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

Y7t Ext KEY POINT
B7h A 02)3215-1437 o MITLHH| 2K U EQHKYKX|S SX 408 ST}
o MECHH| SAKY x| & 298 57}
l. KISSEHAX| 0]
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM (FHEYUE, o9 %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.13 -235 -2.41 -3.08 -4.95 6.87 1.71
Duration 5.33 5.69 5.64 5.74 6.09 5.32 1.75
YTM 3.81 3.46 3.29 3.04 2.60 3.64 7.45

= 1KY FE$AUE 0.16 -4.39 -4.68 -6.25 -10.29 2.84 1.62
Duration 8.79 9.36 9.31 9.51 10.04 8.53 2.05
YTM 3.94 347 3.33 3.07 2.55 3.39 6.86

=l FE$AUE 0.07 -0.08 0.19 0.74 1.60 9.80 1.41
Duration 1.26 1.31 1.29 1.28 1.24 1.25 0.96
YTM 3.21 2.99 277 2.60 2.35 3.43 6.80

I FHFAUAE 0.14 -0.46 -0.36 -0.21 0.25 12.11 2.07
Duration 2.33 2.40 2.43 242 2,57 2.59 1.35
YTM 3.93 3.68 3.45 3.18 2.84 4.20 8.43

KOBI30 FE$AUE 0.10 -0.26 -0.13 0.19 0.66 9.42 1.54
Duration 1.84 1.83 1.81 1.81 1.81 1.83 1.87
YTM 348 3.20 2.99 2.63 2.28 3.50 6.86

KOBI120 FE$AE 0.05 0.06 0.38 0.91 1.84 9.96 1.39
Duration 0.98 0.95 0.95 0.95 0.96 0.94 1.1
YTM 3.18 3.01 2.91 2.76 2.53 3.69 7.09
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AFIH 7
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2023-05-22 2023-11-22 2024-05-22 2024-11-22 2025-05-22 2025-11-22 2026-05-22
B EX| S —— 2% E0kx| 3| ALY KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =

ALZ : KISKHAE 7L

32, MAX| 5 70| 30|

=3, MHX| YTM F0|

12 5.0%
4.5%
N W 4.0% A
3.5%
8 T
3.0% e RS
6 m 2.5%
2.0%
4 1.5%
2 1.0%
0.5%
0 0.0%
2023-05-22 2024-05-22 2025-05-22 2026-05-22 2023-05-22 2024-05-22 2025-05-22 2026-05-22
— EER AR S 2% sokxy — AR 2o ok
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
AtE: KISKHAHE L RHZ: KISKHAHE 7}
H2. KISS A X5 ME{/27|H Duration
T= 374~ 1~2id 2~34 3~5i S50 4 HA|
=&Y 0.59 1.41 2.24 3.70 13.31 8.38
NS 0.59 141 2.38 373 7.14 274
E =% 0.62 1.46 237 3.62 11.10 3.95
S5 H 0.58 142 2.31 0.00 0.00 1.27
S xY 0.60 1.41 2.31 3.21 6.55 1.23
7|EtES X 0.63 1.44 2.31 347 493 1.62
SIMNMNBERES) 0.64 1.52 2.38 3.71 9.57 243
SIMHESZET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.55 142 236 3.83 0.00 1.59
A 0.61 144 2.31 3.66 12.98 5.33

t



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

@ «isrsrzo

(EH$l: %)

T2 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 2.949 3.423 3.649 3.897 4133 3.900
N 2.933 3.443 3.781 4019 4.256 3.696
S 3.065 3.575 3.861 4.079 4304 3.803
S5 d 2.759 3.397 3.680 0.000 0.000 3.230
2A XK 3.048 3.539 3.817 4.040 4237 3.375
7|Eta-& X 3.368 3.977 4.226 4315 4.531 3.903
AN (S EZRES) 3.345 3.940 4214 4.293 4.606 3.970
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.126 3.640 3.976 4111 0.000 3.573
A 3.093 3.629 3.893 4.010 4.160 3.809
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
72 374 ~1d 1~24 2~34 3~54 50| 4 A
= Xi 431 5.57 467 7.57 27.69 49.80
N 0.21 0.28 0.25 0.37 0.12 1.24
SxY 242 3.15 2.35 2.32 2.85 13.09
sot5H 1.19 1.93 0.51 0.00 0.00 3.63
28Ky 5.08 463 1.34 0.41 0.03 11.49
7|EtE & X 2.55 3.58 2.10 0.91 0.02 9.15
A (S ZEET) 2.50 3.16 2.26 1.39 0.80 10.10
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.57 0.46 0.26 0.20 0.00 1.50
A 18.81 2276 13.74 13.18 31.51 100.00
XbE: KISKHAE 7}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T2 374 ~1d 1~24 2~34 3~54 50| 4 A
=M 25 22 19 45 49 160
N 196 259 265 507 42 1,269
Sy 537 718 583 528 698 3,064
S5 d 10 6 2 0 0 18
23Ky 522 428 127 43 7 1,127
7|Eta-8 XY 1,452 1,813 1,036 541 21 4,863
A (B EZEET) 569 648 401 358 317 2,293
AR (B2 ET) 0 0 0 0 0 0
ABS 442 343 107 38 0 930
A 3,753 4,237 2,540 2,060 1,134 13,724

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 S 0.130 -0.380 -0.260 -0.080 0.420 10.940 0.308
ESG Duration 2.210 2.260 2.280 2.090 2.200 2.390 3.110
=35
SHE YTM 3.795 3.541 3.326 3.024 2.677 3.970 2.488
ESGREMA |SHx9E 0.110 -0.440 -0.260 -0.110 0.170 10.590 0.171
Duration 2.230 2.290 2.260 2.300 2.410 2.490 3.690
YTM 3.659 3.411 3.219 2.977 2.605 3.911 1.996
HuWX|$= | &EAE 0.110 -0.540 -0.390 -0.260 -0.070 10.860 0.297
Duration 2.370 2.450 2.480 2.530 2.660 2.760 3.100
YTM 3.734 3.489 3.300 3.065 2.697 3.961 2410
A& KISKHAHE 7}
4. ESGMA 59 X5 0|
114
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110 e T
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92
2023-05-22 2023-11-22 2024-05-22 2024-11-22 2025-05-22 2025-11-22 2026-05-22
——KISESGE &} ESGEEH ——H|WX|5
35, ESGHMAX| = Falo|d 0] d36. ESGHMAX| YTM 0|
3 5.0%
W 4.5%
BRI 0%
2 3.5%
3.0%
1.5 2.5%
2.0%
1 1.5%
0.5 1.0%
0.5%
0 0.0%
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H7. KIS ESG 58 ME/T7|E Duration
2 374 ~1d 1~24 2~34 3~54 50|44 A
Sy 0.64 145 237 3.55 9.93 2.59
2%y 0.66 1.50 2.20 2.94 7.14 157
7|Et=8* 0.64 1.45 233 3.43 497 1.92
AN (S EZRES) 0.65 1.53 2.39 3.71 7.93 2.20
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.57 1.43 2.37 3.83 0.00 1.78
A 0.64 1.49 2.37 3.64 8.83 2.21
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 3.045 3.544 3.832 4.036 4272 3.672
28Xy 3.090 3.575 3.795 4.050 4.260 3.531
7|Et= & X 3.229 3.833 4135 4.263 4563 3.881
AN (S EZRES) 3.301 3.890 4.188 4.293 4507 3.919
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.053 3.596 3.965 4111 0.000 3.600
A 3.190 3.739 4.041 4.187 4393 3.793
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
T2 37HE~14 1~2d 2~34 3~54 5E0]4 HH
Sy 5.77 8.07 6.94 492 2.37 28.06
28Ky 1.38 3.24 1.28 0.09 0.10 6.09
7|Et= & X 1.66 2.73 2.14 1.61 0.02 8.16
SN (B RREET) 11.85 14.95 11.58 7.15 2.64 48.17
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.92 2.96 2.01 1.64 0.00 9.52
A 23.58 31.94 23.95 15.39 5.13 100.00
XFE: KISKHAE T
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54 5E0]4 HH
Sy 145 207 189 156 89 786
23Ky 19 35 13 2 1 70
7|Et= & X 102 156 129 105 3 495
N BEREET) 314 369 249 222 140 1,294
A (B2 EE) 0 0 0 0 0 0
ABS 88 93 59 38 0 278
A 668 860 639 523 233 2,923

X2 KISKHEE It
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X|'tZ= OiH| 0.8bp HAE 23.2bp, 5/10F AZ Y E£ 17.0bp

=1 3/10d AZY EE 53bp HAE 40.2bpE 7| E;MCE.

(EH21: %)

: %)

o
ud

MSB 2YR

MSB 1YR

- €-S0-9¢0C

- ¢T10-920C

- ¢T-€0-920C

- ¢T-10-9¢0C

- ¢T-10-920C

- ¢T-T1-520T

- ¢T11-520C

- ¢C-01-5¢0¢

- €C-60-5¢0¢

- ¢C-80-5¢0¢

- €C-L0-S5C0C

- €C-90-5¢0C

5.00
4.50
4.00
3.50
3.00 4
2.50
2.00
1.50 A

KTB 5YR

e KTB 3YR
KTB 20YR

KTB 10YR

C-S0-5¢0C

1.00

- €C-S0-9¢0¢

- ¢C¥0-920C

- CCT-€0-970C
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- ¢C-10-920C

- ¢C-T1-5¢0¢C

- ¢ T1-520C

- ¢C-0T-5¢0¢

- €2-60-520C

- €C-80-5¢0¢C

- ¢C-L0-5C0C

- €C-90-5¢0¢
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@ KISRF&HE 7

H1. FU4 33X SEIHE (EHl: %)
FES 4/30 5/8 5/15 5/22 i e (1)
S0t 1 2.855 2.84 2.89 2.92 3.0
ot 2 3.49 3.465 3.627 3.61 -17
=7 34 3.592 3.56 3.765 3.725 -4.0
=154 3.777 3.735 4.005 3.957 -48
=31 104 3.915 3.902 422 4127 93
SAHHAAA 3t 3.89 3.848 402 4 2.0
SAHHAAA 54 4004 3.959 4216 4.181 -35
SAHHAAA 104 4121 4111 4419 4321 -9.8
AtZ : KISAHAHZE G
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

20.0 -~

Sl v s v B N N,

20.00

0.00 - 0.0
N v & Y «,\ﬁ’} N v e‘fk& 9"0 9“’& ,»”& I\ > I\
& & & & 5 g g & 5 5
AHZE : KISKHAE 7} XEE : KISKFAE 7}
H2 FU 3N A= E HE (TH21: bp)
TE 4/30 5/8 5/15 5/22 HFECyH|
=31 310 SPREAD 32.3 34.2 455 40.2 -5.3
=11 3_5 SPREAD 18.5 17.5 24.0 232 -0.8
=3 510 SPREAD 13.8 16.7 215 17.0 -45
=31 _E4X{AAA 3YR SPREAD 29.8 28.8 25.5 27.5 20
=11 EK{AAA 5YR SPREAD 227 224 21.1 22.4 13
=1 ELX|AAA 10YR SPREAD 20.6 20.9 19.9 19.4 -0.5

