(\ KISXFAHE 7}

KIS WEEKLY 11993 2026.08.14

PART 1 =Ll / sl 2|x{f&

29| Fa|%o0|

INDEX KIS M & X[ S ESGX|5= 30| 3
—_—l2 |22 — 0|27 E2E
23 RIE 2N Hhe 3 oM 55 g e
5 '\_\_' :
=8 SR M|, TR ZA| 13 4 M
3 -~
S| AFRY DH7| 7t S XA 17 2
1
ABS/MBS MBS 2026-20 234 21 e e e e e e e e
AN R S A A A
B A LA
CD/CP CD A|Z 2l ZEA SICP A 2l 37t 24
% o " " T =2 &F
Sl | XA =7/h-77t ot2H0f| O] I xi=ze St Sfa 28
ENES 8/14 S
PART 2 opd & & £0F 2y 3.695 0.100
- 27 3y 3.795 0.118
ELS 2026'3 8 =M KOSPIX|=& 6977.94E O+Zt 34
23 10Y 4310 0.155
SWAP CD91YE 52 001% &5 38 KRW IRS 3Y 3850 0.125
CD 91D 2.940 0.010
MARKET VIEW CP 91D 3.180 0.000
ELS 20264 7€ ELS Al 44 Call 2.800 0.040
APPENDIX N
sieael s
= =1 al H =33
1 38 22| U Credit Spread HE 3% 54 e 8/14 e
2 SHYAIYY U MESF Y 58 0|2 2y 4151 -0.041
" o= sy 4329 0.012
3 ABCP, ABSTB 7| X X4 $gt 59
oj= 10Y 4.656 0.052
4 FUA WA 65 £9 2y 2778 0.070
5 HEp| 2rslsi st 68 =Y 107 3.147 0.055
32y 1.232 -0.012
=3 107 1.682 -0.020
Compliance Notice
|
2 X2 YA 040 oot HiZE= A2 M N0 EXHUE| HUJt = ENSS S22 Y E NEYLCHL & XM= +=EE
&2 ZAS| EItAtz & Al2(g otot HE 25 E 017l Ao, PAE O XAt2o| Fado|L S B8Y == USLICH WEtA, DA
= & N0 L8O ofs sl X el FXrAel Autol CiSte ofifst MU X|X| t&L|CH 2 X2t #EE 2O ¢AT L8 X Datas
Ct

SHALZE S 38HE KIS-Net & bond.cokrOl A =3|7F 7Hs R LI Lt



@ wsrimt

Executive Summary

KISS S H X+ % ESGX| = 0|

INDEX

. MZECfE| 2 KK

7
Klo

o FECHH| BA X% X 2048 22

fof

H
alll]

b

« 7 O] CPI

M 2EM|, TR Z A

DAY

10
Hl

<l
1|

—_

Ml

K

il
~d

b

:I'I'

MBS 2026-20 3

ul

o SIAMKE A=

ABS/MBS

o MBS 2026-20 2t

N
Klo

Cbh/CP

o CP/ESTB : CP 32 Z 71 ESTB EHZ W ZIt CP-Z|AHR AT = 57t

=7t-77t St=tofl 0] =z 3= 2|

o 2/ ™A

KH

20264 82 ER|F KOSPIX|3+= 6977.942 OfZt

ELS

o X|'th 3= CH{B| KOSPI X|5= &5, S&P500 &5.

~
Klo

4o

3

<0

2] 0.01%

o X|t 3 CH| CD 32| 0.01% &5
o IRS 22| 45 A, CRS 22| &4SA

o

O
Sl

CD 91

SWAP

o SWAP SPREAD SI2tA|, SWAP BASIS St2fA|



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

Y7t Ext KEY POINT
712 A 02)3215-1437 o FMFLHH| F XX FHLAE 2D
o TFC{H| SFAH X[ +AE 57t
o TECHH| SIARKY X3 £5 98 Za
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w 1™ 3M 6M 1Y 3y Inception

SR | FHSUE -0.38 0.20 -1.26 -2.94 -5.90 7.14 1.69
Duration 5.10 514 541 5.63 6.04 517 175
YTM 4.01 411 372 3.30 2.62 3.96 7.45

= XY FHoE -0.75 -0.19 -3.08 -6.39 -12.06 2.98 1.57
Duration 8.38 8.47 8.91 9.28 9.92 8.38 2.05
YTM 411 418 3.82 3.35 2.60 3.76 6.86

Eotxy FHoE 0.01 0.39 0.67 0.94 1.70 10.06 1.43
Duration 1.29 1.32 1.27 1.31 1.28 1.24 0.96
YTM 3.40 3.48 3.15 2.78 2.31 3.70 6.80

L=IPNPA| FHoE -0.04 0.57 0.42 0.24 0.02 12.38 2.08
Duration 2.29 2.28 2.35 2.45 2.50 2.54 1.35
YTM 415 426 3.86 3.46 278 445 8.43

KOBI30 FHoE -0.02 0.49 0.57 0.57 0.79 9.89 1.56
Duration 1.87 1.84 1.85 1.83 1.84 1.83 1.87
YTM 3.61 372 341 3.00 2.27 3.80 6.86

KOBI120 FHoE 0.03 0.38 0.61 1.06 1.89 9.91 1.41
Duration 0.99 0.97 0.99 0.98 0.98 0.97 1.11
YTM 3.46 3.50 3.13 2.92 247 3.85 7.09
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AtZ: KISKHHEIE

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

= XY 0.57 1.45 235 3.71 12.92 7.92
N 0.59 1.43 2.36 3.75 7.30 2.71
Sy 0.62 1.45 2.39 3.57 10.79 3.77
S5 d 0.65 1.37 2.16 0.00 0.00 1.28
28Ky 0.62 1.42 234 3.04 6.38 1.26
7|Et=E X 0.63 1.46 233 3.38 5.22 1.58
NS 2RET) 0.60 1.48 238 3.63 9.41 2.35
AN (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.62 1.48 2.46 3.84 0.00 1.74

A 0.61 1.44 2.35 3.64 12.60 5.04




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

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 3.242 3.557 3.748 3.966 4.497 4.161
N 3.215 3.600 3.847 4,095 4431 3.823
S 3.462 3.828 4.030 4203 4599 4.051
S5 d 3.076 3.556 3.763 0.000 0.000 3.445
2 Xy 3.428 3.767 3.958 4133 4373 3.660
7|Et=8* 3.824 4.241 4.363 4422 4.791 4.165
A (S EZEET) 3.779 4170 4381 4416 4.861 4224
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.560 3.935 4107 4243 0.000 3.898
A 3.468 3.835 4034 4.090 4515 4068
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
72 374 ~1d 1~24 2~34 3~54 50| 4 A
= Xi 4.60 6.39 3.97 8.01 26.18 49.15
N 0.21 0.27 0.24 0.38 0.10 1.21
SxY 2.49 3.10 2.95 2.23 2.78 13.55
sot5H 1.10 1.87 0.61 0.00 0.00 3.58
28Ky 4.95 4.94 1.41 0.36 0.03 11.69
7|EtE & X 2.70 3.75 1.98 0.83 0.02 9.28
A (S ZEET) 2.35 3.40 2.26 1.31 0.75 10.07
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.46 0.50 0.31 0.20 0.00 1.47
A 18.85 24.24 13.73 13.32 29.86 100.00
XbE: KISKHAE 7}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T2 374 ~1d 1~24 2~34 3~54 50| 4 A
=M 26 22 19 44 49 160
N 198 258 266 508 40 1,270
Sy 566 697 634 515 704 3,116
sot5H 8 6 2 0 0 16
23Ky 506 439 119 37 7 1,108
7|Eta-8 XY 1,488 1,913 966 498 16 4,881
FNYBEREET) 525 664 395 349 309 2,242
AR (B2 ET) 0 0 0 0 0 0
ABS 443 343 110 40 0 936
A 3,760 4,342 2,511 1,991 1,125 13,729

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$AUE -0.030 0.600 0.470 0.380 0.300 11.350 0.315
ESG Duration 2.150 2.150 2.220 2.290 2.170 2.330 3.110
e YTM 3.998 4.140 3.719 3.336 2.633 4221 2.488
ESGREMA |+H+dE -0.040 0.590 0.400 0.330 0.050 11.000 0.177
Duration 2.190 2.190 2.240 2.280 2.420 2.430 3.690
YTM 3.879 4.031 3.585 3.231 2572 4.169 1.996
HluX|s  |&XH$dE -0.050 0.550 0.300 0.150 -0.260 11.260 0.302
Duration 2.320 2.320 2.390 2.480 2.620 2.670 3.100
YTM 3.964 4105 3.662 3312 2.666 4213 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 0.66 1.49 2.39 3.51 9.82 249
2%y 0.74 147 235 2.99 6.96 1.47
7|Eta-& X 0.66 1.49 239 3.27 494 1.86
AN (S EZRES) 0.60 148 237 3.64 7.92 2.12
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.63 1.50 2.47 3.83 0.00 1.88
A 0.63 1.48 2.39 3.58 8.77 2.14
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 3.466 3.804 3.994 4.150 4538 3.903
28Xy 3.538 3.771 3.963 4234 4399 3.746
7|Et= & X 3.709 4110 4.299 4369 4503 4113
SIMHBSEREDS) 3.747 4.139 4.356 4418 4.712 4174
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.497 3.897 4.095 4.241 0.000 3.899
TH| 3.627 3.991 4.196 4.311 4.623 4,037
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
SxY 6.15 8.07 7.75 438 2.15 28.50
28Ky 1.83 3.77 0.95 0.02 0.09 6.65
7|Eta-8 XY 1.95 2.84 1.96 1.58 0.02 8.35
AN B EEES) 11.01 15.56 11.29 6.69 2.36 46.92
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.49 3.23 2.29 1.56 0.00 9.57
A 23.43 33.46 24.24 14.24 463 100.00
XFE: KISKHAE T
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54 5E0]4 HH
Sy 158 204 204 150 85 801
23Ky 20 41 12 1 1 75
7|Et=8X 122 158 116 107 2 505
N BEREET) 298 377 242 220 130 1,267
AR (B2 ET) 0 0 0 0 0
ABS 84 98 66 39 287
A 682 878 640 517 218 2,935

X2 KISKHEE It
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H1. FU4 33X SEIHE (THl: %)
= 7/24 7/31 8/7 8/14 HZCHH|(BP)
Sot14 3.31 3.26 3.235 3.23 -0.5
ot 2 3.805 3.67 3.635 3.695 6.0
=7 34 3.952 3.76 3.747 3.795 48
=54 421 4.02 3.965 4.042 7.7
=1 104 4.445 4.262 4.215 431 95
SAHHAAA 34 4297 4.1 4,075 4.108 33
SAHHAAA 54 4.501 4308 4.253 4326 73
SAHHAAA 104 4626 4.443 4.396 4.488 9.2
A2 : KISKHHE 7}
J&3. 30X SPREAD 0| (£l : bp) 34, E4XAAA SPREADZFO0| (5421 : bp)
3_5 SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0

