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

YIS SxE KEY POINT
71 Xt 02)3215-1437 o FZCHH| 2 DAYX|S$ U ECHYX|S =X LQF =7}
o TFLOiH| QAKX X[~ =5 =& Tt
I. KISSEAX|5 0|
#2#1. X AX| 5 7|7HE X2 &/72 0] ¥/YTM (FHEYUE, o9 %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.55 -1.19 -2.29 -2.41 -4.50 8.71 1.73
Duration 5.33 5.61 5.67 5.73 6.08 5.17 1.75
YTM 3.81 3.56 3.23 3.1 2.60 3.84 745

=Y FHFAUAE 1.03 -2.31 -4.29 -5.11 -9.45 5.98 1.65
Duration 8.75 9.23 9.32 9.48 10.01 8.32 2.05
YTM 3.92 3.60 3.26 3.12 2.55 3.61 6.86

=l FE$AUE 0.02 0.02 0.09 0.82 1.57 9.99 1.41
Duration 1.27 1.29 1.30 1.27 1.22 1.23 0.96
YTM 3.23 3.07 2.74 2.68 2.35 3.58 6.80

IPNN| FE$AUE 0.10 -0.14 -0.49 0.05 0.28 12.74 2.07
Duration 2.32 2.39 2.44 2.44 2.58 2.56 1.35
YTM 3.92 3.77 341 3.27 2.83 437 843

KOBI30 FE$AUE 0.05 -0.06 -0.27 0.35 0.67 9.79 1.55
Duration 1.82 1.81 1.80 1.79 1.79 1.80 1.87
YTM 348 3.30 2.93 2.71 2.28 3.68 6.86

KOBI120 FE$AE 0.03 0.10 0.32 0.95 1.82 10.07 1.39
Duration 0.96 0.93 0.94 0.93 0.94 0.92 1.1
YTM 3.20 3.05 2.88 2.82 2.51 3.82 7.09
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H2. KISS A X5 ME{/27|H Duration

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

=i 0.58 1.39 2.22 3.69 1343 8.47
N 0.58 1.39 2.36 3.72 7.16 2.73
Sy 0.62 145 2.37 3.62 11.19 3.98
S5 d 0.56 1.41 2.30 0.00 0.00 1.26
28Ky 0.60 1.41 2.30 3.19 6.55 1.23
7|Et=E X 0.63 1.45 2.31 3.46 491 1.63
NS 2RET) 0.64 1.53 239 3.71 9.61 244
AN (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.56 1.43 2.39 3.84 0.00 1.62

A 0.60 1.44 2.31 3.65 13.09 5.40
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#3. KISS XA X5 HE{/27|E YTM

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
= Xi 2.967 3.451 3.665 3.875 4.023 3.836
N 2.937 3.459 3.801 4,004 4.200 3.693
S 3.111 3.637 3.887 4.064 4211 3.804
S5 d 2.803 3435 3.690 0.000 0.000 3.267
2A XK 3.113 3.608 3.840 4.028 4.188 3432
7|Et=8* 3438 4.040 4.245 4301 4.485 3.948
A (S EZEET) 3.414 3.999 4.243 4.275 4.523 3.997
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.186 3.710 4,008 4.096 0.000 3.631
A 3.145 3.683 3.912 3.990 4.053 3.791
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 433 5.53 463 7.57 27.99 50.04
N 0.21 0.28 0.25 0.37 0.12 1.23
S=x 2.41 3.12 2.36 2.28 2.87 13.05
sot5H 1.18 1.94 0.51 0.00 0.00 3.63
28Ky 5.03 454 1.31 0.40 0.03 11.32
7|Eta-8 X 2.55 3.59 2.08 0.90 0.02 9.15
A (S ZEET) 2.52 3.19 2.19 1.37 0.80 10.07
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.55 0.47 0.28 0.21 0.00 1.51
A 1878 22.65 13.63 13.11 31.83 100.00
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 26 22 19 45 49 161
N 196 258 265 508 42 1,269
Sy 535 723 588 523 699 3,068
S5 d 10 6 2 0 0 18
23Ky 519 423 125 42 7 1,116
7|Eta-8 XY 1,462 1,830 1,030 537 21 4,880
A (B EZEET) 573 652 398 358 318 2,299
AR (B2 ET) 0 0 0 0 0 0
ABS 437 342 1M 39 0 929
A 3,758 4,256 2,538 2,052 1,136 13,740

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 FE$AUE 0.080 -0.110 -0.420 0.110 0.440 11.500 0.309
ESG Duration 2.210 2.250 2.290 2.320 2.200 2.360 3.110
s YTM 3.793 3.638 3.269 3.146 2.668 4143 2.488
ESGREMA |+H+dE 0.090 -0.150 -0.410 0.100 0.210 11.180 0.172
Duration 2.230 2.270 2.280 2.300 2.420 2.480 3.690
YTM 3.669 3.498 3.162 3.053 2.598 4.085 1.996
HluX|s  |&XH$dE 0.130 -0.200 -0.500 -0.020 0.000 11.570 0.298
Duration 2.370 2.430 2.490 2.530 2.670 2.710 3.100
YTM 3.746 3.574 3.246 3.139 2.691 4133 2.410
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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 0.64 146 237 3.55 10.09 2.59
2%y 0.70 1.51 218 2.92 7.12 157
7|Et=8* 0.66 1.45 234 342 495 1.94
AN (S EZRES) 0.65 1.54 240 3.72 7.96 2.20
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.57 1.44 2.40 3.84 0.00 1.81
A 0.64 1.50 2.37 3.64 8.90 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 3.102 3.611 3.857 4,022 4192 3.694
23Ky 3.196 3.640 3.822 4.040 4.211 3.587
7|Eta-8 X 3.309 3.893 4158 4.250 4515 3.926
IMHSERES) 3.373 3.952 4214 4274 4434 3.950
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.109 3.667 3.997 4,096 0.000 3.655
A 3.259 3.805 4.064 4172 4319 3.826
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~24 2~34 3~54d 5E0]4 HH
SxY 5.90 7.96 7.02 4.88 2.33 28.08
28Ky 1.46 3.05 1.27 0.09 0.10 5.96
7|Et=8x 1.62 272 2.15 1.66 0.02 8.18
AN B EEES) 11.99 15.03 11.22 7.13 2.65 48.04
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.86 3.03 2.17 1.68 0.00 9.74
A 23.83 31.79 23.84 15.44 5.10 100.00
XFE: KISKHAE T
H10. KIS ESG B X|+ ME{/UI|H F5 (THSl: 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S=Xy 147 208 192 155 88 790
28Ky 18 34 13 2 1 68
7|Eta-8 XY 99 158 132 107 3 499
N BEREET) 320 368 244 223 140 1,295
AR (B2 ET) 0 0 0 0 0 0
ABS 87 9 64 39 0 286
A 671 864 645 526 232 2,938

X2 KISKHEE It
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@ KISRF&HE 7

H1. FU4 33X SEIHE (EH2l: %)
= 5/8 5/15 5/22 5/29 T FCHH|(BP)
Sot14 2.84 2.89 2.92 3.005 8.5
ot 2 3.465 3.627 3.61 3.645 3.5
=7 34 3.56 3.765 3.725 3.722 -0.3
=1 51 3.735 4.005 3.957 3.915 42
=3 104 3.902 422 4127 4.065 -6.2
SAHHAAA 3t 3.848 4.02 4 3.995 -05
SAHHAAA 54 3.959 4216 4.181 4.146 -35
SAHHAAA 104 4111 4419 4.321 4.255 -6.6
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
40.00 +-¥F-F e

f\,,rh;:t,p\"‘w

20.00

0.00 T - 0.0 T T .
@o;» 0“’9 «,\0’0 ¢ @9’» 9"9 9“’9 ,»”'%Q ,@"% 9"95»
& & & 5 g g s R 5
AHZE : KISKHAE 7} XEE : KISKFAE 7}
H2 FU 3N A= E HE (TH21: bp)
THE 5/8 5/15 5/22 5/29 FEST
=31 310 SPREAD 34.2 455 40.2 343 -5.9
=11 3_5 SPREAD 17.5 24.0 232 19.3 -39
=3 510 SPREAD 16.7 215 17.0 15.0 -2.0
=31 _E4X{AAA 3YR SPREAD 28.8 25.5 27.5 27.3 -0.2
=1 _E=XAAA 5YR SPREAD 224 21.1 22.4 23.1 0.7
=10 _EKAAA 10YR SPREAD 20.9 19.9 19.4 19.0 -04

Xt : KISKHAE 7}



0 KISApAHE 7t

J&s5. X8, EFIAAA =4 E S MFOH| FE|HEF (E+2] : %, bp)
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Kt : KISKHAE 7}
F) KB £ | 59 3M~2Y, 3T 25v~30Y 77t $/8
J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
T BEI —— =245 —— &7t 246
5 400
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Xt 30X A[EE =1 25-9 6,000 0| SeHHd = ACH
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Q KISKF&HE 7

H9. 55 SAK 2y (E91: 7H, %)
Az =Y HESE 27| gdle | HGEa SEad
2026-05-26 MEFHEAJNESAR01(S) AAA 14 2IE +8.0bp 3.484 1,000
2026-05-26 MEFE T AZf LS AR202 AAA 24 2IE +6.0bp 3.937 1,300
2026-05-26 Rpatara| 3 AL 1512] (A AAA 3 2IE -1.0bp 3.936 1,500
2026-05-26 FEEZESAR83(Ah AAA 254 DI -1.8bp 3.770 700
2026-05-26 SAHKI| YT S H38(A AAA 3d 21 -5.1bp 3.888 900
2026-05-26 ot 21582 AAA 24 2IE -0.2bp 3.830 700
2026-05-26 ot 721583 AAA 3d 2IE -0.3bp 4,015 1,200
2026-05-26 ot 21584 AAA 54 o 4.226 500
2026-05-27 Z2ZAHM006 AAA 104 oy 4256 2,000
2026-05-27 EX|FE A 2601 AAA 50 DI +13.7bp 4339 700

