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INDEX : KISSEHA X+ & ESGXI= =0

orEExt KEY POINT
B7h2 Kt 02)3215-1437 o MFLfH| ZDAYX|$ HL£QUE LA
o HFCjH| SOHHR| S £X4UE BT}

o MFLHH| BAR X% £ 2048 57}

21, X AX| 5= 7|7HE =X+ E/F20|¥/YTM FHTUE, T : %)
T=E 1w ™ 3M 6M 1Y 3y Inception
SeEMEX | FESAE -0.06 -0.54 -1.20 -3.19 -5.12 7.41 1.70
Duration 5.33 5.35 5.55 579 6.10 5.25 1.75
YTM 3.94 3.77 3.62 3.13 2.65 3.83 7.45
=Ky FHFAE -0.22 -1.09 -2.81 -6.50 -10.59 3.69 1.61
Duration 8.77 8.77 9.20 9.67 10.11 8.56 2.05
YTM 4.00 3.87 3.67 3.17 2.61 3.60 6.86
< 2HXH FHFAE 0.07 0.18 0.64 0.79 1.71 9.97 142
Duration 1.31 1.26 1.27 1.32 1.26 1.21 0.96
YTM 3.35 3.21 3.11 2.67 2.39 3.59 6.80
S| A FHFAE 0.08 -0.02 0.34 -0.09 0.18 12.35 2.07
Duration 2.32 2.32 2.41 2.44 2.56 2.59 1.35
YTM 4,08 3.89 3.81 3.30 2.85 437 8.43
KOBI30 +HFAE 0.12 0.13 0.52 032 0.83 9.78 1.55
Duration 1.83 1.81 1.81 1.81 1.81 1.80 1.87
YTM 3.59 3.45 3.34 2.71 2.34 3.70 6.86
KOBI120 +HFAE 0.05 0.11 0.57 0.87 1.82 9.91 1.40
Duration 0.95 0.95 0.94 0.94 0.94 0.95 1.11
YTM 337 3.19 3.13 2.81 2.52 3.81 7.09

ALE: KISKHAE 7}
=2 O

= A0l

F) $H2ABL FHYXSI|EKOBI KIS BHEAK|S)

(KOBI302 2001-01-02, 1 2| 2001-01-01)

i

) inception: X|= X|3f 7|& £X 2



90
85
80
2023-06-26 2023-12-26 2024-06-26 2024-12-26 2025-06-26 2025-12-26 2026-06-26
ZSRY B K|S —— 20K Eobxj S| AFKY KOBI30 KOBI120
) KOBIX| %= : BEXtX|=
Rt : KISKHAE 7}
a2 MHX| FElo]d 0| 83, MHX| YTM F0|
12 5.0%

4.5%

10 M 4.0%
8 3.5%
3.0%

6 M 2.5%
2.0%

4 1.5%
2 1.0%
0.5%
0 0.0%
2023-06-26 2024-06-26 2025-06-26 2026-06-26 2023-06-26 2024-06-26 2025-06-26 2026-06-26
— BTN ] St —— SRS Eanp S0
S| ARKY KOBI30 KOBI120 SIARY KOBI30 e KOBI120
Xb&E: KISKHHE I} X2 KISAHHE It
H2. KISS A X ME{/27|'H Duration
T2 374 ~1d 1~24 2~34 3~54 50|44 HH|
=Xy 0.67 1.56 244 3.81 13.33 8.30
N 0.58 143 236 3.74 7.41 2.70
S 0.62 146 2.38 3.59 10.94 3.89
S5 A 0.56 1.36 227 0.00 0.00 1.29
SA Y 0.62 142 2.31 3.15 6.47 1.26
7|EtZ & X 0.63 1.45 230 342 5.13 1.60
SN (S EREET) 0.64 1.52 239 3.70 9.53 241
A (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.58 1.50 2.45 3.84 0.00 1.64
TH| 0.63 148 237 3.71 12.97 5.27




H3. KISS AKX ME/UI|EH YTM (TH21: %)
TE 370 E~14 1~2d 2~34 3~54 5E0]4 HH|
=Ky 3132 3.537 3.679 3.886 4.245 3.985
NN 3.037 3.567 3.784 4012 4.281 3.728
SK 3.363 3.883 4,008 4.140 4377 3.980
S5 H 2.835 3.487 3.689 0.000 0.000 3.351
2%y 3.367 3.835 3.928 4,088 4235 3.657
7|Eta & X 3.750 4300 4.344 4.345 4590 4159
SNBSS RREES) 3.623 4178 4320 4320 4662 4143
A (S EED) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3438 3.974 4.083 4165 0.000 3.822
TH| 3.367 3.851 3.997 4.015 4267 3.954
XbE: KISKHE I}
H4. KISSEHAR| = ME/3H7|E oS (E491: %)
T2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
=Ky 474 6.32 3.59 7.96 26.94 49.54
N 0.23 0.28 0.24 0.39 0.11 1.25
S4=xy 2.45 3.25 2.49 2.29 2.89 13.38
SHEH 0.93 2.07 0.57 0.00 0.00 3.57
2K 485 467 1.41 0.38 0.03 11.34
7|Et3&X 2.65 3.64 2.05 0.90 0.02 9.26
SNBSS RRES) 244 3.33 222 1.36 0.79 10.14
SIMHSZET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.57 0.48 0.28 0.20 0.00 1.52
A 18.86 24.04 12.86 13.47 30.77 100.00
XbE: KISKHAEE I}
5. KISSEH AR5 ME{/2H7|E 52 4 (EH1: 7H)
T2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
=Xy 27 22 18 44 48 159
N 199 258 263 511 40 1,271
=1y 535 731 602 522 706 3,096
SUHEH 8 6 2 0 0 16
SA Y 500 423 129 39 7 1,098
7|Eta-& X 1,472 1,834 1,005 526 18 4,855
SIMNK(BRERES) 547 658 397 352 314 2,268
IMNNSEES) 0 0 0 0 0 0
ABS 452 338 109 38 0 937
A 3,740 4,270 2,525 2,032 1,133 13,700

ALE: KISKHAE 7}



Il. KIS ESGXHX|x= 0|

H6. ESGHIAX| 5 7|ZHE £X 40 8/F 0| M/YTM (SHLOE, YTMEH : %)

T 1w ™ 3M 6M 1Y 3y Inception

KIS FHFAUE 0.090 -0.020 0.380 -0.030 0.370 11.200 0.310

ESf Duration 2.200 2.200 2.260 2.310 2.200 2.380 3.110
= YTM 3.976 3.762 3.670 3.162 2.693 4.141 2.488
ESGEAEMA |FEH$AUAE 0.080 -0.070 0.300 -0.130 0.100 10.840 0.172
Duration 2.230 2.230 2.260 2.300 2410 2.480 3.690

YTM 3.871 3.643 3.542 3.057 2.627 4.091 1.996

HuX|4 | &H$AE 0.060 -0.080 0.210 -0.270 -0.150 11.120 0.298
Duration 2.380 2.380 2.450 2.520 2.650 2.710 3.100

YTM 3.944 3.721 3.620 3.144 2.718 4124 2410

ALE: KISKHAHE 7}
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——KISESGE g} ESGEAH ——H|LX|

35, ESGHAX| = Falo|Md 0| d3e6. ESGHMAX|$ YTM 0|

3 5.0%
W\\ 4.5%
e a0%
2 3.5%
3.0%

15 2.5%
2.0%
1.5%
0.5 1.0%
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0 0.0%
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H7. KIS ESG 58 ME{/%7|'E Duration
= 374E~1d 1~24 2~34 3~5i4 50| 4 HH|
SK 0.65 1.48 240 3.54 9.91 2.55
2%y 0.70 1.47 2.21 3.10 7.04 1.55
7|Eta &M 0.67 1.46 235 3.35 5.21 1.93
EIPNPN [ S 0.65 1.52 238 3.72 8.00 2.18
AN (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.63 1.52 2.46 3.83 0.00 1.84
A 0.65 1.50 2.38 3.63 8.86 2.19
XbE: KISKHEE I}
H38. KIS ESG S X| = ME{/UI|E YTM (TH21: %)
=2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
S4=xy 3.353 3.857 3.978 4.093 4323 3.866
2 XY 3435 3.841 3.926 4.191 4.250 3.778
7|Eta&X 3.627 4.158 4.273 4.298 4386 4112
NS EELET) 3.595 4.145 4.294 4.322 4534 4.101
A (S EED) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.384 3.940 4.068 4163 0.000 3.840
TH| 3.500 4.024 4.161 4232 4429 3.992
XbE: KISKHAHE I}
H9. KIS ESG S X| = ME{/U7|E H|F (TH21: %)
T2 370 ~14 1~2d 2~34 3~54 5H0]4 HH|
S 5.93 8.56 7.04 4.60 2.30 28.42
2 xH 1.30 3.22 1.20 0.02 0.10 5.83
7|Et3&X 1.68 2.80 213 1.73 0.01 8.35
NS EEET) 11.42 15.55 11.39 7.01 2.52 47.88
A (S EET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.86 3.04 2.04 1.59 0.00 9.52
A 23.18 33.16 23.79 14.95 493 100.00
XbE: KISKHAHE I}
H10. KIS ESG & X|+ ME|/UI|H 55 ¢ (H2: 7H)
=2 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S 146 216 194 150 88 794
SA Y 16 36 12 1 1 66
7|Eta-E X 103 157 124 115 1 500
SN (S EREET) 305 374 247 221 133 1,280
SIAY (B RES) 0 0 0 0 0
ABS 88 94 61 37 280
A 658 877 638 524 223 2,920

ALE: KISKHAHE 7}
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3.722%, 10

(EH2l: %)

MSB 2YR

MSB 1YR

- 92-90-920¢

- 92-50-920¢

- 92-0-920C

- 92-€0-920C

- 92-10-920C

- 92-10-920C

- 92-71-520C

- 9¢-T11-5¢0¢

- 9¢-0T-5¢0¢

- 9¢-60-5¢0¢C

- 92-80-5¢0C

- 92-L0-520C

9¢-90-520¢

5.00
4.50
4.00
3.50
3.00
2.50 +
2.00
1.50 -

CHEl 23.0bp, 5/108 AZHELE 17.2bpE 7|2
7| =34t

!

=]
=

=

3

CHE=l 40.2bp

b
KTB 5YR

3
=

e KTB 3YR
KTB 20YR

KTB 10YR

1.00

- 9¢-90-9¢0¢

- 9¢-50-9¢0C

- 92¢-1¥0-920C

- 9¢-€0-9¢0C

- 92-70-920T

- 9¢-10-9¢0C

- 9¢-71-520C

- 9¢-T1-5¢0C

- 9¢-01-520C

- 9¢-60-5¢0C

- 9¢-80-520C

- 9¢-£0-S¢0¢

9¢-90-520¢

=1 3HE2 X|3F | 6.7bp ot23MCE =1 522 57bp St2, =1 1042 5.3bp ot Ot

Ch =1 3/53 A= E& X CHH| 1.0bp

H

AN

1, =1 3/104 AT EE 14bp

S|
2.00 -
1.50

1.00

AtZ: KISKHAHE 7}

AtZ: KISKHAHE 7}




@ KISKpAHE 7

H1. FU 33X SEIHS (EH2l: %)
= 6/5 6/12 6/19 6/26 FFCH|(BP)
Set14 3.085 2.975 2.975 3 2.5
S0t 21 3.82 3.71 3.68 3.65 -3.0
= 34 3.88 3.79 3.782 3.715 -6.7
=754 412 3.955 4.002 3.945 5.7
=21 104 4.252 4.195 417 4117 -53
SAHHAAA 34 4.165 4.095 4.107 4077 -3.0
SAHHAAA 54 4353 4218 4.265 4216 -49
SAHHAAA 104 4.44 4.383 4.358 4303 -5.5
XbZ : KISKHAE I}
33, 31X SPREAD 30| (248l : bp) 18l4. E4XJAAA SPREADZO0] (EH2] : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 40.0

20.0 -~

000 -l WA S Vs o]

20.00

0.00 0.0 -
o © o © ’V"/b o © o ©
& I S ) S IS
< R & & i
AtZ : KISKHAHE I A& : KISKHHE It
H2 T 33 A= E HE (5+l: bp)
= 6/5 6/12 6/19 6/26 HECyH|
=1 3 10 SPREAD 37.2 405 38.8 40.2 14
=1 3.5 SPREAD 24.0 16.5 22.0 23.0 1.0
=1 5 10 SPREAD 13.2 24.0 16.8 17.2 04
=1 _E=X{AAA 3YR SPREAD 28.5 30.5 32,5 36.2 3.7
=11_E2K{AAA 5YR SPREAD 233 26.3 26.3 27.1 0.8
=1 _EX{AAA 10YR SPREAD 18.8 18.8 18.8 18.6 -0.2

XE2 : KISKHAE 7}



0 KISAFLHE 7t
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A2 KISKHLEIE

F) X7 +=24E ;. S 3M~2Y, =10 2.5Y~30Y 72t =&

J%l6. BEI(Breakeven Inflation Rate) H S

(EH% : %, bp)

[ BEI — 21245 — &7t 24-6

400

- 350

S

: A A - 300

250
200
150
100
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@ KISKF&HE 7t