Xt : KISKHAE 7}
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Kt : KISKHAE 7}

F) XE F=YE : &2 3M~2Y, =11 25Y~30Y T2 =&

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
T BEI —— =245 —— &7t 246
5 400
45 | 350
4 e
e ™ | 300
250
200
150
100
50
0
S S S & Y N N N I\ NN g N
Q’{? Q’f? Q,{:) Q,{? Q,{? Q’{? Q'f? 0’{? 0’]’% 0,"% qu) qu) 0’1’%
% % % % % % % % v v v % %

Xt : KISKHAME 7}

Xt 00 A2 310 26-6 12 6,000 20| A, =10 25-11 12 6,0009 @, =11 26-3
3Z& 2,000 0| Stz = UACt

10



@ KISKF4HE 7

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

2026-05-18 s YScter AAA 2 2IE +4.0bp 3.891 1,200
2026-05-19 FEHZ B3 AI280(AN AAA 34 oy 3.948 1,300
2026-05-19 | FEHZEIAIMBS 2026-10(1-1)(Ah) AAA 14 - 3.330 340
2026-05-19 | FEHZ-EIAIMBS 2026-10(1-2)(Ah) AAA 24 - 3.759 1,000
2026-05-19 | FEHZ-EIAIMBS 2026-10(1-3)(Ah) AAA 3 - 3.888 1,700
2026-05-19 | FEHZ-EIAIMBS 2026-10(1-4)(Ah) AAA 54 - 4158 2,000
2026-05-19 EX|FEdxiH598 AAA 104 21 +1.7bp 4436 3,000
2026-05-19 IH = A| S AF268(=) AA+ 24 21 -1.0bp 3.860 300
2026-05-19 Q1™ E Al S AL269(=) AA+ 3 21 -1.0bp 4074 600
2026-05-19 | M B (H £ 2F5)260| H0300-0519-1 0 34 +383.0bp 3.830 1,000
2026-05-20 =PRSS e E447 AAA 24 21 +3.0bp 3.851 700
2026-05-20 At oS AFS4-1 AAA 2\ DI +5.0bp 3.890 600
2026-05-20 S A tEALS4-2 AAA 34 Bl +5.0bp 4.093 600
2026-05-20 SAHN 7| PSR HI37(Ah AAA 34 ol 3.950 1,800
2026-05-20 EX|FE8xi#599 AAA 104 21 +1.6bp 4398 3,200
2026-05-20 oh=7 21580 AAA 24 DIH +8.0bp 3915 400
2026-05-20 &3 AF59 AA+ 244 21 +7.0bp 4.050 250
2026-05-21 EX|FExH 2600 AAA 104 DI +1.5bp 4387 3,000
2026-05-22 =7 = S THl #448 AAA 34 21 +2.0bp 4054 1,000
2026-05-22 FEEFESAR81(AD AAA 24 DIH +1.0bp 3.789 1,100
2026-05-22 FEISESAR282(Ah AAA 34 2l -1.2bp 3.950 1,000
2026-05-22 | FEEFEIAIMBS 2026-11(1-1)(Ah) AAA 14 =1 +22.0bp 3.389 774
2026-05-22 | FEIFBIAIMBS 2026-11(1-2)(Ah AAA 2 =3 +250bp 3.853 1,100
2026-05-22 | FEIFESAIMBS 2026-11(1-3)(Ah AAA 34 =1 +280bp 4034 1,100
2026-05-22 | FEAFBSAIMBS 2026-11(1-4)(Ah AAA 54 =10 +39.0bp 4367 1,600
2026-05-22 =7t S A563 AAA 2 2IH +50bp 3.888 500
2026-05-22 ot It A S AS64 AAA 3 21 +2.0bp 4058 1,500
2026-05-22 BB AL2026-3 AA+ 2 2IH +8.0bp 4,060 300

X2 : KISKHHE 7H

n. 3% R

Xt FSAIE2 71 25-102 SH2E &2 0|80 9 17X 7,703% 0| RS E ULt 0|0{ A

T 25-11 GA| 16X 4,784 RSN O F|E O|ALCE

a7 FUH X ESE {5 (EH91: A )
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100000 —
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Q KISKF&HE 7

AtZ : KISKHAHE 7L

38 F SAK HEE /S
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AEZ : KISKFAHE 7}
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279 A7 02) 3215-1438 o SUMAIY Ll S7I HH7| #2F AT E oy

S LYY 2 LAZO| ZAFUCE O|= O|2 T o oA 2= QA4 0| s, M7 ot &
S AT =X 21717 N 2= elof x| H= 2RO et =0/ 7|2 S 2ME LIEH
Of, ;20X HETL ZAH EAHE S HACE AfLf 2™ AT 2 XHF BMZF Z=8 Mo w2k 5ME
SHACH AR AAA 13 F2E2 AT AZ2E7H40bp ML A2D, 3E P22 1bp ZHCHE AL

|EtE 8 YAHA|Y S DHTO| AL SHK L SLYSHA X HF ZM = [ Mo w2t B2
4 %NS 2T 38M M S 19 72 Ao HATH L 35pp HTYFYOT, 5H TS AR ST
ZEAME ERALCE
a2, 28 3y YTM 30| (ZH @ %) g2, o F™x| 3y YTM 30| (S %)
N ~ by 7|EF28 K
8T A T EEAN —— 2 —— 53 ’ AR et 38t
7 |
6 | 6 -
N |
4 4 4 -
3 7W w
2 | 2 -
1 -
0 ‘ ‘ ‘ ‘ 0 : : : :
2024-05-22 2024-11-22 2025-05-22 2025-11-22 2026-05-22 2024-05-22 2024-11-22 2025-05-22 2025-11-22 2026-05-22
K& KISKHHEIE X2 KISAHEE It
33, 2% - nCH{H| SPREADFO0| (B9l : bp) 34, 6| ™ S 0CHH| SPREADFEO|  (THSl: bp)
LS XY 3v- KTB 3Y S XH- KTB 3Y 7| E}F2 8 X AA+- KTB3Y
50 1 S X AAA- KTB 3Y S WK AA+- KTB 3Y 200 7|Et28HAA- - KTB 3Y
7|Et2 & XA+ - KTB 3Y
40 -
150 |
30 |
100 -|
20 -
10 |
0 ‘ ‘ ‘ ‘ 0 : : : ‘
2024-05-22 2024-11-22 2025-05-22 2025-11-22 2026-05-22 2024-05-22 2024-11-22 2025-05-22 2025-11-22 2026-05-22
Xt&E: KISKHAHE It At&E: KISKHAHEZF
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@ «isrsrzo

1. 2¥X| q0CHH| AP E S HEE (E+2: bp)
8 2F ATY E(05/22) HECHH[(05/15) Ty (04/21)
ak7| 1Y 3y 5Y | 10Y | 1Y 3y 5Y | 10Y | 1Y 3Y 5Y | 10Y
Az 374 | 209 | 225 | 353 | 40 10 | 00 | 00 | 156 | -29 | 19 | -13
3 374 | 202 | 225 | 379 | 40 10 | 00 | 00 | 156 | -29 | 19 | -13
AAA 421 | 297 | 268 | 456 | 40 10 | 00 | 00 | 156 | -29 | -1.0 | -13
AA+ 477 | 381 | 402 | 537 | 40 10 | 00 | 00 | 156 | 29 | -1.0 | -13

22 OHA ZACHH| A E S HSE (E+2l: bp)
sa =2F AT E(05/22) M| (05/15) ™ECiH|(04/21)
ak7| 1Y 3y 5y | 10y | 1Y 3Y 5Y | 10y | 1Y 3y 5Y | 10Y
AA+ 59.0 | 502 | 39.0 | 1382 35 | 00 | -05 | 00 | 80 | -75 | -10 | 00
AA0 608 | 587 | 561 | 1562 | 35 | 00 | 00 | 00 | 80 | -80 | -20 | 00
AA- 68.1 | 67.1 | 652 | 1769 | 35 | 00 | 00 | 00 | 70 | -90 | -25 | 00
A+ 102.2 | 147.0 | 1806 | 2456 | 35 | 00 | -1.0 | 00 | 75 | -75 | -20 | 00
A0 170.1 | 223.0 | 2441|2900 | 35 | 00 | -05 | 00 | 75 | -75 | -20 | 00
A- 225.8 | 289.3 | 310.0 | 3543 | 35 | 00 | -05 | 00 | 75 | -75 | -20 | -00

TEtEEM LM 41000/ 2 T F OfH| 2% 4,400 2 ZAUCE 7|EfF &M LHAFE2 TF
of 0101 ZME RISULE 7|El= 81 AA+ Ol 2 7tEM S 24 20| O[R[N, 52 250 It

2t A0 HE(A+)2 TIQISH AA- OISt 53 HHTZALS] M7 HH2 AZMES BT

ol o o = u
25, F7H 2| AAE0| (EH21 : %) d8e. F7H o Txf 20| (EH91: %)
6000 4 MEFX mAFXH mAAA T AA+ 5,000 - m7tE 2ol m Y m] e
5,000 1 4,000 -
4,000 -
3,000 -
3,000 -
2,000 -
2,000 -
1,000 | 1,000 1
0 0 : : : :
2026-05-18 2026-05-19 2026-05-20 2026-05-21 2026-05-22 2026-05-18 2026-05-19 2026-05-20 2026-05-21 2026-05-22
XtE: KISKHEEIL XE: KISKHEEIF
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23, FZ2F 2| 2 g (2Hl: %, 24el)
s 359 wyIe | LdATYE LR 271 ECE
AAA 7| 2% (41)26050[2A-18 3.760 2E +1bp | 2026-05-18 | 2028-05-18 2,500
AAA St = Z L2 82605At-0| H-92 2.720 Ol -5bp 2026-05-18 | 2026-08-18 2,000
AAA 7| -2 (41)26050[2A-19 3.750 21 Obp 2026-05-19 | 2028-05-19 4,100
AAA 7| 23 (41)26050[2A-20 3.790 2E +4bp | 2026-05-20 | 2028-05-20 1,000
AAA A22641010300-0520-1 3.980 2E +3bp | 2026-05-20 | 2029-05-20 4,600
AAA 7| 28 (4)26050]1.25A-21 3410 oI -0bp 2026-05-21 | 2027-08-21 800
AAA 7| 28 (426050(1.75A-21 3.670 o 2026-05-21 | 2028-02-21 1,700
AAA 7| 28 (Th26058214A-22 2.950 Ol -4bp 2026-05-22 | 2026-12-22 1,100
AAA 7| 23 (41)26050[2A-22 3.760 oI -1bp 2026-05-22 | 2028-05-22 3,300
AAA A22641010206-0522-1 3.810 oI -0bp 2026-05-22 | 2028-11-22 700