K& ¢ KISKHHEIF

AeE FEAE2 71 25-108 SH2ZE RES 0IEH & 18 9,811 0| FESEIRALCL O[O A
=1 26-3 PA 11X 33989 FEEMH 1 FIE OIALE
a37. FH X|EES /S (2H9l: 42
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150000
100000

50000 —

. I | B | | |

£t = 1125-4 112510 =1125-3 =Ii125-8 =1il26-3 —JIi125-5 =Ii125-11

X2 : KISKHAME 7}

a8, F7H BN BEE S5 (EH<l: ot
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20000
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10000

5000

~ly 1y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20y~

Xt @ KISKHHE 2}
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OFMI7F RIS ACE 2B AAA 13 712H2 TR 2= E7F 3.0bp SCHEA2D, 51 7242 1.7bp 2

CHEIRACH 3 8fofl 3 310 #1282 2ot M S LHEFRICH

JIEfEEM LA HATS St TAULE S/t SO T2 /Fof M E ERAL, FM=

= 0= OiUCE 7|Efg 88 19 #7F A AZ Y E= 22bp SHE AT, O 22| #7H2 HEME &
ALt
3. 28l 3y YTM F0| (9l : %) a2, o{ ™l 3y YTM 0| (H2): %)
N Enby| 7|Et= 8 an+
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8 =2H d4=H S8 —— 537 8 7|2 8 MAA- EEETS
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Rt KISKHAHE 7F XtE: KISKHAHE 7}
d33. 2% = 0CHH| SPREAD30| (44l : bp) 24, ofTx| FDCHH| SPREADZFEO|  (THl: bp)
LS XY 3v- KTB 3Y S 3K kTB 3Y 7| E}F2 8 X AA+- KTB3Y
50 1 S kY AAA- KTB 3Y S KHAA+- KTB 3Y 200 4 7|EF2 8K AA- - KTB 3V
7|EF28XHA+ - KTB 3Y
40
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30 4
100 -
20 4
10
0 T T T | 0 T T T .
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H1. 2Wxj g 0CjH] AzgE Y HEER (42l bp)
S8 25 AT E(05/29) T [ (05/22) [ (04/28)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 40.1 | 204 | 242 | 353 | 30 | 00 | 17 | 00 | 153 | -16 | 14 | -08
=0 40.1 | 209 | 225 | 379 | 30 | 00 | 17 | 00 | 153 | -16 | 14 | -08
AAA 448 | 292 | 280 | 456 | 30 | 00 | 12 | 00 | 153 | -16 | 09 | -08
AA+ 504 | 376 | 414 | 537 | 30 | 00 | 12 | 00 | 153 | -16 | 09 | -0.8
2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =25 AZ2|E(05/29) HZrH|(05/22) ™ CiH|(04/28)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
AA+ 612 | 505 | 390 | 1382 22 | 03 | -00 | 00 | 107 | -47 | -1.0 | 00
AAO 63.0 | 590 | 56.1 | 1562 | 22 | 00 | 00 | 00 | 112 | -47 | -1.0 | 00
AA- 706 | 679 | 652 | 1769 25 | 10 | 00 | 00 | 11.0 | -42 | -1.0 | 00
A+ 1047 | 1473 | 1806 | 2456| 25 | 00 | 00 | 00 | 11.0 | -42 | -1.0 | 00
A0 170.6 | 223.0 | 244.1 | 2900 | 05 | 00 | 00 | 00 | 90 | -45 | -1.0 | 00
A- 2263 | 289.3 | 3100 | 3543 | 05 | 00 | -00 | 00 | 90 | -45 | -1.0 | -0.0

S LAHML2 1Z 9300 YU E T F OfH] 2,500 A ZAARUCH S Ll AIY2 S2K 3o &

O] &L 1.7bp, 1.0bp 2| ZM LS 2L, 8% 0|20 S27(H2H 1HE LA AT

13.4bp THO| O|OIX|H ZMNZ OIZ UL FSAIE CHEA 2HAT2 M2l = &S LIERRD

7Bt s8N AN

r|o

272 92009 o2 M F CHH| 2X 51004 SII3UCt 7|EfS 8 LA

=0 o[of ZME XIERUL. 7[Ef5 &M AA+ Ol &2 7tE R FHOEX] SY LM 20| O|R{M2H
L=<}

ofM
02!
N
-1
[~
1o
nk
o
o\l

M E LIEHALCE SlLt €7 AA-SE52| REUIFIEE 2 19bp2 ZHSIH M E

35, F7F 238K 2dF0| (548l : %) d36. F7H o HA EWF0| (5421 %)
12000 , WESFA mAFH mAAA T AA+ 15,000 - m7tE 2ol m Y m] e

10,000 -

8,000 - 10,000 -

6,000 -

4,000 - 5,000 -

2,000 -

0 o A
2026-05-25 2026-05-26 2026-05-27 2026-05-28 2026-05-29 2026-05-25 2026-05-26 2026-05-27 2026-05-28 2026-05-29

A& KISKHHE 7} A& KISKHHE 7
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H3. F24 23 29 # (E91: %, 218)
s 359 G e | YHAZYC LR 271 ECE
AAA 7|28 (41)26050|2A-26 3.730 Ol 2bp | 2026-05-26 | 2028-05-26 9,400
AAA Aot s30-05-2-5M-A 2.910 2E +1bp | 2026-05-26 | 2026-10-21 1,700
AAA AE226410]0200-0527-1 3.690 Ol -1bp | 2026-05-27 | 2028-05-27 4,300
AAA 7|2 (Th26058214A-28 2.980 Ol Sbp | 2026-05-28 | 2026-12-28 2,800
AAA 7|28 (426058 1A-29 3.270 21 -13bp | 2026-05-29 | 2027-05-29 1,100

XbE: KISKHAHE 7F

H4, F7H o MRy 2 B (E91: %, 28
s 359 2IE | 2= E L 271 LR
AAO ShLHZHE302-1 3.648 OIE -3bp | 2026-05-26 | 2027-08-26 500
AAO StLEZEE302-2 4255 OIE -3bp | 2026-05-26 | 2029-05-25 1,000
AA- BNK7H I E390-2 4200 Ol -3bp | 2026-05-26 | 2028-05-26 600
AA- BNK7HI] E390-3 4380 OIE -3bp | 2026-05-26 | 2029-05-25 400
AA- Qllofl O] X| =& 7H | & 265-1 4155 Ol -3bp | 2026-05-26 | 2028-10-26 600
AA- Qllofl O] X| =& 71 | B 265-2 4314 Ol -3bp | 2026-05-26 | 2029-05-24 200
AA- Qllofl O] X| =& 71 | 2 265-3 4314 Ol -3bp | 2026-05-26 | 2029-05-25 600
AA+ 7 0[H| = 217+ =449-1 4.056 Ol -3bp | 2026-05-27 | 2028-06-27 600
AA+ 7|0[H| = 217t =449-2 4213 Ol 2bp | 2026-05-27 | 2029-06-26 100
AA+ 7|0[H| = 2171 =449-3 4213 Ol 2bp | 2026-05-27 | 2029-06-27 1,100
AA+ 7|O[H| = 2171 =449-4 4235 2E -2bp 2026-05-27 | 2029-11-27 400
AA+ 7{|0|H| = B17}=449-5 4239 olE -2bp 2026-05-27 | 2029-12-27 500
AA+ 7|0[H| = 217t =449-6 4271 Ol -1bp | 2026-05-27 | 2030-05-27 300
AA+ i 7H=962 3.799 Ol -3bp | 2026-05-27 | 2027-11-26 500
AA- ZH7H=585-1 3.392 o 2026-05-27 | 2026-11-27 300
AA- 207+ E=585-2 4650 DI +19bp | 2026-05-27 | 2028-05-26 2,000
AA- Z0H7+t=585-3 4650 Ol +19bp | 2026-05-27 | 2028-06-02 1,500
AA- A2 74| EH788-1 4.089 Ol -3bp | 2026-05-27 | 2028-06-27 900
AA- L2710 E788-3 4271 21y -3bp 2026-05-27 | 2029-05-25 400
AA- 7|O[H| 7H | & 584-1 3.598 0IE -4bp 2026-05-27 | 2027-06-25 400
AA- 7|O[H| 7H | &+ 584-2 3.643 21y -4bp 2026-05-27 | 2027-07-27 400
AA- 7{|O[H| 74 | £584-3 4.084 OIE -4bp | 2026-05-27 | 2028-05-26 300
AA- 7|0 H| 7] | & 584-4 4,084 DE -4bp 2026-05-27 | 2028-05-26 500
AA- 7| O|H| 7 | E584-5 4228 2IE -4bp 2026-05-27 | 2029-04-27 400
A+ O 2 = 7§ I & 299-1 4746 o 2026-05-27 | 2028-05-26 1,000
A+ Ofl 2| 274 I 2 299-2 4.829 oy 2026-05-27 | 2028-08-25 500
AO AX|FH | E403-1 4816 DI -40bp | 2026-05-27 | 2028-02-25 400
A0 A X|7H | £ 403-2 5.079 B -60bp | 2026-05-27 | 2028-11-27 200
AO AX|IFH I E403-3 5.220 DI -80bp | 2026-05-27 | 2029-05-25 200
A0 o= 711 2566 4,685 DI -37bp | 2026-05-27 | 2028-03-27 200
A0 oh= SR I E137-1 4359 BE -15bp | 2026-05-27 | 2027-05-27 200
A0 St E X7 I EH37-2 4529 QI -25bp | 2026-05-27 | 2027-11-26 200
AO ot E AN I] E137-3 4836 OIE -40bp | 2026-05-27 | 2028-05-26 600
AA+ Q2| AT A 2|0t54-1 4.038 S20E 2026-05-28 | 2028-05-26 200
AA+ QA O|EAE|0t54-2 4053 |[S20E +1bp 2026-05-28 | 2028-08-28 100
AA+ SCZHI] E2101-1(Ab 4135 Ol -4bp | 2026-05-28 | 2029-05-28 500