H9. 25 ZA LHHg :
AEY =9 HESE g gyg | HEI HESH
2026-06-22 E23ZAH008 AAA 104 DI +4.0bp 4387 2,000
2026-06-22 FitE XM (T AR])25-060|H12-2257  AAA 14 2E +9.9bp 3.770 2,000
2026-06-23 | FEIFEIAIMBS 2026-14(1-1)(Ah) AAA 14 =1 +43.0bp 3.704 545
2026-06-23 | FEISESAIMBS 2026-14(1-2)(Ah) AAA 24 =3 +37.0bp 3.970 1,700
2026-06-23 | FEIFEIAIMBS 2026-14(1-3)(Ah) AAA 34 =1 +36.0bp 4104 1,800
2026-06-23 SAHK 7| AT SR H944(Ah AAA 244 Z +2.9bp 3.996 400
2026-06-24 IHEASAF2026-2 AAO 2 21 +15.7bp 4428 300
2026-06-24 SHEH A EZ AF2026-03 AAO 14 21 +20.5bp 3.977 300
2026-06-24 Sh= ST EH26-15(Ah - 54 +421.5bp 4215 500
2026-06-25 B7|FEE A ZA6-06-139 AAA 234 2IE +1.0bp 4083 4,000
2026-06-25 s2M(FY2)2026-60/3Y-B AAA 34 BIE +1.3bp 4150 4,800
2026-06-25 KpAk22| S AR 1562] (A AAA 244 2IE +9.0bp 4,057 600
2026-06-25 Rpoh2te| S AR 1572 (A AAA 34 2IH +50bp 4117 600
2026-06-25 EX|Fe8xHH609 AAA 34 21 -1.1bp 4.105 4,000
2026-06-25 St 7t A ZAS67 AAA 2.8 DI -0.1bp 4.093 3,000
2026-06-25 st 21598 AAA 244 2IE +9.3bp 4.150 1,400
2026-06-25 S5 ed37| 5260680 #-4 - 44 +408.0bp 4.080 500
2026-06-26 B7|FEH A ZA6-06-140 AAA 284 21 +0.7bp 4148 8,000
2026-06-26 E2ZAHM009 AAA 304 BIE +7.0bp 4535 1,000
2026-06-26 FEISESAR87(AD AAA 3d 21 +0.7bp 4.070 4,200
2026-06-26 FEH 58S AI288(Ah AAA 2.5 DIH +3.5bp 4.000 800
2026-06-26 | TEHZ-EIAIMBS 2026-15(1-1)(Ah) AAA 14 =3 +450bp 3.743 580
2026-06-26 | FEHFEIAIMBS 2026-15(1-2)(Ah) AAA 2 =1 +380bp 4,043 1,400
2026-06-26 | TEHZ-EIAIMBS 2026-15(1-3)(Ah) AAA 3 =10 +40.0bp 4.181 2,100
2026-06-26 | FEHFEIAIMBS 2026-15(1-4)(Ah) AAA 54 =1 +27.0bp 4291 500

A& : KISKHAHE 7}
n. =3 s
AT FSAE2 71 26-32 SHRE RS2 0|EH ¢ 16= 531280 FSEIRUCE O[0|M =
26-5 AA| 9% 5760 REEH 1 7S OIACH
a7 FUH X ESE {8 (EH91: 2A)

200000

150000

100000

50000

ELC
=
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ct 212510 =126-5

= 1125-3

=1125-8 =|i126-3 |25-11 J|126-6

Xt : KISKHAE 7}
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=2l : 2381 2d X && d= B J4UE ATY = &I

ekt KEY POINT

O[ME tH2]  02) 3215-1438 o ZAINAIZ HAlZ STt CHI| F2t Az E 2t X[ &

o JIEfESMAIY BT St Tl UM X[&

AT EE +50bp 2, 31 U 5H0| AT AZFEE 242t +2.0bp, +1.0bp ZHLHE RACE

7|EtS 8 DAY S DAYS 2F SOIUCE Sl ORXIHX| 2 |8 SHeE HES X|&IYC
7|EF2 8 AA- AT AZHE= 1H +6.0bp, 3 +1.5bp, 5 +0.5bp SHCHE| AL
a2, 2%k 3y YTM 0| (EHl - %) g2, o™X 3y YTM F0| (ZH: %)
o3 = S| 7|EtZ- &M A+
8 - ey LY 2HxfAAA S 8 - el 28 Man et 2 S M As
74
6 6
5 o
4 4 l
3 7WM w
2 2
1
: : : ‘ 0 : : : ‘
2024-06-26 2024-12-26 2025-06-26 2025-12-26 2026-06-26 2024-06-26 2024-12-26 2025-06-26 2025-12-26 2026-06-26
AtE: KISKHAHEIF RtE: KISKHHE 7}
213, 28k = nCHH| SPREAD3O0| (£t : bp) agl4. o™X} = 1C{H] SPREADZO| (EHl: bp)
Ab2 A 3y- KTB 3Y = S 3 K- KTB 3Y 7|Et= -8 XHAA+- KTB3Y
50 1 S84k AAA- KTB 3Y 2B RYAA+- KTB 3Y 200 - 7|EF2 8 M AA- - KTB 3Y
7|EF2-8 XA+ - KTB 3Y
40 -
150 -|
30 -
100 -|
20 -
50 Wﬂ/\—(
10 |
0 ‘ ‘ ‘ ‘ 0 : : : ‘
2024-06-26 2024-12-26 2025-06-26 2025-12-26 2026-06-26 2024-06-26 2024-12-26 2025-06-26 2025-12-26 2026-06-26
AtE: KISKHHEIF RtE: KISKHHE 7}
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H1. 28X fOCHH] ATy E Sl HEE (£H2I: bp)
s =F A% E5(06/26) | (06/19) T -ECHH[(05/26)
at7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
M2 647 | 272 | 300 | 353 | 5.0 2.0 1.0 00 | 263 | 63 7.5 0.0
53 647 | 252 | 29.0 | 379 | 5.0 2.0 1.0 00 | 263 | 63 7.5 0.0
AAA 694 | 360 | 338 | 456 | 5.0 2.0 1.0 00 | 263 | 63 7.0 0.0
AA+ 750 | 444 | 472 | 537 | 5.0 2.0 1.0 00 | 263 | 63 7.0 0.0
H2. X} FOCHH] AP E S HEE (Hl: bp)
s =F A% E5(06/26) H | (06/19) T EClH[(05/26)
at7| 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
AA+ 883 | 56.7 | 422 | 1377 | 6.0 1.5 0.5 00 | 278 | 65 3.0 0.0
AAO 90.1 | 652 | 59.3 | 1557 | 6.0 2.0 1.0 00 | 278 | 65 3.2 0.0
AA- 969 | 739 | 684 | 1764 | 6.2 1.0 0.0 00 | 273 | 63 3.2 0.0
A+ 132.3 | 153.6 | 183.8 | 2451 | 6.2 2.0 1.0 00 | 286 | 66 30 | -1.0
AO 198.2 | 229.3 | 2473 | 2895 | 6.2 2.0 0.5 00 | 266 | 63 30 | -1.0
A- 2539 | 2956 | 313.2 | 353.8 | 6.2 2.0 0.5 00 | 266 | 63 32 | -05
Il YAANE 5T
Skl EHoH 5x 3400 R/ACZ, M F OfH| 2 1,167 S7tUCH 28K LAHA|Z2 E2K A
O HHO| X|HL AL Ll F2| =F2 22N E EQLCt F X8 st P23 O|HEX| 7} +3.2bp 5=
FOZ AZSIH, F 24 FAT|Y2WO| O|EA 7t @H 1.8bpE Ot LM UMZS ZASHALCE BHH F
A7\ 2Ol SO QL LAl S 0|07t EXEME Lt
7|EI2 8 el 1x 7150402, M F CiH| 545092 SIIIUCH 7|EtSSA LHA| R LA
A2 E LIEHHCH 3= 248 A0 s22| et=7iI|E B st FEAPPN O E, AXIZHLE s2 14, 23 Ato| ¢t
7|7t -20bp Of| A Z|CH -80bp= LM E|RUCE HHH AA- SFC| ZOIZIE 2HES2 +17.1bpE HAHO| O|F 0
X 2ME 20|7|=HC} O] X gt ZtEAL, I EAIS 2 25 TIE 2H0| O|F0X|H 2N E ER}
Ct.
&5 F7F 2 LeFo| (22l : %) J86. =7F o ™A HalF0| (SH2l: %)
5000 - BEZX mMFH mAAA ©AA+ 10,000 - m7tE 2l Nl e

20,000 -

15,000 -

10,000 -

5,000 -

2026-06-22

2026-06-23

2026-06-24

2026-06-25

2026-06-26

RHE: KISKHALE 7}

8,000

6,000

4,000

2,000 -

2026-06-22  2026-06-23  2026-06-24  2026-06-25  2026-06-26

RHE: KISKHAHE 7}
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H3. F 2N LY 9 (EH91: %, 249l
S8 =9 e | BYADYE E 7Y LR
AAA 7| 2% (41)26060]1.5A-22 3.850 A +3bp | 2026-06-22 | 2027-12-22 2,100
AAA Ah=26410]0200-0622-1 3.960 AE +3bp | 2026-06-22 | 2028-06-22 5,000
AAA 7| 28 (Th26062 183A-23 3.150 2IE -4bp 2026-06-23 | 2026-12-23 1,300
AAA 7| 2% (41)26060]2A-23 3.980 AIE +2bp | 2026-06-23 | 2028-06-23 2,300
AAA A+=26410]0300-0623-1 4.080 AE +2bp | 2026-06-23 | 2029-06-23 4,400
AAA ot =& YUF 5260602211 3.510 I -9bp 2026-06-23 | 2027-06-23 800
AAA 7| 28 (ThH2606E183A-24 3.190 9 -0bp 2026-06-24 | 2026-12-24 800
AAA 7| 2% (4)26060]1.5A-24 3.880 AE +2bp | 2026-06-24 | 2027-12-24 5,000
AAA 7| 2% (41)26060|3A-24(=) 4,030 9 -0bp 2026-06-24 | 2029-06-24 1,200
AAA 7| 28 (41)26060|2A-25 3.980 AIE +3bp | 2026-06-25 | 2028-06-25 7,600
AAA 7| 28 (41)26060[|3A-25 4.070 A +3bp | 2026-06-25 | 2029-06-25 5,600
AAA 7| 28426062 1A-25 3.550 9IE -7bp 2026-06-25 | 2027-06-25 2,300
AAA s EEM A (E2")2026-060[1.9Y-G  3.970 9IE -2bp 2026-06-25 | 2028-05-04 5,000
AAA 7| 2% (41)26060[2A-26 3.960 AE +2bp | 2026-06-26 | 2028-06-26 1,000
AAA 7| 2% (41)26060|3A-26 4.040 A +1bp | 2026-06-26 | 2029-06-26 1,500
AAA A$H2%430-06-0]-3-A 4.120 9E -1bp 2026-06-26 | 2029-06-26 5,500
AA+ FF222026-060/2%-26 4,080 29I -0bp 2026-06-26 | 2028-06-26 2,000

XE: KISKHAHE I}

B4, FH oW Al wg (SHl: %, o
S8 =9 ZgE | g¥ADZEE Yy 7Y EC R
A0 ot 7 Il §568-1 4551 21 -20bp | 2026-06-22 | 2027-06-22 100
A0 st= 7 I E568-2 4.699 DI -25bp | 2026-06-22 | 2027-12-22 100
A0 sh= 7 I Eh568-3 4,992 DI -35bp | 2026-06-22 | 2028-06-22 400
AA+ HACHZH I E2103 3.806 ol 2026-06-23 | 2027-06-23 1,000
A0 ot E XN E144-1 4693 21 -10bp | 2026-06-23 | 2027-07-23 200
A0 St ERINI R 144-2 4.824 21 -25bp | 2026-06-23 | 2028-01-21 50
AO ShRERINI R 144-3 5.053 DIE -35bp | 2026-06-23 | 2028-06-23 900
AA+ QEAI| I AZ|0t55 4349 E +4bp | 2026-06-24 | 2028-12-22 200
A+ R HIZH T §500-1 4621 ol 2026-06-24 | 2027-12-24 200
A+ R OI7H I 2500-2 4.929 ol 2026-06-24 | 2028-06-23 200
AO A X[ 7] 1] Er404-1 4701 QI -25bp | 2026-06-24 | 2027-06-24 200
A0 A X|7H 1| Er404-2 4973 DI 30bp | 2026-06-24 | 2027-12-24 100
A0 A X|7H 1| Er404-3 5.209 DIH 45bp | 2026-06-24 | 2028-06-23 200
A0 AX|7H T Er404-4 5.337 DIH -80bp | 2026-06-24 | 2029-06-22 200
AA+ AMFEE 2884 3.836 oy 2026-06-25 | 2027-06-25 300
AA+ AMFHE 2885 4320 ol 2026-06-25 | 2029-06-07 4,000
AA+ AMFHE2886 4342 ol 2026-06-25 | 2029-11-23 200
AA+ AMFHE 2887 4346 ol 2026-06-25 | 2029-12-24 300
AA+ AM47HE2888 4415 oy 2026-06-25 | 2031-06-20 100
AA+ AMFHE2889 4416 ol 2026-06-25 | 2031-06-25 200
AAO 22|7t=289-2 4304 2E 1bp 2026-06-25 | 2028-06-23 100
AAO f2|7t=289-4 4.345 2E -1bp 2026-06-25 | 2029-06-25 1,000
AA- Aot T E531-3 4331 oy 2026-06-25 | 2029-06-25 200
AA- MoHH I E531-6 4399 o 2026-06-25 | 2029-06-25 500
AA- OtO[ B[ O 7§ I & 355-1 3.867 oy 2026-06-25 | 2027-06-25 100
AA- OFO|H|#|O|ZH m| §#355-2 3.960 o 2026-06-25 | 2027-08-25 600
AA- OFO[H|#|Of 7§ I| & 355-4 4311 ol 2026-06-25 | 2028-07-25 100
AA- OFO|H|#H|O|ZH m| &#355-5 4373 o 2026-06-25 | 2029-06-25 200
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AA- A E576-1 4333 ol 2026-06-25 | 2028-06-23 600
AA- SO AHH E576-4 4.925 IE 10bp | 2026-06-25 | 2033-06-24 200
AA+ AMSHIHE2295-1 4.295 ol 2026-06-26 | 2028-09-26 500
AA+ AMSHIHE2295-2 4431 ol 2026-06-26 | 2031-06-26 100
AA+ AO[H| = BIFt=451-1 4295 ol 2026-06-26 | 2029-01-26 300
AA+ A0lH|=BIFtE451-2 4313 ol 2026-06-26 | 2029-03-26 100
AA+ 7o[H|=BIFt=451-3 4356 ol 2026-06-26 | 2029-11-26 300
AA- JB 227} E565-1 4,071 ol 2026-06-26 | 2027-08-26 400
AA- JB 22|7HI E565-2 4362 ol 2026-06-26 | 2028-04-26 300
AA- JB 227} & 565-3 4387 ol 2026-06-26 | 2028-05-26 300
AA- JB 227} & 565-4 4458 ol 2026-06-26 | 2029-05-25 200
AA- Z0|7H=588 4.890 QIH +17bp | 2026-06-26 | 2028-07-25 1,000
AA- e8I E551-1 3.929 ol 2026-06-26 | 2027-06-25 300
AA- 28O Es51-2 4.022 ol 2026-06-26 | 2027-08-26 200
AA- L2380 mE551-5 4426 ol 2026-06-26 | 2029-06-26 200
A0 Of 7271 m| £259 5.301 BIH -40bp | 2026-06-26 | 2028-06-26 200

