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

YIS SxE KEY POINT
712 A 02)3215-1437 o FMFLHH| F XX FHLAE 2D
o TFC{H| SFAH X[ +AE 57t
o TFOHH| SIAK X5 £5 £ 8 L2
I. KISSERAX|5 0]
#2#1. X AX| 5 7|7HE X2 &/72 0] ¥/YTM (FHEYUE, o9 %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE -0.16 -0.50 -2.21 -3.51 -5.20 6.94 1.70
Duration 5.27 5.32 5.67 5.80 6.10 5.32 1.75
YTM 3.95 3.86 3.53 3.12 2.65 3.83 745

= 1KY FE$AUE -0.29 -1.11 -4.55 -6.97 -10.64 2.87 1.60
Duration 8.67 8.71 9.37 9.66 10.08 8.65 2.05
YTM 401 3.93 3.54 3.16 2.63 3.58 6.86

=l FE$AUE 0.02 0.27 0.48 0.74 1.65 9.95 1.42
Duration 1.29 1.24 1.32 1.35 1.34 1.27 0.96
YTM 3.35 3.31 3.06 2.68 2.37 3.62 6.80

IPNN| FE$AUE -0.05 0.07 -0.02 -0.26 0.09 12.18 2.07
Duration 2.31 2.31 2.42 2.43 2.55 2.58 1.35
YTM 410 4.00 3.75 3.28 2.84 438 843

KOBI30 FE$AUE -0.02 0.23 0.27 0.20 0.74 9.72 1.55
Duration 1.81 1.87 1.88 1.88 1.87 1.86 1.87
YTM 3.58 3.58 3.28 2.70 2.32 3.73 6.86

KOBI120 FE$AE 0.02 0.15 0.47 0.81 1.77 9.87 1.40
Duration 0.94 1.00 1.00 1.00 1.00 1.00 1.1
YTM 3.40 3.30 3.09 2.80 2.49 3.84 7.09
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ESHYER| S —— 2K EOrxy S| AFXY KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =
X2 : KISKHEE L
&2, MAX| 5 70| F0] 3. AX|5 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%

2023-07-03 2024-07-03 2025-07-03 2026-07-03 2023-07-03 2024-07-03 2025-07-03 2026-07-03
— EE BRI =kl S0t — ST AR EnEYl S
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
XbE: KISKHEEIL A2 KISKHEEIF
2. KIS AX| 5 ME/2U7|E Duration

T& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
=i 0.66 1.55 243 3.80 13.30 8.26
N 0.61 147 2.41 3.78 7.42 2.73
Sy 0.62 1.46 2.39 3.59 10.91 3.85
sot5H 0.74 146 2.25 0.00 0.00 1.35
28Ky 0.61 1.41 2.31 3.13 6.45 1.25
7|Et=E X 0.63 1.45 230 3.41 5.13 1.60
NS 2RET) 0.63 1.52 239 3.69 9.50 2.39
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.62 1.52 2.50 3.83 0.00 1.70
A 0.64 1.48 2.38 3.71 12.94 5.25




#3. KISS XA X5 HE{/27|E YTM
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(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.174 3.591 3.741 3.923 4.291 4,031
N 3.098 3.626 3.846 4,062 4333 3.781
S 3.408 3.929 4.070 4.180 4.429 4,028
S5 H 3.025 3.576 3.737 0.000 0.000 3424
2%y 3412 3.889 4,006 4125 4.295 3.712
7|Eta-& X 3.806 4374 4432 4.405 4.646 4229
A (S EZEET) 3.672 4.243 4390 4.362 4.720 4.200
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.494 4,038 4145 4.205 0.000 3.894
A 3417 3.915 4,065 4,055 4314 4.006
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 374 ~1d 1~2d 2~34 3~54d 50| 4 HH
= Xi 471 6.40 3.58 7.93 26.83 49.45
N 0.23 0.27 0.24 0.39 0.1 1.24
SxY 248 3.21 2.69 2.26 2.87 13.51
S5 H 1.14 1.79 0.57 0.00 0.00 3.49
2y 4.84 470 1.47 0.38 0.03 11.42
7|Eta-8 X 2.66 3.66 2.02 0.89 0.02 9.25
SIMHBSEEEDS) 247 3.34 222 1.34 0.78 10.14
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.52 0.50 0.28 0.20 0.00 1.50
A 19.04 23.88 13.05 13.39 30.63 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T& 374 ~1d 1~2d 2~34 3~54d 50| 4 HH
=M 27 22 18 44 48 159
N 198 258 264 510 40 1,270
S=Xy 545 721 614 520 706 3,106
SoHEH 8 6 2 0 0 16
23Ky 502 427 133 39 7 1,108
7|Eta-8 XY 1,479 1,863 983 525 18 4,868
FNYBEREET) 553 661 399 348 314 2,275
AR (B2 ET) 0 0 0 0 0 0
ABS 459 348 111 39 0 957
A 3,771 4,306 2,524 2,025 1,133 13,759

X2 KISKHEE 7}
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H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM
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CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FE$AUE -0.040 0.080 0.060 -0.200 0.260 11.070 0.309
ESG Duration 2.190 2.200 2.270 2.290 2.190 2.380 3.110
3= yim 3.992 3877 3616 3138 2677 4157 2488
ESGREMA |+H+dE -0.040 0.040 -0.040 -0.290 0.000 10.710 0.172
Duration 2.230 2.230 2.280 2.300 2.410 2.490 3.690
YTM 3.890 3.759 3.486 3.030 2.609 4109 1.996
Hluxls=  |&839E -0.050 0.000 -0.160 -0.440 -0.250 10.940 0.297
Duration 2.370 2.370 2.450 2.520 2.640 2.710 3.100
YTM 3.968 3.830 3.564 3.119 2.701 4138 2410
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 0.65 1.48 2.40 3.54 9.90 2.54
28Ky 0.68 1.46 2.20 3.08 7.02 1.53
7|Eta-& X 0.66 1.46 2.35 3.33 5.19 1.91
AN (S EZRES) 0.64 1.53 2.39 3.70 7.97 2.16
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.63 1.54 2.51 3.82 0.00 1.86
A 0.64 1.50 2.39 3.62 8.84 2.18
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 3.400 3.903 4,038 4135 4380 3.916
2%y 3477 3.895 3.999 4228 4312 3.833
7|EtE2&X 3.678 4.233 4.360 4.359 4.439 4.181
SIMHBSEREDS) 3.645 4.211 4.362 4.363 4.591 4.157
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.448 4.006 4132 4.203 0.000 3.904
TH| 3.553 4.084 4.227 4.276 4.486 4,048
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH21: %)
& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
SxY 5.88 8.50 7.13 452 2.26 28.30
28Ky 1.29 3.27 1.15 0.02 0.10 5.83
7|Et=8x 1.71 2.85 2.12 172 0.01 8.42
A (B EZEET) 11.62 15.56 11.20 6.92 2.49 47.80
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.83 3.18 2.05 1.59 0.00 9.66
A 23.34 33.36 23.67 14.77 4.86 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S=Xy 146 216 195 150 87 794
23Ky 16 38 11 1 1 67
7|Et=8X 105 161 123 115 1 505
N BEREET) 312 376 245 220 133 1,286
SA(BREE) 0 0 0 0 0
ABS 90 97 62 38 287
A 669 888 636 524 222 2,939

X2 KISKHEE It
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H1. FU 3K 2EHS (EH2l: %)
IE 6/12 6/19 6/26 7/3 T FCHH|(BP)
S0t 1 2.975 2.975 3 33 30.0
S¢t o4 3.71 3.68 3.65 3.725 75
=7 34 3.79 3.782 3.715 3.745 3.0
=54 3.955 4.002 3.945 3.972 2.7
=1 104 4.195 417 4117 4.195 7.8
SAHHAAA 3t 4.095 4107 4077 4115 3.8
SAHHAAA 54 4218 4.265 4216 4.261 45
SAHHAAA 10 4383 4358 4303 4373 7.0
A2 : KISKHHE 7}
73, 30X SPREAD 30| (542l : 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 LA
200 ,lrh A\Lw
! _'=\V V\\n-'
20.00
0.00 T ; 0.0 -
@é& & d @N& & QP«(& o> : S d «o&& QPV& & d
,»61’ q/@' '»@, W@, ,&”" ,19'1/ ,19’» "9’» ’19’» "9’1/
AHZE : KISKHAE 7} XEE : KISKFAE 7}
H2 FU 3N A= E HE (TH21: bp)
= 6/12 6/19 6/26 7/3 o]
=31 310 SPREAD 405 38.8 40.2 45.0 48
=11 3.5 SPREAD 16.5 22.0 23.0 227 -03
=3 510 SPREAD 24.0 16.8 17.2 22.3 5.1
=31 _E4X{AAA 3YR SPREAD 30.5 325 36.2 37.0 0.8
=11 EK{AAA 5YR SPREAD 26.3 26.3 27.1 289 1.8
=1 ELX|AAA 10YR SPREAD 18.8 18.8 18.6 17.8 -0.8

Xt : KISKHAE 7}
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Kt : KISKHAE 7}
F) K& 98 : 50 3M~2y, F1 25Y~30y 22| £ &

