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

Y7t Ext KEY POINT
7t XHE 02)3215-1437 o NMFOHH| F AKX U ECHAX| S fAUE 24
o TIFLHH| SAM X £8 £ L2
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T 1w 1™ 3M 6M 1Y 3y Inception

SR | FHSUE -0.37 -0.44 -2.28 -1.97 -0.58 11.77 1.79
Duration 5.80 5.86 6.03 6.05 5.94 5.23 175
YTM 3.10 3.12 2.72 2.66 2.86 3.83 7.45

= XY FHoE -0.65 -1.07 -433 -4.26 -3.39 10.09 178
Duration 9.64 9.78 9.97 9.98 9.96 8.57 2.05
YTM 3.16 3.13 2.72 2.66 272 3.42 6.86

S0otxy FHoE -0.02 0.20 0.26 0.84 2.46 10.80 1.40
Duration 135 132 1.31 1.30 1.30 1.16 0.96
YT™M 2.67 2.68 2.38 2.35 2.66 3.52 6.80

L=IPNPA| FHoE -0.12 0.14 -0.39 0.24 2.33 15.31 2.07
Duration 2.43 2.46 242 2.52 2.57 2.57 135
YT™M 3.25 3.30 2.87 2.84 3.17 464 843

KOBI30 FHoE -0.10 0.16 -0.04 0.41 2.09 10.91 1.54
Duration 1.86 1.84 1.83 1.84 1.83 1.84 1.87
YTM 2.69 2.73 2.37 2.32 2.73 3.63 6.86

KOBI120 FHoE 0.00 0.24 0.38 0.93 2.49 10.90 1.38
Duration 0.98 0.97 0.97 0.96 0.96 0.96 1.11
YTM 2.76 2.83 2.53 2.49 2.89 3.86 7.09
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ESHYER| S —— 2K EOrxy S|AMKY KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =
ALZ : KISKHAE 7L
d32. XjHX[5= Fefo]M 0] 33, XjH X[ YTM 0|
12 5.0%
4.5%
° W 4.0%
8 3.5%
3.0%
6 W 2.5%
2.0%
4 1.5%
2 1.0%
0.5%
0 0.0%
2023-01-16 2024-01-16 2025-01-16 2026-01-16 2023-01-16 2024-01-16 2025-01-16 2026-01-16
— EER AR S 2% sokxy — AR 2o ok
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 s KOBI120
A& KISKFAHE 7} RHZ: KISKHAHE 7}
H2. KISS A X5 ME{/27|H Duration
T= 374~ 1~2id 2~34 3~5i S50 4 HA|
=Xy 0.63 1.44 234 3.87 14.24 9.13
NS 0.64 1.48 2.41 3.82 7.44 2.86
EKY 0.62 1.42 2.36 372 11.63 426
S5 H 0.70 143 2.25 0.00 0.00 1.33
S xY 0.57 144 2.36 347 6.84 1.25
7|EtES X 0.61 145 2.35 3.58 497 1.74
SIMNMNBERES) 0.55 1.32 2.24 3.66 9.51 2.56
SIMHESZET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.59 142 232 3.69 0.00 1.52
A 0.60 142 2.32 3.78 13.82 5.75