Rt2: KISKHAHE 7L
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T

28 FEAMYS Ol 7|E5dl A K27t HX L 220 58 7t2H B7| 2LES SH2=2 9

ME XIECL FF XNEH2Z AR AME 20|H A 2= =7t = A2, E3] 13 O[3} t

712 SHULR HEZ 7|FCh o|of w2t 2 AAA 13 AT E= 5.0bp 2HE XYL

%7, 281 SE F0| G

r
o
12
40

120,000
100,000 -
80,000 -
60,000 -
40,000 -

20,000 -

b’g ‘<>'Q > Q:’Q > Q:éo bg(o QQ’ Qb' Q:Q(o %’Q ¥ bgb ‘<>'Q ¥ béo' Q:Q(d Q)’Q ¥ bgb ‘o’Q Q:Q(o Q:Q(o b’g ¥ b’o ‘og‘d Q:Q(o
F P IFIFIFIIFIIFIFRIF XN I P IIFIIFIIFIFIFYFN
1020 A A R 0 s S N VN A i g e P P )
B5 ME8S=2 HSE
SSHAL HEY HAM OUTLOOK HAS OUTLOOK HE

AtE: ot=AE8HIL KISKHHE It
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SIAK : )| #ZE SA2E YAl

wIletekx} KEY POINT
2 x| g chal 02) 3215-1471 o SIAMK| AZPY E S| 172 SAOZ QFN|
o IAMK| HE OI7|RZHHZE S XA

SlAH AMH S

YA ZIE 2lAMK 3E THY| AAAS S| 73 OfH| 28R AT E= ™ 3 O{H| 3bp S7t2t 48.4bpE LHE}

M, AAOSE2 ™ T OiH| 45bp B7+3t 62.9bp, AOSE2 ™ = CHH| 3.5bp T7t2F 132bpE 7| ESHRALE.

=X

—

oy
ok
H
k1
=
oy
o
rir
a
o
rm
o
ok

tol, ot2 Xl 27232, FOMC, &8 52 MEZ 2X=ME LER

Ct. oloff ASE MK S2|= S=ME LIEFRICE 2IAM 22 EEs SEY| P42 SH22 == of

M =E& LIERIEL

31, S|Af Z2|3F0] GCEREE)
6.5 350
- 300
55 - AOAIZR E
s 250 AAOAZZ E
200 AAAAIE| E
3.5 AO
150
2.5 —— AAO
100 apn
15 - - 50 ——=113
0.5 ‘ ‘ 0
2023-06-26 2024-06-26 2025-06-26 2026-06-26
AEZ : KISKFAHE 7}
H1. 3y ASyE Y HEE (E+21: bp)
S =3 AZY E(06/26) HMCiH|(06/19) M H]|(05/29)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 732 | 484 | 362 | 51.1 5.7 3.0 0.5 00 | 224 | 45 3.0 0.0
AA+ 830 | 594 | 453 | 804 | 55 45 0.0 00 | 214 | 55 2.5 0.0
AAO 856 | 629 | 521 | 1143 | 55 45 0.0 00 | 214 | 55 2.5 0.0
AA- 894 | 673 | 622 | 1509 | 55 45 0.0 00 | 214 | 55 2.5 0.0
A+ 103.3 | 1059 | 129.9 | 209.1 | 55 35 0.0 00 | 214 | 30 15 0.0
A0 118.6 | 132.0 | 1747 | 255.1 | 55 35 0.0 00 | 214 | 30 15 0.0
A- 1457 | 177.0 | 2347 | 3064 | 55 35 0.0 00 | 214 | 30 15 0.0

ALE : KISKFAHE 7}
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OftH == A ZHFAH2 12 7,750

o

O|QOM Q7| 2UL 1X 5792AU O 2 1,958 L3S 7|

o =
753": A+ 55

ol MotH &= M 2lst

k1
rr
H
4n
Pt
4o
oM
on
il
ro
>
>
>
ojn
il
=2
>x
=
ne
o
i=)
i=)

FOIMCE HI9Y 53

C. oHH Xt UWHAIT HA| HAtst SES 0[0(Z 0 FO|LCt.

H2. B|AY Zlvig (EH21: %, bp, ', 2ig))

Hegsa 559 Y BEHO|E | ZA2ZYE | TAUI| | A
AAA St M 2L T79-1 2026-06-22 4.264 =10 +48bp 3 700
AAA St M EEHM79-2 2026-06-22 4721 =1 +55bp 10 100
AAA St E R T78-1 2026-06-23 425 =11 +58bp 2 1,200
AAA SRS R U782 2026-06-23 4.25 =11 +44bp 3 200
AAA St ERUM78-3 2026-06-23 4,544 =1 +50bp 5 200
AAA Mota8X[F187 2026-06-24 4.389 JHERIE +5bp 5 2,000
AAA fela38XIF29 2026-06-25 4.05 7HE2IE -3bp 1.9 2,000
AAA SRS EMT73-1(=) 2026-06-25 4332 =1 +56bp 3 1,000
AAA St &Y T73-2 2026-06-25 4332 =10 +56bp 3 500
AAA st ELM73-3 2026-06-25 4761 =1 +59bp 10 400
A+ M|OFA| ZH9-1 2026-06-25 4625 JHERIE -1bp 2 750
A+ M|OtH| Z9-2 2026-06-25 4729 JHE2IE -5bp 3 400
AAA BNKE&X|F54 2026-06-26 4224 4 elE -1bp 28 1,000
AAA SEFEXIF57 2026-06-26 4.159 JHHBIE -1bp 238 3,000
AAA M= 8XIF188-1 2026-06-26 4.159 JHHTIE -2bp 238 1,000
AAA Aot 8XF188-2 2026-06-26 4184 JHEEE -1bp 3 300
AAA StLE 8 X|F73-1 2026-06-26 3.674 7HEIE -1bp 1 1,000
AAA StLE & X F73-2 2026-06-26 4.166 ZHERIE -1bp 2.8 2,000

FFES 32 L S[AR, ELS M2

K& KISKHEE L o & EH A

3. D AR 27| EE (EHel: %, 9, Ag)

HEgSE 359 L BHO|E 27 dgey | gkl
A- O| K| A X| HAZ|XT7(AL 2025-06-23 45 1 300 300
AO tisteta107-1 2024-06-25 3.888 2 840 26,740
AA+ JBE8XIF30 2025-06-26 2.589 1 500 11,200
AA+ KBS H42-2 2023-06-26 4431 3 2200 47,700
AA+ LGREHA114-1 2023-06-23 4186 3 1700 39,700
AA- CJ ENM21-2 2021-06-28 2.224 5 1000 9,050
AA- S EMA|240-3 2019-06-28 2.174 7 400 17,600
AA- SFAUMA2-1 2024-06-26 3.531 2 1100 2,300
AA- A OIMM Z2tA3-1 2024-06-26 3.605 2 500 5,900
AA- LF11-2 2023-06-28 4332 3 600 1,100
AA- SLA31-3 2019-06-27 2.136 7 400 5,800
AA- SR EAE 8 XIF35-2 2023-06-28 4575 3 1050 4,500
AAO EHEAAMKIHOIE3 2021-06-23 2.242 3 202 3,302
AAO o1 %}0j| Of 2 A 0] A128-1(=) 2024-06-26 3.561 3 700 15,700

19



0|24 oj| A ZH66-2 2023-06-22 4.405 3 700 37,300
StLtE 8 X F63-2 2024-06-28 3.448 3 1000 61,000
St S AU T45-2(=) 2023-06-27 4.088 3 600 26,800
ot= 252 7H60-1 2024-06-25 3.358 3 300 44,800
S EXIF41-1 2023-06-27 4.181 3 700 53,000
StLE 8 X F63-1 2024-06-28 3.448 3 1000 61,000

S| AMAY, ELS H 2
Bt X &

mG

20



ot

H4. XHFE 2| ARX] HHA|

e

(EH2I: %, bp, H, A3

gy | ¥Y AZc/ EHOE | o aYy

J

op
o
of

2026-07-01 JHETE -3bp 320
o

O | oft
odjon
> 1>

2026-07-01 4 450

i

ol 2026-07-01 7 500

2026-07-02 7 1000

0| Glo| | MU | miot| miot

a
Rl il
| 44

2
3
2026-07-01 JHEBIE +3bp 2 1250
E 3
2
3

oJ| ol | n® | ut|ofl| o

rot| rot

>
>
1| Hi| for| for| rL| rb

2026-07-02 7 1000

F)REZ Zo st S|ARK, ELS A2
RbE: KISKHAHE 7Y, DART

32, S|AK el o (29l - A &)
180,000
160,000
140,000
120,000
100,000 2023

20000 | w2024

, m 2025
60,000 W 2026
40,000 -

20,000 -+

12 28 38 48 58 ¥ 78 s8E 9 108 1n1¥ 128

KtZ : KISKHAE It

33, ALY RHTY =0

3300000

[
$

Q
E‘LE

3100000
2900000

2700000
2500000
2300000
2100000
1900000

1700000
2024-06-26 2024-10-26 2025-02-26 2025-06-26 2025-10-26 2026-02-26 2026-06-26

ALE : KISKHAE 7}

21



1 O
odaZ 11

10.97%P ZHA3t 50.63%= AHX|LCH ASE2 1.33%P 37t 9.07% S KHA|ZYCY.