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
[ BEI 1 24-5 — 27} 24-6
5 400
* A~ 0
: PN 300
3.5 ~ \/
3 250
2.5 200
2 150
1.5
100
1
05 50
0 0
> > > S S > > > > > S S >
6\'0 o‘b'o &'Q «99 \,""Q '{3’0 0""0 Q'VQ 0°"° 0“"0 0‘9'0 QQ"Q 6\'0
& & & o o o i i o ol ol ol i
DY DY X oY oY DY DY DY X X oy oy DY
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H9. 55 SAM HdHE (H5l: 7H, %)
UEA =Y HESE 27| 2AHE HSEag SEad

2026-06-30 | AME 531425 H2026-1(1-1) (Ah AAA 34 +420.5bp 4.205 2,632
2026-07-01 SAHKN 7| ST S H45(Ah AAA 34 DIE +2.8bp 4035 1,200
2026-07-01 | HEH|(HE 235)260|#0100-0701-1 - 14 +364.0bp 3.640 1,000
2026-07-02 AI| T = A ZAL26-07-141 AAA 2.8\ DIE +1.0bp 4203 6,000
2026-07-02 Q7| FE A S AI26-07-142 AAA 34 2IE +1.0bp 4234 2,000
2026-07-02 2™ (FY2])2026-70(2.28Y-A AAA 234 DIH -10.2bp 4010 5,000
2026-07-02 AIEME(EL2))26-070|FH22-025  AAA 184 o 4.092 3,000
2026-07-02 EX|FEixi#E610 AAA 34 g -1.8bp 4141 4,500
2026-07-02 st 21600 AAA 234 ol -10.2bp 4039 5,100
2026-07-02 ot 21601 AAA 2.8\ DIH -10.4bp 4088 3,000
2026-07-02 st 21602 AAA 34 2IE -8.8bp 4124 7,000
2026-07-02 QM EA[ZAR272 AA+ 2.8 DI -0.1bp 4218 1,000
2026-07-02 32U %7| 326077101 E-4 - 44 +410.0bp 4100 900
2026-07-02 SH 2SR EH26-17(Ah - 54 +422.0bp 4220 500
2026-07-03 2 A& & AF2026-05 AAA 34 21 +11.0bp 4270 100

XHE : KISKFAE 7t

n. =3 88z

XetF FEAY2 =11 26-38 SHULE RS 0|8 F 11X 6,7843 0| & EIRUCE O[0|M =

0 26-5 GA| 7 3369 @ RSEH 1 F|E O|RUALCE

J%-7. FUXNESS /S (Tl o8
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GorESxt KEY POINT
o[ A& chz| 02) 3215-1438 o 2UUKYA|Z: ozl ZkA CHY| ZAO| Ay E =4

2K LAY 2 0| AL A= 2917] & AL M 2|7t XKL A, 2K HE

7IEfEEM LA HATS &F ZLUCE SN} OV 2 BY|E SH2 2 ZA it 7|

Eta&X AA- FE|X 2ZBE= 14 -220bp 2 F2ZE ZAYCH 3W 8 582 242} +3.2bp, +0.5bp =

31, 2%xH 3y YTM F0| (2491 - %) a2, o{ ™l 3y YTM 0| (H2: %)
N Enby| 7|Et= 8 an+
. Inby A2 X oK =ax .
8 = A 2 AAA S 8 el 28 Man et 2 S Mas
7 |
6 - 6 -
5 -
4 - 4 l
3 w wﬁ_
2 - 2
1 -
0 : : : ‘ 0 : : : ‘
2024-07-03 2025-01-03 2025-07-03 2026-01-03 2026-07-03 2024-07-03 2025-01-03 2025-07-03 2026-01-03 2026-07-03
XtE: KISKHEEIE XtE: KISKHAHE 7}
33, 2% - nCH{H| SPREADFO0| (B9l : bp) 34, 6| ™ S 0CHH| SPREADFEO|  (THSl: 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|EF2-8 A+ - KTB 3Y
40
150 -
30 -
100 -
20 -
50 W
10 -
0 : : : ‘ 0 : : : ‘
2024-07-03 2025-01-03 2025-07-03 2026-01-03 2026-07-03 2024-07-03 2025-01-03 2025-07-03 2026-01-03 2026-07-03
XHE: KISKHAHE 7} XtE: KISKHAHEZL
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H1. 2Wxj g 0CjH] AzgE Y HEER (42l bp)
S8 25 AT E(07/03) T [ (06/26) T clH[(06/02)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 412 | 277 | 300 | 353 | -230| 00 | 00 | 00 | -04 | 70 | 55 | -00
=0 412 | 272 | 300 | 379 | -230| 00 | 00 | 00 | -04 | 70 | 55 | -00
AAA 459 | 365 | 338 | 456 | -240| 00 | 00 | 00 | -04 | 70 | 55 | -00
AA+ 515 | 449 | 472 | 537 | -240| 00 | 00 | 00 | -04 | 70 | 55 | 00

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =2F A% E(07/03) HZCH| (06/26) ™ CiH|(06/02)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
AA+ 663 | 59.9 | 427 | 1372 | -220| 32 | 05 | -10 | 34 | 87 | 40 | -10
AAO 681 | 684 | 603 | 1557 | -220 | 30 | 10 | 00 | 34 | 87 | 40 | -10
AA- 746 | 766 | 694 | 1764 | -223 | 30 | 10 | 00 | 33 | 87 | 40 | -10
A+ 110.0 | 156.1 | 184.8 | 2451 | -223 | 20 | 10 | 00 | 36 | 85 | 40 | -10
A0 1759 | 231.8 | 2483 | 2895 | -223 | 20 | 10 | 00 | 36 | 85 | 40 | -10
A- 2316 | 298.1 | 3142 | 3538 | -223 | 20 | 10 | 00 | 36 | 85 | 40 | -05

SUK| LHHS 3E 4200% A2, H F Cfb| 1X 020099 ZANCE LUK LAATE ESK| FHo

7Ete &M U2 1X 47504/_C =2, F F OiH| 2,400 3 HAUCL 7|EtgEX HAAE2 A E
A Eobob R SEACE 3= =8 AA+ S5 ST E0| 54 0| BA=0| A -6.00p2 HM THE
Ch 2HH AA- S82 REZIE 2H=2 X|H30] 0]0] 2H +185bp2 THO| O|RNX|H SFE AME

SIOHRUCE O 2 Mt FEAL WL EAIS2 2F ZESAH O 2l S EACH

~ O B HEIS! x HFS

25, F7F S8k wao0] (29 = %) d8e. F7H o Txf 20| (E491: %)

20000 , BESFN mMFXH mAAA T AA+ 10,000 - m7tE 2ol m Y m] e
8,000 -

15,000 -
6,000 -

10,000 -
4,000 1

5,000 -
2,000

o | . .

2026-06-29  2026-06-30  2026-07-01  2026-07-02  2026-07-03 2026-06-29  2026-06-30  2026-07-01  2026-07-02 2026-07-03

Xt KISKHAHE 7F AtZ: KISKHAHE 7L
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H3. F7h 2 L oig (2Hl: %, 24el)
S5 =9 wFe | gwHAZE e ok Y Ee k]
AAA A226410]0106-0629-1 3.880 DI Obp 2026-06-29 | 2027-12-29 1,700
AAA A226410]0106-0630-1 3.890 Ol -1bp | 2026-06-30 | 2027-12-30 | 4,400
AA+ ZF22026-060/12f-30 3.750 OIH -Obp | 2026-06-30 | 2027-06-30 200
AAA 7|23 (41)26070|1.5A-01 3.900 DIE +1bp | 2026-07-01 | 2028-01-01 3,900
AAA SHEEUS3 826077221 3.570 DIE -12bp | 2026-07-01 | 2027-07-01 1,100
AAA 7| P2(Th26078272A-02 3.430 DIE -11bp | 2026-07-02 | 2027-03-31 1,000
AAA 7| 28 (A1)26070]1.5A-02 3.930 0l -1bp | 2026-07-02 | 2028-01-02 5,000
AAA 7| 28 (A1)26070[2A-02(AH 3.990 OIH 2bp | 2026-07-02 | 2028-07-02 1,100
AAA B A2 2026-070|3A-02 4.070 0l -1bp | 2026-07-02 | 2029-07-02 2,000
AAA SR EU382607L-0| -3 4.070 21 Obp 2026-07-02 | 2029-07-02 4,000
AA+ ZF2:2026-070(2.32%-02 4.040 0l -1bp | 2026-07-02 | 2028-10-10 2,000
AAA 7| 428 (41)26070]1.5A-03(Ah) 3.910 Ol -1bp | 2026-07-03 | 2028-01-03 3,400
AAA 7| 28 (A1)26070[2A-03(AH 3.960 OIE 2bp | 2026-07-03 | 2028-07-03 2,800
AAA St =3826072H-0|E-15 | 3910 Ol -1bp | 2026-07-03 | 2028-01-03 1,600