14



AA+ SICHZH I EH2101-2(AH) 4.165 2E 2bp 2026-05-28 | 2029-08-28 600
AA+ SICH7H I EH2101-3(Ah) 4176 OlE 2bp | 2026-05-28 | 2029-11-28 1,000
AAO 22|7t=285-1 3.899 Ol -3bp | 2026-05-28 | 2028-02-28 200
AAO L2|7}E=285-2 4017 Ol™ 3bp | 2026-05-28 | 2028-05-26 800
AA- JB 22|74 m| E562-1 3.019 oy 2026-05-28 | 2026-08-28 500
AA- JB 22|74 I|E562-2 4121 OlH 3bp | 2026-05-28 | 2028-08-28 1,100
AA- JB 22|74 I E562-3 4273 Ol -4bp | 2026-05-28 | 2029-05-28 900
AA- LE|F87H E547-1 3.581 Ol™ 4bp | 2026-05-28 | 2027-05-28 200
AA- fElF8Nm E547-2 4.054 Ol -4bp | 2026-05-28 | 2028-06-28 300
AA- 22|38 HuE547-3 4226 OlE 4bp | 2026-05-28 | 2029-05-28 200
AA- SHLFZH I B 481-1 3.789 0IE -4bp 2026-05-28 | 2027-11-26 300
AA- SHLEZH I EF481-2 3.945 OlE 4bp | 2026-05-28 | 2028-03-28 200
AA- SHLEZH I Eh481-3 4023 Ol -4bp | 2026-05-28 | 2028-05-26 400
AA- SHLEFH I 481-4(=) 4023 oIE -4bp 2026-05-28 | 2028-05-26 400
AA- SHLHZH I E481-5(=) 4.027 Ol -4bp | 2026-05-28 | 2028-07-28 500
AA- SHLEFH I 481-6(=) 4205 olE -3bp 2026-05-28 | 2029-05-25 100
AA- SHLIZH I E481-7(=) 4.205 Ol -3bp | 2026-05-28 | 2029-05-28 500
A+ RO 7H | 244981 4,664 ol 2026-05-28 | 2028-05-26 600
A+ R OI7H ] B 498-2 4713 oy 2026-05-28 | 2028-08-28 300
A+ F 0|7 2r498-3 4.969 ol 2026-05-28 | 2029-05-28 300
AA- OFO| A 7H | EH151-1 3.998 Ol -4bp | 2026-05-29 | 2028-01-25 100
AA- OfO| A7} I| EH151-2 4.045 OIH 4bp | 2026-05-29 | 2028-02-29 700
AA- OFO| A7 | EH151-3 4179 Ol -7bp | 2026-05-29 | 2028-08-29 200

Xb&E: KISKpLHE 7}
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OIALMH : RIAH HE SHES SE

"It KEY POINT

SX|" 2] 02) 3215-1471 o BIAMKH AZPE 14 Shf

o J|AMY FHE ZejEY
I S AZESE

AL Z1E =AM 3E 2] AAAS S| =10 OfH| 32 A 22 E= ™ F C{H| 1bp 7kt 43.9bpE LHEf

M, AAOSE2 ™ = CHH| 0.5bp B7t3t 57.4bp, A0S 22 ™ F CHH| 28Rl 129bpE 7| FSIYULCE 35

i

U KEAIE2 D2t O|2te] g 7[oiet T Ul &l 4 o1 g 236l 7|8 U2 ZME U

EtSCE Ol0f FsE =AM 7] 22l 2 F otEotEM HE S E S =F0| LHEFRICL SfAR] A

EE 07| A7ZHE2E HOo|st SEO| LIEFGEH|, 1HFZH0A M| SE0| F=E{ AL
a1, 3|AH SE|F0] (59l : o 9)
6.5 350
5.5 - - 300 AOAIH E
250 AIT
45 AOAZY E
200 AAAA P E
3.5 ——A0
150
5s ——AAO
100 ppp
1.5 1 - 50 ——=n3d
0.5 : : 0
2023-05-29 2024-05-29 2025-05-29 2026-05-29
A2 : KISKFAHE 7}
H1. AY5 ASyE S HEE (EH2l: bp)
s 25 A8 £(05/29) HCHH|(05/22) HEClH|(04/30)
27| 1Y 3y 5y | 10y | 1Y 3y 5y | 10y | 1Y 3y 5Y | 10Y
AAA 508 | 439 | 332 | 511 | 30 10 | 00 | -05 | 70 | -35 | -25 | -05
AA+ 616 | 539 | 428 | 804 | 40 | 05 | 00 | -05 | 105 | -45 | -20 | -05
AAO 642 | 574 | 496 | 1143 | 40 | 05 | 00 | -05 | 105 | -45 | -20 | -05
AA- 680 | 61.8 | 597 | 1509 | 40 | 05 | 00 | -05 | 105 | -45 | -20 | -05
A+ 819 | 1029 | 1284|2091 | 30 | 00 | 00 | -05 | 73 | -20 | -05 | -05
A0 972 | 1290 | 173.2| 2551| 30 | 00 | 00 | -05 | 73 | -20 | -05 | -05
A- 1243 | 1740 | 2332|3064 | 30 | 00 | 00 | -05 | 73 | -20 | -05 | -05

AHE : KISKHAE 7}
17



o
[2H2 1=

=

ME8SE 559 R 2HO|E | ZHAZYE | LAWY | LA
AAA KB=&XIF61-1 2026-05-26 4,092 JHETE -3bp 3 2,000
AAA KB=&XIF61-2 2026-05-26 4.264 iR 5 1,000
AAA SRS RELHT7-1 2026-05-27 3.917 =11 +39bp 2 1,800
AAA Sl E R UMT7-2 2026-05-27 4114 =1 +45bp 3 600
AAA SR EHT77-3 2026-05-27 4301 =11 +40bp 5 100
AAO Ol 2| =5 #2605-1 2026-05-27 3.843 HE2E -1bp 1.5 2,000
AAA BNK=&X|F53 2026-05-28 3.947 JHE2E -3bp 2 1,000
AAA St AR 781 2026-05-28 4.191 =11 +48bp 3 1,900
AAA St FETT78-2 2026-05-28 4.552 =11 +45bp 10 300
A0 7| 20| = QH0}0]9-1 2026-05-28 4.409 HETE -25bp 2 870
A0 7| 20| = QH0t0]9-2 2026-05-28 4651 JHE2E -35bp 3 630
AAA 22| 58XF28 2026-05-29 3.943 JHE2E -1bp 2,000

F) REZ 32 Lot oA, ELS H|Q
A2 KISAHEEIE O EHEH| 2
3. S|ARXY R B (2Hl: %, |, o4g)

HEgSE 559 EC R 2HO|E i dE | AT
A+ oh2tof| L X[ 23-1 2024-05-30 3.978 2 900 9,860
A- O| X[ AKXt 824-1 2025-05-29 5.455 1 360 1,280
A- 55t M8-1 2024-11-27 4.546 1 200 5,920
A0 RO EHEX|A50-2 2021-05-31 2.779 5 450 710
A0 Ol O X| C|HCHA O] & 2-2 2021-05-26 2613 5 1300 5,960
A0 7| 20| = QH0t0[4-2 2024-05-30 4,682 2 680 6,140
AA- S Y33-2 2021-05-27 2.062 5 800 6,600
AA- AX|H2H|F12-2 2023-05-25 4.029 3 1200 6,000
AA- ZATAQIE3 2023-05-25 4176 3 2000 13,600
AA- 74| O] I M| 75-1 2023-05-31 4574 3 2750 19,650
AAO ol 2| ==& XlF19-1 2025-05-27 2.71 1 800 13,120
AAO 7125 210-1 2024-05-29 3.82 2 400 29,400
AAO GSIH3-3 2016-05-25 2,677 2 500 12,650
AAA Mets8XF141-2 2021-05-28 1.914 2 500 83,100
AAA ot SR LH62-1(K|) 2021-05-27 1.932 2 1300 56,400
AAA Mets8X1F127-2 2019-05-24 1.911 2 1000 83,100
AAA Mot=8X1F157 2023-05-23 3.943 2 1000 83,100
AAA ot g2 H59-1(%) 2024-05-30 3.544 2 700 40,400

F) FET T Lt SARKY, ELS M €|
X2 KISAHEEIE O EFZEH 2
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H4. X AR LA (5+S1: %, bp, ', 2igl)
MEBSS 59 L Ll ATy E/BHOIE at7| i3 ol
AAO SRS HE 2026-06-01 JHE I -5bp 2 2300
AAO Ll N | 2026-06-01 JHE I -5bp 3 2700
AAQ MAA 2026-06-01 N 2lE -7bp 2 1000
AAQ MAA 2026-06-01 WY +2bp 3 2400
BBB+ 27| Y 2026-06-01 6.5 15 400
F) FEZ 32 LUt DALY, ELS M2
XHE: KISKHAHE 7} DART
%2, S|AMKY g3l 30| (THel - o &)
180,000
160,000
140,000
120,000
100,000 2023
80.000 - 2024
’ m 2025
60,000 T .2026
40,000
20,000 -
12 28 38 48 58 ¥ 78 8 98 108 ng 1n2g
At : KISKHAE 7}
23, 3|ARXY ATl 0| (ZHel - o 8l
3300000
3100000
2900000
2700000
2500000
2300000
2100000
1900000
1700000
2024-05-29  2024-09-29  2025-01-29  2025-05-29  2025-09-29  2026-01-29  2026-05-29