200 - p—

un P g M N

20.00

0.00 T 0.0 :
Q‘b'\y \,""\y N d N d & d D°°¢ ,'»“’”v ¥ ” g ” 9°°¢
& & & 5 g g & R 5
AHZE : KISKHAE 7} XEE : KISKFAE 7}
H2 FU 3N A= E HE (TH21: bp)
= 7/24 7/31 8/7 8/14 M|
=31 310 SPREAD 493 50.2 46.8 51.5 47
=11 3_5 SPREAD 25.8 26.0 218 247 29
=3 510 SPREAD 235 24.2 25.0 26.8 1.8
= 11_E=X{AAA 3YR SPREAD 345 34.0 32.8 313 -1.5
=11 EK{AAA 5YR SPREAD 29.1 28.8 28.8 28.4 -04
=1 ELX|AAA 10YR SPREAD 18.1 18.1 18.1 17.8 -03

Xt : KISKHAE 7}
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J%s. XIE, SSMAAA £ 3H HFH F2HEE (€91 %, bp)
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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)
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H9. 2F SN FdHE (2l 7H, %)
UEA =Y HESE 27| 2AHE HSEag SEad
2026-08-10 EX|FEiX]H624 AAA 54 218 0.3bp 4.249 1,800
2026-08-11 EX| e H625 AAA 504 DIE +5.4bp 4.826 1,000
2026-08-11 St ItAZALST0 AAA 2 2IE +1.0bp 3.903 1,000
2026-08-11 HEB L A S AR026-2(Ah) AAO 14 DI +14.0bp 3.928 800
2026-08-11 HEH & A| B AR2026-3(AH AAO 24 2IE +13.0bp 4206 200
2026-08-12 TIPS TR 455 AAA 34 2E -2.0bp 4107 2,000
2026-08-12 FEISESAR96(AN AAA 2,54 2IE +1.0bp 3.980 1,400
2026-08-12 st 21608 AAA 2 DI +4.2bp 4.000 800
2026-08-12 sH= 21609 AAA 34 2IE +6.0bp 4220 700
2026-08-12 st 21610 AAA 54 DIE +2.9bp 4410 500
2026-08-12 Q1™ 83 At2026-01 AA+ 3 21 +7.0bp 4310 200
2026-08-14 | FEHZEIAIMBS 2026-20(1-1)(At AAA = =1 +350bp 3.754 601
2026-08-14 | FEHFESAMBS 2026-20(1-2 AAA 2 =3 +32.0bp 3.934 800
2026-08-14 | FEAZESAIMBS 2026-20(1-3 AAA 34 =1 +250bp 4.034 1,100
2026-08-14 | TEHZESAIMBS 2026-20(1-4)(At AAA 54 =1 +29.0bp 4302 1,200
2026-08-14 S EHINLSAR2026-42|(5) AA+ 24 DIH +7.0bp 4140 600

Xt=E : KISKHHE 7}

6-58 SHMCE RSS2 O|EH &

20 7,8540| FSEIRULCE OO =
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XEE : KISKHAE 7}
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B Lt olof mat 2
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SHRHAAA 19 T3S A

AEtS Fpcl EAl oFS
™ Z= C{{H| 0.5bp SH2tZHCE
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M F CfH] 1.8bp ZALUCE AA- 13 AT Y EL 697bpE M F CHH| 1.0bp ZAEQCH, 3F AT
= 72.6bpE ™ F CHH| 1.0bp FAE|RUCE
d&1. 28X 3y YTM F0| (5491 : %) J&2. oFxH 3y YTM 0| (EH: %)
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5 -
7 ! “M
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2 | 2 -
1
0 0
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Rt KISKHAHE 7F ALZ: KISKHAHE 7L

33 28 I 0CHH| SPREADZEO0| (T4 : bp) 24, oM =2 DCHH| SPREADZEO|  (£H: bp)

LS XY 3v- KTB 3Y S XH- KTB 3Y 7| E}F2 8 X AA+- KTB3Y
507 23Xl AAA- KTB 3Y S8k AA+- KTB 3Y 200 w 7|EF2 8 XHAA- - KTB 3
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H1. 2¥xj S 0CHH| A E A HEE (42l bp)
= 25 AZH E(08/14) T rliH|(08/07) M| (07/14)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M 369 | 227 | 287 | 345 | 30 | 00 | -05 | 00 | -43 | -45 | -1.0 | -05
52 369 | 227 | 292 | 371 | 30 | 00 | -05 | 00 | -43 | -45 | -1.0 | -05
AAA 441 | 325 | 325 | 448 | 30 | 00 | -05 | 00 | -38 | -45 | -10 | -05
AA+ 497 | 409 | 459 | 529 | 30 | 00 | -05 | 00 | -38 | -45 | -10 | -05

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
= 25 AZH E(08/14) T rliH|(08/07) M| (07/14)
2t7| 1Y 3y 5y | 1oy | 1y 3y 5Y | 10y | 1Y 3y 5y | 1oy
AA+ 617 | 541 | 426 | 1369 -05 | -1.8 | -05 | 00 | -80 | 68 | -1.0 | 00
AAO 625 | 631 | 602 | 1554 | -05 | 20 | 00 | 00 | -90 | 63 | -1.1 | 00
AA- 69.7 | 726 | 688 | 1761 | -10 | 1.0 | 00 | 00 | -90 | 50 | -1.1 | 00
A+ 105.1 | 152.1 | 1837 | 2448 | 10 | -10 | <10 | 00 | -90 | -50 | -1.0 | 00
A0 1710 | 2278 | 2472|2892 | 10 | -10 | -05 | 00 | -90 | -50 | -1.0 | 00
A- 2269|2941 313.1/3535| 10 | -10 | -05 | 00 | -88 | -50 | -1.1 | -03

M F CfH] 1 10094 ZAYCE FM2W F4 W0l 0|R0jHO

JIEte a8 HHH2 1= 4400922, M = OfH| 2,000 ™ HARUCE 7|Elg8M ZHAE2 AT &8

HAMZE LIEFLHH T AR7|HE 28 g0l Mt AN 2B YEE LIEIHD e A2 2 Eotelrh &

—

75 F7H 23X LW F0| (2] = %) d76. F7H o Mx| L33F0| (EH2l: %)
20000 , BESFN mMFXH mAAA T AA+ 6,000 - m7tE 2ol m Y m] e
5,000
15,000 -
4,000 1
10,000 - 3,000 -

- 2o |

5,000 4
> .
0 - 0 T T T

2026-08-10  2026-08-11  2026-08-12  2026-08-13  2026-08-14 2026-08-10  2026-08-11  2026-08-12  2026-08-13  2026-08-14

Xt KISKHAHE 7F AtZ: KISKHAHE 7L

14



23, FZ2F 2| 2 g (Hl: %, 248)
sa 83 Wil | dPAmE L 271 ERE
AAA 7| 23 (41)26080]1.5A-10 3.730 Ol -1bp | 2026-08-10 | 2028-02-10 1,800
AAA A226410]0200-0810-2 3.780 Ol -1bp | 2026-08-10 | 2028-08-10 1,400
AAA A2264120006-0810-1 3.200 Ol -4bp | 2026-08-10 | 2027-02-10 1,300
AAA AMBH23430-08-0]-1.25-A 3.750 DIE +2bp | 2026-08-10 | 2027-11-10 5,000
AAA ShLE2349-080[22F-10 3.820 Ol -3bp | 2026-08-10 | 2028-08-10 5,000
AAA 7|28 (41)26080[2A-11 3.850 DIE +5bp | 2026-08-11 | 2028-08-11 2,800
AAA A226410]0106-0811-1 3.780 DIE +3bp | 2026-08-11 | 2028-02-11 1,900
AAA A226410]0206-0811-2 3.940 DIE +5bp | 2026-08-11 | 2029-02-11 2,000
AAA stEZ 3826080201273 | 3.500 Ol -7op | 2026-08-11 | 2027-05-11 2,200
AAA 7|23 (41)26080[1.25A-12 3.700 DIE +1bp | 2026-08-12 | 2027-11-12 700
AAA 7| 23 (41)26080]1.5A-12 3.780 DIE +1bp | 2026-08-12 | 2028-02-12 2,500
AAA 7|28 (41)26080|3A-12(Ah) 4.020 Ol -Obp | 2026-08-12 | 2029-08-12 2,200
AAA Ast2e430-08-0]-1.5-A 3.840 DIE +3bp | 2026-08-12 | 2028-02-12 1,000
AAA 7|2 (Th26082184A-13 3.250 Ol 2bp | 2026-08-13 | 2027-02-13 500

XbE: KISKHAHE 7}

B4, FZH oW YW W (SHl: %, 248)
s 353 Wil Za | dWAmE L 271 EL R
AA- BNKZH | £393-1 4297 Ol 2bp | 2026-08-10 | 2028-08-10 500
AA- BNKZH | £393-2 4307 Ol 2bp | 2026-08-10 | 2028-09-11 100
AA- BNKZH | £393-3 4327 Ol 2bp | 2026-08-10 | 2028-11-10 100
AA- BNKZH | £f393-4 4357 Ol 2bp | 2026-08-10 | 2029-02-09 300
AA- BNKZH | £393-5 4450 Ol 2bp | 2026-08-10 | 2029-08-10 500
A0 7| 20Tl E247-1 4818 DI -35bp | 2026-08-10 | 2028-02-10 300
A0 7| 70T E247-2 5.079 DI -45bp | 2026-08-10 | 2028-08-10 400
AA- SHLEZH I £4489-1 4.091 Ol -3bp | 2026-08-11 | 2028-02-11 500
AA- SHLEZH I Eh489-2 4194 Ol 2bp | 2026-08-11 | 2028-08-11 600
AA- ShLEZH I Eh489-3 4273 Ol 2bp | 2026-08-11 | 2029-02-09 100
AA- SHLEZH I EH489-4 4355 Ol 2bp | 2026-08-11 | 2029-08-09 100
AA- SHLEZH I EF489-5 4355 OIH 2bp | 2026-08-11 | 2029-08-10 500
AA- SHLE7H I £4489-6 4380 Ol 2bp | 2026-08-11 | 2030-02-11 100
A0 AX|7H | B 408-1 4826 OIE -15bp | 2026-08-11 | 2027-08-11 200
A0 AX|7H | E408-2 4987 DI 20bp | 2026-08-11 | 2028-02-11 100
A0 AX|7H | E408-3 5.258 DI 25bp | 2026-08-11 | 2028-08-11 800
A0 A X|7H | Er408-4 5.396 DI -40bp | 2026-08-11 | 2029-02-09 100
A0 A X|7H | 408-5 5.560 OIH -50bp | 2026-08-11 | 2029-08-10 300
AA- JB S2|7H I E568-1 3.489 ol 2026-08-12 | 2027-01-12 200
AA- JB R2[7} T E568-2 3.708 ol 2026-08-12 | 2027-03-10 200
AA- JB L2[7} | Ef568-3 4443 OIE -3bp | 2026-08-12 | 2029-08-10 500
AA- JB R2|7HT|E568-4 4510 OIH 2bp | 2026-08-12 | 2030-06-12 500
AA- S A 583-1 4213 OIE -3bp | 2026-08-12 | 2030-06-12 800
AA- P70 2583-2 4388 OIE -3bp | 2026-08-12 | 2029-08-10 500
A+ R HZHIE504-1 4818 ol 2026-08-12 | 2028-08-11 200
A+ 274 o &504-2 5.132 ol 2026-08-12 | 2029-08-10 400