XbE: KISKHAHE 7}

H4. FH o T U sig (2H2l: %, 24el)
= =9 wFel | wHAAZIE LY ok Y EL k]
AA+ SCH7H T E2104-1 4415 Ol -6bp | 2026-06-29 | 2031-12-22 50
AA- 7| 0| H| ZHI| 2 586-1(Ah 3.938 oy 2026-06-29 | 2027-06-29 600
AA- 7|0l H| 7H I 2 586-2(Ah 4337 oy 2026-06-29 | 2028-06-29 1,100
AA- 7| O|H|7H 1| & 586-3(At) 4.401 oy 2026-06-29 | 2029-06-29 300
A+ Of 2 274 | 24 302-1 4673 oy 2026-06-29 | 2027-12-29 100
A+ O 2| 274 | £4302-2 4956 oy 2026-06-29 | 2028-06-28 100
A+ of 2| =274 | 2k 302-3 4956 oy 2026-06-29 | 2028-06-29 800
AA+ S 7+=965-1 3.908 oy 2026-06-30 | 2027-06-30 300
AA+ L7+ =965-2 4177 o 2026-06-30 | 2027-12-30 500
AA+ S 7+=965-4 4282 oy 2026-06-30 | 2028-06-29 100
AA+ 7L E965-5 4282 oy 2026-06-30 | 2028-06-30 400
AA- HINHH H577-1 3.976 olg 2026-06-30 | 2027-06-30 500
AA- AL FHHE577-2 4317 oy 2026-06-30 | 2028-06-30 100
AA+ A47+E2890 4288 oy 2026-07-02 | 2029-07-02 1,500
AA+ M7+ =2891 4.289 oy 2026-07-02 | 2029-08-02 200
AA+ AMBHFHE2296-1 4.071 oy 2026-07-02 | 2027-10-01 400
AA+ AMBHF+E2296-2 4291 oy 2026-07-02 | 2029-09-03 1,000
AA+ 7 0|H| = IFt=452-1 4273 oy 2026-07-02 | 2029-03-02 2,000
AA+ A O|H| = RIFt=E452-2 4288 oy 2026-07-02 | 2029-07-02 2,000
AAO SHLEZHE304 4307 O -1bp | 2026-07-02 | 2029-07-02 1,000
AA- ZH|7H=589 4.890 OIH +19bp | 2026-07-02 | 2028-06-26 300
AA- SHLF7H I £4484-1 4286 olg 2026-07-03 | 2028-01-03 400
AA- StLEZH I 2 484-2 4393 oy 2026-07-03 | 2028-01-03 300
AA- SHLEZH I Eh484-3 4393 ol 2026-07-03 | 2028-07-03 400
AA- StLEZH I 2 484-4 4.443 oy 2026-07-03 | 2029-07-03 300

KPE: KISKHEE 7}
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=
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#or1d 3ol 2

|6

= A
§3

JK

Jlﬂl

im
o
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Hu
oy
=
2
flo
32
o

tEZIE2 &

2 HAH A oo

-|>I

@ «isrsrzo

HJE

o=
o=

oN
=

| k2t 2y

ANZ2 2Z=ME LEIGT. 2dxHet OHEZHX 2 1d 0|5t B7|28 S22 2=ME 7|

d 3aslo] Z2E9ACH 1 Yol RIS

mjo
ofM
o0z
|0
Hu
12
>
i
Rl
1

St OFZRUCE Olof et 7|EtF 8K AA+, AA- SE2| 13 Y CIE AZYEEs BF -220bp ZAE|RUCE
A87. 38M /8% F0l (E9l: 28l)
boose . “OEMREYT  meux 85y
’
100,000 -
80,000 -~
60,000 -
40,000 -
20,000 -
0 A
O @ O O DD O O A DO DD NS 00D DD
QQP 0(0'0 0(00 QbQ Qb:\’ Qb:\’ Qb:\’ 0@'\’ Qb'\’ Q‘o"\’ Q‘o"\' 0@'\’ Qb"" 0&9’ Qbﬁ' Qbﬁ' Qbﬁ' Q{o” & > a® 6\'0
& g 0"('0, 6‘3; 0"9, 0"9' 0"’6 6"6 o"'(o' &0 9 g 0"3{ 6‘/6 0"', 0"" 0"’6 $° o"' &0 9 g
O S S N SIS S SIS SIS NS S S S S S S S U S S S S
H5 ME853 HE
Ll AL HEY HAH OUTLOOK HES OUTLOOK HE
e els
AtE: ot M-8 E It KISKHHE T
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Q| ALXH : SHAIOHZI ZSHA &N SHI|E o
"It KEY POINT
uEX| < iz 02) 3215-1471 o JAMH| AR E 7| F7F A Q)|

o B|AHK| HE ArA|
SARKY A ESE

AL 7|F DAY 3 2| AAAS S 2| =10 OfH| 3| H &

1 2= CliH| 0.8bp 712t 63.7bp, AO CHH| 1bp

B[t

AtSorRALt.

AZY ST AR

331, 2| A S2[30]

1 2= C{H| 2.5bp 57t 50.9bpE Lt

357t 133bpE 7| S5+

=73 250 A 9bp O]

6.5 350
- 300
55 - AN E
45 250 AROA T E
200 AAAA TP E
3.5 ——A0
150
25 — AAO
100 apn
15 1 - 50 ——=13d
0.5 ‘ ‘ 0
2023-07-03 2024-07-03 2025-07-03 2026-07-03
AtZ : KISAHAHE 7}
H1. Y5 A=y E Y HEE (E+21: bp)
s =3 AZY E(07/03) MLl H|(06/26) HErclH|(06/05)
ak7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 507 | 509 | 369 | 51.1 | -225| 25 07 00 | -26 | 70 37 0.0
AA+ 600 | 602 | 458 | 804 | -230 | 08 0.5 00 | -38 | 68 3.0 0.0
AAO 626 | 637 | 526 | 1143 | -230 | 08 0.5 00 | -38 | 68 3.0 0.0
AA- 664 | 681 | 62,7 | 1509 | -230 | 08 0.5 00 | -38 | 68 3.0 0.0
A+ 80.8 | 106.9 | 129.9 | 209.1 | -225 | 1.0 0.0 00 | -33 | 45 15 0.0
AO 96.1 | 133.0 | 174.7 | 2551 | -225 | 1.0 0.0 00 | -33 | 45 15 0.0
A- 1232 | 178.0 | 234.7 | 3064 | -225 | 1.0 0.0 00 | -33 | 45 15 0.0

AtZ : KISKHAHE 7}
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o
rE
-
ot
>
=
ne
0%
ol
12
rlo
©
oo
\‘
(@]
19
{0
o
4}
|o
2
g
N
o
2
rlo
P
w
O
(o)}
(@]
19
{0
|o
HU
w
o
O
o
12

HESE 359 L HUEHO|E | WAmpc
AA- SHZH81-1 2026-07-01 4627 ZHEPE +3bp
AA- S”ERO81-2 2026-07-01 4.66 HE2E +3bp
A+ g9 A4-1 2026-07-01 459 s=2¥ -3bp
A+ FTYEEYA4-2 2026-07-01 4754 g4
AAA KB=&X|F63 2026-07-02 4123 JHETE -1bp
AA- St E X5 & X|F41-1 2026-07-02 4591 JHE2E -1bp
AA- ot EAtg 8 X|F41-2 2026-07-02 4.682 HERE +3bp

F) REZS S5 Lt A, ELS M9
XtE: KISKHHE L O EF A 2
H3. DAY 2Ho|oi g

HESE 359 E e HHO|Z 27|

A+ FoEEYA? 2024-07-01 3.806 2

A- St X|F9-2 2024-07-04 4642 2

A0 ZoHd4151-1 2025-06-30 5.7 1
AA+ LGRE2{2105-3 2019-07-02 1.885 7
AA- 70| E|A7t0|2t0] Z18-2 2021-07-02 2.224 5
AA- S0 74 A4305-2 2021-06-29 2.27 5
AA- SR A| AEI10-3 2019-06-27 2.276 7
AAO LGOI X[ &FH2-2(%) 2023-06-29 4196 3
AAO ALM| A 140-1 2023-06-29 418 3
AAA ot =2 X 60-1 2021-06-29 1.963 5
AAA ot= =3 K228 2011-07-01 456 15
BBB+ F4311-2 2024-07-03 4.185 2

F) FES S&2 L S|AKY, ELS A 2
AP KISKHLE Y, OS2 M &
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H4. AHFE S| ALY LA =

MESE 5% Y Y Aoy e/ 5EHOIZ 27| R
AA+ SRS 2026-07-10 JHE I +30bp 2 1000
AA+ SRS 2026-07-10 JHE I +30bp 3 1500
AA+ METH 2026-07-10 JHE I +30bp 5 500

F) 2E3 32 Lot SIAK, ELS A
XbE: KISAHAHEIE DART
JZ2. 2 AX] A =0 (91 : 9 3)

180,000

160,000

140,000

120,000

100,000 2023
L
60,000 - m 2026
40,000
20,000 +

12 28 38 48 s8 eE 72 8E 98 108 118 128

At : KISKHAE 7}

123, SIA HRTY 30|

3300000

3100000

2900000

2700000
2500000
2300000
2100000
1900000

1700000
2024-07-03

2024-11-03

2025-03-03

2025-07-03

2025-11-03 2026-03-03 2026-07-03

X2 : KISKHAE I}
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SY2 AAA SE2 TF OfH| 8.71%P