#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|
SR 2443 2.790 3.041 3.290 3.396 3.221
N 2.609 2.849 3.142 3.387 3.621 3.121
S 2.744 2.895 3.149 3.369 3.581 3.175
S5 H 2473 2762 3.035 0.000 0.000 2714
2 Xy 2719 2.898 3.140 3.367 3.571 2.866
7|Eta-& X 3.089 3.216 3.396 3.552 3.915 3.274
AN (S EZRES) 3.049 3.198 3.384 3.546 3.890 3.347
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.871 2.989 3.232 3.381 0.000 3.032
A 2.735 2.948 3.193 3.359 3.429 3.169
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 3.78 5.49 455 7.47 28.33 49.62
N 0.21 0.27 0.24 0.38 0.13 1.23
SxY 2.18 3.02 2.37 2.46 3.03 13.08
sot5H 1.19 1.82 0.61 0.00 0.00 3.63
28Ky 5.61 439 1.57 0.46 0.03 12.07
7|Eta-8 X 2.38 3.25 2.38 1.11 0.03 9.15
A (S ZEET) 1.84 2.89 2.61 1.46 0.94 9.73
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.62 0.44 0.25 0.19 0.00 1.50
A 17.82 21.58 14.58 13.53 32.49 100.00
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 24 23 20 44 46 157
N 192 261 260 508 42 1,263
Sy 461 702 558 545 698 2,964
S5 H 9 6 2 0 0 17
23Ky 578 429 160 52 7 1,226
7|Et=8X 1,374 1,735 1,108 633 29 4,879
A (B EZEET) 450 640 467 358 338 2,253
AR (B2 ET) 0 0 0 0 0 0
ABS 444 339 115 38 0 936
A 3,532 4,135 2,690 2,178 1,160 13,695
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CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FYoE -0.130 0.170 -0.240 0.330 2.300 13.740 0.311
ESG Duration 2.290 2.320 2.110 2.180 2.160 2.300 3.110
=35
SHE YTM 3.108 3.171 2722 2.675 3.001 4336 2.488
ESGREMA |SHx9E -0.130 0.150 -0.340 0.160 2.050 13.320 0.174
Duration 2.290 2.310 2.350 2.410 2.360 2.390 3.690
YTM 3.000 3.070 2,671 2.606 2.935 4.287 1.996
HnXl$= |$Hx9E -0.130 0.110 -0.470 0.070 1.970 13.800 0.302
Duration 2.510 2.550 2.580 2.620 2.640 2.670 3.100
YTM 3.088 3.156 2.752 2.698 3.014 4303 2410
KH&: KISKFAHE 7}
34, ESGHH S+ x| 0]
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——KISESGE &} ESGEA A ——H[DX|
35, ESGHMAX| = Falo|d 0] Jd%6. ESGHAX|3 YTM 0]
3 5.0%
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2.5 W 4.0%
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 0.59 1.43 2.36 3.65 10.14 2.76
2A XK 0.50 149 242 3.26 7.40 1.52
7|Eta-& X 0.59 142 235 3.54 5.44 2.06
AN (S EZRES) 0.54 1.30 224 3.65 7.61 227
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.58 1.44 2.34 3.69 0.00 1.68
A 0.56 1.37 2.30 3.64 8.70 2.29
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 2714 2.866 3.118 3.327 3.585 3.062
28Xy 2.709 2.906 3.144 3.374 3.633 2.922
7|Et= & X 2.954 3.065 3.305 3.504 4.062 3.223
AN B EEES) 2.972 3.138 3.361 3.542 3.812 3.291
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.790 2.953 3.216 3.381 0.000 3.018
A 2.848 3.023 3.269 3451 3.710 3171
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
T2 37HE~14 1~2d 2~34 3~54 5E0]4 HH
SxY 5.55 7.80 6.83 572 2.70 28.61
28Ky 2.20 2.15 1.75 0.09 0.10 6.29
7|Eta-8 XY 1.55 2.38 2.27 2.07 0.02 8.29
A (B EZEET) 8.66 13.74 13.66 7.79 3.38 4724
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 3.35 2.82 1.83 1.58 0.00 9.58
A 21.32 28.89 26.34 17.24 6.21 100.00
XFE: KISKHAE T
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54 5E0]4 HH
S=Xy 135 204 170 176 95 780
23Ky 29 24 19 2 1 75
7|Et=8X 111 140 120 128 2 501
N BEREET) 254 362 285 228 155 1,284
AR (B2 ET) 0 0 0 0 0
ABS 93 89 54 38 274
A 622 819 648 572 253 2,914

X2 KISKHEE It
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B1. FU 33X Z2HS (EH21: %)
= 12/26 1/2 1/9 1/16 HZ=CHH|(BP)
S¢t 14 2472 2.502 2.515 2.545 3.0
Eot o1 2.82 2.83 2.855 2.925 7.0
=21 34 2.96 2.927 2.94 3.08 14.0
=1 5 3.245 3.235 3.192 3.322 13.0
=1 104 3.38 3.385 3.387 35 1.3
SAHHAAA 34 3.191 3.151 3.157 3.28 12.3
SAHXHAAA 5 3.439 3419 3.376 3.506 13.0
S A AAA 104 3.595 36 3.605 3.705 10.0
At2 : KISKHAHE 7}
23, 21X SPREAD 0| (5421 : bp) 24, EX§AAA SPREADZFO| (54 : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00 oo A A
20.0
20.00 -V g
0.00 0.0 - -
o N N N
¥ N N & ¥ N NS N [\
S S s s & & 57 s &
XHE : KISKFAE 7} XHE : KISKFAE 7}
B2 Tt 23X ATYHE HS (THl: bp)
= 12/26 1/2 1/9 1/16 P ESTT]
=1 3 10 SPREAD 420 458 447 420 2.7
=1 3 5 SPREAD 285 30.8 25.2 24.2 -1.0
=1 5 10 SPREAD 13.5 15.0 19.5 17.8 1.7
210 EZKAAA 3YR SPREAD 23.1 224 217 20.0 1.7
=1 E4KAAA 5YR SPREAD 19.4 184 18.4 18.4 0.0
=1 EKAAA 10YR SPREAD 215 215 21.8 20.5 413