AbE: KISKHAHE ZF
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g5 U MIA 2 et=2d2| uty 7= 2ol 8l 2F7|= ofMof mef Tty SfhEE 2. 0] 7
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2 CPI oY B0 =75t 2=Ql DAl ZHCh7ER] FRID 2FA| ORZERALCY.

olof utat S WK REA oL}, £t7| 37t A5l AZa=E I35 £ o
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R
o
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T
b
2
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i
s

of that SHCHE|ACEH 2 xH o H AT =& AAA 1H 44.10p2, H F CHH| 3.0bp SHCH =/ QAL

oM RSAIZ2 24 tiEl E7|~&71=2 ZME XSAUCE AT 3 22 E AA- 1 69.7bp=

M Z ofH| 1.0bp F4, 392 72.6bp2 M 3= CHH| 1.0bp FAEQICH

A87. 38M /8% F0l (E9l: 28l)
ooy . TOIEMREY  moun sy
’
100,000 -
80,000 -~
60,000 -
40,000 -
20,000 -
0 A
RS ) S I S - I I I I I IR I I
R e R R e R g P A A R R R R g g gl
(S % A g e SRS AR AR A S S & S (S
NN I A A I I L U L U U U I U I A I\
AT DA I S S S > » ~
H5 ME853 HE
Ll AL HEY HEH OUTLOOK HES OUTLOOK HE
e els
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OIALM : B0 2ZHE EXAM|

"It KEY POINT

x| G CH 2 02) 3215-1471

o AR A==

SlA MESE

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

B, AAOSE2 ™ = CHH| 1.8bp 525t 63.3bp, A

=7 U MEAE2 7= BHII=0] ¢olgt =

L —

I::I.O
=g ﬁ

TE 22N

5= LtEtU= SE0| AACE

=

D .

=

|0

Z= CHH| 1.5bp S}EFSE 49.8bpE Lt

F Ofjd] 222l 135.3bpE 7| S5t RAC

=z 7= =4

7t 2% ASSHH Oy}, olof HSE A F2lE FSEIS2 FHLE FE|7F 4SHH HE AET
" SES LIEMUCE SIAE AZ P EE QY] PHEE MO|$t SES LIERIC
a1, 3|AH SE|F0] (59l : o 9)
6.5 350
i 300
5.5 AOAIH E
250 AIT
45 AOAZY E
200 AAAA P E
3.5 ——A0
150
)s ——AA0
100 pan
15 1 50 ——=J1134
0.5 : : 0
2023-08-14 2024-08-14 2025-08-14 2026-08-14
A2 : KISKFAHE 7}
H1. 3 A= E YU HER (H2): bp)
s a5 A28 £(08/14) H=CHH|(08/07) HECHH|(07/16)
27| 1Y 3y 5y | 10y | 1Y 3Y 5y | 10y | 1Y 3y 5Y | 10Y
AAA 545 | 498 | 381 | 511 | 03 | 15| 00 | 00 | 1.2 | -22 | 00 | 00
AA+ 645 | 598 | 468 | 804 | -03 | 1.8 | 00 | 00 | 15 | -20 | 00 | 00
AAO 671 | 633 | 536 | 1143 | -03 | 18 | 00 | 00 | -15 | -20 | 00 | 00
AA- 709 | 677 | 637 | 1509 | -03 | -1.8 | 00 | 00 | -15 | -20 | 00 | 00
A+ 86.3 | 109.2 | 1299|2091 | 00 | 00 | 00 | 00 | 00 | 02 | 00 | 00
A0 101.6 | 1353 | 1747|2551 | 00 | 00 | 00 | 00 | 00 | 02 | 00 | 00
A- 128.7 | 1803 | 2347 | 3064 | 00 | 00 | 00 | 00 | 00 | 02 | 00 | 00

AHE : KISKHAE 7}
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OfH = SIAtK LHF U2 4900 A2 4400 32| =LA S 7|EUCE. 53 LAAT2 T 0] 0/0f

M ghitet SES 0|07t 2 SE0MT A0 AU oHH Xt AT 2 24 HEIE LIEHHH,

H2. S|AKf EEHE (59): %, bp, 9, AY)

M8ET 5% L BEHO|E | HA2AzZYyE | THUY| | HAY
AAO SR EASH34 2026-08-10 4273 HERE -2bp 2 2,000
AA+ B2 8X|F44 2026-08-13 4,081 JHERIE -3bp 1.5 500
AA- Z0H2[Z9-1 2026-08-14 4361 =8 +40bp 1 1,200
AA- Z02l=9-2 2026-08-14 4748 saE +40bp 2 1,200

F) RES 32 2k A, ELS H <
KPR KISKHAHE 7Y, O EFE R

H3. DAY 2Ho|Bi g (SH: %, ', )
NgSE 559 RPEEERE 27| SR
AA+ JBE28X|F34 2025-08-13 2.535 1 500 11,600
AA+ JBE8XIF20-2 2024-08-13 3.403 2 200 11,600
AA- O|OtE22-2 2021-08-11 2.116 5 3000 19,150
AA- CHAIEH19-3 2019-08-09 1.814 7 700 11,300

F)RES ZD At 3| ALK, ELS X2

XFE: KISKHAHE 7L, ot &

B4, KHF S| ARY LAl A = (EHSl: %, bp, 9, 242)
NgsE 529 el U AZYE /BHOIE | WY FEE

Xt&E: KISKHHE 7}, DART

1812, S|AMKH Bl 0| (59l : °f #)

180,000

160,000

140,000

120,000

100,000 2023
80,000 . ;g;g
60,000 2026

40,000
20,000

18 28 38 48 s8 68 72 88 98 1028 118 1n¥E

AHE : KISKHAE 7}
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133, SIAM YTy 30|

3300000

3100000

2900000

2700000
2500000
2300000
2100000
1900000

1700000
2024-08-14

2024-12-14

2025-04-14

2025-08-14

2025-12-14

2026-04-14

2026-08-14

AtE : KISKHAE 7}

r

. §SA% ¢

%

on

—1
=

YA 5473%E KX CE ASS2 237%P S7teH 11.9%E XHX[UCH THE Tt

FESH2 AAA S22 M3 OiH| 0.96%P

AT 33.15%S XX, AA

nE
ofm
o
rlo

14 O|D

—

—

b

= CHH| 1.34%P

1_.I.

2| M= 4.99%P ZEASH 4323%, 1H~3EHE L 522%P 713t 47.48%, 3EH~5EHE 2 1.63%P 575t 8.6%

£ XM 53 O] F+ZUAN = 1.86%P L3 0.69% E KHX|ZHLCE.
H5 QMK SE2E /& (Ehl: o 9)
= 2026-07-23 2026-07-30 2026-08-06 2026-08-13
AAA 21,446 29,240 27,840 21,049
AA 30,538 37,269 45,758 34,747
A 1,881 4,730 7,778 7,555
BBB 295 287 173 86
JUNK 26 36 71 56
Total 54,185 71,561 81,619 63,493
RtE : KISKHAE 7}
H6. 2|AIX| THEE |8 (EHl: o &)
T2 2026-07-23 2026-07-30 2026-08-06 2026-08-13
~ly 23,121 27,410 39,362 27,449
Ty~3y 25,191 35,005 34,488 30,146
3y~5y 5,459 7,316 5,692 5,461
Sy~ 413 1,830 2,078 437
Total 54,185 71,561 81,619 63,493

AtZ : KISAHAHE It
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O34 3|M S2E 5 (H2 = %) JE5. A THEWI|E §

Ofn
m
f
£

3y~5y
8.6%
Sy~

0.7%

RtE: KISKHHE 7} AtE: KISKHAHE 7}

J3e. S SEY F0 (2919 #)

" HH S5

140000
120000
100000
80000
60000 I

I

40000 | X 1.1, I
o0 L LULEELELLENLL | T
o LANEREERERER] | SRR

2025-08-13 2025-10-23 2026-01-01 2026-03-19 2026-05-28 2026-08-1:

AtE : KISKHAE 7}

B7MEBSZ HSE
S AL HEYU HAH OUTLOOK OUTLOOK

rk
0¥
ot
| TR
oln

MR oM EEL KISKHE L
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ABS/MBS : MBS 2026-20 £

KEY POINT

e MBS 2026-20 2+t
o ABS HIAMONS

02) 3215-1435

SxiA@2,752H, U=

ey

H

(o]}
A

71070 =871

MBS 2026-202 St FEIZ &S A

OftH ==

53

RECEL

8%

7|1X22 ®M1-13] ~ H1-

o3
U

iy
o

o
ljo

A

5Hof AA

od
~NO
o
Klo

no

s

L=

ol X|

: 2026-03-01 ~ 2026-08-14)

712

o
S
H oo
X o=
u]
= Mo
m_w_u u_._n._._u o
o Moo 30
E o . m K35 @
3 8 o Y @ R OE R
& o N~ O W w & m
o o o o o o o
o o o o o o o o
o o o o o o o o
o o o o o o o o
O n O n O 1n o o
<t m o o o — — N o
1 1 1 1 1 1 1
T T
o o o o o o
o o o o o
Q Q Q Q <
n o n o n
o (] — -

2026-03 2026-04 2026-05 2026-06 2026-07 2026-08

ALE: KISKHAHE 7L

1 %, 712t : 2026-08)

(<l

: %, 7|12t : 2025-10~2026-08)

(=

P-CBO,
3368.28

7|Et
0%

Bt

KF2: KISKHAF

Xt2: KISKHAHE 7}

: 2026-08-10~2026-08-14)

%, 712t

ogl,

(T4l -

SPC

oo
o3

ar

7| =Xt

XtZ : DARTH XS A|A|AH
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H2. 2T MBS EY 3 TR} LY HluHE (52l : 28, %)
- MBS 2026-20(2026-08-14) MBS 2026-19(2026-08-07) MBS 2026-18(2026-07-28)
. e =t Er = Amge | dsgo e == Amge | gsgo E =g AogcE
14 601 3.754 +35 422 3.649 +26 349 3.841 +46
2 800 3.934 +32 1,400 3.874 +27 1,900 4115 +32
34 1,100 4034 +25 1,900 3.989 +29 1,900 4248 +36
e 1,200 4302 +29 1,200 4228 +25 700 4512 +33
74 700 4748 +60 - - - - - -
104 600 4851 +58 - - - - - -
204 700 5014 +40 - - - - - -
304 300 5.141 +50 - - - - - -
=) WA F Al OO ZFCH &
AR FEHIFESA
%4, MBS TH7|'H L3 XK =0| (Ehel: of 9)
60,000 140,000
50,000 /\ - 120,000
- 100,000
40,000 2023 2
- 80,000 024
30,000 -
- 60,000 | 1202523
026 A
20,000 =<
- 40,000 ST (L F)
10,000 - \ ' 20,000
0 - -0
1Y 2y 3y 5Y 7Y 10y 15Y  20Y  30Y