AtZ : KISAHAHE It
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EZO AAA S22 MF CfH| 19.39%P Z-ABE 2847%E XX 1D, AA S ®F O]

12.71%P 5718t 5827% S KIX|ZUCE AS B2 7.01%P S7t3t 12.37% S KIX|JUCH ZHE 07| H SE2F2 1
H O3t 27| M= 3.4%P S 7t%t 50.47%, 1H~3EHE2 3%P 37t8+ 40.98%, 3EH~5EHE2 6.71%P Z 243

6.11%S XXMM 5 O| & FZtUM = 031%P T7t5t 2.43% S KHX|RULCE

(549l o )

H5 QM S22 7E
T 2026-05-07 2026-05-14 2026-05-21 2026-05-28
AAA 12,816 20,776 21,008 10,602
AA 25,744 35,956 20,002 21,703
A 2,948 8,556 2,350 4,605
BBB 463 533 491 284
JUNK 30 47 48 50
Total 42,001 65,867 43,899 37,244
XFZE : KISKHAE I}
H6. 2|AHK| ZHEH S5 (Tl o )
TE 2026-05-07 2026-05-14 2026-05-21 2026-05-28
~1y 15,802 23,977 20,712 18,876
1y~3y 19,497 30,390 16,713 15,327
3y~5y 4,423 9,729 5,640 2,287
Sy~ 2,355 1,871 932 909
Total 42,077 65,967 43,997 37,398
X2 @ KISKHAE G
d24. 3K S2E /S : %) 35, S|ARY THEDH (542l : %)
3y~5y

6.1%

8% 1y~3y
41.0% Sy~

AAA | o
0,
28.5% 50.5%

Rt KISKHEE I}

X2 KISKHEEIE
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J8e. SAH SEZ X0 (@91 of 2)
"N REY

140000

120000

100000

80000

60000

40000 B IIIII-IIII_-IIII 3 I.III B I_ n
o000 - LLEEEEEEOEEEEEEEEEL EEEEEL L
o LLEEEEEEEREREREREREREREEEEERELK] LELLL

2025-05-28 2025-07-31 2025-10-16 2025-12-25 2026-03-12 2026-05-21

T T T T T T T T T T

APE : KISKHEE7F

HE
BN HE?

2=
=

IIIJ
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m_l'l_ FZ

rk

ox

ra

OUTLOOK

rk
o
ot

OUTLOOK

rk
oln

AR o= EEIL KISKHHE L

21



ABS/MBS : ABS RSAIE dEHL 25 SII0IH 0IFd

YorgdExt KEY POINT
$H719 AR 02) 3215-1435 e ABS Primary CBO ZH &0 53 ZHA|E DR E|
o|5tY cHa| 02) 3215-1454 e 62 MBS 2026-12 LHX| 2026-15 & 47| A|2|= dhslio)™

Ch2 £ MBS YA XM= 2026-12 LHX| 2026-15 Al2| =7} 23l O HE|0f Qo X2 14 S

rot
ua
A

A= Al2|=7t 7tE BEE o FOoIC}

0.

71 H2h 7| EXHE E ABS SN 0| (59l:9 9, 717} : 2025-12-01 ~ 2026-05-29)
16,000 400000
I PF Loan
14,000 - 350000
i s .80
12,000 +— - 300000
7| Ef
10,000 +— - 250000
QER
8,000 +— - 200000
chy SR 24 3
6,000 - 150000 27las =
PV I B B
4,000 — | 100000 = E/ERMEME oo
2,000 +— —+ 50000 Synthetic CDO
0 0 sy zroy
2025-12 2026-01 2026-02 2026-03 2026-04 2026-05
XF&E: KISKHLHEIE
32, A7 HAH|F (5491 : %, 712t : 2025-07~2026-05) 1213, 58 W= (5491 - 9%, 717} : 2026-05)

P-CBO,
7090.06

2o !

PF Loan
33%

F_f”e*ll

AtE: KISKHAEE L Rt2: KISKHAHE 7}

SR FAHH, 960

22



& isxaETt

H1. F7H ABS £ ozt (B4l : A3, %, 712t : 2026-05-25~2026-05-29)
7| EXpt SPC MBS L 27 A=Y | 2AZe | M
20267 2 H LXHF1-1(Ah AAA 2026-05-28 2y 714.518 3.998 -
20267| EH LA 1-2(5) AAA 2026-05-28 3y 267.905 4133 -
20267| 2 XM LXHF1-3(Ah AAA 2026-05-28 3y 1349.207 4133 -
20267| 2 H LKL 1-4(5) C 2026-05-28 3Y3M 7.095 4533 -
20267| 2 XM LXHF1-5(Ah C 2026-05-28 3Y3M 50.375 4533 -
ME2026H9KFR1-1(Ab AAA 2026-05-28 3y 1882.7 4133 -
Primary CBO ME2026 M 9XFR1-2(Ah C 2026-05-28 3Y3M 441 4433 -
ME2026H10XHR-55H-1(5) AAA 2026-05-28 3y 745.77 4133 -
ME2026H 102534 -2(Ah AAA 2026-05-28 3y 342.601 4133 -
A 22026 H10AHR S 3H -3(%) C 2026-05-28 3Y3M 2223 4533 -
ME2026H10KR-53H -4(Ah C 2026-05-28 3Y3M 9.399 4533 -
A E2026H114HR1-1(A AAA 2026-05-28 2y 1096.5216 3.998 -
A E20268/11%5R1-2(Ah C 2026-05-28 2Y3M 41.1384 4398 -
X}E : DARTTASA[A[AH
H2. X2 MBS HH U MIX} YW HluHE (2491 : AR, %)
at7)| BS 2026-11(2026-05-22) MBS 2026-10(2026-05-19) MBS 2026-9(2026-05-1_ 2)
AHFW | WIMFE | AZmyc | LI | LAFe | 2me | wdFA | wHMFE | AZyE
14 774 3.389 +22 340 3.330 +20 818 3.203 +19
24 1,100 3.853 +25 1,000 3.759 +22 1,200 3.628 +17
34 1,100 4.034 +28 1,700 3.888 +20 1,100 3.753 +19
54 1,600 4367 +39 2,000 4158 +24 1,700 3.976 +23
74 1,200 4748 +62 - - - 1,200 4252 +42
104 1,000 5.065 +85 - - - 1,200 4624 +72
204 1,300 5.251 +100 - - - 1,400 4749 +84
304 400 5193 +100 - - - 300 4674 +84
) WZEM EA| : OjOj 2oy &
X2 R FEHFESA
J24. MBS 2H7|'E HATHY 0| (SH9l: o @)
60,000 140,000
50,000 - 120,000
- 100,000
40,000 2023 2
-~ 80,000 2024 23
30,000 / m— 025 234
- 60,000 N
20,000 B m— 026 &3
- 40,000 STUH(LH)
10,000 - \ 20000
0 - -0

1y 2Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y

A2 : KISKFAHE I
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85 MBS 2718 2l AZEE 0| (Tl & )
6
5
|1y
4 m2y
|3y
3 m5Y
m7yYy
2 m10Y
15Y
1 - 20Y
0 T 1
MBS2026-8 MBS2026-9 MBS2026-10 MBS2026-11

K2 : KISKHAE 7}

. REAE &

(0]
{0
30
ofm
=
>

KO M= P-CBOE 7| XAHAC 2 8= ki #O0| 4,340Y 2, PF Loang 7| XA[AC 2 &= K| HO|
3,700 ¥, Synthetic CDOE 7|Z=XHAC E Sh= XHHO| 1,752 &, CHHI|S R FHHZ 7| 2R 2

1]

St XHZO[ 4009 7, 2HE/HeEM S 7| =AM 2 S R A0l 900 |, 7IE FHE 7|Z=AHLL

= 1

2 5= M3HO| 2& 4,008 2 Hef | RUCH.

d%le. ¥7Zt ABS 7| XKL E S SH|E F0| (EHSl: o 2)

100%
90%
80%

6 s P-CBO
70%
5 I PF Loan
60%
mm Synthetic CDO
50% 4
G TSRO A A
40% 3
mmEE
30%
2 2Hd /& elf =1 # coo
20%
. 7|gt
10%
— 53y
0% 0
9‘0 0’\ Q‘b /QO) ,\,Q :\,'\/ "1« QN v > /Qb‘ /0%
VRN RO BN - SR, R RN ) N BN
I P P I U P LG
X2 : KISKHAHE 7}
H3.ME8SE HE
SPCH HAH HAS | HE 7| EXpAE HAY
IEES - - - - -