XFE: KISKHAHE7E

B4, FZH o Hx| W W (2H2l: %, 24el)
s =9 YyI e | LHATYE LR 271 ECE
AA+ 7t E2874 3.441 2E -3bp 2026-05-22 | 2027-05-21 400
AA+ A4 7HE2875 4256 oI -2bp 2026-05-22 | 2029-08-22 500
AA+ A47+=2876 4.266 oI -2bp 2026-05-22 | 2029-10-22 200
AA+ Hd7t=2877 4360 o 2026-05-22 | 2031-05-22 400
AA+ AMBt7+E2292-1 3.798 Ol -3bp 2026-05-22 | 2027-11-22 500
AA+ MBt7+E2292-2 4167 Ol -3bp 2026-05-22 | 2029-02-22 600
AA+ AMBt7+E2292-3 4276 oI -2bp 2026-05-22 | 2029-12-21 500
AA- OFO[H| #| O 7H | §353 3471 2E -3bp 2026-05-22 | 2027-05-21 500
A+ I X T}HO| 4448 4.275 B -43bp | 2026-05-22 | 2028-05-22 500

AtZ: KISKHAHE ZF

15
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OIALMH : RIAH HE SHES SE

"It KEY POINT

uhx| g 2 02) 3215-1471 o AN AP E AETHA|

o JAMK FHE FI|ES THUOE I8, 72 EEY
I ZIAR] A EEE
A 7|F 2|ARKE 3E BH7| AAASE2| =1 OiH| 38X Az E= F 3 OfH| 0.5bp &A%t 42.9bpE Lt
Et D, AA0OSS2 H F ChH] 282l 56.9bp, AOSE2 ™ F CiH| 222l 129bpE 7| FIRACEH FF I

MEAZ2TY 34 7|0 =81t =ele =

HEI>
=
4
H
ig

2 ZM S22 LIEPCE F OpR|S g

ol MEtel 82 ¥F1 &2 AlY 252 HEUD O UCt ojof ASE =AY g2l 7| 72

2 SAOE 12510 HE EHEY S ES LIEIULE A 22l 3R AZY E= HEE ESME
7|5t 1H0|M 0.5bp LM E LEEFLHCE
&1, 3AH F2l30| (5] : o 9)
6.5 350
> 0 AOAZE 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
2023-05-22 2024-05-22 2025-05-22 2026-05-22
KIZ : KISKHAE I}
H1. 35 ADYE U HEE (5+2l: bp)
s 25 A8 E(05/22) M CHH|(05/15) HEClH|(04/24)
at7| 1Y 3y 5Y | 10y | 1Y 3y 5y | 10y | 1Y 3y s5Y | 10Y
AAA 478 | 429 | 332 | 516 | 05 | -05 | 00 0.0 50 | -42 | -23 | 00
AA+ 576 | 534 | 428 | 809 | 05 0.0 0.0 0.0 70 | -47 | 115 | 00
AAO 602 | 569 | 496 | 1148 | 05 0.0 0.0 0.0 70 | -47 | 115 | 00
AA- 640 | 613 | 59.7 | 1514 | 05 0.0 0.0 0.0 70 | -47 | 115 | 00
A+ 789 | 1029 | 1284 | 2096 | 03 0.0 0.0 0.0 53 | -25 | -05 | 00
A0 942 | 129.0 | 1732 | 2556 | 03 0.0 0.0 0.0 53 | -25 | -05 | 00
A- 1213 | 1740 | 2332 | 3069 | 03 0.0 0.0 0.0 53 | -25 | -05 | 00

AHE : KISKHAE 7}
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=
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Klo

SED)

=
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22, S|ARKY ol o (29l : A &)
180,000

160,000

140,000

120,000

100,000 2023
£0.000 "2024

) ® 2025

60,000 - = 2026
40,000 -+
20,000 -+

12 28 38 48 58 ¥ 78 sE 98 108 ng 1ng

AtZ : KISKHAHE 7}

T3, SIA LT 0| (291 : 9 )
3300000
3100000

2900000

2700000
2500000
2300000
2100000
1900000

1700000
2024-05-22 2024-09-22 2025-01-22 2025-05-22 2025-09-22 2026-01-22 2026-05-22

RtE : KISKHAE 7}

. §SA% 3¢

0

on

=1
=

s
40

S22 AAA 552 TF OiH] 16.31%P 572t 47.86%F AHA[H 1, AA S&2 T F CiH| 9.02%P

UASHA556%S KHX|JUCH ASB2 7.64%P 24Tt 535%S AFX|QUCH R&E oH| & QEZF2 14 Ot 2

ZH M= 10.73%P 5715t 47.08%, 1 ~3HE2 8.08%P ZA%t 37.99%, 3H~5EHE2 1.93%P ZAsH

12.82% 5 AtX|ZHOM 51 O] &k LZHOAM = 0.72%P L2t 2.12% & AHX|ULCE.

19



@ «isHim7

HS5. AKX SE2E 78 (SHl: o )
TE 2026-04-30 2026-05-07 2026-05-14 2026-05-21
AAA 20,448 12,816 20,776 21,008
AA 29,261 25,744 35,956 20,002
A 4,198 2,948 8,556 2,350
BBB 427 463 533 491
JUNK 78 30 47 48
Total 54,412 42,001 65,867 43,899
AHZ : KISKHAHE 7}
H6. 3|AIX| THEE R 8 (5H9l: o 9)
TE 2026-04-30 2026-05-07 2026-05-14 2026-05-21
~1y 10,991 15,802 23,977 20,712
1y~3y 34,234 19,497 30,390 16,713
3y~5y 7,048 4,423 9,729 5,640
Sy~ 2,167 2,355 1,871 932
Total 54,441 42,077 65,967 43,997
At : KISKHAE 7}
184, 2lM SSE /S (52l : %) as, 3|A| ZHET|E Q5 (£l : %)
A
5.4% 3y~5y
0,
" BBB 12.8%
45.6% 1.1% 5y~
BB+ 2.1%
0.1%
AAA
47.9%
XE&E: KISKHAHE L XtE: KISKHAE T}
Jd%e6. 2|AIK & 0| (THel : o 8y
ENN RS
140000
120000
100000
80000
60000
40000 I n IIIII-IIII_-IIII B I.III B I- B
o000 LVEREREELEEN N EE N LR LD 1]
SO I I 0 0 O OO0 AR
2025-05-21 2025-07-24 2025-10-02 2025-12-18 2026-03-05 2026-05-14

AHE : KISKHAE 7}
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@ «isrsrzo
ABS/MBS : MBS2d A= 2|, 2|2 @H 100BP 2

7 EreR} KEY POINT

#7|2 kg 02) 3215-1435 e ABS E|2LEX|123%}, AME2026H| 8K} 2l
0|5t thz 02) 3215-1454 e MBS2026-10(ST), 2026-11(LEH Al2|= 2l
. U A 52

oftH = 7St AIZoM= T

mD
N

YROIHEE 7|

Pt

Ao 2 St E[EEN Lo Y A rEetEH

0

Primary CBOE 7| XXt 2 St= A E2026H8X R 525 MO LA X ACH MBSEHA|EO| M= PT MBS

21 2026-10 Al2|=2t Yt MBSQ! 2026-11 A|2[=7F LA E|YULCEH 2026-11 Al2[ =0 = F7|X A=Y =
7b X|'F 2026-9 Al2| == C} 15BP O| 4 &&= Ho|H E3| 2041t 30 =2 2H 100BP &l &
AULE
7. 7 7| XX E ABS Rl Z Y 0| (EH9:9f © |, 7|7 : 2025-12-01 ~ 2026-05-22)
16,000 400000
am PF Loan
14,000 - 350000
B e .50
12,000 +—— 300000
7| Ef
10,000 +— 250000
RER
8,000 +— 200000
S| RO 2R 2
6,000 | s 150000 2ol EHSH
St /RFeHOH = A0 A
4,000 +— — | 100000 == c=E/3ONEXE coo
2,000 +— —+ 50000 Synthetic CDO
0 0 el Thok
2025-12 2026-01 2026-02 2026-03 2026-04 2026-05
AtZ: KISKHAHE ¢
2. A7 WA;H|F (2491 : %, 712t : 2025-07~2026-05) J2l3, 5g WalH| = (EHS] : %, 717} : 2026-05)
P-CBO,
516.5

Xt&E: KISKHHE It KbE: KISKFAE 7}

22



H1. F7H ABS £¥ 3 (59l - A9, %, 7|2t : 2026-05-18~2026-05-22)
7| XXt SPC HESE L 27| HAZY | LAd39 | M
El 2 EX| 20| & &K -1 AAA 2026-05-22 ™ 25 3.028 -
E| 2 =X Q0| & 4% -2 AAA 2026-05-22 2M 25 3.028 -
E|2 =X Q0| & 4 %H-3 AAA 2026-05-22 3M 25 3.028 -
E|2 =X Q0| & A% -4 AAA 2026-05-22 4M 25 3.068 -
E| 2 =X Lol & 4K -5 AAA 2026-05-22 5M 25 3.098 -
E|2 =X Lol & M%H-6 AAA 2026-05-22 6M 25 3.128 -
E|2 =X Lol &l A%t -7 AAA 2026-05-22 7™ 50 3.196 -
E|2 =X Q0| &l A%H-8 AAA 2026-05-22 8M 25 3.264 -
E|2 =X Lol & A%H-9 AAA 2026-05-22 9M 25 3.333 -
El2 =X Lol 4 4 xH-10 AAA 2026-05-22 10M 50 3.395 -
El 2 EH| Q0| & AXH-11 AAA 2026-05-22 11M 50 3.457 -
E|2 =X Q0|4 A xtH-12 AAA 2026-05-22 1Y 25 3.519 -
E|2 =X Lol & A%H-13 AAA 2026-05-22 1Y1M 50 3.586 -
CHU7|H R A | E[ZEM LMoY ARH-14 AAA 2026-05-22 1Y2M 50 3.644 -
E|2 =X Yol & A%H-15 AAA 2026-05-22 1Y3M 25 3.712 -
E|2EH Yol & A xtH-16 AAA 2026-05-22 1Y4M 50 3.769 -
E|2 =N Q0| & A xt1-17 AAA 2026-05-22 1Y5M 50 3.837 -
E|2 =N Q0|4 A xt1-18 AAA 2026-05-22 1Y6M 25 3.895 -
E|2 =N Q0|4 4 xH-19 AAA 2026-05-22 1Y7M 50 3.943 -
E| 2 =X Q0|4 4 xH-20 AAA 2026-05-22 1Y8M 25 4.002 -
E| 2 =X Q0| & AXH-21 AAA 2026-05-22 1Y9M 25 4051 -
E| 2 =N Q0| & Akt -22 AAA 2026-05-22 1Y10M 25 4.100 -
E| 2 =X Q0| & A%H-23 AAA 2026-05-22 1Y11M 25 4.149 -
E| 2 X Q0| & MKt -24 AAA 2026-05-22 2y 25 4198 -
E| 2 =X Q0| & AXH-25 AAA 2026-05-22 2Y3M 70 4235 -
E| 2 EH Q0| & A xt-26 AAA 2026-05-22 2Y6M 70 4.263 -
E| 2 =X Q0| & A xt1-27 AAA 2026-05-22 3Y6M 20 4379 CALL
, ME2026H8XH31-1(Ah AAA 2026-05-21 2y 493.405 4.030 -
Primary CBO
ME2026H 8XH31-2(Ah) C 2026-05-21 2Y3M 23.095 4330 -
XtE : DARTH RS A|A|AH
2. X2 MBS 2 3 M LA Huwg (el : e, %)
at7)| MBS 2026-11(2026-05-22) MBS 2026-10(2026-05-19) MBS 2026-9(2026-05-12)
gz | HAZE | 2z e | gla | wAZE | 2z E | Zla | wdzEl | AzmgE
19 774 3.389 +22 340 3.330 +20 818 3.203 +19
2d 1,100 3.853 +25 1,000 3.759 +22 1,200 3.628 +17
3d 1,100 4.034 +28 1,700 3.888 +20 1,100 3.753 +19
5 1,600 4367 +39 2,000 4158 +24 1,700 3.976 +23
7d 1,200 4748 +62 - - - 1,200 4252 +42
104 1,000 5.065 +85 - - - 1,200 4.624 +72
204 1,300 5.251 +100 - - - 1,400 4749 +84
304 400 5.193 +100 - - - 300 4674 +84
) Wb R A| O] 02t CH A
xR S FEFE3A