S7t8t 60.93%E AtX|UCE ASE2 2.06%P

a4t 31.0

[

ZE A B

2t M= 1.08%P =745t 31.89%, 1H~3EHE L 3.14%P 2

3%E KX, AA

LA 7.01%S AEX|QUCH £HE THY|

—

= KXIEL

rlo
=

1 o|ot

— —

__I.L

56.65%, 3E~5EHE2 0.14%P 357}t 4.28%

£ AXHen 53 o|d M= 1.93%P 5718t 7.17% 2
HS5 MK S8 78 (EHel: o &)
T2 2026-06-04 2026-06-11 2026-06-25 2026-07-02
AAA 13,538 17,168 20,866 15,435
AA 16,769 23,696 26,578 30,305
A 1,745 3,937 4,760 3,485
BBB 486 934 214 458
JUNK 27 16 79 54
Total 32,564 45,751 52,498 49,736
X2 : KISKHAHE I}
H6. 2|AIX| THEE |8 (EHl: o 8)
T2 2026-06-04 2026-06-11 2026-06-25 2026-07-02
~1y 12,005 13,087 16,179 15,863
1y~3y 13,879 24,683 31,388 28,177
3y~5y 5,720 4,927 2,176 2,129
Sy~ 1,044 3,054 2,754 3,567
Total 32,647 45,751 52,498 49,736
X2 @ KISKHAE G
4. MK SE58 78 (5491 : %) JE5. AR ZHEWI|E | E (521 : %)
3y~5
A 4Ys%y
7.0%
AA 1y~3y 5y~
60.9% BBB 56.7% 7.2%
0.9%
AAA BB+ ~1ly
31.0% 0.1% 31.9%

X2 KISKHEEIE
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J%6. SN K5 F0| (@91 of &)
N EXH

140000

120000

100000

80000

- 1 IR L | .
40000 1 M. el LU e el - i i |
o0 ULEEEEREIVEEEE L

O T T T T T T T T T T T T T T T T T T T T T T T T T

2025-07-02 2025-09-04 2025-11-20 2026-01-29 2026-04-16 2026-07-0:

At : KISKHAE 7}

B7MEBS3 HE
AL HEY HAH OUTLOOK HES OUTLOOK HE
OpZI A+ 2026-07-01 BBO BB- Stk
AZ oA 8 E It KISAHHE 7}

21



roy

X
(il

=

o
=

16,1467,

A
=
| OH

—

A
X

=1
[ |

—

—

o

2|

}

Aot= =0/ HM1E5-H12

2

A RS

=13

=
203,574,

Al

| =]

o

H=
AL
T

A

—

—

}

KEY POINT
SR EHO|

e

2]
|2 2026H|134t Y S3t=

—

02) 3215-1435
2|7})
TUUNRE
A

| 22026 1249 53 A

—

A E IO =X A

7SR

g
oftH = LAl X|OJH|F
I
A

£]

AL

o

1 %, 712t : 2026-06)

P-CBO,

27/ g Ex 3 coo
(&l

: 2026-02-01 ~ 2026-06-03)
Synthetic CDO

I PF Loan
. P-CBO
7| Ef
_—

712

400000
- 350000
- 300000
- 250000
- 200000
- 150000
- 100000
- 50000

4 7f

o

IE

KF2: KISKHAF

22

1 %, 712t : 2025-09~2026-06)

el

2026-02 2026-03 2026-04 2026-05 2026-06 2026-07

SOHE M==AY 7L AAAS

=2
[S)

Al
5,000

ALE: KISKHAHE 7L
XtZ: KISKHAHE ¢

25,000
20,000
15,000
10,000

o




H1. F7H ABS Ll $igl Tkl : 2191, %, 7|2t : 2026-06-29~2026-07-03)
7| XXt SPC MESE L 7| HAZY | LAd39 | M
X olH| 22| FHm| 2257 1-1 AAA 2026-06-30 6M 300 3.521 CALL
X olu| 22| FHmE255%1-2 AAA 2026-06-30 1Y 250 3.989 CALL
X olu| 22| FHm|E2571-3 AAA 2026-06-30 1Y6M 200 4265 CALL
ces X olu| 22 HmE2531-4 AAA 2026-06-30 2y 200 4425 CALL
X olu| 22|} o E2571-5 AAA 2026-06-30 2Y6M 150 4411 CALL
X olu| 22| FHmE25%1-6 AAA 2026-06-30 3y 100 4441 CALL
X olu|2a|FHme25%1-7 AAA 2026-06-30 3Y6M 70 4455 CALL
X olu| 22| FHme255%1-8 AAA 2026-06-30 A% 45 4469 CALL
HAETO|EX|87XHF1-1 AAA 2026-06-30 ™ 50 3.273 -
HAETO|EX|87XHR1-2 AAA 2026-06-30 1.93M 60 3.273 -
HAETO|EX|87XH71-3 AAA 2026-06-30 3M 60 3.273 -
HAETIO|EX|87AHR1-4 AAA 2026-06-30 4M 50 3.329 -
HAETO|EX|87XHR1-5 AAA 2026-06-30 5M 50 3.375 -
A ETIO| B X|87XHR1-6 AAA 2026-06-30 6M 50 3.421 -
A ETIO| B X|87XHR1-7 AAA 2026-06-30 6.96M 50 3.509 -
A ET}0| B X|87XHR1-8 AAA 2026-06-30 7.87M 50 3.597 -
I A ET}0| B X|87XHR1-9 AAA 2026-06-30 9M 50 3.686 -
HAEIO|EX|874HR1-10 AAA 2026-06-09 3y 20 4530 -
HAETO| 2 X|87XHR1-11 AAA 2026-06-09 3Y7M 10 4555 -
HAETIO| B X|87XHR1-1 AAA 2026-06-30 1Y 50 3.889 -
HAETIO| B X|87XHR1-1 AAA 2026-06-30 1Y1M 50 3.945 -
HAEIO| 2 X|874HR1-14 AAA 2026-06-30 1Y2M 50 3.991 -
SHE|Z RS E | HAEDO[EX|87AR1-1 AAA 2026-06-30 1Y3M 50 4.047 -
HAEIIO|EX|87XHR1-1 AAA 2026-06-30 1Y3M 50 4.093 -
HAETIO| 2 X|87XHR1-1 AAA 2026-06-30 1Y5M 100 4149 -
HAETIO| 2 X|87XHR1-1 AAA 2026-06-30 1Y6M 50 4195 -
HAETIO| 2 X|87XHR1-1 AAA 2026-06-30 1Y6M 50 4221 -
HAEIIO|EX|87AHR1-20 AAA 2026-06-30 1Y8M 50 4258 -
HAETIO|EX|87XHR1-21 AAA 2026-06-30 1Y9M 50 4.285 -
HAETIO|EX|87AHR1-22 AAA 2026-06-30 1Y9M 50 431 -
HAETIO|EX|87AHR1-23 AAA 2026-06-30 1Y11M 50 4338 -
HAEIO| 2 X|87AHR1-24 AAA 2026-06-30 2y 50 4365 -
HAETIO| 2 X|87AHR1-25 AAA 2026-06-30 2Y2M 50 4370 -
HAETIO|EX|87AHR1-26 AAA 2026-06-30 2Y5M 50 4363 -
HAETIO| EX|87AHR1-27 AAA 2026-06-30 2Y8M 50 4371 -
HAETO|EX|g74HR1-28 AAA 2026-06-30 2Y11M 30 4391 CALL
HAETIO|EX|87AHR1-29 AAA 2026-06-30 4Y7M 10 4462 CALL
X olu| 22| 7Hm 2257 1-9 AAOD 2026-06-30 4Y9M 130 4400 CALL
QER X o|H| 22I7Hm Z2531-10 A0 2026-06-30 4Y9M 155 4700 CALL
X o[H| 22| 7T Z2531-11 BBBO 2026-06-30 4Y9M 85 5.100 CALL
M E22026812XH31-1(Ah AAA 2026-06-30 2y 780.277 4185 -
, M E2026813%H21-1(Ah AAA 2026-06-30 2y 498.9637 4185 -
Primary CBO
M E22026812XH31-2(Ah C 2026-06-30 2Y3M 31.223 4485 -
M E2026813%H21-2(Ah C 2026-06-30 2Y3M 17.8163 4585 -

XtZ : DARTH XS AIA|AH

23



H2 X2 MBS Hdl 9 MK Ul HmHHEt (EH2l: AE, %)
ot MBS 2026-15(2026-06-26) MBS 2026-14(2026-06-23) MBS 2026-13(2026-06-16)
B wegey | wage | amzc | wH3o | wegel | amyc | wu3d | ww3gel | amyc
14 580 3.743 +45 545 3.704 +43 492 3.722 +33
2w 1,400 4,043 +38 1,700 3.970 +37 1,700 3.988 +29
34 2,100 4.181 +40 1,800 4104 +36 1,800 4.147 +28
5 500 4.291 +27 - - - 500 4.295 +26
74 - - - - - - - - -
104 - - - - - - - - -
204 - - - - - - - - -
304 - - - - - - - - -
F) W7 EA| ;O[04 ZCh Y
Az St TE S A
%4, MBS TH7|E ATl 0| (EH9l: o 9)
60,000 140,000
50,000 /\ - 120,000
/ - 100,000
40,000 2023 2
- 80,000 2024 2%
30,000 ——
/ - 60,000 | 1202523
026 A
20,000 — Ta— =<
- 40,000 BTN (L)
10,000 - \_ 20,000
0 - -0
1Y 2y 3y 5Y 7Y  10Y 15Y  20Y  30Y
KHZ : KISKHAHE 7}
&5, MBS 7|8 Ul ATy E S0 (EH9I: o ¢)
1.8
1.6
1.4
m1Y
12 7 m2y
1 - m3Y
m5Y
0.8 m7Y
0.6 = 10Y
15Y
0.2
0
MBS2026-12 MBS2026-13 MBS2026-14 MBS2026-15