Xt : KISKHAHE I}
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Solf Hi 2 99.58H YK RLEX} F7| & 12 E0| & HALZ|Z HLf, BHI|E SO M H0M 2
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gioratol 2OI0 2 Qldf, %X1|°7f7f 5%L SN0 I F2l= HOHE B8 EO|X| UYL
F S8 = O]-of2t ¥=o| Yoz TE ol Bt e 27HEE X &7t o & 20t 2fS5HA LD O
X ZM7F XISEQUCEH O[=2| 127] GDP =dX[7t 1.6%2 £EX| CiH]| 04%p St ZZEJAD, 4 2
# PCEE Gt 33%E RLEMZI Z2E|A2 Lt St 4SEO| &2t RUCE CHEE QI Z2f0]d XHH|7F =2
To|g2t AE 2| 2= Atz FX|E A0[2t= 20| Ci=0l 7I=20H|, E7|& 42| =M= 304
== 5% M2 ot Sstn e E OFRCf
a8, 0|F3x =4 E F0| (E49): %, 7|7t 25.05.30~26.05.28) O, EUIRX| $AE F0| (5+9l: %, 712t 25.05.30~26.05.28)
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XtE : KISKHHE I, Bloomberg A& : KISKHHE I, Bloomberg
J33. Y23 =AU E F0| (E+91: %, 712k 25.05.30~26.05.28) O34, S22 $UE F0| (E491: %, 717+ 25.05.30~26.05.28)
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Xt& : KISKHHE 7Y Bloomberg A& : KISKHHE 7L Bloomberg
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2. FU 33X SEIHE (SH21: %)
=2t E 2026-05-28 2026-05-22 2026-04-29 M Oiy| HE oiy|
US TREASURY 2Y 4.07 4.08 3.84 -1.60 22.60
US TREASURY 5Y 422 424 3.98 -2.40 23.90
US TREASURY 10Y 451 457 435 -5.40 16.50
US TREASURY 30Y 5.04 5.09 494 -5.50 9.60
DEUTSCHLAND REP 2Y 2.61 2.65 2.66 -4.00 -4.20
DEUTSCHLAND REP 5Y 2.72 2.77 2.77 -5.00 -5.50
DEUTSCHLAND REP 10Y 3.01 3.06 3.07 -5.10 -5.70
DEUTSCHLAND REP 30Y 3.55 3.59 3.58 -4.40 -2.80
JAPAN GOVT 2Y 1.36 1.44 1.38 -8.10 -2.50
JAPAN GOVT 5Y 1.91 2.00 1.87 -9.20 4.40
JAPAN GOVT 10Y 2.70 2.77 248 -6.40 22.40
JAPAN GOVT 30Y 3.97 4.02 3.67 -4.90 30.20
CHINA GOVT 2Y 1.21 1.25 1.26 -3.30 -4.40
CHINA GOVT 5Y 142 145 147 -3.10 -5.50
CHINA GOVT 10Y 172 1.75 1.75 -2.70 -2.90
CHINA GOVT 30Y 2.21 2.23 2.24 -2.30 -3.30

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(EH9l: %, 717t 25.05.30~26.05.28)
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Jd39. KPE 28 HE HE (5+21:bp,712+:26.05.22~26.05.28) 2110. KPE HZ 8| HE HE  @21bp712:2605.22~26.05.28)
DR(bp)
0
-1
-2
-3
-4
-5
-6
-7
-8
-9
19 e/ En7iE 2d s 74 10 154 204 12 eZig7ig 24 s 74 108 154 204
K& : KISKHHE I, Bloomberg X2 : KISKHETL, Bloomberg
211, HY XA (TH2I: %, 712k 26.05.25~26.05.29)
HEHY 25 HY M ME 2=
9.23%
7.69%
3.08%
3.08%
23.08%
| Utilities B Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical
B Communications M Financial B Communications M Financial
Government Basic Materials Government Basic Materials
Industrial [ Consumer, Cyclical Industrial [ Consumer, Cyclical
® Energy & Energy
Xt& : KISAHHE I, Bloomberg
H2 MF CjH] HY XA ME 5T (H91: %, 7|12t 26.05.18~26.05.29)
EE 35 HE =2
Financial 27.27% 20.00% 7.27%
Consumer, Cyclical 6.06% 9.23% -3.17%
Consumer, Non-cyclical 18.18% 10.77% 7.41%
Energy 6.06% 6.15% -0.09%
Government 21.21% 23.08% -1.86%
Basic Materials 3.03% 3.08% -0.05%
Communications 3.03% 3.08% -0.05%
Diversified 0.00% 0.00% 0.00%
Industrial 3.03% 7.69% -4.66%
Technology 0.00% 0.00% 0.00%
Utilities 12.12% 15.38% -3.26%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712t 26.05.25~26.05.29)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
SAMCRE 2.08 05/25/29 DOMESTIC CNY 2026-05-28 2029-05-25 | 2.08% 59.00MM
KDB 0 11/27/26 EURO NON-DOLLAR| HKD 2026-05-29 2026-11-27 -- 44.66MM
KORWAT 3.62 06/01/29 EURO MTN HKD 2026-06-01 2029-06-01 | 3.62% 119.98MM
WOORIB Float 06/01/28 | US DOMESTIC | USD 2026-06-01 2028-06-01 | 4.08% | SOFRRATE 20.00MM
POSTVC Float 06/01/29 EURO MTN usD 2026-06-02 2029-06-01 | 4.597% | SOFRRATE 15.00MM
HANFGI 4 7 06/02/31 EURO-DOLLAR | USD 2026-06-02 2031-06-02 | 4.875% 300.00MM
KDB Float 06/01/27 US DOMESTIC | USD 2026-06-02 2027-06-01 | 3.98% | SOFRRATE 20.00MM
INDKOR 3.065 06/07/27 EURO MTN HKD 2026-06-04 2027-06-07 | 3.065% 49.77MM
KDB 0 06/04/27 EURO-DOLLAR | USD 2026-06-04 2027-06-04 -- 100.00MM
EIBKOR 3.324 06/05/29 EURO MTN HKD 2026-06-05 2029-06-05 | 3.324% 510.56MM
XtE : KISKHHE 7L Bloomberg
B4, 7t 0|7 AN X & (5+91: %, 71Z}: 26.05.25~26.05.29)
Date Name Survey Actual Prior
2026-05-26 FHFA FEEILAX| = MoM 0.10% 0.10% 0.00%
2026-05-26 S&P Cotality CS 20-City MoM SA -0.10% -0.16% -0.05%
2026-05-26 S&P Cotality CS 20-City YoY NSA 0.90% 0.83% 0.90%
2026-05-26 S&P Cotality CS US HPI YoY NSA 0.72% 0.67% 0.67%
2026-05-26 HAHHAAHE AH|XF7|CHR 5 9 93.1 92.8
2026-05-26 AHAARE x| Atz 123 121.2 123.8
2026-05-27 MBA FERGX} M™ K| -- -8.50% -2.30%
2026-05-28 Helas 0.40% 0.00% 0.60%
2026-05-28 M I ENCIPNES 0.50% 0.50% 0.90%
2026-05-28 A T QIAH] 0.10% 0.10% 0.20%
2026-05-28 PCE E7H|$= MoM 0.50% 0.40% 0.70%
XtE : KISKHAHE ZF Bloomberg
H5. L{F 0|5 4H X & (£42l: %, 712F: 26.06.01~26.06.05)
Date Name Survey Actual Prior
2026-05-29 HERY Mdg3 Tt -$87.0b -- -$87.9b
2026-05-29 Advance Goods Imports MoM SA 1.80% -- 3.30%
2026-05-29 Advance Goods Exports MoM SA 2.50% -- 2.50%
2026-05-29 204K 0 M CHH| 0.50% - 0.70%
2026-05-29 ZOf XD H | 0.80% - 1.30%
2026-06-01 sap 22 0|2 MEQ PMI 55.3 - 55.3
2026-06-01 ISM H| = x| 53.2 - 52.7
2026-06-01 ISM 0§ 2 7FX| 5> 85 - 84.6
2026-06-01 ISM 18 485 - 46.4
2026-06-01 AHX|E HAy| 0.10% - 0.60%
2026-06-02 Folo|REIA oA 6890k - 6866k
2026-06-03 ISM AMH|A X|& 72 71 - 70.7
2026-06-03 ISM MH|A A7 F2 53 - 53.5
2026-06-03 e r =2 -- -- 7.90%
2026-06-04 M deeg R -- - 215k
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2026-06-04 Initial Claims 4-Wk Moving Avg - - 209.00k
2026-06-04 HUEHAS =A™ - - 1786k

K& : KISKFAL

&7}, Bloomberg

H6. F71t 5 XN X|= (EH2l: %, 71Zt: 26.05.25~26.05.29)
Date Name Survey Actual Prior
2026-05-22 GfK 2H|X}F 7| CH x| %= -34 -29.8 -333
2026-05-22 GDP SA (H7|CH]) 0.30% 0.30% 0.30%
2026-05-22 GDP NSA M ACHH| 0.50% 0.50% 0.50%
2026-05-22 GDP WDA U LfH| 0.30% 0.40% 0.30%
2026-05-22 QIZH AH| QoQ 0.20% 0.00% 0.50%
2026-05-22 Y8 AH HME7|OhH| -- 1.10% 1.10%
2026-05-22 XH2EX QoQ -0.10% -1.50% 1.00%
2026-05-22 IFO 7| &t 84.2 84.9 84.4
2026-05-22 IFO $X =7t 85.1 86.1 85.4
2026-05-22 IFO Of & 835 83.8 833
XtZ : KISKHHE 7L Bloomberg
H7. UWF 5Y 44X X|=® (£421: %, 71ZF: 26.06.01~26.06.05)
Date Name Survey Actual Prior
2026-05-29 FAS7HR| 5= | 1.10% - 3.60%
2026-05-29 F=AS7HR| 5= T dH| 5.30% - 2.30%
2026-05-29 MUK HE (TRl H) 10.0k - 20.0k
2026-05-29 delsd 78 SA 6.40% - 6.40%
2026-05-29 CPI &4l M &H| -- -- 0.40%
2026-05-29 CPI &4l M| -- -- 2.80%
2026-05-29 CPI HtO[0| 2 ™ | -- -- 0.50%
2026-05-29 CPI HFO[Of 2 M HH| -- -- 2.90%
2026-05-29 CPl -2 Ea}Ql HAET M| - - 0.40%
2026-05-29 CPl -2 Ea}Ql HAET | - - 2.70%
2026-05-29 CPI (M &CHH() 0.10% -- 0.60%
2026-05-29 CPI (HACHH]) 2.90% - 2.90%
2026-05-29 CPI EU T8 M| 0.00% -- 0.50%
2026-05-29 CPI EU B8 M| 2.80% - 2.90%
2026-06-01 S&P S2Y/BME S =Y PMI - - 49.9
06/01-06/02 2-0f oY (L) -0.50% - -2.00%
06/01-06/02 20 ZHoj NSA T EH| -- -- 0.90%
2026-06-03 sap ZEY S MHAY PMI - - 47.8
2026-06-03 sap 2EY 52 ZE PMI -- - 486
2026-06-04 sap 2EY 5L AHY PMI - - 42.1
X2 : KISKHHEZL Bloomberg
H8 Ft I 8N X = (E+9): %, 7IZ}: 26.05.25~26.05.29)
Date Name Survey Actual Prior
2026-05-23 FDI ¢2=CHH| Yoy CNY -- -10.30% -7.30%
2026-05-27 37| 40[ SICHH| HEHH| -- 18.20% 15.50%
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2026-05-27 | AP M A Yoy - 24.70% \ 15.80%
XtE : KISXHHE 7L Bloomberg