23



%4, MBS 2H7|'E HYTY F0| (9l o )
60,000 140,000
50,000 /\ 120,000
/ 100,000
40,000 2023 &
80,000 e 2024 23
30,000 2025 2hal
/ 60,000 0B ET
026 L3
20,000 =<
40,000 BT (%)
10,000 - \ 20,000
0 - 0
1y 2y 3y 5Y 7Y 10y  15Y  20Y  30Y
KtE : KISKHAME 7}
J&5. MBS TH7|E & AT E =0 (EH2l: o ¢)
6
5
m1Y
4 m2y
m 3y
3 m5Y
m7Y
2 m 10y
15Y
1 20Y
O T 1
MBS2026-8 MBS2026-9 MBS2026-10 MBS2026-11

Xt : KISKHAE 7}

52! SEAXOAME P-CBOE 7| XXHAIO & Sl= K HO| 4,340 2,

1,700 9, Synthetic CDOE 7|EXtAO 2 Sh= x{HO| 5529 @, THE7|gt

MOl 400 J, 2F/FeiiEM S 7| =X 2 St= x{ 20l 900

MOl 12 1,854

2 | ULt

24

o,

PF Loang 7| XXHAO 2 Sh= X # 0|
FEUSMAES 7| =X R S

7Bt RS 7|22 St



O%e. ¥7 ABS 7| XXHM B QEH|E FOf (291: 2 &)
100% 8
90% -
80%
6 I P-CBO
70%
5 I PF Loan
60%
mm Synthetic CDO
50% 4
m— | R O E AT
40% 3
mmeE=E
30% .
2 2y /e o =12 cpo
20%
1 7|Et
10%
—_—RE2H
0% 0
NI I BN S O\ U\ G O
DS S ST SIS U S O I S S
KtE : KISKHAME 7}
B3 MEST HE
SPCH HAH HAS | HY 7| X=Xt HAA
He gls - - - - -

KtE : KISKHAME 7}
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SIIAKH : CD & CP AlE &% A

"I} KEY POINT

&3 245 02) 3215-1457 o CD: Hall Zta Ay E =4

=X
o CP/ESTB :(CP 28304 7} CHI|ApK| oy Zta

W TIIxA Al

CDEE(AAASE 3MEE 7|8 MF2t LT 281% 2 2 OtASISLCE CD-2HAHAAASE 3HE =

7|%) AZP S FEFE RO} 4bp 52 -14bp2 OFZSIICH 35 CD LS 2 23 97, 38502 AL
J|2stn ® F Oy Pashoint

CPE2|(91Y, A1S 3 7|8)E BT 5UTH 3.05%=Z OFZSIRALCE CP-3AH(AASE 37EE 7|F) 2

-

Y EE 45bpE 7|SHI, CP-CD AW MFQ} SU 24bp2 OHAYUCE 357 EIIAIZES Hutel 2
&2 BT CP LBTUS S7ke B3 STB LU IAULS LASIYCE RS ABCPRH ABSTB 20| B

T BtStYLE 23 HIAEA AFE XFE ZEo 7| Y2 SKOIHEA(A3+) 922 2004 & O| QAL

181 91€= 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sae
0000 | —HEE —MMF —FH
A E(cp-2AKH) 3| Atk AA0
Ccp CcD 390,000
4.0 B 01
’ 340,000
3.5 0.05 290,000
0 \_/_\-'—\ 0 200,000
\_\__m 190000
2.5 -0.05
140,000
2.0 0.1
90,000
1.5 -0.15 40,000
6 9 122026 4
1.0 -0.2
7|2t : 2025-05-22~F 3} 712t : 2025-05-22~2026-05-21
A& : KISKHLHE 7} g 385
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@ «isrsrzo

e
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1. FUH 33 32HS

=2t E 2026-05-21 2026-05-15 2026-04-22 M Oiy| HE oiy|
US TREASURY 2Y 4.07 4.06 3.77 0.60 30.50
US TREASURY 5Y 426 420 3.90 5.40 36.00
US TREASURY 10Y 4.60 454 429 6.10 31.20
US TREASURY 30Y 5.13 5.09 4.90 4.40 22.90
DEUTSCHLAND REP 2Y 2.68 2.71 2.52 -3.90 15.50
DEUTSCHLAND REP 5Y 2.80 2.82 2.67 -2.20 13.10
DEUTSCHLAND REP 10Y 3.10 3.11 3.00 -0.50 10.40
DEUTSCHLAND REP 30Y 3.63 3.63 3.55 -0.40 7.60
JAPAN GOVT 2Y 1.44 142 1.36 2.30 8.00
JAPAN GOVT 5Y 2.01 1.99 1.83 2.10 18.60
JAPAN GOVT 10Y 2.77 2.71 2.40 6.00 36.50
JAPAN GOVT 30Y 4.04 401 3.60 3.20 44,50
CHINA GOVT 2Y 1.25 1.26 1.26 -1.60 -0.70
CHINA GOVT 5Y 1.44 1.46 1.48 -1.50 -4.00
CHINA GOVT 10Y 1.75 1.75 1.73 0.30 1.90
CHINA GOVT 30Y 2.24 2.24 2.22 0.00 1.90

K& @ KISAHHE I, Bloomberg
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Xt& : KISAHHE I, Bloomberg

E2 HF | BY A ME 52

(TH2l: %, 712k 26.05.11~26.05.22)