Xt : KISKHAE 7}
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=

SME 3¢

4o

7

IHY

ofm

o
T

@ «isrsrzo

A ZO| A= PF Loang 7| EXHACE Sh= R RO 1509 &, LEEZ 7| XXM E Sh= R{AO|

10099, 7|Et RHEE 7| XA MO R St= X{HO| 1,632.55A 2 He | QUCH X HA|E SE| HESH0| HX|H

M X[ The] RE2F0] HEt oy METH 25,

J%le. ¥ZH ABS 7| XXH4HH QEH|E F0|

100% 8
90% 7
80%
6 mm P-CBO
70%
5 I PF Loan
60%
s Synthetic CDO
50% 4
m CHY Y| SHRO S A A
40% 3
REE
30%
2 2/ el =X 2 cpo
20%
1 7| Ef
10%
— =Y
0% 0
N Y Q N o 2 2 >
6@9 o"?)lo 6‘(?:\, 6{?,\/ o"?’:\, Qv 3 0"'60 o"('do
v v v v v v v v v
A& : KISKHAE T}
H3.MESE HE
SPCH HAH HE 7| EXpot HEY
AME2023F|3XS E51F &2 C shst Primary CBO 20260701
AE2024H 6%t 7 S22 C st Primary CBO 20260629
AE2023K 24t F &2 &2 C st Primary CBO 20260701

Xt : KISKHAE 7}



@ «isrsrzo
. al (=] =
SHI|AH : CD S CP AJR} i =7}
o 7}EChR} KEY POINT
2835 78 02) 3215-1457 o CD: sl =7} CD-28K| AZ| = i
o CP/ESTB:CP T &, ESTB A= &
LY THIIXHA Al
CDEZ[(AAAS S 374 |2)E BTt &Lt 2.92% 2 2 OHUSHRILE CD-2HH(AAAS S 3ME=
7|F) AZY EE MF 2L 4bp AT -16.6bpE OHUSIYLCEH 2 CD 2H2 I 2™ 67, 79504 &S
7|2stH ™ F CHH| 800Y ¥ S7tsIACt
CPE2[91Y, AM1SF 7I1E)= AFOH| 1bp T7t3t 3.19% =2 OHASHRALCE CP-2|AHH(AASE 3/HEE 7|
F) AZY EE MF 2O} 3bp ZATH -12bpE 7IE W, CP-CD AZH EE MFELE 1bp S7H 27bpE
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1. FUH 33 32HS

=2t E 2026-07-02 2026-06-26 2026-06-02 M Oiy| HE oiy|
US TREASURY 2Y 418 4.09 4.02 8.40 15.60
US TREASURY 5Y 424 414 414 10.70 10.00
US TREASURY 10Y 449 438 443 10.90 5.50
US TREASURY 30Y 498 486 495 11.90 2.40
DEUTSCHLAND REP 2Y 2.53 2.53 2.59 0.10 -6.00
DEUTSCHLAND REP 5Y 2.62 2.59 2.67 3.40 -5.30
DEUTSCHLAND REP 10Y 2.90 2.85 2.96 4.80 -6.50
DEUTSCHLAND REP 30Y 347 3.40 3.51 6.60 -4.20
JAPAN GOVT 2Y 1.40 141 1.39 -1.40 1.00
JAPAN GOVT 5Y 1.94 1.88 1.86 5.90 7.60
JAPAN GOVT 10Y 2.78 2.61 2.57 16.60 20.30
JAPAN GOVT 30Y 403 3.82 3.88 21.00 15.60
CHINA GOVT 2Y 1.23 1.23 1.21 0.30 2.10
CHINA GOVT 5Y 143 142 142 1.10 1.70
CHINA GOVT 10Y 1.73 1.73 1.71 0.50 2.40
CHINA GOVT 30Y 2.23 2.22 2.19 1.50 420

K& @ KISAHHE I, Bloomberg
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[=] b | E
HE HYMH ME 22X 27 HYMH ME 2E

2.13%13% g51%

14.89%

| Utilities M Financial
B Communications E Government
Consumer, Cyclical Industrial

219 379%  9.26%

7.41%

5.56%

5.56%
M Utilities M Financial
B Communications B Government
Consumer, Cyclical Industrial

Energy [ Consumer, Non-cyclical Energy [ Consumer, Non-cyclical
Technology Technology
Xt& : KISAHHE I, Bloomberg
B2 MFE CfH| ©Y xHH M 3T (E+2l: %, 712t: 26.06.22~26.07.03)
HE] 25 e 57
Financial 33.33% 29.79% 3.55%
Consumer, Cyclical 7.41% 14.89% -7.49%
Consumer, Non-cyclical 7.41% 0.00% 7.41%
Energy 741% 2.13% 5.28%
Government 20.37% 17.02% 3.35%
Basic Materials 0.00% 0.00% 0.00%
Communications 5.56% 23.40% -17.85%
Diversified 0.00% 0.00% 0.00%
Industrial 5.56% 2.13% 3.43%
Technology 3.70% 0.00% 3.70%
Utilities 9.26% 851% 0.75%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 26.06.29~26.07.03)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KDB Float 01/05/27 US DOMESTIC | USD 2026-06-29 2027-01-05 | 3.96% | SOFRRATE |  100.00MM
KDB Float 02/08/27 US DOMESTIC | USD 2026-07-02 2027-02-08 | 3.98% | SOFRRATE 50.00MM
KDB Float 05/28/27 US DOMESTIC | USD 2026-07-02 2027-05-28 | 4.03% | SOFRRATE 50.00MM
DAESEC 5 ¥ 07/06/29 EURO MTN usD 2026-07-06 2029-07-06 | 5.125% 300.00MM
DAESEC 5 % 07/06/31 EURO MTN usD 2026-07-06 2031-07-06 | 5.25% 300.00MM
KOREAN 2 07/06/29 SAMURAI JPY 2026-07-06 2029-07-06 2% 122.96MM
INDKOR 3.39 07/09/27 GLOBAL HKD 2026-07-08 2027-07-09 | 3.39% 49.72MM
WOORIB 4.34 07/09/27 EURO MTN usD 2026-07-08 2027-07-09 | 4.34% 30.00MM
WOORIB 0 10/08/26 EURO-DOLLAR | USD 2026-07-08 2026-10-08 -- 15.00MM
SHNHAN Float 07/12/27 AUSTRALIAN | AUD 2026-07-09 2027-07-12 | 4.961%| BBSW3M 41.41MM
HANFGI Float 07/09/27 EURO MTN usD 2026-07-09 2027-07-09 | 4.378% | SOFRRATE 19.00MM
HANFGI Float 07/09/27 EURO MTN usD 2026-07-09 2027-07-09 | 4.357% | SOFRRATE 41.00MM
KDB 3.73 08/07/26 EURO-DOLLAR | USD 2026-07-09 2026-08-07 | 3.73% 200.00MM
XtE : KISKHAHEZE Bloomberg
H4. 7t 0|2 AN X = (TH2l: %, 717t 26.06.29~26.07.03)
Date Name Survey Actual Prior
2026-06-30 MNI A[ZtZ PMI 55.1 56.7 62.7
2026-06-30 HAHHAAHE AH|XF7|CHR 5 94.4 91.2 93.1
2026-06-30 AMBAHE Hx| Az 123 116.4 121.2
2026-06-30 AmAARE 7|04 75.2 74.4 744
2026-06-30 TOIO|FHIDA FOIHS 7296k 7594k 7618k
2026-06-30 JOLTS Job Openings Rate - 4.60% 4.60%
2026-07-01 ADPH X} B E 120k 98k 122k
2026-07-01 S&ap 22Y 0/= HZY PMI 55.7 53.9 55.7
2026-07-01 ISM M= X|== 539 53.3 54
2026-07-01 ISM TO{ = 7HX| = 77.5 73 82.1
2026-07-01 ISM Al 32 57 56 56.8
2026-07-01 ISM 18 48.8 497 486
2026-07-01 HEX|E | 0.10% 0.10% 0.40%
2026-07-02 HNEgdads 3k 3k 7k
2026-07-02 A7t B AS(T -] 0.30% 0.30% 0.30%
2026-07-02 o FUHZ2AIZE A HY 343 343 343
2026-07-02 MUE 430% 4.20% 430%
2026-07-02 AN At 61.80% 61.50% 61.80%
2026-07-02 A M HRUS 218k 215k 215k
2026-07-02 Initial Claims 4-Wk Moving Avg - 222.00k 224.25k
XtE : KISXHAHEZF Bloomberg
H5. L{F 0| X X & (549l: %, 712+ 26.07.06~26.07.10)
Date Name Survey Actual Prior
2026-07-06 S&p =29 0|= MH|A Y pMmI 51.3 - 51.3
2026-07-06 s&p 22H 0|53 T PMI -- -- 522
2026-07-06 ISM A{H|A X|2= 54.1 - 54.5
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2026-07-06 ISM AH|A X2 714 67.5 - 713
2026-07-06 ISM MHE|A AR =2 56.8 - 57.3
2026-07-06 ISM AMH|~ 18 482 - 479
2026-07-07 ADP Weekly Employment Change - - 30.750k
2026-07-07 FA=X -$78.7b -- -$55.9b
2026-07-07 ¢ MoM - - 2.00%
2026-07-07 +Z MoM - - 2.60%
2026-07-08 MBA FEHZX} MEX| 4= -- -- 0.00%
2026-07-08 TOf Xj2 A 0.30% - 0.30%
2026-07-08 ZOj2 9 THof MoM - - 2.00%
2026-07-09 FOMC g|2|Z -- -- --
2026-07-09 A H[XFME X5 $17.500b - $20.733b
2026-07-09 M deeE HRds 218k -- 215k
2026-07-09 Initial Claims 4-Wk Moving Avg - - 222.00k
2026-07-09 HYEHAS =T AE R 1815k - 1814k
2026-07-09 7| E=Z=EHoyo) 4.20m - 4.17m
2026-07-09 7| EFEHOfO) (M ChH]) 0.90% -- 3.20%
XtE : KISXHAHEZE Bloomberg
He. F7t 5 4N X|& (E+2: %, 71Z}: 26.06.29~26.07.03)
Date Name Survey Actual Prior
2026-06-30 F=YUETHK| 5= T 2| 0.40% 0.70% 1.20%
2026-06-30 FYUETHK| 5= T | 6.50% 6.80% 5.30%
2026-06-30 20§ EOf (M THH]) 0.00% 1.10% -0.30%
2026-06-30 20 o NSA M HH| -- 1.80% -2.70%
2026-06-30 YR WS (THRH) 5.0k -1.0k -12.0k
2026-06-30 MY HHE SA 6.30% 6.30% 6.30%
2026-06-30 CPI 8| Ml & -- -0.20% -0.20%
2026-06-30 CPI &4l M| -- 2.30% 2.60%
2026-06-30 CPI HtO[Of 2 T gH| -- -0.20% -0.20%
2026-06-30 CPI HtO[Of| 2 T HH| -- 2.50% 2.60%
2026-06-30 CPl =2 EEIQ HAEZHH M| - -0.40% -0.20%
2026-06-30 CPl L2 Ea}Ql HAETH T iHH| -- 2.10% 2.40%
2026-06-30 CPI (M &CHH() 0.00% -0.30% -0.20%
2026-06-30 CPI (HACHH]) 2.60% 2.30% 2.60%
2026-06-30 CPI EU T8 M| 0.00% -0.20% -0.10%
2026-06-30 CPI EU B8 M| 2.50% 2.40% 2.70%
2026-07-01 S&P 22 H/BME S H =Y PMI 50 50.3 50
X2 : KISKHHEZL Bloomberg
B7. WF =€ dX X = (EHl: %, 712t 26.07.06~26.07.10)
Date Name Survey Actual Prior
2026-07-03 sap ZEY S MHAY PMI 46.8 - 46.8
2026-07-03 sap 2EY 52 ZE PMI 48 - 48
2026-07-06 SEF dEy| -- - -3.80%
2026-07-06 SYTF WDA HiEH| - -- 1.60%
2026-07-06 Sap =2 = ALY PMI - - 424
2026-07-07 A M A SA MoM - - 0.40%
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2026-07-07 Ar A WDA YoY - - -0.50%
07/07-07/14 ZOjE7kX| 4= HEH| - - -0.60%
07/07-07/14 ZOjE 74X 4= HEH| - -- 5.90%
2026-07-09 FAX| SA - -- 14.5b
2026-07-09 £Z SA MoM -- -- 0.90%
2026-07-09 ¢ SA MoM - - 1.20%