Xt : KISKHAE 7}
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HE : KISKHAHE 7}
F) X7 =& : S 3M~2Y, T2 2.5Y~30Y 72t =&

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
U BEI ——=124-5 — &7} 24-6
5 400
4.5 350
4
- 300
35 -
3 250
2.5 200
2 150
1.5
100
1
0.5 50
0 0
© © © © © © © © © © © o o
i A e A & i \9'\’ 'x,""\’ '{}'\’ N
& & & & o o & & & o o o i
&S S S S
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H9. 5 SMM ¥ (k91 7H, %)
Az =Y HESE 27| gdle | HGEa SEad
2026-01-12 ot 21538 AAA 24 2% -0.2bp 2.990 2,000
2026-01-12 ot 31539 AAA 34 2% -3.1bp 3.150 2,000
2026-01-12 | S3=LHI%}7|Z2601CH-&21-151 - 44 +263.0bp 2.630 1,500
2026-01-13 FEHFEZAIMBS 2026-1(1-1)(Ah) AAA = =11 +20.0bp 2.705 730

K& ¢ KISKHHETF

n. 33 a9

A REAE2 =12 25-10

= 25-4 HA| 13X 347779 ¥

F20Z 1,5604 0| FEE|ACE OO0 A

o
o>
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o hu
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o
o
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10

137 72 XEFS 85
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0 | ‘ ‘ N

T T T T T 1

£t =1125-4 =1125-10 =1124-7 =1125-3 =1125-8 =JIi125-5 =1125-11

a8, F7H AN BEE S5 (EH<l: ot
35000
30000

25000
20000
15000
10000
5000
0

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

AHE : KISKHAHE 7}
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O|AHE tha| 02) 3215-1432 o SUMAIY LAY SV AUE S AZeE =0 Met
o J|EIFEMAIY AT B B7|8 S 2= E Fa XH

SN DAY 2 HAT S7HE KSUCL 2 AAA = AUES SR 2T E &

i
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2l YME LHEFRICE 2K 1 F1280] 2.0bp HCHSIRICL O|0|A 5= HA[ 0.5bp ZCHSHRAL, EHA 3

0

= 810 HAl 1.0bp ¥ HA0HH ORAACH

UL Z7|Et= 8 3E 17240] 3.0bp AL, 1 & 5H0] 0.3bp, 0.5bp % ZA5HAUCH, 108 7242

HetM 2 Or L.

J&1. 28l 3y YTM F0| (52 : %) 32, o™X 3y YTM F0| (5+2: %)
o o == Enby| 7| Et=- 8 MAA+
; R K NERY 2dana 3 8 - S JlEH =S A Ar
- 6 -

T T T | 0 T T T |
2024-01-16 2024-07-16 2025-01-16 2025-07-16 2026-01-16 2024-01-16 2024-07-16 2025-01-16 2025-07-16 2026-01-16

AbE: KISKHAHE T} RtE: KISKHHE 7}
J33. 28X 2 0CHH| SPREADZEO| (£t : bp) 24, ofHx) 2 DCHH| SPREAD3EO|  (Hl: bp)