HE] 3% e 57
Financial 20.00% 36.76% -16.76%
Consumer, Cyclical 9.23% 5.88% 3.35%
Consumer, Non-cyclical 10.77% 4.41% 6.36%
Energy 6.15% 1.47% 4.68%
Government 23.08% 22.06% 1.02%
Basic Materials 3.08% 0.00% 3.08%
Communications 3.08% 1.47% 1.61%
Diversified 0.00% 0.00% 0.00%
Industrial 7.69% 7.35% 0.34%
Technology 1.54% 7.35% -5.81%
Utilities 15.38% 13.24% 2.15%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 26.05.18~26.05.22)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KORAIL 3.46 05/20/29 EURO MTN HKD 2026-05-21 2029-05-20 | 3.46% 150.00MM
KDB 4.1 05/21/27 EURO MTN usD 2026-05-21 2027-05-21 41% 10.00MM
KDB 3.605 02/22/27 EURO-DOLLAR | USD 2026-05-21 2027-02-22 | 3.605% 10.00MM
KDB 0 08/21/26 EURO NON-DOL...| HKD 2026-05-21 2026-08-21 -- 19.40MM
KDB 4.12 05/22/27 EURO MTN usD 2026-05-22 2027-05-22 | 4.12% 15.00MM
KDB 3.72 06/22/26 EURO-DOLLAR | USD 2026-05-22 2026-06-22 | 3.72% 200.00MM
KDB 0 08/26/26 EURO NON-DOL...| HKD 2026-05-26 2026-08-26 -- 38.30MM
WOORIB Float 05/25/27 | EURO-DOLLAR | USD 2026-05-26 2027-05-25 | 3.886% | SOFRRATE 35.00MM
KDB 0 05/25/27 EURO-DOLLAR | USD 2026-05-26 2027-05-25 -- 50.00MM
KDB 0 08/26/26 EURO-DOLLAR | USD 2026-05-26 2026-08-26 -- 100.00MM
NACF 0 08/26/26 EURO-DOLLAR | USD 2026-05-26 2026-08-26 -- 10.00MM
WOORIB 0 08/27/26 EURO-DOLLAR | USD 2026-05-27 2026-08-27 -- 70.00MM
KOCRGF 4.591 05/28/29 | EURO-DOLLAR | USD 2026-05-28 2029-05-28 | 4.591% 300.00MM
KOCRGF 4.591 05/28/29 | PRIV PLACEME...| USD 2026-05-28 2029-05-28 | 4.591% 300.00MM
KOLAHO 5.15 05/29/29 | DOMESTIC MTN| AUD 2026-05-29 2029-05-29 | 5.15% 357.75MM
LSAHOD Float 05/26/28 EURO MTN usD 2026-05-29 2028-05-26 | 4.446% | SOFRRATE 42.00MM
XtE : KISXHAHEZE Bloomberg
B4, 7t 0|7 AN X =& (5+91: %, 71Z}: 26.05.18~26.05.22)
Date Name Survey Actual Prior
2026-05-18 w2 9F MU|2Y E7|Es -- 5.8 -14
2026-05-19 ADP Weekly Employment Change - 42.250k 33.000k
2026-05-19 O] Z Z=EH Ol o (1 2 EhH) 1.00% 1.40% 1.50%
2026-05-19 O| Z Z=E4 O O (R X[ ==, T CHH]) 2.10% 3.30% 1.80%
2026-05-20 MBA FERGX} ™K -- -2.30% 1.70%
2026-05-21 M Al R 210k 209k 211k
2026-05-21 Initial Claims 4-Wk Moving Avg - 202.50k 203.75k
2026-05-21 HYEHAS =T AE R 1786k 1782k 1782k
2026-05-21 Zetdoor AE Z7| ¥y 17.8 -0.4 26.7
2026-05-21 TR AL 1410k 1465k 1502k
2026-05-21 FEHAIZ A4 T | -5.30% -2.80% 10.80%
2026-05-21 A=t 1384k 1442k 1363k
2026-05-21 A7 (H i) 2.50% 5.80% -11.40%
2026-05-21 S&ap 22Y 0/= HZY PMI 53.8 55.3 545
2026-05-21 S&p =29 0|= MH|AY pMmI 51.2 50.9 51
2026-05-21 sap 22H 0|53 T PMI 51.8 517 51.7
X2 : KISKHHE 7L Bloomberg
H5. L{F 0| FH X[ & (£491: %, 712+ 26.05.25~26.05.29)
Date Name Survey Actual Prior
2026-05-22 OjA|ZtTHSE . AH| XA 2| 482 - 482
2026-05-22 OjA|ZtCHE . A7 |3 48 -- 478
2026-05-22 OJA| 2Tt AH|XEZ|CH 485 - 485
2026-05-22 ojA|Zichstm 1 olEa|o|M 4.60% - 450%
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2026-05-22 OJAIZtCHE D 5-104 QIZ20|d 3.40% - 3.40%
2026-05-26 FHFA FE7tZAX| 5= MoM 0.10% - 0.00%
2026-05-26 S&P Cotality CS 20-City MoM SA 0.10% - -0.05%
2026-05-26 S&P Cotality CS 20-City YoY NSA 1.00% - 0.90%
2026-05-26 S&P Cotality CS US HPI YoY NSA - - 0.67%
2026-05-26 HIHBARE AH|KH7|CY K|S 91.5 -- 92.8
2026-05-26 AHHUABE HXY &% 123 -- 123.8
2026-05-27 MBA FEHGX} MHX| -- -- -2.30%
2026-05-28 Y ENS] 0.40% - 0.60%
2026-05-28 74 Q1A H| K| 2= 0.50% - 0.90%
2026-05-28 PCE 27tX|5 MoM 0.50% - 0.70%
2026-05-28 HE T oIAH| 0.10% - 0.20%
2026-05-28 =¥ PCE 27| MoM 0.3% - 0.3%
2026-05-28 =& PCE E7HK|== YoY 33% - 32%
2026-05-28 7i ol H| 1.7% - 1.6%
2026-05-28 GDP 27X 3.60% -- 3.60%
XtE : KISKHAHEZE Bloomberg
B6. Tt 54 4H X|= (5+91: %, 7|Z}: 26.05.18~26.05.22)
Date Name Survey Actual Prior
2026-05-15 BoP Current Account Balance - $184.1b $243.8b
2026-05-18 MZEITLA 2R -- -0.19% -0.21%
2026-05-18 7|E FETHHE MoM -- -0.23% -0.24%
2026-05-18 204l Yoy 2.00% 0.20% 1.70%
2026-05-18 204 0fE H2CHb] My -- 1.90% 2.40%
2026-05-18 ZSGML Yoy 6.00% 4.10% 5.70%
2026-05-18 23 YA YTD Yoy - 5.60% 6.10%
2026-05-18 YR sZER Q) YTD Yoy 1.70% -1.60% 1.70%
2026-05-18 HEXZAL MYE 5.30% 5.20% 5.40%
2026-05-18 &4 £XtYTD Yoy -11.50% -13.70% -11.20%
2026-05-18 F=AHE 25 A 0= YTD YoY -- -15.70% -18.50%
2026-05-18 FX Net Settlement - Clients CNY -- 288.7b 244.8b
2026-05-20 19 oz =2t 2 3.00% 3.00% 3.00%
2026-05-20 54 oiE =zt Fa| 3.50% 3.50% 3.50%
2026-05-21 SWIFT CNY= M ZHH| & -- 2.85% 3.10%
XtE : KISKHHE 7L Bloomberg
H7. WF 5 83X X|= (E+2: %, 712} 26.05.25~26.05.29)
Date Name Survey Actual Prior
05/22-05/25 FDI ¢ZCHH| Yoy CNY - - -7.30%
2026-05-27 37|01 AXRCHH| M EHH| - -- 15.50%
2026-05-27 Al At Yoy -- - 15.80%
X2 : KISKHHE 7L Bloomberg
H8 Ft 5 8H X|= (E+9): %, 7IZ}: 26.05.18~26.05.22)
Date Name Survey Actual Prior
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2026-05-15 BoP Current Account Balance -- $184.1b $243.8b
2026-05-18 MFE7HA 20| - -0.19% -0.21%
2026-05-18 7|&E FEHE MoM -- -0.23% -0.24%
2026-05-18 A0{EDY Yoy 2.00% 0.20% 1.70%
2026-05-18 204 OfE A2RCHH| M SOy - 1.90% 2.40%
2026-05-18 25 G Yoy 6.00% 410% 5.70%
2026-05-18 ZS LML YTD Yoy - 5.60% 6.10%
2026-05-18 DYRHAHEERL]) YTD Yoy 1.70% -1.60% 1.70%
2026-05-18 HEZA AHYE 5.30% 5.20% 5.40%
2026-05-18 254 EXLYTD Yoy -11.50% -13.70% -11.20%
2026-05-18 FHEg 254 0§E YTD Yoy -- -15.70% -18.50%
2026-05-18 FX Net Settlement - Clients CNY -- 288.7b 244.8b
2026-05-20 149 e =2t Za 3.00% 3.00% 3.00%
2026-05-20 59 oiE =2t 22 3.50% 3.50% 3.50%
2026-05-21 SWIFT CNY= X ZH B S - 2.85% 3.10%
XtE : KISKHAHEZE Bloomberg
H9. UWF 3= 4H X|= (E+2: %, 71Z}: 26.05.25~26.05.29)
Date Name Survey Actual Prior
05/22-05/25 FDI HZ=LHH| Yoy CNY - - -7.30%
2026-05-27 ST Y0[ AZCHH| HEHH| - - 15.50%
2026-05-27 ArA M A Yoy - - 15.80%

XtE : KISKHHE 7L Bloomberg
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o 7}k X} KEY POINT

Zog A7e  02) 3215-1404 e X|t 3 CHH| KOSPI |4~ A&, S&P500 &5
o FZHELS UdH A A, WEliZoH M CiH] A
o ELS % 4 A 43 FE WA XZE 45

L S FA AR

=3 OpX| 8 Aol 222, KOSPIX|== M3 CHH| 354.53p &5
CHH| 5.47% &5, KOSPI= X[t 3 OtX|2F A2 Y CHH| 4.73% 455t

#H1. MF CfH| F8 X|5 F0| (EH9l: ZQIE)
Rl EE EE HEZ
KOSPI200 1,162.39 1,226.03 A63.64
NIKKEI225 61,409.29 63,339.07 A1,929.78
HSCEI 8,691.03 8,550.87 v 140.16
EUROSTOXX50 5,827.76 5,960.32 A 132.56
S&P500 7,408.50 7,445.72 A37.22
F) 3F 2 KIISAAT 1T 2N 71F @aotst 12 571 HE
a1, A2 17HEZ T X F0| (E9l: ZolS)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
64000 - r 1400 9000 - - 8000
- — -
63000 | —\//V\__\/_ k1200 8900 - b 7000
62000 F 1000 8800 1 hee > | 6000
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8500 - t 3000
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58000 1 [ 200 8300 1 t 1000
57000 : : : 0 8200 ‘ : ‘ 0
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F) 22 452 lE
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SWAP:CD 9122 2d| ©8

KEY POINT

@ «isrsrzo

o Xt == CHH| CD 22| 28
e IRS 22| 5t2HA|, CRS 22| A& A
e SWAP SPREAD A& M|, SWAP BASIS &5 A|

02) 3215-2940

I 2N S

2 CDFEl= 281%2 ™ F CHH| 280|Ct RS S2|= HEH O 2 6125t 1, CRS F2/2 82
M2 &S FME 2ACE IRS S22t KTB Yield2| Xto[Ql 2E-AZ AT E= MEIHOZ M55}
A4, CRS FE|2t RS F2[2 k0|2 A H|O[A|A0] B2 &EME H0|H 1 &5 ERUC
a1, £ 32| 0| (EH9l: %)

—USDTB3Y ———USDIRS3Y ——KRW CRS 3Y KRW IRS 3Y KTB 3Y
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o W
3.00% "=
oo M
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A T T T I

O UG S S S A S S S S S A S
XtE : KISKHAHE I
82 8 g2 FH Es (591: %)

mKTB m KRW IRS m KRW CRS USD IRS USD TB
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

X}0o| ——5/22/2026 5/15/2026
5.00% 0.070%
4.50%
e 0.060%
4.00%
/
3.50% 0.050%
3.00% 0.040%
2.50%
2.00% 0.030%
1.50% 0.020%
1.00%
0.010%
0.50%
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
2026-05-22 3.8702 3.9398 3.9389 3.9716
2026-05-15 3.8195 3.8887 3.8833 3.9063
F034 0.0507 0.0511 0.0556 0.0653
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 0.4541 0.6541 0.6328 0.5487
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ——5/22/2026 5/15/2026
4.50% 0.02%
4.00% \ 0.01%
\
3.50% 0.00%
3.009
% -0.01%
2.50%
-0.02%
2.00%
_ 0,
1 50% 0.03%
1.00% -0.04%
0.50% -0.05%
0.00% -0.06%
3M 6M 9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

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

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2026-05-22 3.31 3.6925 3.82 3.9325
2026-05-15 3.3275 3.7075 3.8475 3.9625

FU57 -0.0175 -0.015 -0.0275 -0.03
2025-12-31 2.775 2.9225 3.03 3.15

HZChb| 0.535 0.77 0.79 0.7825

ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
X}O| ——5/22/2026 5/15/2026
4.00% 0.06%
3.50% , 0.04%
3.00% - / \ 0.02%
—_— 0.009
2.50% &
-0.02%
2.00%
-0.04%
0,
1.50% 0.06%
1.00% -0.08%
0.50% -0.10%
0.00% -0.12%
3M 6M O9M 1Y 2Y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2026-05-22 2.86 3.14 3.28 3.43
2026-05-15 2.87 3.155 33 342

034 -0.01 -0.015 -0.02 0.01
2025-12-31 2.135 2.405 2.6 2.855

| 0.725 0.735 0.68 0.575

ALZ : KISKHAE 7}
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dZl6. KTB (THl: %, BP)
X}0o| ——5/22/2026 5/15/2026
4.50% 0.04%
4.00% 0.02%
3.50%
0.00%
3.00% s
2.50% - -0.02%
2.00% -0.04%
1.50%
-0.06%
1.00%
0.50% -0.08%
0.00% -0.10%
3M 6M O9M 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
2026-05-22 3.17 3.587 3.725 3.957
2026-05-15 3.17 3.61 3.765 4.005
F034 0 -0.023 -0.04 -0.048
2025-12-31 2.55 2.795 2.952 3.235
HEChb| 0.62 0.792 0.773 0.722
ALZ : KISKHAE 7L
A%l7. IRS e AZY E 30| (242l : %) 138 IRS HEH7| AT E FZHHE (29 : %)