XtE : KISXHHE 7L Bloomberg

H8 Ft 5= FH X= (5+9: %, 7IZ}: 26.06.29~26.07.03)
Date Name Survey Actual Prior
2026-06-26 BoP Current Account Balance - $184.3b $184.1b
2026-06-27 SY7| 80| HAACHH| ™ EHH| -- 18.80% 18.20%
2026-06-27 A A Yoy -- 21.10% 24.70%
2026-06-30 M= PMI 50.1 50.3 50
2026-06-30 HIXMZEY PMI 499 50.2 50.1
2026-06-30 % PmI -- 50.6 50.5
2026-07-01 HolE=E = MY PMI 52 51.7 51.8
XtZ : KISKHHE 7L Bloomberg
H9. WF 5= 4H X|& (49l: %, 712+ 26.07.06~26.07.10)
Date Name Survey Actual Prior
2026-07-03 HOolE=E S & PMI -- -- 54
2026-07-03 glole= &= MH|2 PMI 53 - 54.4
2026-07-07 Q| g b -- -- $3442.24b
2026-07-09 PPl M HH -- -- 3.90%
2026-07-09 CPI (A CHH]) -- -- 1.20%
2026-07-09 CPl 2¥ M| -- -- 1.10%
07/09-07/15 A @Iotst & CNY YTD -- -- 9110.0b
07/09-07/15 X5 CNY YTD -- -- 17480.0b
07/09-07/15 S2t35 M2 TiEH| - - 8.60%
07/09-07/15 332 M1 Yoy - - 5.50%
07/09-07/15 E3t52 MO YoY - - 11.90%

XtZ : KISKHHE 7L Bloomberg
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IS KEY POINT

ZAs dvg  02) 3215-1475 e X|h 3= CHH| KOSPI X|5= S}, S&P500 &5.
o FZHELS € A Za, LS H3 O S7L
o ELS ¥t 3L &% B BT XEE ¢S

L S FA AR

2 Otx|2t A2} LQl 03Y, KOSPIX|SE T ChH| -322.87p 81243911, FR X4 & KOSPI200E HZF
CHH| 4.92% St2F, KOSPI= K|tk 3= ORX|8F A2 Y CHH| 3.84% SFEISHRACE
H1. MF OfH] £ X5 0| (SHSl: ZQIE)
Xl X F NEES HEE
KOSPI200 1,366.49 1,299.30 v67.19
NIKKEI225 69,360.88 69,744.07 A383.19
HSCEI 7,460.84 7,699.76 A238.92
EUROSTOXX50 6,221.55 6,360.47 A13892
S&P500 7,354.02 7,483.24 A129.22
F)EF U QISTAIE 2E AL 7|F Laotstt 22 571 HE
J81. X2 17072t F8 X5 F0| (E+): ZOIE)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
74000 T+ r 1600 8600 7 r 8000
W
72000 + r 1400 8400 + + 7000
T ——
70000 1 t 1200 8200 | === L 6000
68000 - r 1000 8000 - + 5000
66000 - r 800 7800 A + 4000
64000 - r 600 7600 - + 3000
62000 1 r 400 7400 + + 2000
60000 1 r 200 7200 + + 1000
58000 T T T 0 7000 T T T 0
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F) 22 452 lE
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SWAP:CD 9122 2d| ©8

"Rt KEY POINT

Moz aE  02) 3215-2940 e Xt = CiH| CD 22| BT
e RS 22| #EA|, CRS F2| &4SAl
o SWAP SPREAD 3}2fA|, SWAP BASIS A5 Al

= CDE 2= 2.92%2 ™ F CHH| E80|Ct RS BE|= MUtHo =z M&S

QHZE 45 FME 2L IRS Z 2|24 KTB Yield2| XH0|Ql 2E-AY AZYE= MEXO R 5t2t5)

A1, CRS =22k IRS = 2|2 A40|21 Ag HO[A|£0] B2 dSME 20K 1 F& ERUCL

g, 8 2| F0|

(THl: %)

—USDTB3Y ———USDIRS3Y ———KRW CRS3Y  =====KRW IRS 3Y

6.00%

5.00%

KTB 3Y

o W
3.00%

2.00%

1.00%

0.00%

(EH2l: %)

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

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

uUSD TB
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0.00%
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

X}0o| ——7/3/2026 6/26/2026
4.40% 0.120%
4.30%
0.100%
4.20%
4.10% 0.080%
4.00% 0.060%
3.90%
3.80% 0.040%
3.70% 0.020%
3.60%
0.000%
3.50%
3.40% -0.020%
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
2026-07-03 3.9762 3.9782 3.9545 3.9389
2026-06-26 3.9741 3.9523 3.8937 3.8573
U5 0.0021 0.0259 0.0608 0.0816
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 0.5601 0.6925 0.6484 0.516
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
XtO| ——17/3/2026 6/26/2026
4.50% 0.07%
4.00% ~_ 0.06%
3.50%
0.05%
3.00% .
2.50% 0.04%
2.00% 0.03%
1.50%
0.02%
1.00%
0.50% 0.01%
0.00% 0.00%
3M 6M 9M 1y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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H#2. KRW IRS Data (5H2l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2026-07-03 3.505 3.78 3.8675 3.9475
2026-06-26 3.455 3.725 3.815 3.8875
FU57 0.05 0.055 0.0525 0.06

2025-12-31 2.775 2.9225 3.03 3.15
HZChb| 0.73 0.8575 0.8375 0.7975
RIE : KISKHAHE 7}
aEl5. KRW CRS (EH2l: %)
XtO| ——17/3/2026 6/26/2026
4.00% 0.20%
3.50% / \ 0.15%
0,
3.00% — 0.10%
2.50%
0.05%
2.00%
0.00%
1.50%
- 0,
1.00% 0.05%
0-50% '0.10%
0.00% -0.15%
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
2026-07-03 3.04 3.245 3.335 3.475
2026-06-26 2.98 3.175 3.24 3.36
FUs 0.06 0.07 0.095 0.115
2025-12-31 2.135 2.405 2.6 2.855
| 0.905 0.84 0.735 0.62

ALZ : KISKHAE 7}
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a2l6. KTB (5+$1: %, BP)
XtO| ——7/3/2026 6/26/2026
5.00% 0.09%
4.50% [ — 0.08%
4.00% 0.07%
0,
3.50% 0.06%
3.00%
? 0.05%
2.50%
0.04%
2.00%
0,
L 50% 0.03%
1.00% 0.02%
0.50% 0.01%
0.00% 0.00%