A XY 3v- KTB 3Y 7|EF2- S M AA+- KTB3Y
sl

Z3 M- kB 3Y
O i

60 1 2B AAA- KTB 3Y SH X AA+ KTB 3Y 250 1 7|Et2- 8 M AA- - KTB 3Y
0 4 7|EF2 8 XA+ - KTB 3Y
200 -
40 -
150 -
30
100 -
] \—\‘\M’\’\//\
10 - 50 ’W
0 : : : : 0 : : : :
2024-01-16 2024-07-16 2025-01-16 2025-07-16 2026-01-16 2024-01-16 2024-07-16 2025-01-16 2025-07-16 2026-01-16
XrE: KISKHHE 7} RtE: KISKHAHE 7}
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B1. 2™ 1 0C{H| AZYE S HEE (E+l: bp)
8 aF 2284 E£(01/16) T FCHH|(01/09) HELiH|(12/16)
Tt7] 1Y 3Y 5y | 10Y | 1Y 3Y 5y | 10Y | 1Y 3Y 5y | 1o0Y
MF 210 | 154 | 191 | 369 | 20 | 10 | 05 | <10 | 99 | -15 | -03 | -3.0
a3 210 | 164 | 186 | 405 | 20 | 10 | 05 | 10 | 99 | -15 | -03 | -3.0
AAA 243 | 237 | 258 | 467 | 20 | 10 | 05 | 10 | -94 | -15 | -03 | -3.0
AA+ 299 | 321 | 392 | 548 | 20 | 10| 05 | 10 | 94 | -15 | -03 | -3.0

H2. O{XMi| 2L AZYE Gl HEE (E+2l: bp)
8 aF 228 £(01/16) T FCHH|(01/09) HELiH|(12/16)
Tt7] 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
AA+ 438 | 346 | 316 | 1372| -03 | -30 | -05 | 00 | -88 | -81 | -40 | -20
AAO 446 | 404 | 502 | 1552 | -03 | -3.0 | 00 00 | -88 | -71 | -3.7 | -20
AA- 509 | 492 | 590 | 1759 | -03 | -20 | 00 00 | -88 | -71 | -45 | -30
A+ 845 | 1279 | 1749 | 2446| 07 | -20 | 00 00 | -61 | -52 | -3.0 | -20
A0 1549 | 206.1 | 2384 | 2890| 07 | -30 | -05 | 00 | -73 | 62 | -30 | -20
A- 2106 | 272.4 | 3043 | 3533| 07 | -30 | -05 | 00 | -73 | -62 | -3.0 | -15

SN N2 96004 H2= T F O] 6,300 & S7IAULE. 2= 2 S S7IE XISH0IAL,.
o

o
SHo| AULYE QI 7} QI 7.5bp R Ll =T

ZEte s A2 1 83509- 2 T F OiH| 1X 44509 % S7tUCt 7[Ele8s TS
St MeHUCEH F REHRE AA+ FHEX) R AA- FHTEHIHE SR AL 2~3bp ALO[Q] ZHA|

ZHE ERL, AA- S22 P74 51 27| O|EA{AH I 9.0bp2 HHL[V]

L3
S5 RU7tEs 2 ZAS 20[7|= MLt FE22 2o ZME LIEHHD O3t

= o o HEFSH X . = HISH X .
Janls, -r?_l' :%“IH E°o"-r°| (E%I : %) J-EI:IIG. T?_I- o:IEXH EOO“'I'OI (E$IO°)
20,000 - ESSX| mAMZA mAAA AA+ 8,000 - m7LE Hal Fh o) e gkl
15,000 - - 6,000 -
10,000 - 4,000 -

5,000 - 2,000 .
0 - 0 T T T T

2026-01-12 2026-01-13 2026-01-14 2026-01-15 2026-01-16 2026-01-12 2026-01-13 2026-01-14 2026-01-15 2026-01-16

AtE: KISAHAHE It RHE: KISKHHE 7L
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. o =
CIAHH : =289 SEl ANE 2d 23
"I} KEY POINT
Hx|E A7 02) 3215-1471 o TH S7| C{H| Eest
e 3EVIE YA 2ZYE
S| A EEE