KRW IRS 10Y-5Y

—— KRW IRS 5Y-3Y
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AtZE : KISKHAHE L
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J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
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A A L R
DY DX D DD DD DY D DD
AtE : Refinitiv, Bloomberg
1214. KRW/USD Swap Point 30| (SHl: 8)
e X CJH| X}O| MZSCfH| XtO] ——5/22/2026 ——5/15/2026 —— 12/31/2025
1540 90
1520 80
1500 70
1480 60
1460 50
1440
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1340 0
SPT 01w 01M 02m 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FRE3} g2 U F2t (Sl 7HE)
55 2026-05-22 | 2026-05-15 Xto| 5 2026-05-22 | 2026-05-15 Aol
KRW/USD 1517.2 1500.8 16.4 USD/CHF 0.787 0.786 0.001
EUR/USD 1.161 1.164 -0.003 USD/SGD 1279 1279 0.001
GBP/USD 1.342 1336 0.007 USD/IDR 177215 17465 256.5
USD/JPY 159.105 158.445 0.66 USD/PHP 61.632 61.7 -0.068
USD/HKD 7.836 7.83 0.006 USD/TWD 31482 31.556 -0.074
USD/CNY 6.797 6.802 -0.006 USD/SEK 9.346 9.42 -0.074
USD/CAD 1.379 1.374 0.005 USD/PLN 3.656 3.648 0.008
AUD/USD 0.713 0.717 -0.003 USD/DKK 6.437 6.42 0.017
NZD/USD 0.587 0.587 0 USD/ZAR 16.473 16.631 -0.158

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

@ «sx

0|5t CHE| 02) 3215-1454

AFIH 7

1. 3 Fa238 (E+21: %, 2026-05-22) H2. 812 =8 22| (5+SI: %, 2026-05-22)
U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90Y 2.810 0.000 0.040 o= 2y 4,083 0.019 -0.298
CcP 90 3.050 0.000 -0.200 oj= 5Y 4241 0.037 0.286
=3 34 3.725 -0.040 0.798 o= 10Y 4.567 0.031 0.729
=3 54 3.957 -0.048 0.722 oj= 20Y 5.096 0.006 0.993
=31 104 4127 -0.093 0.742 oj= 30Y 5.090 0.005 1.163
=1 204 4.205 -0.007 0.860 S8 2y 2.654 -0.060 -0.007
=31 304 4.150 0.015 0.895 28 5y 2.766 -0.053 0.309
Set14d 2.920 0.030 0418 a8 10y 3.060 -0.045 0.622
S¢t2d 3.610 -0.017 0.780 a8 20y 3515 -0.037 1.067
S0t 3d 3.765 -0.030 0.783 a8 30y 3.593 -0.037 1.236
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (PIEY : 2026-05-22) H4. 3L Credit Spread (2H2l: %, 2026-05-22)
Fax i TFCHY| | AXCHH| =2 g TFCHH| | AXCHH|
KTB3 114.2 0.2 -18.2 E% AAA 4.000 0.020 0.051
KTB10 106.99 0.84 -5.76 A AA- 4338 0.000 0.098
KOSPI 7,847.71 354.53|  3,538.08 7|Et=-8XH AA- 4.396 0.000 0.127
0 0. 0 0 2K AAA 4022 0.007 0.042
A& : KIS-NET A& : KIS-NET
H5. ME{'H 310 CfH| Credit Spread HE ZM Top3 L&At (H91 < bp, T7] : 3Y)
e ZM Top 3
- LA s HE
AT SESA AAA 2.0
St=of QI et e A7) LK RIS A AAA 2.0
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SAHNI|YrIS ST AAA 2.0
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SR A C A} AAA 2.0
HEAIDETA} AAA 2.0
St X| G S A AAA 2.0
ot A A EHX| S T AAA 2.0
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- QIM ST AL AAA 2.0
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Aotz X|F2| Al AAA -0.5
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SAtF U BBBO =23
Ol 27 O] AT H E| A0 =gt
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DLO|QHA AA- =kl
M|OtHH| A E A+ 2yt
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ZAT AA+ =gt
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CCINEES A+ 2y
Az[otof 4 X|E O] AA- 23t
IPARKH CH &t 1712 A0 2yt
HSE-EECtATY A0 =23t
o|ZH E A+ =gt
LGOI X|&F M AAO =23t
At&E : KISKHAHE It
H6. ME{"¥ F 1 CiH| Credit Spread -5 2 M| Top3 L3WA} Tl : bp, BH7] : 3Y)
ag 2l Top 3
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Appendix 2] SMMAHHS X MESE dE
St7| ¥ X 02) 3215-1435
H1. ALY
BEIE 5% EC R 7Y ZI|dMY WA &
KR60113V7F95 St ) I EFM 2k -7 2025-09-25 2027-06-25 2026-05-25 HH
KR60075ZLF69 BHHF2[ 2 A FF0[9K}1-20 2025-06-26 2027-02-26 2026-05-26 A
KR60075ZMF68 BHHF2[ 2F A FF0[9KF1-21 2025-06-26 2027-03-26 2026-05-26 A
KR649345BEM9 BHHF2[ 2t A FH0|8KF1-43 2024-09-26 2028-04-26 2026-05-26 A
KR649345CEM7 BHHE2| 2F A 70| 8X1-44 2024-09-26 2028-05-26 2026-05-26 A
KR649345DEM5 BHHF2[ 2F A FH0[8KF1-45 2024-09-26 2028-06-26 2026-05-26 A
KR60142G7FC4 ZIERENEARS2H-7 2025-12-15 2026-07-27 2026-05-27 A
KR60142G8FC2 ZIERENEARS2H-8 2025-12-15 2026-08-27 2026-05-27 A
KR60044YAF46 ZIEQR EMSAR1-10 2025-04-18 2026-12-27 2026-05-27 A
KR60114H2F97 LZO|X|QET7XH-2 2025-09-29 2027-09-29 2026-05-29 Y
KR60042X1F49 FAEHE RS2 21 2025-04-30 2026-08-31 2026-05-31 A
H2. 3\ MESE HAE B
S|ApS A == sEHEUY oy NICE ch1g
o | oz | S& "oty s "oty sa "oty
NS =
H3.3A f2AE5E HE o (712} : 2026-05-15~2026-05-22)
= —_—
T2 UMY ot 55 Nk ° ”:jﬁmg'ﬂ* g; stAl™ | NICE | BH71E
A ShAl & 2026-05-14 lgsaE A- BBB+ A-
A E|AlA 2026-05-14 BOND A0 A0
At ShLEFH | & 2026-05-14 lgsaE AA- AA- AA- AA-
A Sh=alg 2026-05-18 BOND BBBO | BBBO BBBO
A SHLES #(St0| 22| E) 2026-05-20 BOND A+ A+ A+ A+ A+
A | Sh=H|E[UQIZ 2R EXID|AL | 2026-05-20 7198 AA+ | AA+ | AA+ AA+
At Oj2fo MBS HEF) 2026-05-21 BOND AA- | AA- AA- | AA-
A SHEA L Ee 2026-05-21 s aE BBBO | BBBO BBBO
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

| -
SPC 7| XXt MMILHY 2 KIS-Net2 S8l Q154 = AFL|CL
339 1% 02) 3215-1458
H1. {35 55 gdng (712+: 2026-05-18~2026-05-22, T+l : 24 2l)
spcay N ozma ary | =9 SRR R
od O
FLUHADRE Al | SOREASXHRA | 2026-05-19 100 NHEXISH
FLHAX|EHY Al | EHOHEAEXHAH | 2026-05-19 100 NHEASH
L2222 MK} A1 go10= 2026-08-20 2,400 L2
ZatdmZe[ofMYXt | A3 | CHEXHA(CLO) | 2026-08-20 2,500 OfA|OtLtEt S
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Qll & 212t C| | K| O K} AT CHEXHA(CLO) | 2026-05-29 145 ol £ QIQt0| C| m| K| & K}
H|of| A C|X| O] Xt Al | BSA B3 1= | 2026-06-19 520 H| Of| A C| X L X}

H| A EFA| 4K Al | -S4 S OIE | 2026-06-12 204 | STHH|=Z3AHI|Z 0|
SELEA| L K| & Kt Al | B34 &3 HE | 2026-05-28 860 SHEAIHE2 AT
OFTTH| 7 Y| Lk} AT CHE2(CLO) | 2026-06-22 134 FEE QA LAt

_ 7| DM oS MO H ME
F10 oFTIFA| 21k HE AL TFE] [= -06-
tO| = Lot x| & X} Al | B34 3 IE | 2026-06-22 54 HE = AFAFD S XS] AL
7| 0| A =7 X| O K}t Al | B34 A HE | 2026-06-18 100 A
Qi Of| A I A M| K| 4 KH Al | B34 oA OIE | 2026-06-12 765 OtFHC|ZEE 2 AH
O &9 AH| A L X} Al | B34 &3 IE | 2026-06-22 524 NS HIELH AT
Chami Al | RS 2 THE | 2026-05-28 200 | =0 HER 22 I 0| Z 0|