KHZ : KISKHAHE 7}

25 MBS TH7|H 2l

AT E 0|

3.5

3

2.5

2

1.5

1

0.5

0 -

MBS2026-17

MBS2026-18

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

MBS2026-19

1

MBS2026-20

Xt : KISKHAE 7}



@ «isrsrzo

ENF 5Y

40

—

88 FEAIEO M= P-CBOE 7|EXH2E Sh= R HO| 2,445.67U R, PF Loana 7| =X 2 Sh= A3
0] 5623.399 @, Synthetic CDOE 7| XXM 2 Shi= X HO| 5009 Y, LEES 7| XXM 2 5= MO

2986 H, 7|Ef RS 7|=AIL 2 Shi= R 20| 8698437 el x| QL.

%6, |7t ABS 7| XX[AH H QEH|E F0| (SHl: o 8)

100%
90%

~

80%

6 mmmm P-CBO
70%
5 I PF Loan
60%
mm Synthetic CDO
50% 4
e USROS R H
40% 3
QEEZE
30%
2 2bg /& e o =X H cpo
20%
1 7|Et
10%
— O E T1OH
0% O TTo o 1
O O O O D A D PO v QA ®
@ @ F G g S o o 6
I I M A U U L L
Xt : KISKHAE 7}
H3 MBS HE
SspPcH HZAH HES HA | =XKL HAd
e 23 - - -

KHZ : KISKHAHE 7}
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CHIIARMH : CD AISH S0 A ¢ CP AIR B =7}
CHEER, KEY POINT
8% ¢7E 02) 3215-1457 o CD: U3l ZtA CD-2¥K AZy = Bt

e CP/ESTB:CP UHFH Z7} ESTB LHZ W S7t, CP-ZAHK A= E F7t

I L TH2IxA Al

CDEE/(AAASE 3HEE 7|E)= TFELt 1bp T7t8t 2.94%2 2 OHZASIALCE CD-2HXH(AAAS S 371

22 7|F) 22 E= dF 20 1.5bp5 712t -9.8bpE OHASIYULCH 33 CD 22 =L 2 84, 3,950
AHS 7|1FotH © = CiH| 3,050 & ZH25tACt

CPE2|(91Y, A1SE 7|5 BT 5LUTH 3.18% =2 OFZSIRALE CP-3AH(AASE 37EE 7|F) 2

B E& ®MF 2L 2.5bp S7t3H -9.8bpE 7|23, CP-CD AT EE MFECt 2bp S7t3t 25bp2 Ot

UCH 2F THAI 2 CPF STREAM 2 2 &= S5 0 ABCPEMS Z7teh HHH ABSTBE A 2 ZHASIRA

1,0009, EARH S EH(A2+) 922 3502, 2O|SIO|OFE(A2+) 962! 4009, SIO|EXIZZ YA (A2) 352 400
A0 AALCE
d181. 91€=E 2 TI|152|F0| (Be:%) B2 MMF, MAY, FHY HETAF0|  @sae
AZP| E(co-2 8 K) 3| AHKAAO MHA ——MMF —_— A
CP CD
S AAA 490000
4.0 0.1
440000
3.5 0.05 390000
340000
0 ﬁ 0 290000
240000
2.5 -0.05
190000
2.0 -0.1 140000
90000
1.5 -0.15 40000
20269  202€026 4
1.0 -0.2
7|2t : 2025-08-14~SH XY 7|2t : 2025-08-14~2026-08-06
X2 : KISKHAME 7} A2 28ER
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Il. CD, CP/

n]
=
X
~
(00}
\,
e}
{0
ol
N
ot
39
fu}
=
oin
l
e

0
12

e

ESTB RAME 5

7FSt ALt EEZIARRH 2]

2 CP 99,008 ¥,

”
340

ESTB 208,467

@ «isrsrzo

23M(AAA)O| 91

2 275,013

2 ® Fof

H1. 25 CD 2¥H A (59l 248
graial i, 7| = L= 2(%) ezl
2026-08-11 2 2026-11-10 91 293 900
2026-08-11 St At 2o 2026-11-10 91 292 450
2026-08-13 NH&T2H 2026-11-13 92 293 750
2026-08-13 a2 2026-11-13 92 3.01 700
2026-08-13 A2 2027-02-15 186 3.13 500
2026-08-13 oo 2027-02-15 186 3.10 100
2026-08-13 2 2026-11-12 91 293 350
2026-08-14 ofo| A3 2026-11-16 94 2.94 200
A& o EfZ A
133, CP/ESTB LHalig ol 0| (E+9I: M1, 7|ZF: 2025-08-01 ~ 2026-08-14)
CP mESTB
300,000 -
250,000 -
200,000 -
150,000 -
100,000 - I I I I
50,000 -
0 T T T T T T T T T T T T ,

08 09 10 11 12 01 02 03 04 05 06 07 08

AtZ : KISKHAHE IF
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oy
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m
o0
12
12
N
=
o
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N
o
o
@
o
2
X

120,000

100,000

80,000

60,000
40,000

20,000 I
0

8 91011121 2 3 45 6 7 8

RtE : KISKHAME 7}

do
=

JdZle. A1 e ZoH (SH9): 4194, 7|27+ : 2025-08-01~)

MESTB mCP

90,000
80,000
70,000
60,000
50,000
40,000
30,000
20,000
10,000
0

8 9 1011121 2 3 4 5 6 7 8

XtZ: KISKHAHE ¢

S
d g

I1l. ABCP, ABSTB &

O
oT oo Tl = —
E 71 Bol 2R, F710|50] O FIE OIAL.

J1%8. ABCP/ABSTB =M

85 25 3 MEE EF (291: 2)
100%
90%
] 3650| O| At
70% | w3652 O|Lf
60% - m 180 O|Lf
50%
40% mo0¥ O|LY
30% =602 O|LY
20%
10% w30 OfLf
0% 15 OfLH
z o g ¢ 3
A ® 5 o A 7L O|LY
A o3 3 A
At
A2 : KISKHAHE I
d87. 35 A1 MEE FASHHIT (=9 %)

AtZ: KISKHHE L

7S YA 102,552 {2 T3 OH] 1,609 A S/t RALE 7| =X Ht2 B4t 2HE
0

(THel: &9, 712t : 2025-08-01~)

N ABCP m ABSTB

70000
60000
50000
40000
30000
20000
10000

0

8 9 10

11 12 1 2 3 4 5 6 7 8

Xt : KISKHAE 7}
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9. 7| EXpAHE EEFH  (291: o, 71742025-08-01~) d810. 25 29 7| =xpbE HEFL (chel: )
nZl0l= lEXH(co) mESATANE 100%
90%
mHESASH LI | go%J m 3652 O| Ak
70%
60% m365% OlLH
ing m180Y O|LY
0
30% mg0 O|LY
igz’ 8 w602 OfLY
(]
0% L m 30 O|LH
N N\ K % > ol o|L
\Sgé— /X\\O'o &&’é q@& o)\,%s/ 15= | H
VY A % 7% OJ LY
S g 4
8 9101112 1 2 3 4 5 6 7 8 %%
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Xt& : KISKHHE 7}, Bloomberg X2 : KISAHAHE T, Bloomberg
J33. L2JH = E F0] (E491: %, 7]7F: 25.08.18~26.08.13) d34. 333 +AE F0| (E]: %, 717t 25.08.18~26.08.13)
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Xt&E : KISKHHE 7} Bloomberg Xt& : KISAHAHEIE, Bloomberg
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1. FUH 33 32HS

=2t E 2026-08-13 2026-08-07 2026-07-14 M Oiy| HE oiy|
US TREASURY 2Y 419 424 429 -5.30 -10.40
US TREASURY 5Y 436 439 439 -2.30 -2.30
US TREASURY 10Y 468 467 463 1.00 5.40
US TREASURY 30Y 5.24 5.22 511 2.30 13.60
DEUTSCHLAND REP 2Y 2.80 2.76 2.72 3.50 7.30
DEUTSCHLAND REP 5Y 2.90 2.88 2.86 2.60 410
DEUTSCHLAND REP 10Y 3.16 3.14 3.14 1.90 2.30
DEUTSCHLAND REP 30Y 3.67 3.65 3.64 1.70 2.70
JAPAN GOVT 2Y 1.65 1.67 1.44 4.40 21.60
JAPAN GOVT 5Y 2.13 2.08 1.95 5.20 17.90
JAPAN GOVT 10Y 2.89 2.80 2.72 8.20 16.20
JAPAN GOVT 30Y 403 3.93 3.74 10.00 28.90
CHINA GOVT 2Y 1.24 1.24 1.24 -0.10 0.10
CHINA GOVT 5Y 1.39 1.40 143 -0.50 -3.80
CHINA GOVT 10Y 1.70 1.70 1.73 -0.30 -3.60
CHINA GOVT 30Y 2.16 2.18 2.26 -2.10 -9.80

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(2H9l: %, 717t 25.08.18~26.08.13)
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@ «isrsrzo

J&89. KPE 28 HE HE (E+$1:bp,717+:26.08.07~26.08.13) J2110. KPE H| 28X HE HE  (221bp.712:26.08.07~26.08.13)
DR(bp) DR(bp)
2 4
: ‘
2
° ‘
-1 0
-2
-2
-3
-4 -4
-5 _6
-6
-7 -8
19 e/ En7iE 2d s 74 104 154 204 12 eZig7ig 24 s 74 108 154 204
Xt& : KISKHHE 7}, Bloomberg X2 @ KISAHEIE Bloomberg
agl11. (EH%l: %, 711t 26.08.10~26.08.14)
oF HY A ME X
16.00%
8.00%
8.00%
20.00%
4.00%
M Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical M Utilities
M Financial B Government M Financial B Government
Consumer, Cyclical Energy Consumer, Cyclical Energy
Basic Materials Industrial Basic Materials Industrial
Xt& : KISAHHE I, Bloomberg
2. MF CjH] HY XA ME FZ (5+91: %, 7IZ}: 26.08.03~26.08.14)
HE] 25 e 57
Financial 20.00% 35.56% -15.56%
Consumer, Cyclical 20.00% 8.89% 11.11%
Consumer, Non-cyclical 8.00% 22.22% -14.22%
Energy 8.00% 4.44% 3.56%
Government 4.00% 15.56% -11.56%
Basic Materials 8.00% 0.00% 8.00%
Communications 0.00% 0.00% 0.00%
Diversified 0.00% 0.00% 0.00%
Industrial 16.00% 0.00% 16.00%
Technology 0.00% 0.00% 0.00%
Utilities 16.00% 6.67% 9.33%
Government(Municipal) 0.00% 0.00% 0.00%