A ZIE 2AMR 3E THY| AAAS

22 =1

CiHl 38R A2ZYyEs T

Z= CHH| 1.5bp StEfSt 32.1bpE

LIEFR D, AAOS =2 & F CfH| 1.5bp 3t2tet 43.7bp, AOS 22 T F CHH| 1.7bp 3t2tet 116.70pE 7|15
SIAULCE I MEAHES S EE Y510 AL FEHX|CHL 15 FE|7t SZEH MAFE= 2 =
HERULE Ol 2t 45, THAY 2, dHdE /M 282 082 I Z2| AN 7tsd =z 50
SFO{0F StCt= E7H0| H|ES0| A&l F2FO|Ct CHok 3= OpX|8he 2t 2 SZM| 7t LIEILEZ] oLt &
C[S20| LI2EHAM ZAN SEO0| LIELRICE 00 ASE 2/AHY F2l= 19 Ol SE7| #+7H0A 4E55HH
AE|ZYS EZS LIEHHCE 2|AHY 2R AZ2E= ST Z0|A 1bp Ol & HAERULCE
a7, A S2|3F0| (Ehel : o 9)
6.5 450
400
5.5 M AOAIY E
350 —="Hl=
A IL c
45 300 AAOZZEE| £
A IL o
250 AMAA I E
3.5 -
200 A0
2.5 150 AAO
100 —AAA
15 N — n |_q
50 =134
0.5 ‘ ‘ 0
2023-01-16 2024-01-16 2025-01-16 2026-01-16
KHE : KISKFAHE 7}
H1. 3y G5 Az Y HEE (EH2l: bp)
s= =2F 2= E(01/16) M ZCHH|(01/09) HECHH[(12/19)
at7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 430 | 321 | 309 | 526 | -15 | <15 | <12 | 00 | -83 | -24 | -13 | -05
AA+ 465 | 408 | 363 | 824 | -11 | -15 | =15 | 00 | -109| -41 | -20 | 00
AAO 491 | 437 | 431 | 1163 | -11 | 15| -15 | 00 | -109| -41 | -20 | 00
AA- 529 | 481 | 532 | 1529 | -11 | -15 | 15| 00 | -109 | -41 | -20 | 00
A+ 69.9 | 906 | 1248 |2106| -10 | 17 | 15| 00 | -83 | -26 | -15 | 00
AO 847 | 1167 | 169.6 | 2566 | -10 | =17 | <15 | 00 | -83 | -26 | -1.5 | 00
A- 111.8 | 161.2 | 2296 | 3079 | -10 | <17 | -15 | 00 | -83 | -26 | -1.5 | 00

ALE : KISKFAME 7}
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rlo

=

Y

gon, 7=

12
rlo

TAHO| o 15O QUL

3%X 1,3004

o

o=

Ay

ZAAFNYAA)E Mot 25 TFMH| AE 222 &

H2, S|AHY Hesig (H21: %, bp, &, )
HE8SE 5549 EC HEHO|E YA T E ELC I I

AAQ RHAFEET41 2026-01-15 3322 JHEE -3bp 3 2,100
AAO RHYFEET74-2 2026-01-15 3.504 JHETE -7bp 5 400
AAO 51510f 0] 2 AL 0| A130-1 2026-01-15 3.1 JHEBIE -14bp 2 1,200
AAO 5H510f Of AT 0] A130-2 2026-01-15 3.315 JHHE -11bp 3 2,800
AAO ot3t0f| O] 2 AL 0| A130-3(A 2026-01-15 3475 JHEEE -21bp 5 1,000
AA- EAIEXA23-1 2026-01-15 3.574 ZHE2IE +18bp 3 3,900
AA- ZAIRHNY23-2(5) 2026-01-15 3.884 | JHHDIHE +24bp 5 600
AA- Ot XS #30-1 2026-01-15 3.262 7HE2IE -39bp 2 800
AA- orotE RS #30-2 2026-01-15 3.49 7HE I -40bp 3 1,750
AA- oot EAHS H30-3 2026-01-15 3.818 JHE I -42bp 5 450
AAA KBE&X|F58-1 2026-01-16 3.215 JHERIE -3bp 3 1,500
AAA KB=&X|F58-2 2026-01-16 345 JHEBIE -4bp 5 500

F) REZS 30 At 5|AHKY, ELS H Q|

REE: KISAHAHE 7Y, O EF A K

H3. 2|AHY 2Ho|Bg (EH: %, 9, 28l)