H 0|2 27 A= 9.85%P LAt 30.82%, 1EH~3EHE2 11.67%P 378t 59.79%, 3H~5 =2 3.56%P

L AT 415%E KXl 5 Ol FZt0| M= 1.74%P T2+t 5.25% & KHX|ULCE

H5. 2|AIX SEE 88 (EH9l: & 2l)
= 2026-05-28 2026-06-04 2026-06-11 2026-06-25
AAA 10,602 13,538 17,168 20,866
AA 21,703 16,769 23,696 26,578
A 4,605 1,745 3,937 4,760
BBB 284 486 934 214
JUNK 50 27 16 79
Total 37,244 32,564 45,751 52,498
Xt : KISKHAE 7}
H6. 2|AX| THEH K8 (EHl: 2 8l)
= 2026-05-28 2026-06-04 2026-06-11 2026-06-25
~1y 18,876 12,005 13,087 16,179
Ty~3y 15,327 13,879 24,683 31,388
3y~5y 2,287 5,720 4,927 2,176
Sy~ 909 1,044 3,054 2,754
Total 37,398 32,647 45,751 52,498
AtZ : KISKHAHE It
4. A S2E 78 ? - %) O35, 2|AX THEDI|IE |8 (5421 : %)
A 3y“fv
AA 9.1% gpp 1y~3y 4‘1/;y~
50.6% 59.8% © 206
AAA
39.7%

AHE: KISKHAHE 7}

ALZ: KISKHAHE 7}
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6. 3| 8 0| (SHel - o )
ERbS 1=
140000
120000
100000
80000
60000
40000 IIIII-IIII_-IIII u e II u I- u II
0 T T T T T T T T T T T T T T T T T T T T T T T
2025-06-25 2025-08-28 2025-11-13 2026-01-22 2026-04-09 2026-06-2¢
KtZ : KISKHAE I
BE7 MBS HSE
LS AL HEA HAH OUTLOOK HAS OUTLOOK HE
e 2026-06-22 ccc D ofek
LG3tst 2026-06-22 AA+ AAQ sl
FAtof 22| gl 2026-06-24 BBB+ A- o
SKE|HT| 2026-06-24 BBBO BBB- Staf
oz 2026-06-26 BB+ BBO Staf

[ )
Atz ot A8 EI, KISAHHE It
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ABS/MBS : &2t 2HAIY

o7} EbErR} KEY POINT
37|19 A 02) 3215-1435 e ABS, MBS 2t A|Ef =tet
o5t thal  02) 3215-1454 o AHHIOICH MM 2K S3 MY

=2 o o o
Ol F 53} A|HOME LEZS 7| XXIAO 2 8= HiHFZ|QFAFIO|104}, CHU 7| SRS A S 7=
Aite 2 St= E[FEX LU0 ALKY, P-CBOE 7| ERAML 2 St BXIE2026M 1K 7 Ll = Ut
MBS LA ZO| A= 2026-14 X 2026-15 Straight MBS7} 2l & ALt
X|oto|H| ZH EX| &f K}, O| A0 O|X| A2 O Xt 1 =X S5 SHEFE A0 AEHQIEX| A A XAH= BBB+0]|
M A-Z 2 K| AEkE| ALt
31, 7 7| X=X E ABS HAFH F0] (EH9l:d €, 7|7 : 2026-01-01 ~ 2026-06-26)

16,000 400000
14,000 { 350000

s P-CBO
12,000 - 300000

7| Ef
10,000 — 250000
REE
8,000 — 200000

6,000 - —+ 150000

4,000 - — | 100000 == =tE/ZEOAEXA coo

2,000 - — 50000 Synthetic CDO

0 w x x x : 0 S ThoH
2026-01 2026-02 2026-03 2026-04 2026-05 2026-06
REE: KISKHAHE 7}
d72. ¢7t UsHH|Z (E49] : %, 712t : 2025-08~2026-06) 213, 6 WalH| S (S - 9%, 712t : 2026-06)
P-CBO,
2040 PF Loan,

1240

PF Loan
28%

CHE 7|2 Z R0 A, 4180

Xt&E: KISKHHE 7t KbE: KISKFAE 7}

24



H1. F7H ABS L¥ 3z CH9| : 2191, %, 7|2t : 2026-06-22~2026-06-26)
FNERHE SPC dgss | =8 EREEEEEEIEE
Bt 2] 2tA710] 10%H -1 AAA 2026-06-25 ™ 400 3325 -
Hftk2| oA 710 10%H -2 AAA 2026-06-25 2M 200 3325 | CALL
Hitk2| oA 710 10%H -3 AAA 2026-06-25 3M 200 3325 | CALL
bt 2| ot~ 710] 10%H -4 AAA 2026-06-25 aM 200 3371 CALL
Hitk2| oA 710 10%H -5 AAA 2026-06-25 5M 200 3417 | cALL
btk 2| ot~ 710|104+ -6 AAA 2026-06-25 6M 150 3463 | CALL
btk 2| kA 10| 10%H -7 AAA 2026-06-25 ™ 150 3550 | CALL
btk 2| oA 710 10%H -8 AAA 2026-06-25 8M 150 3638 | CALL
Hftk2| oA 10| 10%H -9 AAA 2026-06-25 9M 150 3726 | CALL
HfHt2| A 7+0[10%H-10 AAA 2026-06-25 10M 150 3798 | CALL
btk 2| tA 710 10X -11 AAA 2026-06-25 1M 150 3860 | CALL
HfHt2| 9kA 70| 10XH -12 AAA 2026-06-25 1v 200 3923 | CALL
HfHt2| kA 70| 10XH -13 AAA 2026-06-25 1Y1M 200 3982 | CALL
HfHt2| QA 7}H0[ 10X -14 AAA 2026-06-25 1v2Mm 200 4.031 CALL
HfHt2| 9tA 70| 10XH -15 AAA 2026-06-25 1Y3M 200 4080 | CALL
HfHt2| QA 7}H0[10%H-16 AAA 2026-06-25 1Y4M 200 4129 | CALL
HfHt2| QA F}H0[10%H-17 AAA 2026-06-25 1Y5M 200 4178 | CALL
HfHt2| QA 70 10%H-18 AAA 2026-06-09 3y 20 4530 | CALL
HfHt2| QA 7H0[10%H-19 AAA 2026-06-09 3Y7M 10 4555 | CALL
HfHt2| A 7}+0[10%H-20 AAA 2026-06-25 1Y8M 250 4307 | CALL
bt 2| OtA710] 10X+ -21 AAA 2026-06-25 1Y9M 250 4342 | CALL
HfHt2| 9tA 70| 10XH -22 AAA 2026-06-25 1Y10M 250 4377 | CALL
QREE HfHt2| 9bA 40| 10XH -23 AAA 2026-06-25 1Y11M 250 4412 | CALL

HfHt2| A 7}H0[ 10X -24 AAA 2026-06-25 2y 250 4447 | CALL
HFHt2| 9kA 70| 10XH -25 AAA 2026-06-25 2Y1M 200 4454 | CALL
HfHt2| QA 7}+0[10%H -26 AAA 2026-06-25 2Y2M 200 4452 | CALL
HfHt2| QA 7}H0[10%H -27 AAA 2026-06-25 2Y3M 200 4450 | CALL
HfHt2| A 7}H0[ 10X+ -28 AAA 2026-06-25 2Y4M 150 4448 | CALL
HfHt2| A 7}H0[ 10X+ -29 AAA 2026-06-25 2Y5M 100 4446 | CALL
HFHt2| kA 7+0[ 10X+ -30 AAA 2026-06-25 2Y6M 150 4444 | CALL
HFHE2| 2FA710] 10X+ -31 AAA 2026-06-25 2Y7M 100 4460 | CALL
HfHt2| 9tA 40| 10XH -32 AAA 2026-06-25 2Y8M 100 4466 | CALL
HfHt2| 9hA 40| 10XH -33 AAA 2026-06-25 2Y9M 100 4472 | CALL
HfHt2| A 7H0[10XH-34 AAA 2026-06-25 2Y10M 100 4478 | CALL
HfHt2| 9tA 40| 10XH -35 AAA 2026-06-25 2Y11M 100 4484 | CALL
HfHt2| QA 7H0[ 10X+ -36 AAA 2026-06-25 3y 50 4490 | CALL
HfHt2| QA 7H0[ 10X+ -37 AAA 2026-06-25 3Y1M 50 4494 | CALL
HfHt2| QA 7H0[ 10X+ -38 AAA 2026-06-25 3y2m 50 4498 | CALL
HfHt2| A 7+0[ 10X+ -39 AAA 2026-06-25 3Y3Mm 50 4502 | CALL
HfHt2| kA 7+0[ 10X+ -40 AAA 2026-06-25 3Y4M 50 4506 | CALL
HpHt2| 9kA 740]10XH -41 AAA 2026-06-25 3Y5M 50 4510 | CALL
Hft2| 9hA 10| 10XH -42 AAA 2026-06-25 3Y6M 50 4515 | CALL
Hft2| 9kA 10| 10XH -43 AAA 2026-06-25 3Y7M 50 4519 | CALL
HpHt2| A 7H0] 10X+ -44 AAA 2026-06-25 3Y8M 50 4523 | CALL
Hft2| 9tA 40| 10XH -45 AAA 2026-06-25 3Y9M 50 4527 | CALL
E| 2 EX| Q0| 4 AFRH -1 AAA 2026-06-25 ™ 50 3.235 -
E| 2 EX| 20| 4 ALXH -2 AAA 2026-06-25 2M 50 3.235 -
E| 2 EX| Q0| 4 AFXH -3 AAA 2026-06-25 Y 50 3.235 -
E| 2| 20| A ALXH -4 AAA 2026-06-25 4M 50 3.291 -

25



26

@ sz
E|2 S X L0 M AR -5 AAA 2026-06-25 5M 50 3.337 -
E|2 =X LEO| M A -6 AAA 2026-06-25 6M 50 3.383 -
E|2 S X L0 M AR -7 AAA 2026-06-25 ™ 50 3.470 -
E|2 =X LEO| M ALK -8 AAA 2026-06-25 8M 50 3.558 -
E|2 S X L e O] M AFKF1 -9 AAA 2026-06-25 9M 50 3.646 -
El2 =X LB O M AHKF-10 AAA 2026-06-25 10M 50 3.708 -
E|2 S| L O] AFKE-11 AAA 2026-06-25 11M 50 3.770 -
E|2 =X LEO] M AR -12 AAA 2026-06-25 1Y 100 3.833 -
El 2 =X L O| Y AAL-13 AAA 2026-06-25 1Y1M 50 3.892 -
crass | s O 3K El 2 EX LEHO| M ALK -14 AAA 2026-06-25 1Y2M 50 3.941 -
El 2 =X Y O| Y AAL-15 AAA 2026-06-25 1Y3M 50 4.000 -
El2EX L0 M ALK -16 AAA 2026-06-25 1Y4M 50 4.049 -
El 2 =X Y O| M AARH-17 AAA 2026-06-25 1Y5M 50 4.108 -
El2EX L0 M ALKF1-18 AAA 2026-06-25 1Y6M 50 4157 -
E|2 =X LEO| M ALK -19 AAA 2026-06-25 1Y7M 50 4192 -
El2 =X LEH O 4 AFKF-20 AAA 2026-06-25 1Y8M 50 4237 -
El 2 =X 0| Y AR -21 AAA 2026-06-25 1Y9M 50 4.272 -
E| 2 EX e O] M AR -22 AAA 2026-06-25 1Y10M 100 4307 -
El 2 =X Y0 Y AL -23 AAA 2026-06-25 1Y11M 50 4.342 -
El 2 EX L e O] 4 ALK -24 AAA 2026-06-25 2Y 50 4377 -
E|2 =X LE4O| M AFKH -25 AAA 2026-06-25 2Y4M 70 4378 -
El 2 EX L0 M ALK -26 AAA 2026-06-25 2Y10M 50 4398 -
E| 2 = X| L EH O] &) ALK} -27 AAA 2026-06-25 3Y6M 50 4435 CALL
E|2 EX| L0 M ALK -28 AAA 2026-06-25 4Y6M 20 4502 CALL
SX1Z2026H1XH21-1(Ah AAA 2026-06-26 1Y 310 3.727 -
STIZ2026H1XHR1-2(Ah AAA 2026-06-26 2y 250 4212 -
SX1Z2026H1XH21-3(Ah AAA 2026-06-26 3y 210 4236 -
STIZ2026H1XHR-1-4(Ah AAA 2026-06-26 4y 190 4283 CALL
) BTIE2026 M 1KHF1-5(Ah AAA 2026-06-26 5Y 180 4359 CALL
Primary CBO
STIZ2026H1XHR2-1(Ah BBB+ 2026-06-26 5Y 70 5.600 CALL
BTIE2026M1KH72-2(Ah BBBO 2026-06-26 5Y 65 6.100 CALL
S T1Z2026H1XHR-2-3(Ah BBB- 2026-06-26 5Y 63 6.600 CALL
ETIZ2026M1XHR3-1(Ah ccc 2026-06-26 5Y6M 600 20.000 CALL
ET1EZ2026M1KH73-2(Ah ccc 2026-06-26 5Y6M 102 20.000 CALL
X2 : DARTHE RIS AIA| A
2. X2 MBS 2 U MK} LW HmE (TH2l - AR, %)
at7)| MBS 2026-15(2026-06-26) MBS 2026-14(2026-06-23) MBS 2026-13(2026-06-16)
gz | gz | AZgE | gy | gl | AzZg e | dlgd | wagel | AzmgE
14 580 3.743 +45 545 3.704 +43 492 3.722 +33
24 1,400 4.043 +38 1,700 3.970 +37 1,700 3.988 +29
34 2,100 4181 +40 1,800 4104 +36 1,800 4147 +28
54 500 4291 +27 - - - 500 4.295 +26
74 - - - - - - - - -
104 - - - - - - - - -
204 - - - - - - - - -
30 - - - - - - - - -
) WM gA| OOf 2oy
Az ot FEFESA
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ALE : KISKHAE 7}
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AT HFOIE R A AKX BBB+ A- Aot CHEXH A (CLO) 20260625

KtZ : KISKHAE It
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JIANH : CD X CP AIY 2™ St

orEExt KEY POINT
48z dFE  02) 3215-1457 o CD: el =7t CD-28K| ATy = St

— H =/
o CP/ESTB: CP LlZM St ESTB Ll FA A

I =L TH2IA Al

CDEEZ[(AAASE 3MEE 7|8)s MF2t L%t 2.92%C 2 OtZSIRULCE CD-2WA(AAASE 37HEE
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ZCHH| 4bp B7t2 3.18% = OFZSIRALCE CP-2IAH(AASE 3/ E = 7|
T) ALY EE MF HOF 1.5bp 24T -9bpE 7|F3M 1, CP-CD AZY EE= MFEL} 4bp 5713 26bp 2
OrAACE 23 CHI|AIE2 CP, STB HlO0| 25 S50 3822 ABCP2F ABSTBE: Mz BE &