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

(712 26.08.10~26.08.14)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KDB 10.83 12/14/27 EURO MTN BRL 2026-08-14 2027-12-14 | 10.83% 49.23MM
SHNHAN 0 08/13/27 EURO NON-DOLLAR| EUR 2026-08-14 2027-08-13 -- 63.40MM
SHNHAN 0 12/17/26 EURO-DOLLAR | USD 2026-08-17 2026-12-17 -- 50.00MM
LOTTES Float 08/17/29 EURO-DOLLAR | USD 2026-08-18 2029-08-17 | 4.477% | SOFRRATE 75.00MM
HANFGI Float 08/17/27 EURO MTN usD 2026-08-18 2027-08-17 | 4.366% | SOFRRATE 10.00MM
HANFGI Float 08/18/27 EURO MTN usD 2026-08-18 2027-08-18 | 4.408% | SOFRRATE 20.00MM
HANFGI Float 08/17/27 EURO MTN usD 2026-08-18 2027-08-17 | 4.366% | SOFRRATE 10.00MM
NACF 0 11/18/26 EURO-DOLLAR | USD 2026-08-18 2026-11-18 -- 10.00MM
KDB 3.4 08/18/27 EURO MTN HKD 2026-08-18 2027-08-18 | 3.4% 82.83MM
KDB 4.35 08/18/27 EURO MTN usD 2026-08-18 2027-08-18 | 4.35% 26.00MM
HANFGI Float 08/19/27 EURO MTN usD 2026-08-19 2027-08-19 | 4.336% | SOFRRATE 15.00MM
HANFGI Float 08/18/27 EURO MTN usD 2026-08-19 2027-08-18 | 4.336% | SOFRRATE 15.00MM
KDB 0 12/18/26 EURO-DOLLAR | USD 2026-08-19 2026-12-18 -- 100.00MM
WOORIB Float 08/20/29 EURO MTN AUD 2026-08-20 2029-08-20 | 5.25% | BBSW3M 38.85MM
CITNAT Float 08/23/27 EURO MTN EUR 2026-08-21 2027-08-23 |2.591%| ESTRON 46.11MM
XtE : KISXHAHEZE Bloomberg
H4. 7t 0|2 AN X = (ZH2l: %, 717t 26.08.10~26.08.14)
Date Name Survey Actual Prior
2026-08-11 NFIB &7 H&X|%= 97.3 99.8 97.4
2026-08-11 ADP Weekly Employment Change - 11.000k 15.000k
2026-08-11 7| ZEZ=E 04 o) 4.05m 4.06m 4.09m
2026-08-11 7|ZEFEHOfO) (M TiH]) -1.00% -1.70% -2.40%
2026-08-12 MBA FERGX} MH K| -- 3.60% -2.90%
2026-08-12 CPI (I &CHH() 0.10% 0.10% -0.40%
2026-08-12 Core CPl MoM 0.20% 0.20% 0.00%
2026-08-12 CPI (M ACHH]) 3.40% 3.40% 3.50%
2026-08-12 Core CPI YoY 2.50% 2.50% 2.60%
2026-08-12 CPI X|4= NSA 3343 333.918 333.952
2026-08-12 Core CPI Index SA 336.6 336.789 336.065
2026-08-12 TR AE A5 Yoy - 0.10% 0.30%
2026-08-13 Federal Budget Balance -- -$432.3b -$291.1b
2026-08-13 M Al R 203k 209k 199k
2026-08-13 Initial Claims 4-Wk Moving Avg - 199.00k 198.75k
2026-08-13 HYEHAS =T AE R -- 1777k 1801k
2026-08-13 PPl X|Z+82 MoM 0.20% 0.00% -0.30%
2026-08-13 PPl (AZ % O X| M Q) M &H| 0.30% 0.20% 0.20%
2026-08-13 PPI ME, o4 X, &9 X2 HaH| 0.20% 0.40% 0.10%
XtE : KISXHAHE ZF Bloomberg
H5. W3 02 4X X & (TH2l: %, 717t 26.08.17~26.08.21)
Date Name Survey Actual Prior
2026-08-14 OJA|ZtH St AH|XHA 2| 55 -
2026-08-14 OjAlZtoHEt e o sig 54.8 - 54.9
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2026-08-14 OJA|ZtoiEk . A-H|XEZ|CH 55.2 - 54
2026-08-14 OjA|Ztcietm 14 QlE2f o] 4.20% -- 4.20%
2026-08-14 OjA|ZtoiEtm 5-10H Q1Z2| o] 3.30% - 3.30%
2026-08-18 US| 4= dEH| 0.10% -- 0.30%
2026-08-18 U7X A RH e | -- -- 0.50%
2026-08-18 FAS7HR| 5= T | -- -- 7.10%
2026-08-18 +ZEE X4 MoM 0.00% - -0.60%
2026-08-18 FEE7HK Yoy - - 0.102
2026-08-18 FEHEZHS 1350k - 1427k
2026-08-18 23 Y4 A MoM 0.30% - 0.10%
2026-08-18 HZEQY A T 0.20% - 0.00%
2026-08-18 HH|7tSE 76.30% - 76.10%
2026-08-19 MBA FEHZX} MEX| 5= - - -2.20%
2026-08-20 FOMC 3|25 -- -- -
2026-08-20 Zatdnlot AFE 7| MY 2500.00% - -
2026-08-20 M A Hds 210k - 215k
2026-08-20 HYEHAS g AU-ER - - 1814k
XtE : KISXHAHEZE Bloomberg
B6. Tt 54 4H X|= (5+91: %, 7|Z}: 26.08.10~26.08.14)
Date Name Survey Actual Prior
08/07-08/14 EOiE7HX 5= © & - - -0.70%
08/07-08/14 EOiE7HK| 5= HEH| - - 4.90%
2026-08-12 CPI (I &CHH]) 0.80% 0.80% 0.80%
2026-08-12 CPI (HACHH]) 2.80% 2.80% 2.80%
2026-08-12 CPI EU B¢ M| -- 0.90% 0.90%
2026-08-12 CPI EU B¢ MdH| -- 2.80% 2.80%
2026-08-12 dYX| - 19.0b 10.4b
XtE : KISXHAHEZE Bloomberg
H7. UWF S 4H X|=® (E42l: %, 712+ 26.08.17~26.08.21)
Date Name Survey Actual Prior
2026-08-14 ZOiE7HX 5= T & - - -0.70%
2026-08-14 ZOiE7HK 5= HEH| - - 4.90%
2026-08-18 ZEW A{H{0] of & 29.6 - 26.3
2026-08-18 ZEW AHio] A& -69.5 - 776
2026-08-20 PPI( & CHH]) 0.60% - -0.30%
2026-08-20 PPI T HH| 2.20% - 1.80%
XtE : KISXHAHEZE Bloomberg
28 Ft 5= 4H X|= (5+9: %, 7IZ}: 26.08.10~26.08.14)
Date Name Survey Actual Prior
2026-08-07 £Z Yov 23.00% 23.90% 27.00%
2026-08-07 29 Yoy 29.70% 27.50% 36.00%
2026-08-07 s $107.10b $112.50b $125.62b
2026-08-07 43 YoY CNY - 17.80% 20.80%
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2026-08-07 2 YoY CNY -- 21.20% 29.40%
2026-08-07 292X CNY - 767.07b 859.05b
2026-08-07 Qlete R $3426.00b $3418.78b $3416.26b
2026-08-09 PPl H HH]| 3.90% 3.50% 4.10%
2026-08-09 CPI (M ACHH]) 0.80% 0.50% 1.00%
2026-08-09 CPl 2 M| 1.00% 0.90% 1.00%
XtE : KISKHHE 7L Bloomberg
HO. WF 5= 4H X|& (E+2: %, 71Z}: 26.08.17~26.08.21)
Date Name Survey Actual Prior
2026-08-17 20§ Yoy 1.50% - 1.00%
2026-08-17 20§ O HZ=CHH| ™ EH Y| 1.40% - 1.30%
2026-08-17 ZS ML Yoy 4.90% - 5.30%
2026-08-17 S YL YTD Yoy 5.30% - 5.40%
2026-08-17 DY S EH L) YTD Yoy -6.20% - -5.70%
2026-08-17 MEXZAL HYE 5.10% - 5.00%
2026-08-17 2E54 EX}YTD Yoy -19.00% - -18.00%
2026-08-17 F8 234 0iE YTD Yoy - - -13.70%
2026-08-17 FX Net Settlement - Clients CNY -- -- 391.3b
2026-08-20 SWIFT CNY= X 2N H|S - -- 3.10%
2026-08-20 19 s =2ty 2 3.00% - 3.00%
2026-08-20 54 s =2ty =2 3.50% - 3.50%

XtE : KISKHHE 7L Bloomberg
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KOSPIX| =

= 6977.94= 0Oi&

kv 1= = N KEY POINT
A7 A1l 02) 3215-1475 e X|Lt = CHH| KOSPI X|4= A%, SQP500 At
o F7ELS U 7S B2 LW FF ofy| 7
o ELS NB 24 37L 48 38 BE NIE 4B,
2ihe F4 AR
=5 OFXI9 A2 2l 142, KOSPIX|4=&= 3 CHH| 719.17p & SotAL, &KX+ & KOSPI200E H &+
CHH| 12.67% &5, KOSPI= X|'th 2= OFX| 2 A2 Y CHH| 11.49% &S5
H1. MF CjH| £ X|$ 0| (EHQl: ZOIE)
e S o HEE
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@ «isHmIt
H3. FZHELS T 7| X RYE BAS S & (£42l: 7H)
T2 N O]t HEE
TUHE=Y 131 155 24
TLX| =¥ 67 93 26
deEs=d 29 32 3
Sl X| = 110 127 17
T 25 22 -3
sfeleetd 8 10 2
A 370 439 69
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HER
TUHE=Y 3,838 14,830 10,992
TLX|+=¥ 2,348 7,191 4,843
sfelE=d 298 1,593 1,295
s K|+ 2,786 11,325 8,539
TU=ed 513 1,585 1,072
sfel=etd 49 680 631
A 9,832 37,204 27,372
X2 : KISKHAHE 7
B5 FZHELS HAHE : 7| XXMH(ESE = 49 107H) (H9: 7H)
=2 HESIN R HESSEI) HESSYIE] e
1 KOSPI200 - - 92
2 ARt - - 66
3 SKSto|H A SRS, - 57
4 KOSPI200 SPX SXSE 45
5 KOSPI200 NIKKEI225 SPX 31
6 SPX - - 21
7 SKSHO| A - - 14
8 NIKKEI225 SPX SX5E 14
9 KOSPI200 NIKKEI225 SX5E 10
10 KOSPI200 SKSHO| HA - 9
X2 : KISKHAHE 7
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@ «isrsrzo
SWAP: CD 91 = 3¢d] 0.01% &=

"I XL KEY POINT

HRE Y 02) 3215-2940 o X|Lt 3= CHH| CD 22| 0.01% A
e RS 22| #EA|, CRS F2| &4SAl
e SWAP SPREAD &}2tA||, SWAP BASIS SHEHA|

S DBl 2.94%=2 ™ F CH| 4&SSIQCt RS S2|& MEtM o=z 551, CRs 222 4
2 N2 M5 FME 2ULCL IRS 222 KTB Yield2| X}0[Ql BE A ATy C= MEtHO 2 5|2t

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

2. F=8 22| 30| (EHI: %)

—USDTB3Y ———USDIRS3Y ——KRW CRS 3Y KRW IRS 3Y KTB 3Y

6.00%
5.00%
oo W
3.00%
2.00%
1.00%

0.00%

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

mKTB m KRW IRS m KRW CRS USD IRS USD TB
0.08%
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Xt : KISKHAME 7}
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@ «isrsrzo

133. USD IRS 22| F0| (SH91: %)
Xf0| ——8/14/2026 8/7/2026
5.00% 0.060%
420% — 0.040%
4.00%
—_— 0.020%
3.50%
3.00% 0.000%
2.50% -0.020%
2.00% -0.040%
1.50%
-0.060%
1.00%
0.50% -0.080%
0.00% -0.100%