AtE : KIS-NET

58



@ «isTET|

Appendix 4] F2t A oD |

O|M& 02) 3215-1432

H1. FUHNASRE 7| aA (9 wakel)
=3M Sx=M Sokxy 28 7IEtZ-8X S| AE ABS A
2,500,000 800,000 500,000 3,400,000 1,355,000 2,228,929 | 1,109,142 11,893,071
XE : KISKHAEIE
2. F2t 23X Wo|vE (SH] - Hnkg))
T2 271y 324 gy ER k] FEiThoy H8SE
=M 2026-05-28 | X{2026-0080-0063 2026-03-26 2m 2d 2,500,000
2026-05-24 |FAETEZAL22 2016-05-24 10Y 100,000 AAA
2026-05-25 |EX|FEHXHH398(%) 2021-05-25 5Y 230,000 AAA
2026-05-27 | BSNLSAHSH) 2024-05 2024-05-27 2Y 30,000 AA+
S 2026-05-27 |St==XRIE A 52 2011-05-27 15Y 40,000 AAA
2026-05-29 |MEFHEZAITNLSAH76 2024-05-29 2y 130,000 AAA
2026-05-30 |2F=7tAZAR330 2013-05-30 13Y 160,000 AAA
2026-05-30 |$H=7tAZAL491 2024-05-30 2Y 110,000 AAA
& kXY 2026-05-26 | E2tDC026-0526-0910 2026-02-24 3m 2d 500,000
2026-05-24 |StLt2%46-080]2.752f-24 2023-08-24 2Y 9m 200,000 AAA
2026-05-25 | = 0284508801 U9M-25 2025-08-25 9m 100,000 AAA
2026-05-25 |7| 28 (A1)24110]1.5A-25 2024-11-25 1Y 6m 310,000 AAA
2026-05-25 |AH224410]0106-1125-1 2024-11-25 1Y 6m 300,000 AAA
2026-05-26 |FA222025-050|(*H)1A-26 2025-05-26 1Y 100,000 AAA
2026-05-26  |AH225810]010005261M(AH 2025-05-26 1Y 190,000 AAA
2026-05-27 |HF2%2025-050|(H)124-27 2025-05-27 1Y 200,000 AA+
2026-05-27 |Al5h2329-06-2-11M-A 2025-06-27 11m 100,000 AAA
2026-05-27 |7|¥28H(A1)24050|2A-27 2024-05-27 2y 150,000 AAA
2 Y 2026-05-28 | 7|28 (41)250521A-28 2025-05-28 1Y 220,000 AAA
2026-05-28 | = BI234508%E 2l A9M-28 2025-08-28 9m 300,000 AAA
2026-05-28 | Al5H2%328-11-0]-1.5-C 2024-11-28 1Y 6m 200,000 AAA
2026-05-28 | H52%28-110[1.5228 2024-11-28 1Y 6m 20,000 AA+
2026-05-28  |4225810]010005281M(AH 2025-05-28 1Y 220,000 AAA
2026-05-28 |SC22 (0|5 4%£H2021-0001 2021-05-28 5Y 150,000 AAA
2026-05-29 |A5H2329-10-2-7M-A 2025-10-29 7m 100,000 AAA
2026-05-29 | OFO| A 346-050[12A-29 2025-05-29 1Y 40,000 AAA
2026-05-30 | = EI284507& 21 L10M-30 2025-07-30 10m 310,000 AAA
2026-05-30 | tLt-2%448-050[12-30 2025-05-30 1Y 190,000 AAA
2026-05-25 |2 O|7}E440-4 2021-06-25 4Y 11m 20,000 AA-
2026-05-25 | 4At27) I E707-3 2023-05-25 3y 40,000 AA-
2026-05-26 | A|O|H|7} | E510-3 2023-05-26 3y 100,000 AA-
2026-05-26 |M|2| X7 @ &230-2 2023-05-26 3y 60,000 A+
2026-05-26 | AX|FHm|EF372-2 2024-11-26 1Y 6m 20,000 A0
2026-05-26  |BNKZ|I| Ef248-5 2021-05-26 5Y 10,000 AA-
2026-05-26  |BNK7HI|E316-1 2023-04-26 3Y 1m 10,000 AA-
2026-05-26 |M|2| X7 o E183-4 2021-05-26 5Y 10,000 A+
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2026-05-26 | RE2|F8INmE527-2 2025-06-26 11m 30,000 AA-
2026-05-26 | #|O|H|=BI7}E383-2 2023-06-26 2Y 11m 50,000 AA+
2026-05-27 | St EF428-1 2024-05-28 1Y 11m 29d 20,000 AA-
2026-05-27 | HCH7HI|EE1808-1 2019-05-28 6Y 11m 29d 20,000 AA+
2026-05-27 |#HO|H|= BIFt=402-1 2024-03-27 2Y 2m 50,000 AA+
2026-05-27 |OfF-=27Hm|E213-4 2024-05-27 2Y 10,000 A0
2026-05-27 |RH7t=526-2 2024-03-27 2Y 2m 120,000 AA-
2026-05-27 | HHCH7HLI|EH1637-2 2016-05-27 10Y 20,000 AA+
2026-05-27 |7| =74 I E200-2 2024-11-27 1Y 6m 40,000 A0
2026-05-27 | SCi7HI| EH2017-1 2024-05-27 2y 30,000 AA+
. 2026-05-28 | 22|=874 Il E502-1 2024-05-29 1Y 11m 29d 10,000 AA-
XHDB 2026-05-28 | R2|FEINL|E417-5 2021-05-28 5Y 20,000 AA-
2026-05-28 | & CH7H | EH1808-2 2019-05-28 7Y 30,000 AA+
2026-05-28 | StLt7HI|EH428-2 2024-05-28 2Y 70,000 AA-
2026-05-28 | AlBH7tE2109-4 2021-05-28 5y 40,000 AA+
2026-05-28  |BNKZ{I|E350-3 2024-03-28 2Y 2m 10,000 AA-
2026-05-28 | AX|7H 1| EF381-1 2025-05-28 1Y 50,000 AO
2026-05-28 2|71 E423-5 2021-05-28 5Y 10,000 AA-
2026-05-29 | 22|84 mE502-2 2024-05-29 2y 100,000 AA-
2026-05-29 | R2|ZF87HT|E509-3 2024-08-29 1Y 9m 10,000 AA-
2026-05-29 | OO[H|#|O|7H | & 316-1 2024-10-30 1Y 6m 29d 20,000 AA-
2026-05-29 | HCHHDTE519-1 2024-05-31 1Y 11m 29d 30,000 AA-
2026-05-29 |0 F-27Hm|E235-1 2024-11-29 1Y 6m 10,000 AO
2026-05-29 |Ag7HE2508 2021-04-29 5Y 1m 80,000 AA+
2026-05-29 | O|2Hoj| 474 | & 105-1 2024-05-29 2Y 10,000 AA-
2026-05-29 |OFO|A7H I EF109-2 2023-11-29 2Y 6m 40,000 AA-
2026-05-29 |$H=7HI|E500-3 2023-05-30 2Y 11m 29d 10,000 AO
2026-05-29 | AH27HI|E736 2024-05-30 1Y 11m 29d 50,000 AA-
2026-05-29 |ZMoto|mto|HAE116 2023-05-30 2Y 11m 29d 30,000 A+
2026-05-29 2|70 I E511-3 2024-05-30 1Y 11m 29d 60,000 AA-
2026-05-30 EOIXIMOILHM 2025-05-30 1Y 5,000
2026-05-24 |E{ZCH 5240 2024-05-24 2Y 300
2026-05-24 | MTHFEX|F127-2 2019-05-24 7Y 100,000 AAA
2026-05-24 |CHAK|2F16CB 2021-05-24 5Y 393
2026-05-25 |UX|AZH[H™12-2 2023-05-25 3y 120,000 AA-
2026-05-25 |LEX|AL15CB 2023-05-25 3y 7,000
2026-05-25 |GSIHYI3-3 2016-05-25 10Y 50,000 AAO
2026-05-25 |ZEATAQIE31 2023-05-25 3y 200,000 AA-
2026-05-26 | &F39CB 2023-05-26 3y 3,010
2026-05-26 | Of|O| X|C|=ACHA| O] Z$2-2 2021-05-26 5Y 130,000 AO
2026-05-27 |HE|=F8XIF19-1 2025-05-27 1Y 80,000 AAO
2026-05-27 |3+3tRM8-1 2024-11-27 1Y 6m 20,000 A-
2026-05-27 |et=mEEEUTE2-1(X]) 2021-05-27 5Y 130,000 AAA
2026-05-27 | S&AHRI33-2 2021-05-27 5Y 80,000 AA-
2026-05-28 |KBZSZ UL (4h6-1 2021-05-28 5Y 166,000 AA-
2026-05-28 |AKZ Y A5 2024-11-28 1Y 6m 22,000 BBBO
2026-05-28 |ABI2EX|F141-2 2021-05-28 5Y 50,000 AAA
2026-05-29 |otmEESYT59-1(=) 2024-05-30 1Y 11m 29d 70,000 AAA
2026-05-29 | AIO| MM 75-1 2023-05-31 2Y 11m 29d 275,000 AA-
2026-05-29 |O|X|AXAHR &24-1 2025-05-29 1Y 36,000 A-
2026-05-29 |7|23#H10- 2024-05-29 2y 40,000 AAO
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2026-05-29 |HCHYEOIE1-1 2024-05-30 1Y 11m 29d 10,000
2026-05-29 |DLAH4 2024-05-30 1Y 11m 29d 30,000 A-
2026-05-29 |ROSEYEZX|A50-2 2021-05-31 4Y 11m 29d 45,000 A0
2026-05-29 | 7|20{ = QH0}0[4-2 2024-05-30 1Y 11m 29d 68,000 A0
2026-05-29 |SFAROH=H9 2024-05-30 1Y 11m 29d 20,000
2026-05-29 | ot&tof| L4 X[23-1 2024-05-30 1Y 11m 29d 90,000 A+
2026-05-30 |RA|AHI=p 2024-05-30 2Y 590
2026-05-30 |Li2tzCl26 2024-05-30 2Y 640
2026-05-30 | SR 2024-05-30 2Y 696
2026-05-30 |FEE6 2024-05-30 2Y 230
2026-05-30 |M[O|HEZ2|0t9 2024-05-30 2Y 1,200
2026-05-30 | =[5 2024-05-30 2y 420
2026-05-30 | C|HK|O|H|=5 2024-05-30 2Y 260
2026-05-30 |[FAEI5 2024-05-30 2Y 1,500
2026-05-30 |O2]|=Z#1905-01 2019-05-30 7v 75,000 AA-
2026-05-30 |C|YAHAI=26 2024-05-30 2Y 3,150
2026-05-30 |I{MIFHX|7 2024-05-30 2y 13,500 B+
2026-05-30 |FZ4 2024-05-30 2y 4,500 BBO
2026-05-30 |PHAE A4 2023-05-30 3y 4,000
2026-05-30 | HFO[AM14 2024-05-30 2y 770
2026-05-30 |&d7|¢ 12 2024-05-30 2Y 1,900 B+
2026-05-30 |ZAE19 2024-05-30 2Y 9,500
2026-05-30 |2"zl7 2024-05-30 2Y 1,600
2026-05-30  [SK307-1 2023-05-30 3y 150,000 AA+
2026-05-30 | A31 2024-05-30 2Y 3,200
2026-05-30 | @/AI|O9 2024-05-30 2Y 640
2026-05-30 | HHTX}21 2024-05-30 2Y 266
2026-05-30 | Of|O[#|O|&E2tXH17 2024-05-30 2Y 13,500
2026-05-30 |EHF %60 2024-05-30 2y 1,120
2026-05-30 |$HI7| 61 2024-05-30 2y 7,000 BB+
2026-05-30 |O{®INCCT77 2023-05-30 3y 35,000 A-
2026-05-30 |[AM YT M18 2024-05-30 2Y 2,970
2026-05-30 |E2tel21 2024-05-30 2Y 358
2026-05-30 |[M2F&12 2024-05-30 2y 1,250
2026-05-30 |HIEHE14 2024-05-30 2Y 280
2026-05-30 | 3}3l{21 2024-05-30 2Y 6,300
2026-05-30 |2|E210 2024-05-30 2y 1,312
2026-05-30 |EYZ&6 2024-05-30 2Y 1,790
2026-05-30 |MYY7|=t=18 2024-05-30 2Y 15,300 BBO
2026-05-30 | C|0f|0|X|0}0]15 2024-05-30 2y 490
2026-05-30 |I}QIE20 2024-05-30 2y 2,600
2026-05-30 |O|E{|EH[=13 2024-05-30 2y 1,530
2026-05-30 |2}4113 2024-05-30 2Y 1,270
2026-05-30 |=2EH7 2024-05-30 2y 800
2026-05-30 |0 AE|28 2023-05-30 3y 1,000
2026-05-30 |[H|MK 0] =7 2024-05-30 2Y 1,130
2026-05-30 |M|O|=Z7HE6 2024-05-30 2y 1,400
2026-05-30 |[EfHO[AM12 2024-05-30 2y 300
2026-05-30 |32 EZA13 2024-05-30 2y 1,490
2026-05-30 |REI10 2024-05-30 2Y 672
2026-05-30 |Ef&Z 12 2024-05-30 2y 340
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2026-05-30 | YHEZ3 2024-05-30 2y 1,470
2026-05-30 | A&tAt4 2024-05-30 2y 800
2026-05-30 |2+0[0f0]A10 2024-05-30 2Y 456
2026-05-30 |sHL4ERi19 2024-05-30 2y 1,120
2026-05-30 | 2t2tof L4 X[ 11 2024-05-30 2Y 100
2026-05-30 | M 0[0]A9 2024-05-30 2Y 1,220
2026-05-30 |AI$tRA2|0t24 2024-05-30 2Y 392
2026-05-30 |E}E7|F27 2024-05-30 2Y 320
2026-05-30 |ZA=RHHEL TS 2024-05-30 2Y 1,440
2026-05-30 | Of|=0j|0| 22| Ot4 2023-05-30 3Y 1,000
2026-05-30 |{0|2A9 2024-05-30 2Y 504
2026-05-30 | AHIO| M-S A1 2024-05-30 2Y 860
2026-05-30 %EuIOIum 2023-05-30 3Y 1,500
2026-05-30 |[MH=HO{7|7|6 2024-05-30 2Y 364
2026-05-30 |FSHYI 2024-05-30 2Y 300
2026-05-30 |E15 2024-05-30 2Y 288
2026-05-30 |&Ht2l6 2024-05-30 2Y 880
2026-05-30 |5 2024-05-30 2y 448
2026-05-24 | FEAFESAMBS2019-11(1-5)(Ah) 2019-05-24 7Y 120,000 AAA
2026-05-24 |E[E =X L4O|4 O] K} -1 2026-04-24 m 10,000 AAA
2026-05-24 |E|2EX YHAMGK-7 2025-10-24 7m 5,000 AAA
2026-05-24 |E|YEM LA K}1-16 2025-01-24 1Y 4m 5,000 AAA
2026-05-24 |E|ZEX TN aKRF1-26 2023-11-24 2Y 6m 7,000 AAA
2026-05-24 |E|EEM LM EKt1-17 2024-12-24 1Y 5m 5,000 AAA
2026-05-24 |E[EEHM TN TRR1-24 2024-05-24 2y 5,000 AAA
2026-05-24 | O[O AC|H|O}O|11 2024-05-24 2y 42
2026-05-24 |E|EEN L UM LRH-5 2025-12-24 5m 5,000 AAA
2026-05-25 |E|EEX LB ZEKE1-15 2025-02-25 1Y 3m 5,000 AAA
2026-05-25 |E|2EX L AFKF1-19 2024-10-25 1Y 7m 5,000 AAA
2026-05-25 |FEFESAIMBS2021-12(1-4)(Ah) 2021-05-25 5Y 510,000 AAA
2026-05-25 |E|EEX YuKtF1-23 2024-06-25 1Y 11m 5,000 AAA
2026-05-25 |E|EEX L8 AKX}t1-22 2024-07-25 1Y 10m 5,000 AAA
2026-05-25 |E|ZEH 28 A4 &KH1-10 2025-07-25 10m 10,000 AAA
2026-05-25 |E|Z =X YH0| M K}1-3 2026-02-25 3m 5,000 AAA
2026-05-25 |E|REX Y ALl EIK}1-6 2025-11-25 6m 10,000 AAA
2026-05-25 |E|ZEX L8 £X}t1-20 2024-09-25 1Y 8m 10,000 AAA
2026-05-25 |E[EEX L AM ALK} -9 2025-08-25 9m 10,000 AAA
2026-05-25 |E|ZEUEMMK}-13 2025-04-25 1Y 1m 5,000 AAA
2026-05-25 |E|2EXN LA O|X}1-11 2025-06-25 11m 5,000 AAA
2026-05-25 |FEZ28SAMBS2005-4(2-1) 2005-05-25 21Y 10
2026-05-25 |E|2EX Leio|Al AK}t1-2 2026-03-25 2m 2,500 AAA
2026-05-25 |t 7H I EF M EXb1-7 2025-09-25 8m 8,000 AAA
2026-05-25 |E|ZEM LB 2X}1-18 2024-11-25 1Y 6m 15,000 AAA
2026-05-25 |E|EEX LEI2K}1-14 2025-03-25 1Y 2m 10,000 AAA
2026-05-25 |E|[EEH LHMAM K-8 2025-09-25 8m 10,000 AAA
2026-05-26 |IHAELIO|EX|78ktE1-17 2024-12-26 1Y 5m 10,000 AAA
2026-05-26 |sYHHO2MEA2-2 2024-11-26 1Y 6m 1,310 AAA
2026-05-26 | = DIM I 2K A afKtH4-2 2024-12-03 1Y 5m 23d 1,220 AAA
2026-05-26 | HtH2|FAFO|8%}-45 2024-09-26 1Y 8m 5,000 AAA
ABS 2026-05-26 | HH}2| kA F}O|8K}1-44 2024-09-26 1Y 8m 5,000 AAA
2026-05-26 | HtH2|2FAFHO|8%k}F-43 2024-09-26 1Y 8m 5,000 AAA
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2026-05-26 |IHAEMO|EX|73X}R1-25 2024-03-26 2Y 2m 5,000 AAA
2026-05-26  |HFHI2|2FAFF0[9K}1-20 2025-06-26 11m 15,000 AAA
2026-05-26  |HFH2|QFAFFO|9K}-21 2025-06-26 11m 15,000 AAA
2026-05-27 |O|O|X|Qt0|Z 21413 2026-02-27 3m 30,000
2026-05-27 | FEAFESAIMBS 2025-6(1-1)(Ah 2025-05-27 1Y 101,300 AAA
2026-05-27 |FIEQENMSAK]1-10 2025-04-18 1Y 1m 9d 6,600 AAA
2026-05-27 |IERENEHARS2H-8 2025-12-15 5m 12d 12,000 AAA
2026-05-27 | =PI I 2K H &Xt4-2 2024-11-27 1Y 6m 1,280 AAA
2026-05-27 |7IERENAHARES2H-7 2025-12-15 5m 12d 300 AAA
2026-05-28 | 12|O| ESIE L|K| O] Kt 2025-11-28 6m 10,000
2026-05-28 |HAEIIO|EX|75%+81-23 2024-06-28 1Y 11m 5,000 AAA
2026-05-29 |IHAEIIO|EX|69%LR1-29 2023-06-30 2Y 10m 29d 5,000 AAA
2026-05-29 |IHAEIIO|EX|H|77Xk-19 2024-10-31 1Y 6m 29d 10,000 AAA
2026-05-29 |ZO|X|Q@E7X}H-2 2025-09-29 8m 2,100 AAA
2026-05-29 |I{AEDIO|EX|83ktR1-7 2025-10-31 6m 29d 10,000 AAA
2026-05-29 |I{AEI}IO|EX|86AHE1-1 2026-04-30 29d 5,000 AAA
2026-05-29 |IH{AE@O|EX[81X}R1-11 2025-06-30 10m 29d 10,000 AAA
2026-05-29 |I{AE@}O| 2 X|80X}21-13 2025-04-30 1Y 29d 10,000 AAA
2026-05-29 | O|=2 QIK| X1 2024-11-29 1Y 6m 3,000
2026-05-29 | O|=CHA X YXH 2024-11-29 1Y 6m 5,000
2026-05-29 | O|==C|H| K| AtX} 2024-11-29 1Y 6m 800
2026-05-29 |I{AEDIO|EX|82AtR1-9 2025-08-29 9m 10,000 AAA
2026-05-29 | O|==CIH| M| AR 1 2025-03-07 1Y 2m 22d 500
2026-05-29  |O|==C|H|KMIAMA}3 2024-12-13 1Y 5m 16d 3,000
2026-05-29 | O|==C|H| X AtXt9 2025-02-28 1Y 3m -2d 500
2026-05-29 |IH{AE@O|EX|76X}R1-21 2024-08-30 1Y 8m 29d 10,000 AAA
2026-05-29 | O|==C|H| XM AtXt8 2025-02-14 1Y 3m 15d 500
2026-05-29 |WFAFH 0{4 2025-05-29 1Y 1,600
2026-05-30 |E[EEMEMLR-24 2022-11-30 3Y 6m -1d 100 AAA
2026-05-30 |2F2H|Lt4 2024-05-30 2Y 480
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Appendix 5] i H B
eHs# rf2] 02) 3215-1482