H9. WF 5= 34X X|&® (E+21: %, 712} 26.06.01~26.06.05)
Date Name Survey Actual Prior
2026-05-31 M= PMI 50 -- 50.3
2026-05-31 =3t PmI -- -- 50.1
2026-06-01 golE= = MZEY PMI 51.3 -- 52.2
2026-06-03 golE= 5= & PMI -- -- 53.1
2026-06-03 2olE= = MH[A PMI 52.2 -- 52.6

XtE : KISKHAHEZE Bloomberg
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ELS : 20264 5& W= KOSPIXI+= 8476.15= OH&

oEExt KEY POINT

Ao e 02) 3215-1404 e X|tt Z= CiH| KOSPI X|4= AL, S&P500 AtS .
o FZHELS &l U J7), LB ™ OiH| 7t
o ELS &% 2 Bt &t T35 Eo X2& oFE.

L S FA AR

23 OpX| 2 A L Ql 29Y, KOSPIX| == M3 CHH| 628.44p AS38AU D, FQX|$ & KOSPI200= MFE
o/
AN

%
CHH| 9.53% &, KOSPIE= K| 3= ORX|SF M2 Y CHH| 8.01% &5t

H1. MF OjH F8 X5 F0| (EH9l: ZOIE)
x| R F ol F HEE
KOSPI200 1,226.03 1,342.82 A116.79
NIKKEI225 63,339.07 66,329.50 A2,990.43
HSCEI 8,550.87 8,425.82 ¥125.05
EUROSTOXX50 6,019.45 6,055.11 A35.66
S&P500 747347 7,563.63 A90.16
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H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 37 64 27
WX+ 30 25 -5
deEs=d 3 33 30
Sl X| = 38 87 49
T 3 16 13
sielzgty 4 7 3
A 115 232 117
XtZ : KISKHAHE ¢
H4, FIHELS Y 7| XX oY SlZA (GEREE))
T2 N O]t HER
TUHE=Y 1,584 6,532 4,948
TLX|+=¥ 949 2,485 1,536
delEs=d 43 627 584
s K|+ 1,336 3,700 2,364
TU=ed 17 424 407
sfel=etd 73 133 60
A 4,002 13,901 9,899
X2 : KISKHEEIE
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (H2: 7H)
=2 HESIN R HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 43
2 ARt - - 26
3 KOSPI200 - - 25
4 SKSHO| A ISE=EabN; - 16
5 KOSPI200 SRS, - 11
6 KOSPI200 NIKKEI225 SPX 11
7 MICRON TECHNOLOGY INC TESLA INC - 8
8 st - - 7
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10 SPX - - 7
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SWAP : CD 91 = 347l 0.05% &=

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

a31. &2 22| F0| (EH91: %)
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a32. 82 58| FUH HE (H21: %)
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AFIH 7

133. USD IRS 22| F0| (SH91: %)
X}0o| ——5/29/2026 5/22/2026

5.00% 0.020%
4.50% 0.000%
4.00% —_—

- -0.020%
3.50%
3.00% -0.040%
2.50% -0.060%
2.00% -0.080%
1.50%

-0.100%

1.00%

0.50% -0.120%
0.00% -0.140%
3M 6M 9M 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
2026-05-29 3.8362 3.881 3.8712 3.8822
2026-05-22 3.8702 3.9398 3.9389 3.9716
F034 -0.034 -0.0588 -0.0677 -0.0894
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 0.4201 0.5953 0.5651 0.4593
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ——5/29/2026 5/22/2026
4.50% 0.14%
4.00% . 0.12%
3.50% ~ 0.10%
3.00% 0.08%
0.06%
2.50%
0.04%
2.00%
0.02%
1.50% 0.00%
1.00% -0.02%
0.50% -0.04%
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
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(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2026-05-29 3.435 3.76 3.8525 3.9
2026-05-22 3.31 3.6925 3.82 3.9325

FU57 0.125 0.0675 0.0325 -0.0325
2025-12-31 2.775 2.9225 3.03 3.15

HZChb| 0.66 0.8375 0.8225 0.75

ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
X}O| ——5/29/2026 5/22/2026
4.00% 0.20%
0,
3.50% - 0.15%
3.00% _,_/ \
0,
2.50% 0-10%
2.00% 0.05%
1.509
& 0.00%
1.00%
- 0,
0.50% 0.05%
0.00% -0.10%
3M 6M O9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2026-05-29 2.905 3.19 3.295 3.37
2026-05-22 2.86 3.14 3.28 3.43

034 0.045 0.05 0.015 -0.06
2025-12-31 2.135 2.405 2.6 2.855

| 0.77 0.785 0.695 0.515

ALZ : KISKHAE 7}

41



a2l6. KTB (5+$1: %, BP)
X}0] ——5/29/2026 5/22/2026
4.50% 0.05%
4.00% L
3.50% : 0.00%
3.00%
-0.05%
2.50%
2.00%
’ -0.10%
1.50%
1.00% -0.15%
0.50%
0.00% -0.20%
3M 6M 9M 1Y 2y 3y 4y 6Y 7Y 8y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-05-29 3.18 3.625 3.722 3.915
2026-05-22 3.17 3.587 3.725 3.957
FUHsT 0.01 0.038 -0.003 -0.042
2025-12-31 2.55 2.795 2.952 3.235
HEChb| 0.63 0.83 0.77 0.68

ALZ : KISKHAE 7L

77, IRS EEHI| AT E F0| (2 : %)
= KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.20%
0
0.15% M{nd"\\
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0.05% W
0.00% ! ! !
-0.05% |
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AtZE : KISKHAHE L
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1210. ZZH|O[A| X F7HHE (5491 : %)
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FHHE (EH2l : %)
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J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
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A L
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X2 : Refinitiv, Bloomberg
J&14. KRW/USD Swap Point 0| (EHSl: &)
e K S O H| X}O) MZCHH| XO| ——5/29/2026 ——5/22/2026 ——12/31/2025
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Xt&E : Refinitiv, Bloomberg
B5. FRES e U £ (El: 7HE)
55 2026-05-29 | 2026-05-22 Xto| 5 2026-05-29 | 2026-05-22 Aol
KRW/USD 1507.9 1517.2 93 USD/CHF 0.784 0.787 -0.003
EUR/USD 1.165 1.161 0.004 USD/SGD 1277 1.279 -0.002
GBP/USD 1.344 1342 0.002 USD/IDR 17880 177215 1585
USD/JPY 159.255 159.105 0.15 USD/PHP 61.571 61.632 -0.061
USD/HKD 7.835 7.836 -0.001 USD/TWD 31.382 31.482 -0.1
USD/CNY 6.77 6.797 -0.027 USD/SEK 9.241 9.346 -0.105
USD/CAD 1.379 1.379 0 USD/PLN 3.628 3.656 -0.027
AUD/USD 0.716 0.713 0.003 USD/DKK 6.415 6.437 -0.022
NZD/USD 0.596 0.587 0.009 USD/ZAR 16.225 16.473 -0.248

M2 MEASESH (15A] 40& 22 7|F)
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Appendix 1] &2 2¢dl| % Credit Spread His

1. 34 Fo238

(TH2l: %, 2026-05-29)

og

0|5t 2| 02) 3215-1454

#2512 F2 =2

(EH2l: %, 2026-05-29)

ZUFEl g HFChH| | AXCHH| ZUSE Ch| TFCHH| | HAZECHH|
CD 90¥ 2.860 0.050 0.090 oj= 2y 4022 -0.061 -0.359
Ccp o0 3.050 0.000 -0.200 oj= 5y 4154 -0.087 0.199
=134 3.722 -0.003 0.795 o= 10y 4445 -0.122 0.608
2054 3.915 -0.042 0.680 oj= 20Y 4.969 -0.127 0.866
=1 10 4.065 -0.062 0.680 oj= 30Y 4.969 -0.121 1.042
=31 204 4,075 -0.130 0.730 a8y 2.565 -0.089 -0.096
=11 304 3.997 -0.153 0.742 {8 sy 2.668 -0.098 0.211
S0t 14 3.005 0.085 0.503 = 1)7 2.964 -0.096 0.526
ot 2 3.645 0.035 0.815 S8 20v 3439 -0.076 0.991
S0 34 3.762 -0.003 0.780 28 30v 3.518 -0.075 1.161
XFZ : KIS-NET X2 : KIS-NET
B3 Y FaX|F (7IEY : 2026-05-29) H4. LY Credit Spread (H9I: %, 2026-05-29)

