-09-12 | HACH7HI|EH1657 2016-09-12 10Y 10,000 AA+
2026-09-06 |PH=EHEUN36-2 2016-09-06 10Y 60,000 AAA
2026-09-06 | B2E2-1 2024-09-06 2y 40,000 AA-
2026-09-06 |ABtFEX|F143-2 2021-09-06 5Y 70,000 AAA
2026-09-06 |LGTHX}79-4 2016-09-06 10Y 150,000 AAO
2026-09-07 |LSHEHAT72 2025-03-07 1Y 6m 40,000 BBB+
2026-09-08 | R2|F8XIF6-3 2023-09-08 3y 60,000 AAA
2026-09-08 |EATZEKU17-2 2021-09-08 5Y 60,000 AA-
2026-09-08 |7| 2B H7-2 2023-09-08 3y 70,000 AAO
2026-09-09 [E137-2 2021-09-09 5Y 28,000 A+
2026-09-09 | EXFEX|F32-2 2021-09-09 5Y 100,000 AA-
2026-09-09 |BH1-2 2021-09-09 5Y 20,000 AA-
2026-09-09 |PHEAMELUH32-2 2016-09-09 10Y 110,000 AAA
2026-09-09 |0 AFH O|OjEHIAE14-2 2024-09-09 2y 73,880 BBBO
2026-09-09 |StLIFEZUE (4)9-1 2021-09-09 5Y 280,000 AA-
2026-09-09 |EfZCHE 247 2024-09-09 2Y 330
2026-09-09 |ROHES55-2(=) 2021-09-09 5y 150,000 A+
=IPNPA | 2026-09-09 |ZHZT X H2021-4-2 2021-09-09 5Y 210,000 AAA
2026-09-10 |WEMHESHAZKE 3(K) 2021-09-10 5Y 470,000 AAO
2026-09-10 |$+=}251-1 2024-09-10 2Y 128,000 A+
2026-09-10 |[A&E4H115-1 2024-09-10 2Y 330,000 AA+
2026-09-10 |SH2A|AEI12-2 2021-09-10 5y 140,000 AA-
2026-09-11 |JBE8XIF21 2024-09-12 1Y 11m 30d 70,000 AA+
2026-09-11 |Z AT OIE{33-1 2024-09-12 1Y 11m 30d 80,000 AA-
2026-09-11  |M K| O] 2| A|9|O]15-1 2025-03-11 1Y 6m 40,000 AO
2026-09-11  |KT&G2-2 2023-09-13 2Y 11m 29d 200,000 AAA
2026-09-11 |SIO|ETI2Z Y A175-1 2024-09-12 1Y 11m 30d 58,000 AO
2026-09-11  |SK308-1 2023-09-11 3y 150,000 AA+
2026-09-11 | F4tof L 2| E[79-1 2024-09-11 2Y 63,000 A-
2026-09-11 | StLEOf| ZZQHO}O[189-1 2025-03-12 1Y 5m 30d 50,000 A+
2026-09-11 |AUOALEDE|LE| AT 2024-09-13 1Y 11m 29d 15,000
2026-09-11 | 2|2 80| ZH0}0]4-2 2024-09-12 1Y 11m 30d 142,000 AO
2026-09-12 |HACHEHA|A47-1 2024-09-12 2y 50,000 AA-
2026-09-12 |EfZCHE 248 2024-09-12 2y 1,200
2026-09-09 |FEHZESAIMBS 2025-11(1-1)(Ah) 2025-09-09 1Y 78,300 AAA
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ABS 2026-09-10 AI}0|EX|6131-19 2022-02-10 4Y 7Tm 100 AAA
2026-09-10 B3 AMBS 2024-18(1-2)(Ah) 2024-09-10 2Y 90,000 AAA
2026-09-12 oiloj A= S 26 2025-09-12 1Y 1,300
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Appendix 5] cliHH WA
rE 3 2] 02) 3215-1482
1. HEZo| XA Llszt chl : 4, o 2, 7|ZF : 2026-08-31 ~ 2026-09-04)
F83c 29 H853 wHy | Wy FRNAHE A ojF | wWIA H| 2 £3t
KR6105561G88 |KBEF&ZHE (415 AA- 2026-08-31 | 2056-08-31 |&H Y 0% 5iH: 4.85% / O|F QLWAAL 15 +75bp 3 4,000 NC5 Q KRW
KR310221GG88 |AH=26E0]0011-0831-1M AAA 2026-08-31 | 2027-07-31 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+42bp 1 1,200 KRW
KR380803GG95 |h=& AT &(H)2609Lt-0| &-1 AAA 2026-09-01 | 2027-09-01 | 2I'H3AF AAA CD 17H& +32bp 1 2,600 KRW
N LY o]F 514: 539%/ 0|F 5H: BIEHAAL 21054+132.9bp / O|F : O
KR6073981G98 |wEMHLESHMERESH 7 AAD 2026-09-01 | 2056-09-01 |- 5 = ! ¢/ Ol BN =5t p /0l ! 3 5,000 KRW
FZ2|+232.9bp
KR380601GG99 |s=4t= &K #(2%8)26-90|(*H)12-02 AAA 2026-09-02 | 2027-09-02 | 2I'H3AF AAA CD 1712 +34bp 1 1,100 KRW
KR6000011G95 |415+H2%30-09-0|-1-A(HS) AAA 2026-09-03 | 2027-09-03 |21 B4AL AAA CD 174 & +40bp 1 1,500 KRW
KR310203GG98 |4H=26%#0]0011-0903-1M AAA 2026-09-03 | 2027-08-03 |21 H3AL AAA CD 170 & +32bp 1 1,000 KRW
KR6005281G97 |5 4H2%2026-090|(H)6M-04 AAA 2026-09-04 | 2027-03-04 |21 B4AL AAA CD 174 & +40bp 1 2,500 KRW
KR381001GG93 |= P8 H(2%5)2026-090|1Y-A(HS) | AAA 2026-09-04 | 2027-09-04 | 2I'H3AF AAA CD 1712 +40bp 1 5,500 KRW
KR380602GG98 |=At= &1 (28)26-90|(1H)12-04 AAA 2026-09-04 | 2027-09-04 | 2IEH3AF AAA CD 1712 +40bp 1 2,000 KRW
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