1. HEFLXH LAd THel : JHE, o 8, 7|ZF: 2026-05-18 ~ 2026-05-22)

F8ac 559 H8E53 w¥y | Wiy FRNAFE A OlE | wWIY b3 £3t
KR354417GG56 |FEAT &S AL279(H)(AF AAA 2026-05-18 | 2027-05-18 | 2IE3AL AAA CD 1712 +18bp 1 1,900 KRW
KR310513GG51 | 7|28 (1H)26050|1A-18 AAA 2026-05-18 | 2027-05-18 |2 E3AF AAA CD 1712 +18bp 1 2,300 KRW
KR310207GG52 |A=26%0]0011-0518-1M AAA 2026-05-18 | 2027-04-18 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+31bp 1 2,400 KRW
KR380601GG57 |=4t3&XHH(28)26-50](H)12-18 AAA 2026-05-18 | 2027-05-18 |2 E3AF AAA CD 17H&+19bp 1 1,600 KRW
KR381003GG59 |& = 8*H(2%)2026-05011Y-C(H =) AAA 2026-05-19 | 2027-05-19 |21 E3AL AAA CD 174 & +17bp 1 1,800 KRW
KR310516GG58 | 7| 28 (H)26050[1A-19 AAA 2026-05-19 | 2027-05-19 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+31bp 1 3,800 KRW
KR380602GG56 |=4t3&XHH(28)26-50](H)12-19 AAA 2026-05-19 | 2027-05-19 | E3AL AAA CD 17H&+18bp 1 1,500 KRW
KR310518GG56 |7| 28 (#H)26050|276A-20 AAA 2026-05-20 | 2027-02-20 |21 H3AL AAA CD 17H&+17bp 1 8,400 KRW
KR310520GG52 |7| 28 (#H)26050|276A-21 AAA 2026-05-21 | 2027-02-21 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+32bp 1 7,700 KRW
KR380809GG57 |S& & eHd%t7|a(H)2605CH-0|&-1 - 2026-05-21 | 2027-05-21 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+32bp 1 500 KRW
KR6000015G59 |Al8H2¥30-05-0]-9M-A(HS) AAA 2026-05-22 | 2027-02-22 |21 H4AF AAA CD 170 +21bp 1 1,500 KRW
KR6000034G56 |%2|-22430-05-0|(#)01-%f-22 AAA 2026-05-22 | 2027-05-22 | I E4AL AAA CD 17H&+21bp 1 2,000 KRW
KR6174144G56 |2|7H=283-1 AAD 2026-05-22 | 2028-03-22 |A1 91¥E CP+90bp 3 500 KRW
KR6174145G55 |22|7H=283-2 AAO 2026-05-22 | 2028-03-22 |QH3AL 22|7t= 141070 & 3 600 KRW
KR380810GG54 |3 eHdat7|a(#)26052t-0|&-1 - 2026-05-22 | 2027-05-22 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+32bp 1 800 KRW
KR310523GG59 | 7|28 (1H)26050]|184A-22 AAA 2026-05-22 | 2026-11-22 | FE3AF AAA CD 170 +17bp 1 6,400 KRW
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