FRX| g HFC{H] | AXCiH| FUZ2 2 HFCHH] | HZECHH|
KTB3 116.6 2.4 -15.8 EK AAA 3.995 -0.002 0.049
KTB10 107.5 0.51 -5.25 SIAY AA- 4.340 0.005 0.103
KOSPI 8,476.15 628.44| 4,166.52 7|EFZ 8 AA- 4.401 0.008 0.135

0 0. 0 0 2K AAA 4014 -0.005 0.037
XFZ : KIS-NET X2 : KIS-NET
H5. ME|'H 1 CHH| Credit Spread 'HE ZM Top3 L&A} (421 : bp, 27| : 3Y)
a2 ZM Top 3

- LAALH 8 HE

SaMXNI GRS ST AAA -0.7

G| A S AL AAA -0.2

St=FE FESA AAA -0.2
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pey St E = SAL AAA -0.2
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NEEALSSA AA+ 03
St=ItAZAL AAA -0.2
IF7HEE S AAA -0.2

Sg5Y2 AAA -0.2

FEICAESSA AAA -0.2

St FE ZESA AAA -0.2
o= J S AL AAA -0.2

QI FE A S A AAA -0.2

St s ESA AAA -0.2
oS AL AAA -0.2
St RHAFEE| S AL AAA -0.2

523 AAA -0.2
S4B AL AAA -0.2
St EEZAL AAA -0.2

S K| S AL AAA -0.2

St A EFX| S T AAA -0.2
SEMRSSA AAA -0.2

MEFHEZASAL AAA -0.2

Ofo[H|#| 0| 7H | & AA- 0.8

ShLt7H I e AA- 0.8
ZH7tE AA- 0.8

O| 2fof| AU 7H m| = AA- 0.8
AfAHH A AA- 0.8
AlotFNm| & AA- 0.8

felagiuE AA- 0.5

XojH| 2| Hm| 2 AA- 0.3

e b A= AA+ 03
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ZOF T E A+ 03
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7| o[ H| 7H m| & AA- 0.3
EAHHAIDO| A AMH| AT 2| Of A+ 0.3
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2| ARy
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G=SHUSE AAA 1.0
KB= 3 AA+ 0.5
xX2dA AA- 0.5
DLO|QH M| AA- 0.5
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HDRO LA E 2 AA- 0.5
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HOIMM =2t AA- 0.5
HLOHE AA- 0.5
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MM A M E = AA- 0.5
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Appendix 2] SMUAILHY & AE2S3 WE

e

7|8 XHE 02) 3215-1435

H1. SMHA LS
BEIE 5% R Pl ZI|dMY AH|E
KR6492951E98 A O[O ZHER0|AFS2-1 2024-09-27 2027-09-27 2026-06-02 HH
H2 3AHMESE HE ol (712} : 2026-05-22~2026-05-29)
S|Ate e == s=HEdUd ehil NICE 57|
o | oz | S& "oty sa "oty sa "ot
Eff 20| M 2026-05-22| BOND | B+ BO BO |2026-05-22
H3. 3\ f2ME52 HE g (712} : 2026-05-22~2026-05-29)
e L Bt 58 OIJEE:‘TM aa ;g SaE | NICE | 31
A 270 2026-05-21 lgsa BBBO | BBBO | BBBO BBBO
A SHEAd e 2026-05-21 J1ds= BBBO | BBBO BBBO
Hy Ef&HO| M| 2026-05-22 BOND B+ BO BO BO
A Of| Lo 5 2026-05-22 Z1gs= B- B- B- B-
A CIH| CFE R 1 KF(E)1 2026-05-22 lgsaE A- A- A- A-
A ClH| | 2R 1Kk (F)1 2026-05-22 lgsaE A- A- A- A-
A NOIO|X|C| A LM LAt F&2HHE  2026-05-22 lgsaE AAA AAA | AAA
At TEHINL S A 2026-05-26 BOND AA+ | AA+ | AA+
A SKEZEHC 2026-05-28 lgsaE AAO | AAO | AAO0 | AAO
A s=Hded 2026-05-28 71gs= AAA | AAA | AAA
A NAHERFDOIHAMH[ ARG 2026-05-29 7198 AA- A+ AA-
A KGO|L| Al & 2026-05-29 71gs= A0 A0 A0
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