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

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-07-03 3.35 3.672 3.745 3.972
2026-06-26 33 3.655 3.715 3.945
FU3Y 0.05 0.017 0.03 0.027
2025-12-31 2.55 2.795 2.952 3.235
i 0.8 0.877 0.793 0.737

ALZ : KISKHAE 7L

27, IRS HTH7| A=y E 0| (EHRl : %) JEl8. IRS HE7| AZYE FHHE (2 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y ® KRW IRS 5Y-3Y = KRW IRS 10Y-5Y
0.20%
’ 0.010% 0.008%
0.15% A ’u,\
A \ 0.005% -
0.10% MM
|
0.05% - 0.000%
0.00% ‘ : ‘ -0.005% |-
-0.05% -
-0.010% -
-0.10% - -0.010%
2025-07 2025-11 2026-03 2026-07 .0.015% L
K& KISKHEEIL K& : KISKHEE It
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.045% - 0.043%
-0.10% 0.040% |-
-0.20% 0.035% |-
-0.30%
0.030% I
-0.40%
050% LMY b de w 0.025% -
-0.60% | A 0.020% |
-0.70% 9
’ 80; 0.015% 0.010%
-0.60% 0.010% |
-0.90%
0.005% |-
-1.00%
2025-07 2025-11 2026-03 2026-07 0.000%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
211, KTB/IRS 30| (EH%l : %) 8112, KTB/IRS FZH HE (B2l : %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) m SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.025%
0.30%
0.020% | 0.023%
0.20%
0, =
0.10% F 0.015%
0.00% | 0.010% |
-0.10%
0.005% |-
-0.20%
0.000%
2025-07 2025-11 2026-03 2026-07 0.000%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

/ety 382 X4 = CfH| 15320|M 2 1525622 -64%, -41.95BP0HE B E3st0 23t NS
LIEFHICE 7|El 2 &3 & FE22| 42 0] 2 thH| ZME EQ/}L, dst= ZA, Q= TRESl &
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J&13. KRW/USD Swap Point 30|
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AtE : Refinitiv, Bloomberg
2114, KRW/USD Swap Point Z=0| (2l &)
e X O H| X}O| MZCfH| X}0| ——7/3/2026 ——6/26/2026 ——12/31/2025
1600 100
1550 80
1500 60
1450 40
1400 20
1350 0
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SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2026-07-03 | 2026-06-26 Xto] =2 2026-07-03 | 2026-06-26 Xto|
KRW/USD 1525.6 1532 -6.4 USD/CHF 0.801 0.809 -0.008
EUR/USD 1.146 1.138 0.008 USD/SGD 1.29 1.295 -0.006
GBP/USD 1.338 1.32 0.018 USD/IDR 17955.5 17929 26.5
USD/JPY 160.725 161.7 -0.975 USD/PHP 61.417 61.294 0.123
USD/HKD 7.843 7.841 0.002 USD/TWD 31.934 31.861 0.073
USD/CNY 6.779 6.8 -0.021 USD/SEK 9.636 9.727 -0.092
USD/CAD 1416 1.419 -0.003 USD/PLN 3.74 3.766 -0.026
AUD/USD 0.695 0.69 0.005 USD/DKK 6.523 6.57 -0.048
NZD/USD 0.573 0.565 0.008 USD/ZAR 16.185 16.494 -0.309

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

1. 7l FoaL

(EH2l: %, 2026-07-03)

B2 oie =2 =

@ «sx

43 ¢73 02) 3215-1438

(EH2l: %, 2026-07-03)

AFIH 7

U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 2.920 0.000 0.150 o= 2y 4138 0.047 -0.242
CcP90Y 3.190 0.010 -0.060 oj= 5Y 4231 0.095 0.276
=3 34 3.745 0.030 0.818 o= 10y 4.485 0.108 0.647
=3 54 3.972 0.027 0.737 oj= 20y 4.990 0.129 0.887
=31 104 4195 0.078 0.810 oj= 30y 4.986 0.129 1.059
=1 204 4.345 0.035 1.000 S8 2y 2.506 -0.019 -0.155
=31 304 4365 0.030 1.110 S E= % 2.624 0.038 0.167
Set14d 3.300 0.300 0.798 a8 10y 2915 0.067 0.477
S¢t2d 3.725 0.075 0.895 a8 20y 3.416 0.086 0.968
S0t 3d 3.800 0.050 0.818 a8 30y 3.498 0.098 1.141
A& : KIS-NET A& : KIS-NET
23 I FX|¢ (P1EY : 2026-07-03) H4. 7LY Credit Spread (E49l: %, 2026-07-03)

Fax i TFCHY| | AXCHH| =2 g TFCHH| | AXCHH|
KTB3 110.18 -0.46 -22.22 E=x AAA 4115 0.008 0.146
KTB10 106.25 -0.73 -6.5 A AA- 4426 0.008 0.166
KOSPI 8,088.34| -322.87| 3,778.71 7|Et=-8XH AA- 4.511 0.027 0.222

0 0. 0 0 23K AAA 4.110 0.005 0.110
A& : KIS-NET A& : KIS-NET
H5. ME{'H 310 CfH| Credit Spread HE ZM Top3 L&At (91 : bp, T7] : 3Y)
e ZM Top 3

- LA s HE

o= ESAL AAA -0.2

St EX|FERS AL AAA 0.5

M A|SAL AAO 0.8

St=of QI et e A7) LK RIS A AAA 0.8

MERSSA AAA 0.8

el e Fo R o AAA 0.8

DT A RE|SA AAO 0.8

stmsESAL AAA 0.8

QA Al Z A} AAO 0.8

MU SSA AA+ 0.8

Stm s A TS S AL AAA 0.8

St= XA S AL AAA 0.8

LA = AT LS AL AAO 0.8

GBI | HER RS AL AA+ 0.8

S DS A AAA 0.8

ERZA|SAL AAO 0.8

HE A SA} AAO 0.8

SHEEA|SA AAO 0.8

MEFH T ASAL AAA 0.8

e QI TS AL AAA 0.8

T SHYHEIWLIA AA+ 0.8

N
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AHIE

BEINLSA AA+ 0.8
AN SEIA AAA 0.8
St EE ZA} AAA 0.8
ot A A CHX| S T AAA 0.8
L2 AtaotE AL AAA 0.8
L SAL AA+ 0.8
BHEEEILSA AA+ 0.8
SASGA A S A} AA+ 0.8
SFEGA A SA AA+ 0.8
TEHINLSAL AA+ 0.8
THELY AAA 0.8

St Xpabe| S AL AAA 0.8
O =Z LTI A AAA 0.8
SALZA|SAL AA+ 0.8
St M FSA AAA 0.8
St =m0l EZA AAA 0.8
ShRTtA T AL AAA 0.8
AAHEZA|SA AA+ 0.8
I E S AAA 0.8
70|17 7H | BBB+ 2.5

7| 24Ol A0 2.5
RO7oE A+ 2.5

Ol 2| 2= 74 m| & A+ 2.5
ot E XN I & A0 2.5
AX|FH o] AO 2.5
M OFO| O tH A M H| AT 2| Of A+ 2.5
H 2 M G| A AIHO| & A H| A A+ 2.5
of F=27Hm| & A0 2.5
ClH| 7R & BBB+ 2.5
ot=70 o] & A0 2.5
ZEAHtALTHO| & A H| AT 2| OF A+ 2.5
H| M A 0| 7] | & AA- 2.7
Ofo| A7) m| & AA- 2.7
A2 70 I E AA- 2.7

Ipe A A AA- 2.7
7lO|H| 7] m| & AA- 2.7
Ao E AA- 2.7
Ofo[H|Z o| 7} m| & AA- 2.7
ShLE7H I S AA- 2.7
LEla8huE AA- 2.7
XlolH| 2| 7 m 2 AA- 2.7
Ol 2 off 71 ] AA- 2.7
dlofo|X| s m| & AA- 2.7
SC|IIE AA+ 32

R B i AA+ 3.2
AolHZ2IZtE AA+ 3.2
27t AAO 3.2
SHLEFLE AAO 3.2
ste AA+ 3.2
ABHItE AA+ 3.2
HIMNZLE AA+ 3.2
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FAoH Lz E| A- -1.0
R R A0 -1.0

KBZH AA+ 0.8

IXggda AA- 0.8

DLO|HM] AA- 0.8

NGES AA- 0.8

ZAZ AA+ 0.8
ERNNVEREEE AA- 0.8

LGOI X|&FM AAO 0.8

HD3ICH AA- 0.8

HDTICH YA EE AA- 0.8
RHEFE AAO 0.8

ZO| MM Z2p A AA- 0.8

HLZH= AA- 0.8

O] 2§ oi| A K A28 AAO 0.8
HHUX|E O AAO 0.8
529 AA- 0.8

LE2HOf| J X| M H| A AA- 0.8

TFZ=0f| L K| A H| A AA- 0.8

S JBEEX|F AA+ 0.8
2 dHO| R 2R A AAO 0.8
kel PN AAO 0.8

X|Of| A0 L K| AAO 0.8
AMAMEH AA- 0.8
SIZELO|O{OHE| A= 2 X| AAO 0.8
SKX| QM E 2 AA- 0.8

o|OIE AA- 0.8

AFOFAF AA- 0.8

Hz| =2 8X|F AAO 0.8

FIETETR =N AAO 0.8

/0| o AA+ 0.8

NC AA- 0.8

M LMY AAO 0.8

SKO| .=tjjo| M AAO 0.8

LG ZH|H AA- 0.8

= AA- 0.8

EEL AA- 0.8
ZAIOIELYN Y AA- 0.8

ALMA AAO 0.8

CJ ENM AA- 0.8

XtE : KISKHAHE 7}
H6. ME{"¥ F 1 CiH| Credit Spread -5 2 M| Top3 L3WA} Tl : bp, BH7] : 3Y)
2u kM| Top 3