HE8SE 3529 L HEHO|E 27| ooy | LT

A+ ootof| L X[22-1(%) 2024-01-18 4482 2 950 9,310
AA+ POSCO313-2 2023-01-12 4052 3 4500 18,000
AA- 2ol 42981 2024-01-18 4.106 2 1100 25,700
AA- otatE FM290-1 2024-01-16 4.004 2 1550 11,050
AA- Ol M76-1 2024-01-15 4.096 2 1450 17,100
AA- ot EXta&X|F34-2 2023-01-18 4457 3 1200 6,100
AA- O|0rE24-2 2023-01-12 4.346 3 3200 21,800
AA- CJ ENM23-2 2023-01-18 4447 3 2150 9,450
AA- el =5 #2301-2 2023-01-18 4.789 3 400 45,200
AAO LGREA113-2 2023-01-13 4017 3 2000 39,900
AAQ gt titeta|32 2023-01-12 4.238 3 1000 35,000
AAQ WA O| K| YA =H25-3 2019-01-15 2453 7 1000 25,700
AAO GS20-2 2021-01-15 1.441 7 700 1,500
AAQ ZEHYFET0-2 2023-01-18 4293 7 2500 12,200
AAO oj2fol A5 #69-1 2024-01-17 4.104 7 500 33,300
AAO LGREA116-1 2024-01-15 3.73 7 500 39,900
AAA KT198-2 2023-01-12 3.869 7 1500 34,450
AAA St 8 X|F57-2 2023-01-17 3.773 7 1500 60,600
AAA BNKE&X|F32 2021-01-12 1.58 7 1000 18,300
AAA St A 22 60-1 2024-01-16 3.669 7 1500 57,400
AAA SKE 2| &80-2 2021-01-15 1.388 7 800 50,900
AAA KB=&X|F46-2 2021-01-14 1.432 7 300 43,250

FRES Ut B| ALY, ELS | 2

XHE: KISK}

i
=]
A

2
b

=
MEIL OS2 R
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H4. XHFE B AR HWA|

ot

(TH2l: %, bp, 'd, A)

HE8EE 3549 LA Wi AmyE s HHOIE 27 LR
AAA SHIBAF 2026-01-19 JHEEE 3bp 2 1800
AAA sHIBAIF 2026-01-19 JHERIE -3bp 3 1200
AAA SHIBAF 2026-01-19 JHHE -4bp 5 500
AA- O|OtE 2026-01-21 HE2E -11bp 2 500
AA- O|OtE 2026-01-21 JHEOIE 9bp 3 2500
AA- O|OtE 2026-01-21 JHE2E -15bp 5 1000
BBB+ ozl 2026-01-22 JHERIE -27bp 2 380
BBB+ ozl 2026-01-22 JHE BRI -64bp 3 420
AAO HCHHE 2026-01-21 JHE2IE +1bp 2 1000
AAO HCHHE 2026-01-21 JHE ol 3 3000
AAO M E 2026-01-21 JHEE 3bp 5 1000

F) FEZS 2 Lt S|AHY, ELS M €
Xt&: KISAHAHE 7}, DART
2. S|AHR 2N 0] (ch9l - o 9)

180,000

160,000

140,000

120,000

100,000 2023

80,000 - " 2024
m 2025
60,000 = 2026
40,000 -+
20,000 +
12 28 3E 2 53 68 2 8¥ 98 108 n11¥ 128

REE : KISKHAHE 7}

33, ALY RREEY 30

3300000

3100000

2900000
2700000
2500000
2300000
2100000
1900000

1700000
2024

-01-16

2024-05-16

2024-09-16

2025-01-16

2025-05-16

2025-09-16

2026-01-16

AtZ : KISKHAHE 7}



A SSE MZF OH| 16.78%P ZtA3st 18.23% 2 XX, AA S22 MF Cfiy|

L= =
oHd =

0
ofm
o
ro
>
>

10.92%P 5715t 67.87% = KHX|RULEH AS S 2 5.84%P S7tt 13.49%E XHX|HLCE. T

At 37.43%, 3d~5EHER

19 02 M= 10.41%P 718t 48.65%, 1H~3HE2 2 13.34%P

3.72%P T7t5t 12.61%E XA D 53 O #7HO| M= 0.79%P &A%t 1.32% & XHX[RULCE.