7ttt 23 HIIAE0M U2 Aige =2 7182 NFUSEHSES, A3) 91€ 5590] AL

al

SGCOHHX|7F A2 -> A2- 2 S20| ot ZFE|IQI D O|0f #EH fF&52F ABCP/STB 25 S5 0| St2FE| ALt

SKCIHC| = A3 -> A3- 818 E|QT, SAH|L L alE] A3+ -> A2- AFEHE|QCH,

d181. 919 = F8 TI[32|F0| (22: %) 82 MMF, MAE, F4Y HEFTHF0] s v
430000 Y —muF —FNY
AP E(cp-2AxH) 2| Atk AA0
CcP cD 440000
2AxAAA
4.0 0.1 350000
340000
3.5 0.05
290000
2.5 0.05 190000
140000
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90000
1.5 -0.15 40000
9 12 206 4
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Il. CD, CP/ESTB A& S

=T CP UM 144 627H RO Z HMF CHH| 49,345 S IISIRACE TH7| AR Q| isiol 2 583 796 &

N

O =2 ™3 CiH| 169,591 ¥ SIISIFLCEH A1 55 HAW2 CP 107,384, ESTB 379,801 2 M=

CHH| 2} 23,6059 S 7t, 55,5529 S7t34Ct

H1. 23 CD ZlLjA (T A R)
FE L] sl 7| 2 ok7 Y = el 22| (%) ksl 2ol
2026-06-22 NHS 23 2026-09-22 92 2.92 700
2026-06-23 Ao 2026-09-23 92 297 650
2026-06-23 Zoes 2026-09-23 92 2.92 1300
2026-06-23 SEIEEY 2026-09-22 91 2.92 1050
2026-06-24 Ao 2026-08-25 62 2.98 1300
2026-06-24 Ao 2026-09-23 91 2.96 250
2026-06-24 e 2026-09-23 91 2.92 300
2026-06-25 SEIEEY 2026-09-23 90 2.92 850
2026-06-26 2ALo o 2026-09-28 94 293 750
A& : O EfZ A |
J&l3. CP/ESTB L3 0] (549 M2, 7|7t : 2025-06-01 ~ 2026-06-26)
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9. 7| EXME HAZH  (22): 2, 712:2025-06-01-) A810. 55 T 7| XAE HELY (Hel: 7)
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CERoL MU ol FE2| =52 gto] M CHH| ROLEl Xf =M= OFAUCEH
Jz. 0 F=38 =UE F0| (E491: %, 717k 25.06.27~26.06.25) d32. SYIH =AU E F0| (E+91: %, 717: 25.06.27~26.06.25)
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Xt&E : KISKHHE 7}, Bloomberg Xt& : KISKHHE L Bloomberg
J33. ¢EIH =4 E F0] (E¥1: %, 71ZF: 25.06.27~26.06.25) J84. 33K U E F0| (E491: %, 717t 25.06.27~26.06.25)
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H1. FU 33 =2HS (EH2l: %)
=22 & 2026-06-25 2026-06-19 2026-05-26 M= CjiH] HE chy]
US TREASURY 2Y 415 418 4.06 -2.70 9.50
US TREASURY 5Y 419 4.23 419 -3.90 0.00
US TREASURY 10Y 4.41 4.46 4.51 -4.20 -9.20
US TREASURY 30Y 4.87 4.90 5.03 -3.40 -16.30
DEUTSCHLAND REP 2Y 2.55 2.64 2.56 -8.60 -1.10
DEUTSCHLAND REP 5Y 2.61 2.70 2.67 -9.80 -6.10
DEUTSCHLAND REP 10Y 2.87 2.96 2.96 -9.30 -9.70
DEUTSCHLAND REP 30Y 3.41 3.49 3.51 -8.40 -10.20
JAPAN GOVT 2Y 1.41 1.41 1.41 0.60 0.50
JAPAN GOVT 5Y 1.89 1.89 1.97 -0.30 -7.90
JAPAN GOVT 10Y 2.63 2.65 2.72 -2.30 -9.20
JAPAN GOVT 30Y 3.84 3.83 3.95 1.10 -11.20
CHINA GOVT 2Y 1.24 1.25 1.24 -1.40 -0.10
CHINA GOVT 5Y 143 1.44 1.45 -1.00 -1.50
CHINA GOVT 10Y 1.73 1.73 1.75 0.30 -1.50
CHINA GOVT 30Y 2.22 2.22 2.23 0.20 -0.40

Xt2E : KISKHHE I Bloomberg

125 USD & EUR

(29l %, 712t 25.06.27~26.06.25)
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(£+9l:bp,712+:26.06.19~26.06.25)

12 e/l 12708 24 s 7 104 15 204

Xt2E : KISKHHE 7L Bloomberg

(EHl:bp,717+:26.06.19~26.06.25)

J&10. KPE HZ 8 HE HE

DR(bp)

A

1Y e/l 1270 & 2 sH 74 104 153 204

XtE : KISKHHE I, Bloomberg

:l_E=,|11 JE%} XHEI *_"!E'I 2x (EH2l: %, 717t 26.06.22~26.06.26)
HEHY M YE 2= 25 HY M ME 2=
2.47%1.23% 2.13% 2.13% 8.51%
1.23% 12.35% 14.89%
1.23% 2.13%
M Utilities B Communications  H Financial M Utilities B Communications  ® Financial

Consumer, Cyclical

Basic Materials

B Government

Consumer, Cyclical

Basic Materials

B Government

Industrial 1 Energy Industrial 1 Energy
XtZ : KISKHHE L Bloomberg
2 HF COfH| WY x{H Mg ST (EH2l: %, 717+ 26.06.15~26.06.26)
HE] 25 FES =%
Financial 29.79% 25.93% 3.86%
Consumer, Cyclical 14.89% 12.35% 2.55%
Consumer, Non-cyclical 0.00% 0.00% 0.00%
Energy 2.13% 1.23% 0.89%
Government 17.02% 19.75% -2.73%
Basic Materials 2.13% 1.23% 0.89%
Communications 23.40% 1.23% 22.17%
Diversified 0.00% 0.00% 0.00%
Industrial 2.13% 2.47% -0.34%
Technology 0.00% 0.00% 0.00%
Utilities 851% 17.28% -8.77%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712}: 26.06.22~26.06.26)

=20 HrSHA|E £3} ek 7| Coupon |Benchmark| &1 2(USD)
DAECAP 2.2 12/22/28 DOMESTIC CNY | 2026-06-24 2028-12-22 | 2.2% 29.36MM
KEBHNY Float 12/23/26 | US DOMESTIC | USD | 2026-06-24 2026-12-23 | 4.19% | SOFRRATE |  100.00MM
KDB 12.995 06/23/28 EURO MTN BRL 2026-06-25 2028-06-23  [12.995% 243.36MM
KDB 4.8 06/26/29 AUSTRALIAN | AUD | 2026-06-26 2029-06-26 | 4.8% 448.63MM
SHNHAN 0 09/29/26 EURO NON-DOLLAR|  JPY 2026-06-26 2026-09-29 - 123.64MM
CITNAT 0 06/29/27 EURO-DOLLAR | USD | 2026-06-26 2027-06-29 - 80.00MM
POINTL 5 % 06/29/31  |PRIV PLACEMENT| USD | 2026-06-29 2031-06-29 | 5.125% 500.00MM
POINTL 5 % 06/29/31 EURO-DOLLAR | USD | 2026-06-29 2031-06-29 | 5.125% 500.00MM
NHSECS 4 7% 06/29/29 | EURO-DOLLAR | USD | 2026-06-29 2029-06-29 | 4.875% 300.00MM
NHSECS 5 06/29/31 EURO-DOLLAR | USD | 2026-06-29 2031-06-29 5% 300.00MM
HANFGI Float 06/29/27 EURO MTN USD | 2026-06-29 2027-06-29 | 4.286% | SOFRRATE 10.00MM
HANFGI Float 06/30/27 EURO MTN USD | 2026-06-30 2027-06-30 | 4.296% | SOFRRATE 20.00MM
KDB 0 10/29/26 EURO NON-DOLLAR| HKD 2026-06-30 2026-10-29 - 51.01MM
KDB Float 06/30/27 EURO MTN EUR | 2026-06-30 2027-06-30 | 2.443%| EUR0O3M 45.52MM
KDB 3.35 06/30/27 EURO MTN | HKD | 2026-06-30 2027-06-30 | 3.35% 14.03MM
LOTREN Float 06/29/29 | EURO-DOLLAR | USD | 2026-06-30 2029-06-29 | 4.736% | SOFRRATE 90.00MM
CITNAT Float 07/02/27 EURO MTN USD | 2026-06-30 2027-07-02 | 3.957%| SOFRRATE 50.00MM
WOORIB 4.45 07/02/27 EURO MTN USD | 2026-07-01 2027-07-02 | 4.45% 45.00MM

XtZ : KISXHHE 7L Bloomberg

H4 F7H 0|3 ZH X =7 (E+2: %, 7|Z}: 26.06.22~26.06.26)
Date Name Survey Actual Prior
2026-06-23 Zotdolor HE HMHEY s -16 -25.8 -23.6
2026-06-23 S&Pp 22Y 0|5 M= PMI 54.6 55.7 55.1
2026-06-23 S&p 22 0|5 MH|AY PMI 51.1 51.3 50.7
2026-06-23 s&p =2 0|3 Fg PMI 52.1 52.2 51.5
2026-06-24 MBA FEHEX} MHX| 4 - 1.00% -3.80%
2026-06-24 RPN 1418k 1410k 1413k
2026-06-24 Al 3= E4 Of 0j -0.10% -0.90% -0.70%
2026-06-24 AlpEEdOfoy (2 ChH]) -$208.9b -$226.8b -$190.7b
06/24-06/25 U517t 640k 580k 622k
06/24-06/25 URS7F (K hH]) 3.20% -7.30% -6.20%
2026-06-25 Y ENS= 0.40% 0.70% 0.00%
2026-06-25 74 Q1A H| x| %= 0.60% 0.70% 0.50%
2026-06-25 A THIAH| 0.20% 0.30% 0.10%
2026-06-25 PCE 27tX|5 MoM 0.50% 0.40% 0.40%
2026-06-25 =¥ PCE 27} MoM 0.30% 0.30% 0.20%
2026-06-25 GDP 217t} QoQ 1.60% 2.10% 1.60%
2026-06-25 74 Q1A 1.40% 0.50% 1.40%
2026-06-25 A Hesd gds 225k 215k 226k

XtZ : KISKHHE T, Bloomberg

5. W 0| AH X= (E41: %, 7|2} 26.06.29~26.07.03)

Date ‘ Name ‘ Survey Actual Prior
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2026-06-30 MNI A[ZtZ PMI - - 62.7
2026-06-30 AHAAHE AH|XF7|CHR| 5 94.3 - 93.1
2026-06-30 AHAARE x| Atg -- - 121.2
2026-06-30 AMAA=E J|0f -- - 74.4
2026-06-30 TOlO| R TA TLOIAS 7275k - 7618k
2026-06-30 JOLTS Job Openings Rate - - 4.60%
2026-07-01 ADPH X} HE 118k - 122k
2026-07-01 S&p 22Y 0|5 HZ=¢ PMI -- - 55.7
2026-07-01 ISM M| Z= K| == 53.8 - 54
2026-07-01 ISM TO{ = 7HX| = 79 - 82.1
2026-07-01 ISM AFF2 - -- 56.8
2026-07-01 ISM 18 -- -- 486
2026-07-01 ALX|E Ay - - 0.40%
2026-07-02 Hzgdads 4k - 7k
2026-07-02 AlZte B 3 (™ i) 0.30% - 0.30%
2026-07-02 MUE 430% - 430%
2026-07-02 dNgs ®te 61.80% - 61.80%
2026-07-02 Ha FUHZZAIZEEN H Y 343 - 343
2026-07-02 M Hesd gds 220k - 215k
2026-07-02 Initial Claims 4-Wk Moving Avg - - 224.25k
XtZ : KISXHHE 7L Bloomberg
6. Tt 5Y AN X|m (5+91: %, 7|2t 26.06.22~26.06.26)
Date Name Survey Actual Prior
2026-06-23 S&P 2E2H/BME S H =Y PMI 50.2 50 50.1
2026-06-23 sap 2E2Y =Y MH|AY PMI 49 46.8 48.1
2026-06-23 sap ZEY 5 B PMI 497 48 48.8
2026-06-24 IFO 7| ¥4 85.5 85.6 84.9
2026-06-24 IFO X E7t 86.3 87 86.1
2026-06-24 IFO of & 84.8 84.1 83.8
2026-06-25 GfK AH|Xt 7| CHX| <= -28 -29.2 -29.8
X2 : KISKHHEZL Bloomberg
H7. WF 54 ZH X|=® (E+21: %, 71Z}: 26.06.29~26.07.03)
Date Name Survey Actual Prior
06/29-06/30 YUt T EH| - - 1.20%
06/29-06/30 YUt 4= ©Ad| - - 5.30%
06/29-06/30 A0 EkOf (I ZCiH]) 0.00% - -0.30%
06/29-06/30 20 =Hoj NSA H | - -- -2.70%
2026-06-30 YR HES (THRIH) 7.5k - -12.0k
2026-06-30 Helsg HA48 sA 6.40% - 6.30%
2026-06-30 CPI &f4ll &H| -- - -0.20%
2026-06-30 CPI &f4ll MiAH| -- - 2.60%
2026-06-30 CPI HIO|O & T &H| - - -0.20%
2026-06-30 CPI HIO|Of| & T EH| - - 2.60%
2026-06-30 CPl C2EB}Q HAEDT A M| -- -- -0.20%
2026-06-30 CPl L2 Ea}Ql HAETH M i4H| - - 2.40%
2026-06-30 CPI (I &CHH]) 0.10% - -0.20%
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2026-06-30 CPI (HACHH]) 2.70% - 2.60%
2026-06-30 CPI EU T8 Mgt 0.10% - -0.10%
2026-06-30 CPI EU T8 MdH| 2.80% - 2.70%
2026-07-01 S&p 2ZH/BME S HZE¢ PMI - - 50
XtE : KISKHHE 7L Bloomberg
H8. T2t =2 AN X =& (TH2l: %, 717t: 26.06.22~26.06.26)
Date Name Survey Actual Prior
2026-06-22 19 s =2t 32 3.00% 3.00% 3.00%
2026-06-22 54 s =2ty =2 3.50% 3.50% 3.50%
2026-06-22 FDI ¢Z=CHH| YoY CNY - -8.60% -10.30%
XtE : KISXHAHEZE Bloomberg
HI. WF 3= X X = (E42l: %, 71ZF: 26.06.29~26.07.03)
Date Name Survey Actual Prior
2026-06-26 BoP Current Account Balance -- -- $184.1b
2026-06-27 37|01 HACHH| HEHH| -- -- 18.20%
2026-06-27 A AL Yoy -- - 24.70%
2026-06-30 M= PMmI 50.1 - 50
2026-06-30 HIXMZEY PMI 499 - 50.1
2026-06-30 Z%t PmI -- - 50.5
2026-07-01 golE= = HZY PMI 51.9 -- 51.8