3M 6M OSM 1Y 2y 3y 4y 5Y 6Y 7Y 8y 9y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

H1. USD IRS Data (H9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-08-14 3.9712 40177 4.0303 4.0648
2026-08-07 4.0506 4.0909 4.0879 41018
Fisz -0.0794 -0.0732 -0.0576 -0.037
2025-12-31 34161 3.2857 3.3061 3.4229
i 0.5551 0.732 0.7242 0.6419

ALZ : KISKHAE 7L

J34. KRW IRS (SH2l: %, BP)
Xjo| ——8/14/2026 8/7/2026
4.50% 0.18%
4.00% =———_  0.16%
3.50% / 0.14%
3.00% 0.12%
2.50% 0.10%
2.00% 0.08%
1.50% 0.06%
1.00% 0.04%
0.50% 0.02%
0.00% 0.00%

3M 6M O9M 1Y 2Y 3y 4y 5Y 6Y 7Y 8y 9y 10y 15Y 20y 30Y

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

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2026-08-14 3.455 3.7375 3.85 3.9625
2026-08-07 3.4325 3.69 3.795 3.9075

FUBZ 0.0225 0.0475 0.055 0.055
2025-12-31 2.775 2.9225 3.03 3.15

HZChb| 0.68 0.815 0.82 0.8125

ALZ : KISAHAE 7L

aEl5. KRW CRS (EH2: %)
X}O|  ——8/14/2026 8/7/2026

4.00% 0.08%

3.50% e —

\ 0.07%
0.06%

3.00%
2.50% 0.05%
2.00% 0.04%
1.50% 0.03%
1.00% 0.02%
0.50% 0.01%
0.00% 0.00%

3M 6M 9M 1Y 2Y 3Y 4Y 57 &Y 9y 10Y 30Y

X} & : Refinitiv, Bloomberg

H3. KRW CRS Data (H9l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2026-08-14 3.225 3.355 3.445 3.535
2026-08-07 3.16 3.34 3.42 3.505
FUsz 0.065 0.015 0.025 0.03
2025-12-31 2.135 2.405 2.6 2.855
HEChy| 1.09 0.95 0.845 0.68

ALZ : KISKHAE 7}
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J%e6. KTB (+21: %, BP)
xfo| ——8/14/2026 8/7/2026
5.00% 0.16%
4.50% 0.14%
4.00% 0.12%
3.50% 0.10%
3.00% _—— 0.08%
2.50% 0.06%
2.00% 0.04%
1.50% 0.02%
1.00% 0.00%
0.50% -0.02%
0.00% -0.04%

3M 6M 9M 1Y 2Y 3Y a4y 5Y 6Y 7Y 8y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-08-14 34 3.645 3.795 4.042
2026-08-07 3.397 3.575 3.747 3.965
FU3Y 0.003 0.07 0.048 0.077
2025-12-31 2.55 2.795 2.952 3.235
i 0.85 0.85 0.843 0.807

ALZ : KISKHAE 7L

217, IRS TEH7| A=y E 0] (549 : %) J%8. IRS HEI| AZYE FUHHST (22 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y ® KRW IRS 5Y-3Y = KRW IRS 10Y-5Y
0.20%
( 0.014% 0.013%
0.15% F ’UM 0.012% |-
A \ f&n
0.10% M \\r " 0.010% |
' )
0.05% 0.008%
0.00% t : : 0.006% -
0.05% 0.004%
. L 0.002%
0.10% ° 0.000%
2025-08 2025-12 2026-04 2026-08 0.000%
AtZ : KISKHAHE 7} AtZ : KISKHAHE 7}
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39, Ag H|O|A| A 3=0]

(5t : %)

0.00%
-0.10%
-0.20%
-0.30%
-0.40%
-0.50%
-0.60%
-0.70%
-0.80%
-0.90%
-1.00%

2025-08

SWAP BASIS(1Y)

SWAP BASIS(3Y)

A ™

1 1 1

2025-12 2026-04 2026-08

XtZ : Refinitiv, Bloomberg

311, KTB/IRS 30| (T2l - %)

SWAP SPREAD(1Y) —— SWAP SPREAD(3Y)

0.40%

0.30%

0.20%

0.10%

0.00%

-0.10%

-0.20%

2025-08

1 1 1

2025-12 2026-04 2026-08

Xt& : Refinitiv, Bloomberg

1. FXA| & 58

/e 222 Xt = OfH| 1416.100AM 2L 1418322 22¥, 15.51BPEHE of
oj E*E1 CHH| ZME B, Aztes AN, g3 Ot2E9l 4
oS H

LIEHALE. 7Bt =2 St & 722 87 ,
= 13 7|F -1248 S LIEIWD 2H& o5

? ZM S ES ERCE J/EY 2EQIE

Ch.
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1210. ZZH|O[A| X F7HHE (5491 : %)

m SWAP BASIS(1Y)

0.050%
0.040%
0.030%
0.020%
0.010%
0.000%
-0.010%
-0.020%
-0.030%
-0.040%

SWAP BASIS(3Y)
r 0.043%

-0.030%

Xt2Z : Refinitiv, Bloomberg

d8h2.

KTB/IRS F7t HE (THl - %)

® SWAP BASIS(1Y)

0.025%

0.020%

0.015%

0.010%

0.005%

0.000%

SWAP BASIS(3Y)

0.020%

0.007%

Xt& : Refinitiv, Bloomberg



J&13. KRW/USD Swap Point 30|

@ «isxt

AFIH 7

t

03M 06M 12M 03Y 05Y
0
-20 —M R A -
-40
-60
-80
-100
-120
-140
-160
S 'f§$ i;§ d?éb /{;9 /f;S ﬁgi’ 1?5} q9¢> 496” qpéb q$§? lﬁ;? q9§° ,§§9 q9§b
DO S SR S S S S S S S O S S A,
X2 : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
A CHY| kO MZ=CHH| X}O| ——8/14/2026 ——8/7/2026 ——12/31/2025
1450 10
1440
1430 >
1420 0
1410
1400 -5
1390 10
1380
1370 -15
1360 -20
1350
1340 -25
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
X} 2 : Refinitiv, Bloomberg
H5 FRE3} g2 U F2t (Sl 7HE)
35 2026-08-14 | 2026-08-07 Xto] 3= 2026-08-14 | 2026-08-07 Xto|
KRW/USD 14183 1416.1 22 USD/CHF 0.814 0.812 0.002
EUR/USD 1.154 1.152 0.002 USD/SGD 1.28 1.282 -0.002
GBP/USD 135 1.345 0.005 USD/IDR 17825 17875 -50
USD/JPY 159.24 158.34 0.9 USD/PHP 61.41 60.904 0.506
USD/HKD 7.847 7.845 0.002 USD/TWD 32.003 32.228 -0.225
USD/CNY 6.744 6.747 -0.003 USD/SEK 9.548 9.508 0.04
USD/CAD 1.391 1.402 -0.012 USD/PLN 3734 3.733 0.001
AUD/USD 0.707 0.703 0.004 USD/DKK 6.476 6.488 -0.012
NZD/USD 0.587 0.587 0 USD/ZAR 16.191 16.338 -0.148

N MRS (154 402 &E 7|F)
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H1. M ] /AR U HE (L Tl of 9)
o SR(ATUE EB AZUE A= 2
= wrefod | 4| wod | A4 | weo) | A4 | o) | S
2026-06 51,900 1,489 22,399 241 5,853 192 57,753 1,681
2026-07 53,771 1,584 15,340 208 13,141 185 66,912 1,769
1. SE/AE 72 2 0| (L Tl of @)
14,000 1600
1,335
12,000 270 1,299 1,293 1226 = - 1400
\/\Llﬂ_’_\ 1,164 1,126
10,000 wA 1,080 133 1,073 1,080 1056 1069 | 1200
- 1000
8,000
- 800
6,000 141 310 58
600
4,000 400
2,000 200
0 8 0
2026-07-01 2026-07-08 2026-07-15 2026-07-23
- AFE —— KOSPI200
WS Y HEY 4E 2 e
20261 78 S EY ELSE 5445=(34,84492)0| AEULD, A5 LREY ELSE 375522379 #)
HSHEY ELSE 1,188557(31,831Y|)0| HALIRACE FSEY ELSS| 2l U+= T & CHH| 10.82%
UA(LY U2 1.66% Z0)GHACD, AFLYRET ELSO| B2 YA M thH| 32.14% 7KL
A SN2 30.94% S7HotAUCE ABHIEE ELSC| A= 13.9% S7HEY A2 43.76% S7hHotA
C},
H2 X|tHE CfH| ASEY/A5 YR EY/ASHEE T v (LY cHel: o 8)
. dzey daursy ECLIEES
aAX
& e of A e of A Loy A
2026-06 35,431 610 610 28 22,141 1,043
2026-07 34,844 544 237 37 31,831 1,188
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1. 7| X XpAE

I-.Q.
= o

S ELS 7| XXt EHE

3

k=

o

3-STOCKO| 4¢
27%

-STOCK,
709, 40%

402, 86%

afj 2| x|+,
4%

S ESY

S7tot@n
o= F

2026 7€ 1-STOCK ELS= 709

2-STOCK ELS= 5767412 2 X|HE CiH| 242 1
3-STOCK O| MOl ELS= 4847422 2.76% S715t=
FNE 2Lt

1.29% 37t 12.94%

S 2-STOCK ELSE &2, LIHX|= &7t
H3, X|E CHH| 7| XXpAF Z8HE w3 sig (SH] - )
UK} 1-STOCK 2-STOCK 3-STOCK O 4F
2026-06 700 510 471
2026-07 709 576 484
W dieX|+de Za U X2l F7t FAM|
2026 7& ELS 7| XXM Y Yl A= FLHX|H 0| 34874(H
20| 56871(1 & CHH| 8.6% S7hO|Ct. sl X[
H| Z+2Zt 38.25% 424,

4‘||- x|A
14.79% 37hH= 7| E5IRALL.