(THel: o )

H5. A SEE /&
T= 2025-12-25 2026-01-01 2026-01-08 2026-01-15
AAA 9,932 9,748 42,504 16,651
AA 57,010 30,767 69,152 62,012
A 7,986 3,865 9,289 12,326
BBB 298 112 399 274
JUNK 55 45 73 101
Total 75,281 44,538 121,416 91,363

Rt : KISKHAME 7}

(THel: o 3)

H6. 2|AH|| THEE |8
T= 2025-12-25 2026-01-01 2026-01-08 2026-01-15
~1y 22,448 11,037 46,424 44,445
1y~3y 45,741 21,527 61,639 34,193
3y~5y 5,067 5,673 10,792 11,521
Sy~ 2,026 6,301 2,561 1,203
Total 75,281 44,538 121,416 91,363

Rt : KISKHAME 7}

a4 3|AH S2E /8 (49 = %) O35, S|AH =08 /8 (Tl : %)
BBB 3y~sy
12.6%
1y~3y
37.4% sy~
1.3%
\ ~1y

48.6%

Rt&E: KISKHAHE It AtZ: KISKHAHE ¢
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186. 2 A 75T F0| (59l : o &)
nHN REY
140000
120000
100000
80000
60000 i M
40000 _I I.II I II B IIIII-IIII_-IIII B I.III B
2000 LELLEEREER TG b EEE R EEN L
SSSON 0 B 00 0 0 000000000
2025-01-15 2025-03-27 2025-06-05 2025-08-14 2025-10-30 2026-01-08
A2 : KISKHAHE 7}
H7MHME8SE HE
HA HEY HEH OUTLOOK HE=2 OUTLOOK HE

20
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A
K

ABS/MBS : &

e MBS 2026-13| K} 2+l

KEY POINT

02) 3215-1435
02) 3215-1438

7SR

£]

AL

o

ofl

ofl

Ct. SPC

b

—

-
o

A2 o
Ato| RE B A}

a1
o

=
[SX=)

=

A'Iol Al

—

vl

o

dlSts F=O|CH CH| At o
=13

FH 2, o

FEUAATEES OO Otet, FUS AR

H

o

o
)

T Al RC4BL &= THEALRL| Al

SPC7t &5t 1, O
EAESTAL

o

=

N FE

=
=

| CH

]

oju

= AAA/RHEH

ol
i
(V0]

o

1 %, 712t : 2026-01)

Synthetic CDO
(el

REE

: 2025-09-01 ~ 2026-01-16)
2l g2 0 =M 2 coo

s PF Loan
. P-CBO
7| E}

712

.

|

=

o

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

7t

o

g}

piE

KF2: KISKHAF

I.

2025-09 2025-10 2025-11 2025-11 2025-12 2026-01

XtZ: KISKHAHE ¢

1 %, 712t : 2025-03~2026-01)

&l

15,000

Xt2: KISKHAHE 7}

20,000

: 2026-01-12~2026-01-16)

Y, %, 7(2t

o
£

(

o0
|

CALL

3.630

2700

3Y11M

2026-01-16

21

AAA

SPC

EI

AtE : DARTH RS A|A| A E




@ «isxt

AFIH 7

H2. X2 MBS Z¥ Sl H3|X L HnsE (EHl - A8, %)
a7 MBS 2026-1(2026-01-13) MBS 2025-18(2025-12-16) MBS 2025-17(2025-12-09)
B delge | wAFel | Ame | wH3e | wdgal | AZye | w93y | wdgal | aZyc
14 730 2.705 +20 567 2.846 +26 718 2.789 +28
2 1,000 2913 +11 500 3.062 +16 900 3.033 +19
3 800 3.038 +12 400 3.230 +14 800 3.157 +14
5 1,300 3.341 +16 1,700 3.548 +20 1,500 3.419 +20
74 1,100 3.832 +49 - - - 800 3.861 +51
104 1,000 3.933 +57 - - - 600 3.884 +52
20 1,100 4.055 +72 - - - 900 4.241 +90
304 300 3.939 +70 - - - 200 3.949 +71
) Wb FA| : Ojof 2l
AR FEHIESA
%4, MBS TH7|E ATl 0| (EH2l: o ¢)
70,000 120,000
60,000 / \ - 100,000
50,000 A
/ \-T \ - 80,000 2023 4
40,000 2024 23l
- 60,000 S
30,000 - =<
026 A
- 40,000 =<
20,000 ETHH(R%)
- 20,000
10,000 - \
0 - -0
1Y 2Y 3y 5Y 7Y 10y 15y  20Y  30Y
KHZ : KISKHAHE 7}
85 MBS 7| 2 AZEE F0| (E2l: o #)
4
3.5
3 m1y
2.5 |2y
m3Y
2 m5Y
L m 7Y
5 m 10Y
1 15Y
20Y
0.5
0 T T 1
MBS2025-16 MBS2025-17 MBS2025-18 MBS2026-1