XtZ : KISKHHE 7 Bloomberg
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1

g0, FQX| T KOSPl= MFLH|

7.08% St2f, HSCEl= Al 3= OpX|2h H2H Y CiH| 6.46% SF2HSHSACE
H1. MF OfH] F2 X5 F0| (E9: ZAZ)
i A F o/ F HEE
KOSPI1200 1,459.48 1,366.49 v92.99
NIKKEI225 71,250.06 69,360.88 v 1,889.18
HSCEI 7,976.04 7,460.84 v515.20
EUROSTOXX50 6,293.13 6,267.53 v25.60
S&P500 7,500.58 7,357.49 v 143.09
F)E2FE 2 SUIBHEAIE B ALY 7|F YHoHs3 A2 B HE
J81. 22 171872 =8 X F0| (Thel: ZIE)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S& P500
74000 1 r 1600 9000 - r 8000
W
72000 1 r 1400 F 7000
8500 1
70000 1 t 1200 —_—— b 6000
68000 1 r 1000 F 5000
8000 1
66000 - r 800 F 4000
7500 1
64000 1 r 600 + 3000
62000 1 r 400 + 2000
7000 +
60000 - r 200 + 1000
58000 T T T 0 6500 T T T 0
2026-06-01 2026-06-08 2026-06-15 2026-06-22 2026-06-01 2026-06-08 2026-06-15 2026-06-22

e EWESTE
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@ «is7l
H3. FZHELS WA 7| XXM REE TABE (Hl: 7H)
T& NI o|H F HEE
TUHE=Y 112 149 37
WX+ 59 73 14
shelEs=d 37 47 10
s X|+=d 114 146 32
T 29 27 -2
siel=gty 8 10 2
gl 359 452 93
A& : KISKHAHE 7}
H4 FZHELS 2 7| XX RAE 2l (5H9): of 8)
T& NI o|H F HEE
TUHE=Y 3,321 26,123 22,802
ITUX+=Y 2,530 5,124 2,594
shelEs=d 670 2,285 1,615
s X|+=d 2,134 11,395 9,261
T 836 2,438 1,602
sfelesd 245 587 342
A 9,736 47,952 38,216
AtZE : KISKHAHE 7}
5. FIHELS ZAEeE : 7| XXHE(ES = 49 1070) (H: 7H)
=2 7| EXpAE 1 7| XXpAE 2 7| XXpAE 3 =S
1 KOSPI200 - - 73
2 2R - - 56
3 KOSPI200 SPX SXSE 46
4 SK&HO| A ARG - 37
5 KOSPI200 NIKKEI225 SPX 29
6 NIKKEI225 SPX SXSE 27
7 N GEES - - 16
8 KOSPI200 NIKKEI225 SXSE 13
9 KOSPI200 SRR, - 11
10 KOSPI200 SKsto| LA - 9

>
ol

XtE : KISKHAHE 7L

r
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SWAP:CD 912E =l 28

o7 ek x} KEY POINT

HMQE MY 02) 3215-2940 o X|Lt Z=CHH| CcD 22| B3t
o IRS = 2| St2Al, CRS =2 St
e SWAP SPREAD SI2HA], SWAP BASIS &S Al

I 2N S

g CDailes 292%= ™ F U] 20|} RS g2|= MEH o= 512530, CRS S2(2] 3¢

CHM 2 oF2F FME 2Tt IRS S2|2F KTB Yield2| X0|Q BE AL AmpEL= MEIHO 2 12t}
R, CRS S22 IRS S2[2| X}0[Ql A2 H|O[A| A9 B2 M4SME 0|0 1 &2 S/UCE
a8, F8 a2 F0| (2H2l: %)
e USD TB3Y == USDIRS3Y e KRW CRS 3Y KRW IRS 3Y KTB 3Y
6.00%
5.00%
o W
A
3.00%
2.00%
1.00%
0.00%
S R S A G G G
P P P P P oY Y«
v v v v v v v v v v v v v v

d82 F8 52| FUHE (E91: %)
HKTB

m KRW IRS m KRW CRS USD IRS uSsD TB

0.00%

-0.02%

-0.04%

-0.06%

-0.08%

-0.09%

-0.10%
-0.10% -0.10%

I

-0.12%

AtZ : KISKHAHE It
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1213, usD IRS 22| F0|

(THl: %)

Xt0| ——6/26/2026 6/19/2026

4.30% 0.000%
4.20%

-0.020%
4.10%
4.00% -0.040%
3.90%

-0.060%
3.80%
3.70% -0.080%
3.60%

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

Xt& : Refinitiv, Bloomberg
¥1. USD IRS Data (Et21: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-06-26 3.9741 3.9523 3.8937 3.8573
2026-06-19 4.0395 4.0457 3.9922 3.954
Fusd -0.0654 -0.0934 -0.0985 -0.0967
2025-12-31 34161 3.2857 3.3061 34229
]| 0.558 0.6666 0.5876 0.4344
Xb2 1 KISKHAHE 7}
Jd34. KRW IRS (E+8l: %, BP)
Xt0| ——6/26/2026 6/19/2026
4.50% 0.06%
4.00% 0.04%
3.50% / ™~ 0.02%
3.00% 0.00%
2.50% -0.02%
2.00% -0.04%
1.50% -0.06%
1.00% -0.08%
0.50% -0.10%
0.00% -0.12%
3M 6M 9M 1Y 2y 3y 4y 5y &Y 7Y 8 9y 10Y 15Y 20Y 30V

Xt : Refinitiv, Bloomberg
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H2. KRW IRS Data (£H2l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2026-06-26 3.455 3.725 3.815 3.8875
2026-06-19 3.5325 3.82 3.9025 3.975
FUs -0.0775 -0.095 -0.0875 -0.0875

2025-12-31 2.775 2.9225 3.03 3.15
L 0.68 0.8025 0.785 0.7375
Rt : KISKHAE 7}
J35. KRW CRS (EH: %)
XpO| ——6/26/2026 6/19/2026
4.00% 0.20%
0,
3.50% // 0.15%
3.00% —_—
0,
-~ 0.10%
2.00% 0.05%
0,
1.50% 0.00%
1.00%
i 0,
0.50% 0.05%
0.00% -0.10%
3M  6M 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 30Y
XI& : Refinitiv, Bloomberg
H#3. KRW CRS Data (EH2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2026-06-26 2.98 3.175 3.24 3.36
2026-06-19 2.98 3.19 3.245 341
F03H 0 -0.015 -0.005 -0.05
2025-12-31 2.135 2.405 2.6 2.855
| 0.845 0.77 0.64 0.505

=3

: KISKHAHE 7}

45



Jd2l6. KTB (S8l: %, BP)
Xt0] ——6/26/2026 6/19/2026
5.00% 0.08%
4.50% 0.06%
4.00% — 0.04%
>o0% /// 0.02%
3.00% e
e 0.00%
2.50%
-0.02%
2.00%
1.50% -0.04%
1.00% -0.06%
0.50% -0.08%
0.00% -0.10%
3M 6M 9M 1Y 2Y 3y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-06-26 33 3.655 3.715 3.945
2026-06-19 3.285 3.635 3.782 4.002
F0EH 0.015 0.02 -0.067 -0.057
2025-12-31 2.55 2.795 2.952 3.235
IZChy| 0.75 0.86 0.763 0.71
Xt : KISKHAE 7}
27, IRS FEH7| AZY E 0| (5t : %) A28 IRS HEH7| AZYE FZHHS (U9 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y ®m KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.20%
l 0.035% - 0,030
0, L] . 0
0.15% f,’“« 0.030% -
M{u“ \\
0.10% W 0.025% -
0.05% |- 0.020%
0.00% 1 1 1 0.015%
-0.05% |- 0.010%
0.10% . 0.005% |- 0.000%
. 0
2025-06 2025-10 2026-02 2026-06 0.000%

Xt : KISKHAE 7}
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O%9. A2 HIO|A|A 30| (5] - %)

SWAP BASIS(1Y)
0.00%
-0.10% -

SWAP BASIS(3Y)

040% - o
MVWVMWM‘&W
-0.80%

-0.20% |

-0.50%

-0.60%

-0.90% |

-1.00% : : :

-0.30% |
-0.70%
2025-06 2025-10 2026-02 2026-06

Xt : Refinitiv, Bloomberg

211, KTB/IRS 30|

(EH2l : %)

SWAP SPREAD(1Y) —— SWAP SPREAD(3Y)

1810. 2YHO|A L FZH HS (£l : %)

m SWAP BASIS(1Y)
0.083%

SWAP BASIS(3Y)
0.083%

0.082% |
0.081% -
0.080% |-
0.079% -

0.078%

0.078% |-
0.077% |
0.076% |-

0.075%

XtEZ : Refinitiv, Bloomberg

1212, KTB/IRS FZH HE

(EH2l : %)

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

0.40% 0.000%
0.30% - -0.010% |- -0.021%
-0.020% |
0.20% -0.030% -
-0.0409 L
0.10% + 0.040%
-0.050%
0.00% H -0.060% -
| 0, -
0.10% | 0.070%
-0.080% -
-0.20% - : . -0.090% |
2025-06 2025-10 2026-02 2026-06 .0.100% . -0.093%
XI& : Refinitiv, Bloomberg Xt : Refinitiv, Bloomberg
Il XA Y S
/e8] 282 X F oiH] 1527001M S 153222 58, 32.64BPEHS HSSIH Azt M E LIEH
YO 7|EL F2 S8 5 Q20 Z9 0] D2 ofH| %MS 291, Asts oM, IR e F2 Y
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J313. KRW/USD Swap Point 30|

03mM 06M 12M 03y 0o5Y

[

AtE : Refinitiv, Bloomberg

J%14. KRW/USD Swap Point 30| (THl: 3)

e X T H| X}O) MZSCHH| X}O| ———6/26/2026 ———6/19/2026 ——12/31/2025

1600 120

1550 100

1500 80

1450 60

1400 40

1350 20

1300 0
SPT 01w 01M 02M 03M 06M 0sm 12M 02y 03y 04y 05Y

Xt : Refinitiv, Bloomberg

H5 FRE3 & U F2H (H21: 7HE)

== 2026-06-26 2026-06-19 Xto| =5 2026-06-26 2026-06-19 Xto|
KRW/USD 1532 1527 5 USD/CHF 0.809 0.807 0.002
EUR/USD 1.138 1.143 -0.006 USD/SGD 1.295 1.292 0.003
GBP/USD 1.32 1.319 0.001 USD/IDR 17929 17829 100
USD/JPY 161.7 161.345 0.355 USD/PHP 61.294 60.756 0.538
USD/HKD 7.841 7.838 0.003 USD/TWD 31.861 31.675 0.186
USD/CNY 6.8 6.769 0.03 USD/SEK 9.727 9.608 0.12
USD/CAD 1.419 1414 0.005 USD/PLN 3.766 3.731 0.035
AUD/USD 0.69 0.701 -0.011 USD/DKK 6.57 6.537 0.033
NzD/USD 0.565 0.574 -0.009 USD/ZAR 16.494 16.526 -0.032

A= M22=2E7H (154 4082 &8 7|F)
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Appendix 1] = 3¢l & Credit Spread Hs g