2l CHH| 24.29% §7r) =L

=8

o T

2t 1137430t 4194 9] (M of

4, X|'H CiH] 7| XXM 9 H W3 sig (el - )
ot U | A I | osel | s AR B st

4 | Z2Y | =3Y XY | Z2Y | 28y | =3y | =@y
2026-06 280 | 523 | 106 | 183 | 147 4 365 | 42 31 1,681
2026-07 348 | 568 | 140 | 113 | 100 4 419 | 39 38 1,769
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20263 70| HHE ELS 4ESS AT EH KOSPI200, HSCEI, EuroStoxx50, SPX, NIKKEI225 & CH &
XN+E52 SHULE o X+H ELS BSES0| XAEHE FRE AX|StL AUCH %l 20742] 7| Z=XH4to
HZ0| dHH 7| FEC 2 97.15%, Bl 7|FEC2 87.68%= 7|SotH T HO| HIsH LHHO|A &<
7| £XpAkO| H|Z0| CtA B7H34C

H5 F8 7|XXH4H 2 S (TOP 20) (Y Thel: o )
=% 7| X XFAH 7| EXpAE2 7| E=XpA3 LR s5x

1 KOSPI200 Index - - 25,347 345
2 AR - - 13,172 197
3 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 6,751 209
4 HE™RE NG EES - 5,406 227
5 S&P500 Index - - 2,649 43
6 S&P500 Index Nikkei225 Index KOSPI200 Index 2,358 122
7 IR KOSPI200 Index - 1,792 63
8 NG KOSPI200 Index - 1,634 48
9 SKSFO| 5 A - - 1,394 56
10 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 683 43
11 ACH X} - - 578 17
12 SICH X} HE X} - 490 11

13 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 473 59
14 Ll - - 452 23
15 | MICRON TECHNOLOGY INC KOSPI200 Index - 406 23
16 S&P500 Index KOSPI200 Index - 389 14
17 IR SK&HO| S & MICRON TECHNOLOGY INC 328 6

18 MMEER} MICRON TECHNOLOGY INC - 249 16
19 SK&HO| S & MICRON TECHNOLOGY INC - 245 15
20 SICH X} NG EES - 209 14
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H7. K|S O] fo7EE S8 oY (291 - )
Uzt +9| Muzig AZ Matrs £4 Matrg
2026-06 1,208 206 37
2026-07 1,119 199 55
d86. +o/d5/daEd & s FO| (B2 XIZE T2 A %)
100 0.12
90
80 [\ - 01
70 A/ a s .
o [\ 2 B 1 [ ] - 1 - 0.08
50 - - a o 0.06
40 — . _ ‘ - : ; ‘ . : -
30 i <l a e L os | T oo
0 | o3 2 3 1 s ® HEFEN
NIEEEENEFEEEEIEEEI NI
0 Ll R NN N Lo

2026-07-01 2026-07-08 2026-07-15 2026-07-23
w— T 0| RlF A Y2x28
W 7|48 F 7| XX =g A9 201 H2 XIS E H9.01%

=ERES

Al
om==

20263 78 7| &etEl CHAtO 2 J| R KpAE AR 2042 2 21, tHEX|YOl
KOSPI200 Index, S&P500 Index, EURO STOXX50 Price Index 12|11 HSCEIl Index S9| X|=¥
HRIHS XS JA/ACE TOP20 7|Z=X}AHO| FAHH|Z 2| 88.37%0| HIMODH, WAXZE

9.01%E LIEFSHCY,

3

oSt

o iy ol I8

H8. X7|de 55 7| £xHk T HE (TOP20) (B XZE 9 o %)
=4 7| =Xt4h 7| = RpAE2 M EN Rk 5+ | IXEE
1 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 283 7.46%

2 KOSPI200 Index - - 143 6.76%

3 S&P500 Index Nikkei225 Index KOSPI200 Index 90 8.63%

4 g HAL - - 64 3.36%

5 HYHX NG E - 48 11.46%

6 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 46 10.17%

7 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 37 7.57%

8 Nikkei225 Index KOSPI200 Index HSCEI Index 29 10.98%

9 SRR KOSPI200 Index - 28 10.80%
10 PALANTIRILESXNOLOGIES MICRON TECHNOLOGY INC - 24 25.51%
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g

@ «isHini

11 S&P500 Index KOSPI200 Index HSCE!I Index 21 8.90%
12 TESLA INC MICRON TECHNOLOGY INC - 19 2471%
13 SK&tO| A - - 18 470%
1 TESLA INC PALANTIRI'I"\IECC_l—AiNOLOGIES ] 17 1765%
15 TESLA INC NVIDIA Corporation - 17 14.68%
16 S&P500 Index KOSPI200 Index - 16 8.28%
17 TESLA INC - - 14 12.72%
18 SO A - - 14 3.10%
19 SK&tO| A KOSPI200 Index - 12 15.34%
20 AT} S&P500 Index KOSPI200 Index 10 13.43%

W DHO| e B 7| X=X =9 49 200 HE X2 E ¥ -291%

20264 7O 2| M B SEES NAORZ 7| EX A =3t A9 2042 F=2 Z1t, TOP20 7| X XtHAH
Ol HEL 9564% %0 HAX2ES ¥ -291%= 7| 23HCt,

H9. UH| Mg B2 J| XXM 23 HE (B2 XIE Gl & %)
=9 7| E=XHH 7| X X2 7| E=XpA3 o HAXSE
1 SR=EaPN; - - 94 0.06%

2 KOSPI200 Index - - 36 0.05%

3 e - - 35 0.00%
4 S&P500 Index - - 27 0.11%

5 KT - - 19 0.00%

6 LG3tst KOSPI200 Index - 14 -20.32%
7 S h X} - - 8 0.00%

8 SE=RabN; KOSPI200 Index - 7 0.00%

9 S&P500 Index LG3tet EURO STOXX50 Price Index 7 -20.24%
10 TESLA INC - - 6 -0.56%
11 S&P500 Index LG3tet HSCEI Index 5 -19.88%
12 SK&HO| A LGa}st - 5 -20.57%
13 ot SE=EaPN; - 4 0.00%
" PALANTIRl"I'\lECC_FAlNOLOGIES ] ] 4 3159%
15 LGE}st LG A} - 4 -20.24%
16 SICH A LG=tat - 3 -19.74%
17 SK3to| A - - 2 2.05%
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18 poscozg A LG=}et -19.77%

19 7t7te LGs}&t -19.84%
PALANTIR TECHNOLOGIES

20 INC-A Intel Corporation 20.28%
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Appendix 11 = 2¢d| & Credit Spread 8is

1. 7l FoaL

(EH2l: %, 2026-08-14)

> WA

43 ¢73 02) 3215-1438

B2 oie =2 =

(EH2l: %, 2026-08-14)

U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 2.940 0.010 0.170 o= 2y 4151 -0.089 -0.229
CcP90Y 3.180 0.000 -0.070 oj= 5Y 4329 -0.057 0.374
=3 34 3.795 0.048 0.868 o= 10Y 4.656 -0.015 0.818
=3 54 4.042 0.077 0.807 oj= 20Y 5.224 -0.002 1.121
=31 104 4310 0.095 0.925 oj= 30Y 5.228 0.008 1.300
=1 204 4.545 0.048 1.200 S8 2y 2778 0.018 0.117
=31 304 4.662 0.140 1.407 28 5y 2.882 0.004 0.425
Set14d 3.230 -0.005 0.728 a8 10y 3.147 0.003 0.709
S¢t2d 3.695 0.060 0.865 a8 20y 3.584 0.008 1.136
S0t 3d 3.840 0.058 0.858 a8 30y 3.656 0.008 1.299
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (IEY : 2026-08-14) H4. 3L Credit Spread (H2l: %, 2026-08-14)

Fax = MFOiH| | HXCHH]| =2 g TFCHH| | AXCHH|
KOSPI 6,977.94 719.17| 2,668.31 E% AAA 4.108 -0.015 0.089

0 0. 0 0 A AA- 4472 -0.018 0.162
0 0. 0 0 7|Et=-8XH AA- 4.521 -0.010 0.182
0 0. 0 0 2K AAA 4.120 0.000 0.070
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
T/HEESE AAA -25
AHE TS AL AAA -1.5
SaMNI|YTS ST AAA -1.5
AT SESA AAA -15
T AP S AL AA+ -1.5
Al S A AA+ -1.5
FEIZAIESIAL AAA -1.5
T SSA AA+ -15
SEELY AAA -1.5
AAHEA|SA AA+ -1.5
SR 7t AZAL AAA -1.5
St FEIZESAL AAA -1.5
SR M RSA AAA 15
BI|FE A SA AAA -1.5
SR 2 A} AAA -15
MNBEZARSSA AA+ -15
M A|SAL AAO -1.5
DT A 2| S A AAQ -1.5
St o QI Z B A7) L X| RIS A AAA -15
e _ MERSSA AAA -1.5
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X ol 223X Kt Al | B34 BEH iE | 2026-11-12 337 SILISMEX|AEA
T B O| T M K| A} Al | SOHEAEMA | 2026-08-12 100 Hezd
C| Off 2 QM )| Xkt Al | EOHEAERHAH | 2027-05-07 8 MHETH
SHER AR LKt AT 37102 2027-01-07 2,400 Aot
ASES| YR 1K} A1 H7l0|12 2027-01-08 1,700 A2 ol
2|5 Y 2K A1 71012 2027-03-15 500 fzl2d
HE0| ALIE #2022 AT CHEM R (CLO) | 2026-11-11 504 ITHEEHOZ}REHNYS
Of & C|H| X ZX} A1 CH=XIH(CLO) | 2026-09-11 449 O EXtAt2tZ|CHE
0j| A II| O} O| Hi| E} | O| X} AT 3| AFXH(CBO) 2026-09-14 107 QFO| Q7| Of T H| &| =Xt
AOHIH I R A K| S Xt A1 2| AtXH(CBO) 2026-11-12 196 | PT Indah Kiat Pulp & Paper
0| &R A X L Xt AT MEXESH 2026-10-14 803 Slol& R M (3lo|EE|E)
J2IEtA K Yk} A1 MBXHEZH | 2026-09-10 153 O ZH|E(SI0|E2|E)
X|o|sto|2 A2 MEXEZSH 2026-11-14 200 StatE R M(so| 22| E)
OfO[AAZ E=H AR EX[SIA[S
QFIE|O| I & YA} A2+ | HEZLA=I | 2026-10-19 350 toraas EAH AR
oto| === K| ALK A1 FA A 2026-09-11 147 EfE A
A ZH8Z 7| YRR EZ AL
ol M 2| A K| Sk} A1 ZAHE 2026-09-11 50 AR lHjL e
E Xt AL
OFO| &S| Of 2 K| Ab Kt A2+ |AMEFIECHSME | 2026-10-12 1,578 o A7 0| Q1M M L 5t &t
C| OF 24 &f| Kt A1 | MEFIECHZrHE | 2026-11-09 1,369 DLO|HM|
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3 &
SPCH - 7| EXpot e = 7| X XA X
5= =9
H|#| 0| = 2 M| X} Al | ANEIFIECH2HE | 2026-10-02 1,578 SKO|L{ K|
H| | 0| = 2 X| 7 A} Al | AMEFLEOEXE| 2026-10-13 52 SKOj| A K|
& 2t A A MK A2+ | AMEFIECHZ M| 2026-11-10 600 ZEADO|MM
H|A O| = 2 X| Xkt Al | AMEFLECHF M| 2026-10-12 25 SKOfLHX]|
XFE : KIS-NET
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Appendix 4] =2t THA oS
0|5t cH2| 02) 3215-1454
H1. FUHNASRE 7| aA (9 wakel)
=3M Sx=M Sokxy 2 7IEtZ-8X S| AE ABS A
1,000,000 725,000 500,000 6,380,000 1,336,000 127,741 408,800 10,477,541
XE : KISKHAEIE
B2 FI 33X 2| (TH9l - uHTEgl)
T2 271y 324 gy ER k] 2l Thoy H8SE
=M 2026-08-20 | XH42026-0200-0063 2026-06-18 2m 2d 1,000,000
2026-08-18 |CiTt S-S At53 2023-08-18 3y 25,000 AA+
2026-08-18 |QHZA|SAL227 2023-08-18 3y 70,000 AA+
S 2026-08-19 |3 SZLHES7|F(#)2511CH-0[E-273 |  2025-11-19 9m 300,000
2026-08-20 |$H=7 21063 2021-08-20 5Y 200,000 AAA
2026-08-20 |SAHIXNI|ATSHAH737(Ah 2021-08-20 5y 130,000 AAA
& kXY 2026-08-18 | E2tDC026-0818-0910 2026-05-19 2m 30d 500,000
2026-08-17 |A225410]0106-0217-1 2025-02-17 1Y 6m 350,000 AAA
2026-08-17 |++223410]0300-0817-1 2023-08-17 3y 440,000 AAA
2026-08-18 |2t =EAFTE2605A-0|F-92 2026-05-18 3m 200,000 AAA
2026-08-18 |+=223410]0300-0818-2 2023-08-18 3y 570,000 AAA
2026-08-18 | 7| 28H(A1)23080|3B-18(AH 2023-08-18 3y 10,000 AAA
2026-08-18 | 7| 28H(A1)23080|3A-18(Ah 2023-08-18 3y 450,000 AAA
2026-08-19 |A225410]/0106-0219-1 2025-02-19 1Y 6m 200,000 AAA
2026-08-19  |A224410]0200-0819-2 2024-08-19 2Y 200,000 AAA
2026-08-19 |7| 28 (A)2508EH1A-19 2025-08-19 1Y 150,000 AAA
2026-08-19 |=Ata3 &1 (23)24-80[2-19 2024-08-19 2y 20,000 AAA
2026-08-19 |7|¥28(Eh2601E212A-19 2026-01-19 7m 350,000 AAA
2026-08-19 | 7|22 ('H)25080|1A-19 2025-08-19 1Y 220,000 AAA
2026-08-19 |7|¥28H(Eh2511E273A-19 2025-11-19 9m 500,000 AAA
ca 2026-08-19 |7|¥28H(EH2603EH153A-19 2026-03-19 5m 100,000 AAA
2026-08-20 | A224410]0200-0820-2 2024-08-20 2Y 250,000 AAA
2026-08-20 | &SI (2H)2025-080| 1Y-D 2025-08-20 1Y 80,000 AAA
2026-08-20 |PtETEASZ 260452 21-122 2026-04-20 4m 220,000 AAA
2026-08-20 |7|¥28(H)25080]1A-20 2025-08-20 1Y 260,000 AAA
2026-08-21 | F4H232025-020[1.5A-21 2025-02-21 1Y 6m 160,000 AAA
2026-08-21 |St= == F§23080}-0|&-3 2023-08-21 3y 170,000 AAA
2026-08-21 | 7| &2 (4)24080|2A-21(Ah 2024-08-21 2Y 160,000 AAA
2026-08-21 |2t=+EUZ82408K}-0|&-2 2024-08-21 2y 200,000 AAA
2026-08-22 | Al$H2329-05-0[-1.25-A 2025-05-22 1Y 3m 170,000 AAA
2026-08-22 | A13H2%428-08-0]-2-A 2024-08-22 2Y 120,000 AAA
2026-08-22  |A=223410]0300-0822-2 2023-08-22 3y 200,000 AAA
2026-08-22 | otL2%346-080(32-22 2023-08-22 3y 190,000 AAA
2026-08-22 |A13H2%29-08-0|-1-B 2025-08-22 1Y 170,000 AAA
2026-08-22 |?2|2%28-08-0|H02-U-22 2024-08-22 2y 270,000 AAA
2026-08-17  |$t=7) I Et541-1 2025-02-17 1Y 6m 20,000 A0
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@ sty