| -
SPC 7| X XtAHE MM 2 KIS-Net2 S8l Eolsta 5= Q&LICE
T3 02) 3215-1458
H1. 32 35 24« (712 2026-05-25~2026-05-29, £+ :
spca BV zms aly | o8 T|ERH KR
od O
S E[AH 8K A1 go10= 2026-08-26 2,250 L2
2| A H8A A1 o0 2026-05-27 800 fe/2
2 2K & At A1 go10= 2027-02-25 3 L2
| H=H 8kt AT 714 = 2026-08-27 2,400 fz2d
A 0j| O] X| C| | O| A| 24 <t A1 CHEXH2E(CLO) | 2026-08-28 800 STHZ
7| O|THO| B A & 2K} A1 Primary CBO | 2026-08-26 200
ZZHMECZ A1 CHEXH A (CLO) | 2026-05-29 200
M| Q1 E QIbA| L A} A2 | AEFLEDiEXA | 2026-08-27 412
H| -2 CHO| & K| L Xt A2 | CHEXHE(CLO) | 2026-06-29 500 Gl
AMoh I 2 X A aF Akt Al 710 2026-09-03 1,500 Ak
AlSHAE T2 K| A 2Kt A1 "olola 2027-03-02 3 st
A2 EFH Xt Al | B34 BA O1F | 2026-06-30 441 ofo[oj| AT A
O =AY HS M LA Al | B34 2 THE | 2026-06-22 15 AEI NG
OfAE2|H XA A1 CHEA 3 (CLO) | 2026-06-12 180 QYAEAMO|EZX|AEIA
2 AL Ol At A1 7| E} 2026-12-28 0
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H1. FUHNASRE 7| aA (9 wakel)
Z3M S=x Sokxy 2 7IEtZ-8X S| AE ABS A
4,679,192 1,819,966 500,000 3,660,450 830,000 1,500,756 859,362 13,849,725
XE : KISKHAEIE
B2 FI 33X 2| (TH9l - uHTEgl)
T2 271y 324 gy ER k] R H8SE
2026-05-31 | 24HX[A7HE21-05 2021-05-31 5y 12,095
2026-05-31 | &KX A7HL21-05 2021-05-31 5y 3,135
2026-05-31 | MEX|A7HL21-05 2021-05-31 5y 23,374
2026-05-31 |MFX|A7HL21-05 2021-05-31 5y 3,833
2026-05-31  |QIEX|A7HL21-05 2021-05-31 5y 15,568
2026-05-31 | ESX[A7HL21-05 2021-05-31 5y 19,228
2026-05-31 |2 QUIFEH1E21-05 2021-05-31 5Y 1,789,153
2026-05-31 | AEX[A7HL21-05 2021-05-31 5y 7,700
2026-05-31 | MEZA|EEZ19-05 2019-05-31 7v 60,206
2026-05-31 | ZJX[A7HL21-05 2021-05-31 5y 18,321
a5y 2026-05-31 |CHTEX|A7HE21-05 2021-05-31 5y 7,974
2026-05-31 | EFX[A7HE21-05 2021-05-31 5y 9,389
2026-05-31 |RAZAIEE21-05 2021-05-31 5Y 17,930
2026-05-31 | FAHX|A7HE21-05 2021-05-31 5y 2,970
2026-05-31 |HHFZA[HE21-05 2021-05-31 5Y 5,842
2026-05-31  |CH X[ 7HE21-05 2021-05-31 5y 2,223
2026-05-31 | SEX[A7HE21-05 2021-05-31 5y 16,799
2026-05-31 | A7|X[A7HL21-05 2021-05-31 5y 117,152
2026-05-31 | ASX[A7HL21-05 2021-05-31 5y 14,799
2026-05-31 | ASX[A7HL21-05 2021-05-31 5y 27,289
2026-05-31 | MBX|A7HE21-05 2021-05-31 5y 4,210
2026-06-04 | XH{42026-0090-0063 2026-04-02 2m 2d 2,500,000
2026-05-31 | EX|FEIXH A (8 X]|2)23-05 2023-05-31 3y 9,628 AAA
2026-05-31 | EX|FEAXHH (& X[)23-05 2023-05-31 3y 24,752 AAA
2026-05-31 |82l =A|SAHE 42023-057} 2023-05-31 3y 5,774 AAO
2026-05-31 | ot 7tASAM447 2023-05-31 3y 140,000 AAA
2026-05-31 | ZA|SALE A& 5)21-05 2021-05-31 5Y 710 AA+
2026-05-31 | MEEA|SALE (@M 014)2023-057F | 2023-05-31 3y 46 AAO
2026-05-31 |ZEHHLIAHE &) (& eH23-05 2023-05-31 3y 15 AA+
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2026-05-31 |4+316050]10A 2016-05-31 10Y 420 AAA
2026-05-31 |sa(2d)Z U5 (4)2016-050[10Y-2H(F  2016-05-31 10Y 300,000 AAO
2026-06-01 | AMoH2 3 Z 42 (4)20-0601102(F) 2016-06-01 10Y 300,000 AAO
2026-06-01 | H=E-2%29-050[12Z30(H) 2025-05-30 1Y 2d 100,000 AA+
2026-06-03 |A224410]0106-1203-2 2024-12-03 1Y 6m 590,000 AAA
2026-06-03 |2tE+ZEUZ81906Lt-0|H-7 2019-06-03 7v 80,000 AAA
2026-06-03 | OFO| A 3 7= 24 8 (&4)(F)37-0601120A-(  2016-06-03 10Y 100,000 AAO
. 2026-06-03 |St=m+E=2A= 826027+ 21-120 2026-02-03 4m 260,000 AAA
2026-06-04 | = 0I-234508% 214 10M-04 2025-08-04 10m 130,000 AAA
2026-06-04 |2tETEUFTS26037+-0|H-92 2026-03-04 3m 190,000 AAA
2026-06-04 | = 21-2¥45060| % 2(03)1-04 2025-06-04 1Y 140,000 AAA
2026-06-04 | A225418t01000604-1(AH 2025-06-04 1Y 270,000 AAA
2026-06-05 | OFO| A 346-060[12A-05 2025-06-05 1Y 80,000 AAA
2026-06-05 | F4H232025-060](#)1A-05 2025-06-05 1Y 100,000 AAA
2026-06-05 |A224410]0106-1205-2 2024-12-05 1Y 6m 320,000 AAA
2026-06-05 | 7| Y2& (42506 1A-05 2025-06-05 1Y 100,000 AAA
2026-06-05 | 7| Y-2%(41)24120]1.5A-05 2024-12-05 1Y 6m 220,000 AAA
2026-06-05 | A18H2%429-09-0[-9M-A 2025-09-05 9m 230,000 AAA
2026-06-01 | RO7t=438-2 2021-06-01 5Y 100,000 AA-
2026-06-02 | 7{|0[H|7H | E543-5 2024-09-02 1Y 9m 10,000 AA-
2026-06-02 | HACHIHI|EH1641 2016-06-02 10Y 10,000 AA+
2026-06-02 | SHLIZHI|EF420-1 2024-02-02 2Y 4m 60,000 AA-
2026-06-03  |#H O|H|7H [ E473-5 2021-06-03 5Y 30,000 AA-
2026-06-04 | 7| SIHI|E211-1 2025-03-04 1Y 3m 10,000 AO
2026-06-04 |00 X| s I E164-4 2021-06-04 5Y 10,000 AA-
2026-06-04 |RO7tE511-6 2023-12-04 2Y 6m 10,000 AA-
2026-06-04 | HCHIHI|EF2018-1 2024-06-04 2Y 90,000 AA+
J|eias 2026-06-04 | SHLIZHI|EF429-1 2024-06-04 2y 80,000 AA-
. 2026-06-04 |$H=IH I EF531-2 2024-06-04 2Y 50,000 AO
2026-06-05 |R2|Z8IHL|E491-3 2023-12-05 2Y 6m 20,000 AA-
2026-06-05 | 7| O[H| W | E526-7(X|) 2023-12-05 2Y 6m 10,000 AA-
2026-06-05 |7|27Hm|EH185-4 2024-06-07 1Y 11m 29d 10,000 AO
2026-06-05 | HCH7HI|EH2056-1 2025-06-05 1Y 100,000 AA+
2026-06-05 | AlBtFHE2174-1 2023-06-05 3y 100,000 AA+
2026-06-05 | OFO|A7H | Er116-1 2024-06-07 1Y 11m 29d 10,000 AA-
2026-06-05 A O|H|ZHI|E513-4 2023-07-06 2Y 10m 30d 10,000 AA-
2026-06-05 |AH274 I E737-2 2024-06-07 1Y 11m 29d 60,000 AA-
2026-06-05 | OFO|H| A O| 7] &312-2 2024-09-06 1Y 8m 30d 40,000 AA-
2026-06-05 | StLI7HI| B 413-4(X]) 2023-12-05 2Y 6m 10,000 AA-
2026-05-31 |MH2[23-2 2023-05-31 3y 150,000 AA+
2026-05-31 |BNKE&XIF34 2021-05-31 5Y 100,000 AAA
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2026-06-01 |HD®LH12-2 2023-06-01 3y 47,000 AA-
2026-06-01 |SK277-4 2016-06-01 10Y 60,000 AA+
2026-06-02 | RE2|FEAIF11-2 2024-12-02 1Y 6m 80,000 AAA
2026-06-03 |GSA144-2 2024-06-03 2Y 50,000 A0
2026-06-03 |ot= &R YE59-2 2021-06-03 5Y 100,000 AAA
2026-06-03 |SKE2{&70-3 2016-06-03 10Y 120,000 AAA
| ARRH 2026-06-04 | StRtA|AEI51 2024-06-04 2Y 100,000 AAO
2026-06-04 |37 21 2024-06-04 2y 40,000 BBB+
2026-06-04 |SK296-2 2021-06-04 5y 220,000 AA+
2026-06-04 |St= MR UH62-1 2024-06-04 2Y 80,000 AAA
2026-06-04 ||0[H|2tO| Z M H EHH1(R) 2021-05-31 5Y 4d 130,000 AAO
2026-06-04 |SK288-2 2019-06-04 7Y 60,000 AA+
2026-06-05 |EHZCHE241 2024-06-05 2Y 180
2026-06-05 | StLEOf| ZZQH0}O[188-2 2024-06-07 1Y 11m 29d 163,000 A+
2026-06-05 |DHREZ|E9 2023-06-05 3y 576 BB-
2026-05-31 |F2AEINESSSIMET 2025-04-30 1Y 1m 77,000 AAA
2026-05-31 | A E2023M7X3-53H-2(Ah 2023-05-31 3y 178,339 AAA
2026-05-31 | A E2024K12XH3-53H -1(AH 2024-05-31 2y 171,652 AAA
2026-05-31 | A E2024K11XH3-53H -1(AH 2024-05-31 2y 76,704 AAA
2026-05-31 | A E2023M7XF53H-1(5) 2023-05-31 3y 7,352 AAA
2026-06-02 |IHAEDIO|EX|59%t81-30 2021-11-02 4Y 7m 100 AAA
ABS 2026-06-02 | FEHZE S AIMBS2023-15(1-3)(Ah) 2023-06-02 3y 150,000 AAA
2026-06-03 | FEEZE3AMBS2016-12(1-6) 2016-06-03 10Y 40,000 AAA
2026-06-03 |HAEDO|EX|71ktS1-28 2023-11-03 2Y 7m 5,000 AAA
2026-06-03 | 2O|C|L| K| 2X+4 2024-12-06 1Y 5m 28d 586 AAA
2026-06-04 |FEEFESAIMBS2024-11(1-2)(Ah) 2024-06-04 2y 140,000 AAA
2026-06-05 | = H|O{ KO X}1 2024-06-07 1Y 11m 29d 3,000
2026-06-05 |2 FH|O{ K LXH 2024-06-07 1Y 11m 29d 8,600
2026-06-05 |=2i=E}0|#AH3-3 2024-12-06 1Y 5m 30d 1,030 AAA

AtZ : KISAHAHE 7}
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Appendix 5] i H B
eHs# rf2] 02) 3215-1482

1. HEFLXH LAd TH9l : JHE, o 8, 7]ZF: 2026-05-25 ~ 2026-05-29)

F8ac 559 H8E53 w¥y | Wiy FRNAFE A OlE | wWIY b3 £3t
KR6006222G55 | H|F2826-050|(tH)12-26 AA+ 2026-05-26 | 2027-05-26 | 21 H3AF AAA CD 170 & +25bp 1 500 KRW
KR6192531G59 |&F2242026-050|(H)14-26 AA+ 2026-05-26 | 2027-05-26 | 2IE3AF AAA CD 1712 +25bp 1 2,000 KRW
KR6145761G58 |BNK7HI|E390-1 AA- 2026-05-26 | 2028-05-25 |21 B4AF BNKZHI| E 2\4-3bp 3 500 KRW
KR6060004G56 |= 2I-22446050[(01)9IMH-26 AAA 2026-05-26 | 2027-02-26 | 2I'H4AL AAA CD 17H&+21bp 1 2,100 KRW
KR380603GG55 |s=tta &K #(2%)26-50|('H)12-26 AAA 2026-05-26 | 2027-05-26 | 21 H3AL AAA CD 174 & +19bp 1 1,200 KRW
KR310211GG56 |A=26%0]010005261M(AH AAA 2026-05-26 | 2027-05-26 [LOOKBACK Sbizdays WITHOUT OBSERVATION SHIFT+32bp 1 2,200 KRW
KR6174146G54 |2|7H=284-1 AAO 2026-05-27 | 2028-03-27 |A1 912E CP+90bp 3 1,000 KRW
KR6174147G53 |22|7H=284-2 AAO 2026-05-27 | 2028-03-27 | H3AL 22|7t= 141070 & 3 500 KRW
KR6008277G55 |4H27H 1| E788-2 AA- 2026-05-27 | 2028-11-27 | H4AL L2 W1 EF 2H67H 2 -3bp 3 500 KRW
KR380811GG53 |eh==& A3 & ('H)26050}-0| &#-245 AAA 2026-05-27 | 2027-01-27 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+32bp 1 3,000 KRW
KR380604GG54 |s=Ata &K H(2%)26-50|('H)12-28 AAA 2026-05-28 | 2027-05-28 | 21 H3AL AAA CD 17H & +19bp 1 500 KRW
KR310525GG57 | 7| 2% (H)26050|276A-28 AAA 2026-05-28 | 2027-02-28 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+32bp 1 1,100 KRW
KR380812GG52 |$t=+Z= 38 (1H)2605X-0| H-245 AAA 2026-05-29 | 2027-01-29 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+32bp 1 1,100 KRW
KR380605GG53 |s=Ata &K #(2%)26-50|(*#H)12-29 AAA 2026-05-29 | 2027-06-01 |21 H3AL AAA CD 174 & +22bp 1 1,200 KRW
KR6086791G58 |StLta & X5 (&h)19 AA- 2026-05-29 | 2056-05-29 |£&§ QY 0| 54: 4.8%/ 0|% 5: QIH4AL Z 05 +81bp 3 3,500 NC5 Q KRW
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