0|31 CHal 02) 3215-1454

H1. 1 32| (T2l %, 2026-06-26) H2. o2 =2 a2 (TH2l: %, 2026-06-26)
=T Z2 =4 HFCiH] | HZCHH] =2 gy HFChH] | AEChH|
CD 90¢¥ 2.920 0.000 0.150 o= 2y 4.091 -0.089 -0.289
Ccp90¥ 3.180 0.040 -0.070 o|= sy 4136 -0.097 0.181
=1 34 3.715 -0.067 0.788 o= 10y 4377 -0.078 0.540
=154 3.945 -0.057 0.710 oj= 20v 4861 -0.052 0.759
=7 104 4117 -0.053 0.732 oj= 30v 4858 -0.041 0.930
=7 204 4310 0.045 0.965 {82y 2.525 -0.110 -0.136
=1 304 4335 0.070 1.080 28 5y 2.586 -0.118 0.129
S0t 14 3.000 0.025 0.498 S8 10y 2.848 -0.111 0.410
Set 24 3.650 -0.030 0.820 S8 20y 3.330 -0.093 0.882
S0t 34 3.750 -0.045 0.768 28 30y 3.400 -0.092 1.043
X2 : KIS-NET X2 : KIS-NET
3. I Fax|$ (1= : 2026-06-26) H4. FL Credit Spread (E+2l: %, 2026-06-26)
Faxx gy TFCHY] | AXCHH| =2 gy MFECiH] | AXECHH]|
KTB3 110.64 -1.64 -21.76 EL% AAA 4077 0.037 0.138
KTB10 106.98 0.73 -5.77 2| ALK AA- 4.388 0.045 0.158
KOSPI 8,411.21 -641.21|  4,101.58 7|Et=&*] AA- 4.454 0.015 0.195
0 0. 0 0 2K AAA 4075 0.020 0.105
Xt=Z : KIS-NET A& : KIS-NET
H5. ME{¥ J 7 CiH| Credit Spread -5 ZM| Top3 LA} (H1 : bp, 7] : 3Y)
Qs ZM Top 3
. ZAALE s HE
St EX|FEES AL AAA 35
SAHKNI|YTIS ST AAA 3.7
MNEEA| RS SA AA+ 3.7
WM A|SAL AAO 3.7
DA 2| S A AAO 3.7
ot=of QI et A7) LK RIS A AAA 3.7
MEU&SAt AAA 3.7
oo YUS T AAA 3.7
ot=sSAL AAA 3.7
QHA I Al S AL AAO 3.7
XL ESA AA+ 3.7
sta i AR S S AL AAA 3.7
St =Xt RIS A AAA 3.7
USA| AL S A AAO 3.7
Q7| HEbS DS AL AA+ 3.7
=S4t oS AL AAA 3.7
ST A|SAL AAO 3.7
BEI D A[SA} AAO 3.7
IHB TS AL AAA 3.7
ok St EA|lSAL AAO 3.7
MEFHEZASA AAA 3.7
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SHHEZINLSA AA+ 3.7
SRS SAL AAA 3.7
BEHINLSA AA+ 3.7

St X| G S A AAA 3.7

St A EHR| S B AAA 3.7
St=HE AL AAA 3.7
SA oS AL AAA 3.7
EFMLSAL AA+ 3.7
HEINSAL AA+ 3.7

SAEIA A S A AA+ 3.7
SFEGA A SA AA+ 3.7

BRI ESA AA+ 3.7

o =TS AL AAA 3.7
FUHZAISA AA+ 3.7

St SO ESA} AAA 3.7
St MG SAL AAA 3.7
St=mItASAL AAA 3.7

Sl FEIFESA AAA 3.7

QB A|S A AA+ 3.7
AX|7H | AO 0.5

ot 7o AO 0.5

A2 70 I E AA- 15

7| 20 o & A0 1.5

7|0 H| 7] | AA- 1.5
Aot AA- 15

ROFH & A+ 1.5

oEstE AA+ 15

HIMZHE AA+ 15

OfO[H| 7| O|7H | & AA- 1.5
Aot AA+ 1.5

o7t AA+ 15

Xo|H| 2|7 m & AA- 1.5
AT o & AA+ 1.5

C|H|7Hm & BBB+ 15
Z07l= AA- 1.5

FHEXH O 2H of| A 71 ] AA- 1.5
Adlofo|X| =7 m| & AA- 1.5
AoIZHH ol BBB+ 15

ol 2| =74 m| & A+ 1.5

OfO| A7 m| & AA- 1.5
SHLEFHE AAO 1.5

St E XN Il E A0 1.5
ZAHtdltol H-g AMH| A 2|0} A+ 1.5
fEFtE AAO 1.5

M oto|mto| th M MH| AR 2|of A+ 15
H 2 M G| A M XIHO| A MH| A A+ 15
AoH=ZRIZIE AA+ 15

H| M A 0| 7H | & AA- 1.5

SO E AA- 1.5

Off 7274 m| & A0 1.5
fe|FsMalE AA- 2.0
ShLE7H I S AA- 2.0
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FAto g2 E| BBB+ -373
MOt & A+ 1.7
7| O| E| A K| AAA 3.0
StLE8XIF AAA 3.0
iME8X|F AAA 3.0
SEIEAF AAA 3.0
ALY fe|F8AF AAA 3.0
cl=5dHaE AAA 3.0
ot = X AAA 3.0
SKEZ|Z AAA 3.0
[ PNESN, AAA 3.0
70| E| AAA 3.0
7|0t AAA 3.0
K& : KISAHAHE 7}
He6. ME|'H 1 CHH| Credit Spread 'H-E kM| Top3 L&A}l THl : bp, T7| : 3Y)
am kM| Top 3
- LAALE s HE
St AtakEte| S AL AAA 5.7
1 SR T HI A AAA 5.2
Sg5Y7 AAA 47
ShLEH I AA- 2.0
= =x = AA- 2.0
OfO| A7) m| & AA- 1.5
SLEFLE AAO 1.5
FAHHAIHO| G M H| A F 2| OF A+ 1.5
L7t AAO 1.5
M otO|mto| tHA MH| A3 2|Of A+ 1.5
7 OlH|=EIFtE AA+ 15
| 2 M| O] A 8l 210} O| 't AMH| A A+ 1.5
H| 7| 0| 7H 1] AA- 1.5
oA E AA- 1.5
off 727 m| & A0 1.5
Adlofo|X| =7 m| & AA- 1.5
O 2H of| A 71 ] AA- 1.5
C|H|7Hm & BBB+ 15
AT o & AA+ 15
FHE XY Xo|H| 2|7 m & AA- 1.5
Ofo[H|# o|7{ | & AA- 1.5
A7t E AA+ 15
AB7tE AA+ 15
HIMZLE AA+ 15
Hd7tE AA+ 15
ZO7Hol g A+ 15
Aoty E AA- 1.5
A olH|FHm| S AA- 1.5
ot XN I & A0 1.5
ol 2| =74 m| & A+ 15
AoIZHH ol S BBB+ 15
71270 ol A0 1.5
A2 0T E AA- 1.5
ROFLE AA- 1.5

57



AX|FH o] AO 0.5

ot=70 o] & AO 0.5

ENCC BBB+ 12.5

A LG3}st AA+ 85
a4t AA- 7.5

AtE : KISKHAHE 7t
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Appendix 2] SHBAILHY X UESE HE

st 9 XPE 02) 3215-1435

21, SUYALEY
BEIE 5249 EC R 7Y Z7|1dAY YAHH| &
KR60170B3G33 AXIFNI A LXER1-2 2026-03-30 2026-09-30 2026-06-30 T
H2. 3\ ME5E HE sy (712} : 2026-06-19~2026-06-26)
S|AME e z= sSHZEUY shAly NICE ek
o | ol | S& "oty se "oty s "oty
U= 2026-06-22 | BOND | BBB+ | BBBO BBBO | 2026-06-22
LU 2026-06-22 | BOND | CCC D D |2026-06-22
LU 2026-06-22 | BOND | CCC D D |2026-06-22
FAtoH ez E| 2026-06-24 | BOND | BBB+ A- A- | 2026-06-24
o ENCC 2026-06-23| BOND | A- BBB+ BBB+ | 2026-06-23
LGE}at 2026-06-18 | BOND | AA+ | AAO AAO | 2026-06-18
SFYUAME 2026-06-23| BOND | A- BBB+ BBB+ | 2026-06-23
St AFLHAIES 2026-06-26 | BOND | A0 A- A- | 2026-06-26
SKC|QHL| 2026-06-22 | BOND | BBBO | BBB- | BBB- |2026-06-22
AlolH| M E2 2026-06-24 7| P58 A0 A- A- | 2026-06-24
Qllof| O] K| X == 2026-06-19 7| &S5 A0 A- A- | 2026-06-19
OfO[H|AO|M =28 | 2026-06-19 |7I¥ESF A0 A- A- | 2026-06-19
ol 2026-06-24 | BOND | BB+ BBO BBO | 2026-06-24
2 XpLHAEr 2026-06-26 |7| S5 A0 A- A- | 2026-06-26
|0 X| 2tO| Of| LA K| |1 X}(F)| 2026-06-23 | ABS A0 A- A- | 2026-06-23
K|OtO|H| =20 EX|3XH()1-{ 2026-06-23 | ABS | BBB+ | BBBO BBBO |2026-06-23
AEHIEX|13KHR)3-1| 2026-06-24 | ABS | BBB+ A- A- | 2026-06-24
AEHQIEX|13KH(R)3-2 | 2026-06-24 | ABS | BBB+ A- A- | 2026-06-24
Ol AL X| 2 RIF 2Kt | 2026-06-23 | ABS A0 A- A- | 2026-06-23
EZAGI0|=E|E) | 2026-06-23 | BOND | BBB+ | BBBO BBBO |2026-06-23
EF A E@BIO|EE|E) | 2026-06-23 | BOND | BBB+ | BBBO BBBO |2026-06-23
H3.3A fME8SE HE dg (712} : 2026-06-19~2026-06-26)
= -
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Appendix 4] =2t THA S|

@ «isTET|

O|A{E 02) 3215-1432

1. FUHYASFE |z (SHSI: wakel)
3 Ex Sokxy 28 J|Et=8M 3| ApxH ABS A
4,621,399 1,763,489 4,290,000 2,150,010 778,000 1,616,158 447,299 15,666,355

XEZ : KISKHAE I}

22 FZ2t 23X WO (Shel - wakel)

T2 271y 54 R Rk 23 xhoy MEgSE
2026-06-30 |Z XS L21-06 2021-06-30 5Y 26,508
2026-06-30 |AEX| I L21-06 2021-06-30 5Y 11,587
2026-06-30 |S XIS L21-06 2021-06-30 5Y 23,290
2026-06-30 |CHEX| 7 221-06 2021-06-30 5Y 10,634
2026-06-30 |ME2ZAIEE19-06 2019-06-30 7Y 56,150
2026-06-30 | = BIFEH1E21-06 2021-06-30 5Y 1,652,287
2026-06-30 |A7|X|<7HL21-06 2021-06-30 5Y 130,817
2026-06-30 | MIBX| A7 E21-06 2021-06-30 5Y 5112
2026-06-30 |HHFE=AIEE21-06 2021-06-30 5Y 6,313
2026-06-30 |RAZAIEE21-06 2021-06-30 5Y 14,848

21 2026-06-30 |HAX| S 21-06 2021-06-30 5Y 4,519
2026-06-30 |A XS L21-06 2021-06-30 5Y 3,652
2026-06-30 |2AHX| Sl H21-06 2021-06-30 5Y 13,625
2026-06-30 | QIEX| AW E21-06 2021-06-30 5Y 21,493
2026-06-30 | MEX|AIHE21-06 2021-06-30 5Y 33,009
2026-06-30 | H|FX| A7 E21-06 2021-06-30 5Y 8,291
2026-06-30 |EFX| 7 L21-06 2021-06-30 5Y 10,713
2026-06-30 |CHX| 7 E21-06 2021-06-30 5Y 3,949
2026-06-30 |AEX| S L21-06 2021-06-30 5Y 37,072
2026-06-30 | MEX|AIHE21-06 2021-06-30 5Y 22,264
2026-06-30 |BEX|SHH21-06 2021-06-30 5Y 25,266
2026-07-02 | X42026-0130-0063 2026-04-30 2m 2d 2,500,000
2026-06-28 |ZE2FAI526 2011-06-28 15Y 130,000 AAA
2026-06-28 |FEHZEIAH07(AD 2023-06-28 3y 120,000 AAA
2026-06-30 | B7|FE A ZALE A23-067F 2023-06-30 3y 16,866 AAA
2026-06-30 |5t ZA|SAHE A1 4H)2021-06CF 2021-06-30 5Y 386 AAO
2026-06-30 |0 27| ZEEAH Y H2023-5(Ah 2023-06-30 3y 190,000 AAA
2026-06-30 |HEAEA|SALE&H(HE$)2023-087} 2023-06-30 3y 29 AAO
2026-06-30 | EX|FEIXHH (& X[)23-06 2023-06-30 3y 44,648 AAA
2026-06-30 | EX|FEIK A (EX|2)23-06 2023-06-30 3y 1,560 AAA