2026-08-18 |O|2Ho| A7H | Eh89 2023-08-18 3y 50,000 AA-
2026-08-19 | #|O|H|=BI7}E409-1 2024-07-19 2Y 1m 100,000 AA+
2026-08-20 |2 IHI|E542-1 2025-02-20 1Y 6m 10,000 A0
2026-08-21 |A274I|E714-3 2023-08-22 2Y 11m 30d 30,000 AA-
2026-08-21 | #|O|H|7H | & 540-4 2024-07-22 2Y 30d 70,000 AA-
2026-08-21 | #|O|H|7H | & 546-4 2024-10-21 1Y 10m 50,000 AA-
2026-08-21 | AlH7H 1| Eh495-1 2024-02-23 2Y 5m 29d 50,000 AA-
2026-08-21 |Al5H7tE2185-2 2023-08-23 2Y 11m 29d 30,000 AA+
2026-08-21 |#Ci7H=902-1 2024-02-22 2Y 5m 30d 170,000 AA+
2026-08-21 | AX|FHI|EF378-2 2025-02-21 1Y 6m 10,000 A0
2026-08-21 | AX|7HI|E350 2023-08-22 2Y 11m 30d 10,000 A0
2026-08-21 | OFO|H|#| 0|71 | Ek287-3 2023-08-22 2Y 11m 30d 30,000 AA-
2026-08-21  |StLI7HI|EF399-8 2023-08-22 2Y 11m 30d 60,000 AA-
2026-08-21 |JB 22|7Hm|Et518-2 2024-08-23 1Y 11m 29d 30,000 AA-
2026-08-21 |JB R2|7HL|E485-4 2023-08-23 2Y 11m 29d 20,000 AA-
J|E}28| 2026-08-21 |RE2lF8IWTE508-4 2024-08-23 1Y 11m 29d 30,000 AA-
| 2026-08-21 | ?2|=3&7HOE515-3(%) 2024-11-22 1Y 8m 30d 20,000 AA-
2026-08-21 |C|H|7Hm|EH128 2025-02-21 1Y 6m 19,000 BBB+
2026-08-21 |RO7tE532-4 2024-05-23 2Y 2m 29d 60,000 AA-
2026-08-21 | 2M0f|0|X| =& 7H | Et206-3 2023-05-22 3Y 2m 30d 100,000 AA-
2026-08-21 |HCHHD{E529-6 2024-08-23 1Y 11m 29d 10,000 AA-
2026-08-21 |HCHHD{E529-7 2024-08-23 1Y 11m 29d 10,000 AA-
2026-08-21 | HCHHT{-E509-1 2024-02-23 2Y 5m 29d 50,000 AA-
2026-08-21 | HCHHD{-E509-2 2024-02-23 2Y 5m 29d 60,000 AA-
2026-08-21 | HCHHD{-H483-5 2023-08-23 2Y 11m 29d 20,000 AA-
2026-08-21 |#HO|H|= BIFtE412-1 2024-08-23 1Y 11m 29d 20,000 AA+
2026-08-21 |#|O|H|=EI7}=386-4 2023-08-23 2Y 11m 29d 30,000 AA+
2026-08-21 | A|O|H|=EI7}E281-3 2019-08-23 6Y 11m 29d 20,000 AA+
2026-08-21 | R2|7t=248-1 2024-08-22 1Y 11m 30d 50,000 AAO
2026-08-21 |+ EXIHI|E123-1 2025-02-21 1Y 6m 50,000 AO
2026-08-21 |M|2|X7{ | E235-6 2023-08-22 2Y 11m 30d 10,000 A+
2026-08-21 |M2| X7} E256-3 2024-05-24 2Y 2m 28d 20,000 A+
2026-08-21 | AO|ZHH T &35 2025-02-21 1Y 6m 17,000 BBB+
2026-08-18 |ZHEZ|ZY30 2026-05-18 3m 9,500 BBB-
2026-08-18 |SKO|ZEME182-2 2025-02-18 1Y 6m 56,000 A-
2026-08-18 |A£58 2025-08-18 1Y 7,000 BB+
=IPNPA | 2026-08-19 |2 22248 2024-08-19 2Y 30,000 BBB+
2026-08-20 |SFHEZLY23 2025-08-21 11m 30d 18,200
2026-08-20  |SKdH-284-3 2024-08-20 2y 7,000 A-
2026-08-22 |=YUZ|AMH R 252 2025-08-22 1Y 41
2026-08-18 | EL|OIX| & AlRIXI21-18 2023-10-23 2Y 9m 26d 30,000 AAA
2026-08-18 | 0| O] X| 2+O| OFE| 14| 1K} 2026-05-18 3m 20,000
2026-08-18 |HMHELEXMAtF1-22 2024-07-23 2Y 26d 2,000 AAA
2026-08-18 |SCHLEEH O[O AKX[1-10(X]) 2024-08-26 1Y 11m 23d 10,000 AAA
2026-08-19 |HAEDIO|EX|79ktE1-17 2025-03-19 1Y 5m 5,000 AAA
ABS 2026-08-19 |28 3 AIMBS2016-17(1-6) 2016-08-19 10Y 90,000 AAA
2026-08-20 | TEHZE S AIMBS2021-18(1-2)(Ah) 2021-08-20 5Y 234,300 AAA
2026-08-20 | AAHAZ|0F2-1 2025-08-13 1Y 7d 0
2026-08-21 |I{AED}O|EX|844tE1-8 2025-12-23 7m 29d 10,000 AAA
2026-08-21 |HAEDO|EX|724tE1-28 2023-12-22 2Y 7m 30d 5,000 AAA
2026-08-22 |E|[EE=X L0 M &KH-3 2026-05-22 3m 2,500 AAA
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Appendix 5] HES3 A LHHES

QS # 2| 02) 3215-1482

H1. HEI2 XA 2HHL (SH : 7HY, o 9, 71ZH: 2026-08-10 ~ 2026-08-14)
523c =29 Hgs3 wHy | oY FRNAH HA] olE | Wz H 2 £3t
KR380803GG87 |et= % UZ & (H)26082-0|H-184 AAA 2026-08-10 | 2027-02-10 | ZIH3At AAA CD 174 +22bp 1 1,000 KRW
KR6097241G85 |20j|0|X| s &7 | 2268 AA- 2026-08-12 | 2028-10-12 [91¥ & CD+59bp 3 500 KRW
KR6005282G88 |F4H2242026-080|(H)1A-13 AAA 2026-08-13 | 2027-08-13 |21 B4AL AAA CD 174 & +29bp 1 2,400 KRW
KR6316141G80 |22 X HE(AH21(AF) AA- 2026-08-13 | 2056-08-13 |'L& Y O|= 54: 479%/0|F 514 TIHAAt F 05 +84bp 3 4,000 KRW
KR310509GG81 | 7| 22 ¥(#)26080|184A-13 AAA | 2026-08-13 | 2027-02-13 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+35bp 1 1,700 KRW
KR6000032G82 |?2|-2230080|(#H)01214(X|) AAA 2026-08-14 | 2027-08-14 |21 H4AF AAA CD 170 +29bp 1 1,800 KRW
KR310513GG85 | 7| 22 ¥(#)26080/184A-14 AAA | 2026-08-14 | 2027-02-14 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+36bp 1 1,100 KRW
KR354417GG80 |FE4F &S A297('H)(Ah AAA 2026-08-14 | 2027-08-14 |21 H3AF AAA CD 170 +27bp 1 1,400 KRW

68



MEA| GSET QL2 70 155 (02| =5, ONE CENTINEL)

02) 3215-1452

02) 3215-1468

o

o7

A

02) 3215-1462

02) 3215-2946

02) 3215-1466

Z=
o

o[

02) 3215-2911

e
set

N

02) 3215-1433

69