= HESH AL 8 HE
SAHKNI|YTIS ST AAA 1.3
A7\ ZE A Z A AAA 13
HADEZAL AAA 13

DO A|ZHE| A} AAO 0.8
SH2 S QI QI TR A| 7 2R &I 2 AL AAA 0.8
MNERMETA AAA 0.8

St=dsl S St AAA 0.8
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> R
A2 70 I B AA- 2.7
70| H| 7] | AA- 2.7
o ENCC BBB+ 7.5
sHIFBA=F AAA 3.0
BNKZ &XIF AAA 2.5
iME8X|F AAA 2.5
StLta &A1 F AAA 2.5
KBE8XIF AAA 2.5
St e AAA 2.5
71|0[ E| AAA 2.5
St S A Y AAA 2.5
S{ARY 7| O| E| A K| AAA 2.5
SKEH = AAA 2.5
N PNE=PN, AAA 2.5
7|0t AAA 2.5
sl E S AAA 2.5
Shm M S AAA 2.5
st EHEYH AAA 2.5
Aota X[ F2| A AAA 2.5
feF8sAF AAA 2.5
RS HSE AAA 2.5
ot 4= AKX H AAA 2.5

AR : KISKPAE I}
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Appendix 2] SMMAHHS X MESE dE
St7| ¥ X 02) 3215-1435
H1. ALY
BEIE 5% EC R 7Y ZI|dMY AH|E
e s
H2 3AHMESE HE ol (712} : 2026-06-26~2026-07-03)
S|Ate e z= SFHZEUY ehil NICE e1%
o | oz | S& "oty sa "oty sa "ot
sojAmey| o4 2026-06-26 | BOND | A0 A+ A+ | 2026-06-26
sojAme| o4 2026-06-30 | BOND | A0 A+ A+ | 2026-06-30 A0 | 2026-06-30
sitiRm ol 2026-06-26 7| 2S5 A0 A+ A+ | 2026-06-26
OFZIAHY 2026-06-30 | BOND | BBO BB- BB- |2026-06-30
St XpAHAIER 2026-06-26 | BOND | A0 A- A- | 2026-06-26
SKC|QHT| 2026-06-30 | BOND | BBBO | BBB- BBB- | 2026-06-30
SHLERFAFAIE 2026-06-26 7| Q&5 A+ A0 A0 | 2026-06-26
EQEEIES 2026-06-26 | BOND | A+ AA- AA- | 2026-06-26
A 2026-06-24 | BOND | BB+ BBO BBO | 2026-06-24
A 2026-06-29 | BOND | BB+ BBO BBO | 2026-06-29
o2t EO & 2026-06-26 | BOND | BB- B+ B+ |2026-06-26
S| RHAHAIE 2026-06-26 7| 2S5 A0 A- A- | 2026-06-26
SKE A 2026-06-29| BOND | A0 A- A- | 2026-06-29
AME2023KM2XHR)1-2 | 2026-07-01| ABS C D D |2026-07-01
AME2023KM2XHR)1-3 | 2026-07-01| ABS C D D |2026-07-01
AME2023K3%HR)1-2 | 2026-07-01| ABS C D D |2026-07-01
A0 X| 20| Of| L K| M1 XH(R)| 2026-06-29 | ABS A0 A- A- | 2026-06-29
ME2024K6XHR)1-2 | 2026-06-29| ABS C D D |2026-06-29
SIfREHHO|MEYA | 2026-06-30 | BOND | A- A0 A0 | 2026-06-30
Ol A0f L4 X| L 2IM[2K | 2026-06-29 | ABS A0 A- A- | 2026-06-29
Hil 2 E 0f| O| K| 2K} 2026-06-30| ABS | BBBO | BBB- BBB- | 2026-06-30
A 0| = F H 1kt 2026-06-30| ABS | BBBO | BBB- BBB- | 2026-06-30
H3 3\l M85 HE g (712 : 2026-06-26~2026-07-03)
= -
T2 UHE oty 55 om'w;ﬁmqﬂﬁ g; sHME | NICE | 3t7|™"
Hy QA 2026-06-24 BOND BB+ BBO BBO BBO
Hy 2| XpLHAE 2026-06-26 RaE = A0 A- A- A-
Al EAFEZR 2026-06-26 RaE = A+ A+ A+
Hy stjRme ol 2026-06-26 71988 A0 A+ A+ A+
Hy SHLERFARAME 2026-06-26 lgsaE A+ A0 A0 A0
A LSHESA 2026-06-26 lgsaE BBB+ | BBB+ | BBB+ BBB+
A e ES 2026-06-26 BOND AA- AA- AA- AA-
At SO EE 2026-06-29 J1ds= A- A- A- A-




A Ciotsl& 2026-06-29 J1ds= BBB+ | BBB+
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64



@ «sH

Al

—

Gt

2026-07-10  |JBE8XIF31-1 2025-07-10 1Y 20,000 AA+
2026-07-10 |F4HFYE9-2 2024-07-10 2Y 47,000 BBBO
2026-07-11  |SKO| -t 0| 413-1 2023-07-11 3y 220,000 AAO
2026-07-11 |O}O|F0{5CB 2023-07-11 3Y 5,000
2026-07-07 | IOl O] X| HX| A| O Kf2-1 2025-08-26 10m 11d 10,000
2026-07-07 | ZOLC|O|EHS5 2026-05-07 2m 2,000
2026-07-07 | FE2{ALO0|EX|6071-19 2021-12-07 4Y 7m 100 AAA
2026-07-08 | FEEZESAIMBS2016-14(1-6) 2016-07-08 10Y 50,000 AAA
ABS 2026-07-09 | FEZESAIMBS 2024-14(1-2)(Ah) 2024-07-09 2Y 130,000 AAA
2026-07-09 |2tolofjoj=2 A6 2025-07-09 1Y 1,300
2026-07-09 | FEFESAIMBS2021-15(1-4)(Ah) 2021-07-09 5Y 510,000 AAA
2026-07-10 | =R O 2K SXA13-3 2025-04-02 1Y 3m 8d 690 AAA
2026-07-11 | FEFESAMBS2023-19(1-3)(Ah 2023-07-11 3y 160,000 AAA
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Appendix 5] oA B
rE 3 2] 02) 3215-1482

H1. HS22|AH Siss chel 0, o |, 7]t : 2026-06-29 ~ 2026-07-03)

F83c 559 H8E53 w¥y | Wiy FRNAE A olF | L¥IY b3 £3t
KR6005272G64 |OFO| ¥ 347-060|(H)12A-29 AAA 2026-06-29 | 2027-06-29 | 2IE3AL AAA CD 1712 +30bp 1 400 KRW
KR6029885G63 | ¥ CH7H I E&2104-2 AA+ 2026-06-29 | 2031-12-22 [91¥ 2 CD+46bp 3 150 KRW
KR380814GG68 |5 &t 27| 3 (H)2606A-0|E-183 - 2026-06-29 | 2026-12-29 | E3AF AAA CD 17H&+23bp 1 1,300 KRW
KR603366HG64 | 22| &7Hm|E552-1 AA- 2026-06-30 | 2028-05-30 | L H3AL L2|38HLE 191170 3 400 KRW
KR603366)G62 |2|a 871 E552-2 AA- 2026-06-30 | 2028-07-31 |2IE3A L2[F NI T 2174 3 100 KRW
KR603366KG69 | 2|38 I E552-3 AA- 2026-06-30 | 2028-08-30 |2IE3A} L2[F NI S 2H27H A 3 100 KRW
KR609592CG62 |$ALHHHH577-3 AA- 2026-06-30 | 2028-06-29 | I HW4AL SICHFHA 21 3 200 KRW
KR609592DG61 |H A H577-4 AA- 2026-06-30 | 2028-06-30 | 2IH4Al SICHAH A 2'H 3 400 KRW
KR6192533G65 |&F222026-060|(H)12-30 AA+ 2026-06-30 | 2027-06-30 | 21 H3AL AAA CD 170 & +33bp 1 300 KRW
KR6065906G62 |#CH7H=965-3 AA+ 2026-06-30 | 2027-12-30 |1 H4AL HCH7LE 1671 & 3 200 KRW
KR354401GG70 |FEiE 83 AF289(H)(Ah AAA 2026-07-01 | 2027-07-01 |21 H3AL AAA CD 174 & +27bp 1 1,600 KRW
KR381001GG77 |& a8 H(2%)2026-070|1Y-A(HS) AAA 2026-07-02 | 2027-07-02 |21 H3AL AAA CD 174 & +27bp 1 2,900 KRW
KR6000031G75 |<2|2230-07-0|(#)5M-Z-03 AAA 2026-07-03 | 2026-12-03 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+40bp 1 2,000 KRW
KR380804GG78 |3t= % a8 (#H)2607CH-0| &-335 AAA 2026-07-03 | 2027-06-03 | 2 E3AF AAA CD 1712 +24bp 1 1,400 KRW
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