S 2026-07-01 |ot=X| Y S AL64-1 2024-07-01 2y 50,000 AAA
2026-07-01 | SEYLHEE7|E25107-221-273 2025-10-01 9m 190,000
2026-07-01 | FEZSIAL228(H)(Ah 2025-07-01 1Y 60,000 AAA
2026-07-02 | BSAHKNT| AT S K H733(Ah 2021-07-02 5Y 230,000 AAA
2026-07-03 |ZZ2ZA852 2023-07-04 2Y 11m 29d 60,000 AAA
2026-07-03 |2 m RIS AR21 2017-01-03 9Y 6m 50,000 AAA
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2026-07-04 | M SEESAH98 2024-07-04 2y 130,000 AAA
2026-07-04 |$H= 721400 2024-07-04 2y 300,000 AAA
2026-07-04 |+=MFSHHELE])11-070|H12-045]  2025-07-04 1Y 190,000 AAA
Soiy 2026-06-30 | E2tDC026-0630-0910 2026-03-31 3m 500,000
2026-07-02 | &2t03200-2607-02 2024-07-02 2y 3,790,000
2026-06-28 |2 AH232025-08EH10M-28 2025-08-28 10m 150,000 AAA
2026-06-28 | 7| Y2&(EH25072335A-28 2025-07-28 11m 120,000 AAA
2026-06-29 | 7| & 2&(41)22060|4A-29 2022-06-29 4y 100,000 AAA
2026-06-29 |MF2 ZHR()20((F) 2016-06-29 10Y 50,000 AA-
2026-06-30 |2t EAFT 25060k 2l-1 2025-06-30 1Y 60,000 AAA
2026-06-30 |A21606=108 2016-06-30 10Y 10 AAA
2026-06-30 | 7| 2% (EH2507334A-31 2025-07-31 11m 120,000 AAA
2Ky 2026-07-02 |t EASTE2507LF-22l-1 2025-07-02 1Y 300,000 AAA
2026-07-03 | F4H2%32025-070[1A-03 2025-07-03 1Y 110,000 AAA
2026-07-03 | Al5H2%329-09-2-10M-A 2025-09-03 10m 130,000 AAA
2026-07-03 | 7| 2% (4)250721A-03 2025-07-03 1Y 160,000 AAA
2026-07-03 |= 22245070 & 2(03)1-03 2025-07-03 1Y 300,000 AAA
2026-07-04 | = DI2345072 21U 1-04 2025-07-04 1Y 120,000 AAA
2026-07-04 |St===UZ82507CF-22l-1 2025-07-04 1Y 270,000 AAA
2026-07-04 | 4t=2541240100-0704-1 2025-07-04 1Y 160,000 AAA
2026-06-28 | HCHFHI|EH644-2 2016-06-28 10Y 10,000 AA+
2026-06-29  |AH271mEH710-4 2023-06-29 3y 20,000 AA-
2026-06-29 | OFO|H|#| 0|7 | £+ 283-7 2023-06-29 3y 30,000 AA-
2026-06-29  |SHLIZHI|EH419-2 2024-01-29 2Y 5m 20,000 AA-
2026-06-29 2|7 o &425-2 2021-06-29 5y 10,000 AA-
2026-06-29 |M|2| X7 mE232-2 2023-06-29 3y 10,000 A+
2026-06-30 |0 BFHm|EH8 2025-06-30 1Y 3,000
2026-06-30 |#CHFHE=825-4 2021-06-30 5Y 60,000 AA+
2026-06-30 |JB P2|7HI|E511-4 2024-05-30 2Y 1m 30,000 AA-
2026-06-30 | OFO|A7HI|Er112-1 2024-01-30 2Y 5m 20,000 AA-
J|Et28| 2026-07-01 | O|H|FH I Er547-1 2024-11-01 1Y 8m 40,000 AA-
i 2026-07-01  |HCH7H I EH2020-1 2024-07-02 1Y 11m 29d 20,000 AA+
2026-07-02 | StLZHI|EH420-2 2024-02-02 2Y 5m 60,000 AA-
2026-07-02 | #|O|H|7H | E533-1 2024-04-02 2Y 3m 90,000 AA-
2026-07-02 | #CHFH I EH2020-2 2024-07-02 2Y 160,000 AA+
2026-07-02 | #|O|H|7H | E539-1 2024-07-04 1Y 11m 28d 50,000 AA-
2026-07-03 |JB 22|7H T Et514-1 2024-07-05 1Y 11m 28d 30,000 AA-
2026-07-03 | StLIZHI|EH429-2 2024-06-04 2Y 29d 25,000 AA-
2026-07-03 | A|O|H|7} | E533-2 2024-04-02 2Y 3m 1d 20,000 AA-
2026-07-03 | A|O|H|7} | E539-2 2024-07-04 1Y 11m 29d 50,000 AA-
2026-07-03 |#O|H|= BIFF=400-2 2024-02-06 2Y 4m 27d 10,000 AA+
2026-07-03  |BNKZHI/E301-4 2023-01-04 3Y 5m 29d 10,000 AA-
2026-06-28 | EA3CB 2022-06-28 4y 87,144
2026-06-29 | A M| A140-1 2023-06-29 3y 220,000 AAO
2026-06-29 |LGO|HX[EFEM2-2() 2023-06-29 3Y 370,000 AAO
2026-06-29 |ot==HAX}&H60-1 2021-06-29 5Y 30,000 AAA
2026-06-29 | HCH714305-2 2021-06-29 5Y 130,000 AA-
2026-06-30 |MEEZA71CB 2023-06-30 3y 8,830
2026-06-30 | FAOO[AMK|L{0] A 14 2025-06-30 1Y 3,000
2026-06-30 |A 254 2025-06-30 1Y 10,000 BB+
2026-06-30 |CHR3 24 2025-06-30 1Y 500
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2026-06-30 |Aoj=AA2|0F7 2023-06-30 3y 1,184 D
2026-06-30 |EOHAM151-1 2025-06-30 1Y 65,000 A0
S| ALY 2026-06-30 |DLEMYIEL7 2025-06-30 1Y 5,000
2026-06-30 |A8HH151 2025-06-30 1Y 5,000
2026-06-30 | AHL55 2025-06-30 1Y 5,500 BB+
2026-07-01 |2 = X228 2011-07-01 15Y 100,000 AAA
2026-07-01 |B2EdE A2 2024-07-01 2y 30,000 A+
2026-07-02 |LGRE2{A105-3 2019-07-02 7Y 50,000 AA+
2026-07-02 | #|O|E|A7}0|2t0]Z18-2 2021-07-02 5Y 50,000 AA-
2026-07-02 |sH=8 ZHEAH3-1(Ah 2021-07-02 5Y 254,000 AA-
2026-07-03 |FAt311-2 2024-07-03 2Y 50,000 BBB+
2026-07-03  |SHEIX[F9-2 2024-07-04 1Y 11m 29d 71,000 A-
2026-07-04 |EATQIE22-3 2019-07-04 7v 50,000 AA-
2026-07-04 |GSEZH23-1 2024-07-04 2Y 20,000 A0
2026-06-28 | AMFO|H 0| & =Xt9 2024-03-28 2Y 3m 18,750 AAA
2026-06-28 | M E22024K|14XH] 554 -1(AD 2024-06-28 2Y 99,137 AAA
2026-06-28 | S TIZ2024H 1Kt A7 2-3(Ah 2024-06-28 2Y 1,597 BBB-
2026-06-28 | BT Z2024K|1KFAH2-2(AP 2024-06-28 2Y 1,800 BBBO
2026-06-28 | B Z2024K1KFAH2-1(AD 2024-06-28 2y 1,800 BBB+
2026-06-28 | BT Z2024H | 1KFAH1-2(AB 2024-06-28 2Y 11,500 AAA
2026-06-28 | E22024K|13kH] S5H1-1(Ah 2024-06-28 2Y 109,919 AAA
2026-06-29 |OfO|X[Qf0|Z2 12414 2026-03-30 2m 30d 40,000
2026-06-29 |HAEMIO|EX|82X+21-10 2025-08-29 10m 5,000 AAA
2026-06-30 | A E 0| = X|83%H31-8 2025-10-31 8m 5,000 AAA
2026-06-30 | A EIO| = X|70%H21-29 2023-08-31 2Y 10m 4,000 AAA
ABS 2026-06-30 | A EIO| = X|74%81-25 2024-04-30 2Y 2m 5,000 AAA
2026-06-30 | A EI}O|EX|H| 77Xk -20 2024-10-31 1Y 8m 5,000 AAA
2026-06-30 | AEIO|EX|76X91-22 2024-08-30 1Y 10m 10,000 AAA
2026-06-30 | AX|FHI A LKHF1-2 2026-03-30 3m 500 AAA
2026-06-30 | O|H| M RSS2 1 2023-12-27 2Y 6m 3d 47,000 AA+
2026-06-30 | AEIO|EX|81AH]1-12 2025-06-30 1Y 10,000 AAA
2026-06-30 | C|H| AT TX}-1 2025-06-12 1Y 18d 296 AAA
2026-06-30 | AEDIO|EX|80X+R1-14 2025-04-30 1Y 2m 10,000 AAA
2026-06-30 |0f|O|X|2tO|Z2 17415 2026-03-30 3m 20,000
2026-06-30 | AEIO| = X|86%S1-2 2026-04-30 2m 10,000 AAA
2026-07-01 | SEHEEZ1XH-11 2015-07-22 10Y 11m 9d 10,000 AAA
2026-07-03 |CIH|E 2K YXH 2025-08-25 10m 8d 21,000

AHE : KISKHAE 7}
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Appendix 5] clifH A
QHs# rlf2| 02) 3215-1482

H1. HS 22| sz el N, o @, 7(2t: 2026-06-22 ~ 2026-06-26)

g23c E2 Hgs3| ¥y | Wiy FRNAPE 4] OlF | AT H| 2 g3t
KR6060006G62 | = El-2246060((01)6MH-22 AAA 2026-06-22 | 2026-12-22 |2 H4AL AAA CD 1712 +24bp 1 3,000 KRW
KR381006GG64 | & L2 S H(28)2026-060/4M-F(HES)| AAA 2026-06-22 | 2026-10-22 |21 EH3AF AAA CD 1742 +23bp 1 4,400 KRW
KR380605GG61 |43 & Xl & (28)26-60](1H)12-22 AAA 2026-06-22 | 2027-06-22 |21 H3IAF AAA CD 1742 +25bp 1 200 KRW
KR310513GG69 | 7| 22 (#)26060|183A-23 AAA 2026-06-23 | 2026-12-23 |ZIH3AL AAA CD 170 &+21bp 1 1,200 KRW
KR310514GG68 | 7| 28 (H)26060|334A-23 AAA 2026-06-23 | 2027-05-23 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT +40bp 1 1,100 KRW
KR380606GG60 | =45 &XHH(28)26-60|(H)12-23 AAA 2026-06-23 | 2027-06-23 |BIH3AL AAA CD 174 € +26bp 1 1,200 KRW
KR380811GG61 |2t=4= 2F&(H)2606AH-0| H-122 AAA 2026-06-23 | 2026-10-23 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+37bp 1 600 KRW
KR380607GG69 |45 &K H(28)26-60](H)12-24 AAA 2026-06-24 | 2027-06-24 |21 H3AL AAA CD 1702 +27bp 1 1,300 KRW
KR6019459G60 |OtO|H|#| 0| 7] | &355-3 AA- 2026-06-25 | 2028-04-25 |2 E4A} OFO[H| A O|ZHI| T 1EH107H & 3 1,000 KRW
KR602378AG69 | &IBHH I E531-1 AA- 2026-06-25 | 2028-04-25 | CIHAAL AISHFH IS 1H 1070 & 3 200 KRW
KR602378BG68 |48t E531-2 AA- 2026-06-25 | 2028-05-25 | CIEHAAL MBI E 1H 1174 & 3 200 KRW
KR602378CG67 |AISHHI|E531-5 AA- 2026-06-25 | 2028-09-25 |2 E4AL AlISHHI|E 2EH37H & 3 200 KRW
KR602378DG66 |AIBH7HI|E531-4 AA- 2026-06-25 | 2028-08-25 | DIHAAL AISHFH IS 2H271 & 3 100 KRW
KR6095927G64 |$1CHFH M &576-2 AA- 2026-06-25 | 2028-06-23 |91 2 CD+55bp 3 700 KRW
KR6095928G63 | #iCH7{0{-4576-3 AA- 2026-06-25 | 2031-06-20 |A1 9122 CP+110bp 3 200 KRW
KR6174147G61 | S2|7H=289-1 AAO 2026-06-25 | 2028-06-23 |A1 912 E CP+85bp 3 100 KRW
KR6174149G69 | 22|7t=289-3 AAD 2026-06-25 | 2028-08-25 |A1 912 E CP+87bp 3 600 KRW
KR380812GG60 |2t= 4= 3 &(H)2606Xt-0| &#-153 AAA 2026-06-25 | 2026-11-25 |ZIH3AL AAA CD 17§ & +24bp 1 3,000 KRW
KR310520GG60 | 7| -2 (H)26060[153A-25 AAA 2026-06-25 | 2026-11-25 |ZIH3AL AAA CD 178 & +24bp 1 3,200 KRW
KR310521GG69 | 7| &2 (*H)26060|245A-26 AAA 2026-06-26 | 2027-02-26 |ZIH3AL AAA CD 178 & +24bp 1 500 KRW
KR310220GG63 |A226E10]010006261M(AL) AAA 2026-06-26 | 2027-06-26 |21 E3AL AAA CD 171 € +24bp 1 1,600 KRW
KR603366CG69 | FE|=&87HI E551-4 AA- 2026-06-26 | 2028-11-27 |2IE3AL RE|F ST E 2H57 2 -2bp 3 300 KRW
KR603366GG65 | 2|38 71 &551-3 AA- 2026-06-26 | 2028-08-25 |2 EH3AL L2|Z8IM T 2H27 &A-2bp 3 200 KRW
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