AtZ : KISKHAHE It

22
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Il. FSAY &2

18 ABS RFEAIZ0|AME P-CBOE 7|=XHMC 2 St FA0| 2,000
0| 3,4002 ¥, Synthetic CDOE 7| XXHAIO 2 dt= S80| 25099, T[S RIS ES
(@]

St 70| 8003, LEES 7= 25 70| 38259, 7[E 7

3

o

O] 1= 1,689 & el x| ALt

O%le. ¥ZH ABS 7| XXH4HH QEH|E F0|

o9l

=y

@ «isrisrz

PF Loane 7|=XAHMO 2 St 7
J| XA 2

S 7| XX He 2 st= xHH
(EHl: o )

100%
90%

4

80% 4
m P-CBO

70%

3 == PF Loan
60%

3 mmm Synthetic CDO
50%

2 e G| SEEOF R A
40%

5 QER
30%

. /a2 M 2 coo
20%

7| E}
10% 1
— 5539
0% 0
g & > & PPN » D
VAT A . B B R Ry B R0 R Ry
DM S SRS SIS N S O S S S
KHZ : KISKHAHE 7}
H3. MESEZ HS
spcH HAH HAS 3 M ESNE HAY
TEEE ;

KHZ : KISKHAHE 7}

23
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SIIAL - 0108t HSZ2Z ZM =S8

"I} KEY POINT

MIE Ha] 02) 3215-1458 o CD: Hall Zta CD-23X

1

I
e CP/ESTB: CP HlFZW FIt CHI[ALRY Ll =M FIt

I L TH2IxA Al

CP22|(91¥, A1SE 7|5 ™ F CiH| sl2tst 3.10%=Z OrSHSLCE CP-ZAHHAAS E 3HEE 7|5

r

Ao E= ™ F OhH| SAE 16.8bpE 7|S3 1, CP-CD AZYEE ™ F CHH| FSAE 42bp2 OFLRUCE
5 B MEMe= CPCD AlE 25 AF0| ZM SE0| XHXH 2 LEIGTL.CDEEl= &7 #ZIM
KEE FUUAM 250 ZM7t HE LT, CPaE|l GA| XIE=

TS SHLE B F7HE WIS oM XISH ! ZMIE LIEHH LRSS Z M = gxgatz 2

HMSES EE 78 Aol FMH7LOlofM oL BISE2 HuN E0Es 258 20[7| & StRLt

d181. 91€=E 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sue
A I E(cp-28KY) 2| AtxHAAOD
CcpP CD
2R AAA
3.5 0.1 240,000
3.0 w 0.05
190,000
2.5
0
2 O 140,000
0.05
15 90,000
0 0.1
1.
40,000
0.5 -0.15 2025 3 6 9 12 2026
0.0 0.2
7|2t : 2025-01-16~S X} 7|2t : 2025-01-16~2026-01-14
Xt& : KISKHAHEZL Az 3 8FAED

24



@ «isrsrzo

e

Il. CD, CP/ESTB &3 A|

0z
ot
ot

27 CP AL 99,8040 2102 HF Cft] 9206918 SIHSHCH EYIAYS HHAS 2812479420

E M= OfH| 85,7314 ¢ S7I5IQUCE A1 55 2 U2 CP 75,309 @, ESTB 224,639 A2 2 M CHH|

H1. 25 CD ZdLjd (THe: A R)
graial i, 7| = L= 2(%) ezl
2026-01-13 =02 2026-04-14 91 2.69 3,000
2026-01-13 L= 2026-07-13 181 2.80 500
2026-01-14 AR R 2027-01-14 365 2.70 600
2026-01-14 T2 2026-04-29 105 2.69 1,000
2026-01-15 7|82 2026-04-16 91 2.68 1,250
2026-01-15 T2 2027-01-15 365 270 200
2026-01-16 NHse 2 2026-04-16 90 2.68 3,400
X2 O EtAH
7213, CP/ESTB L3zl 0| (SH9: M, 7|2F: 2025-01-01 ~ 2026-01-16)
CP mESTB
200,000 -
150,000 -
100,000 - I I I I I I
50,000 - I
0 : :
01 02 03 04 05 06 07 08 09 10 11 12 01

Xt : KISKHAE 7}
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T
™
oF
=
o
[e)
=
m
o0
12
°
N
[
o
o
N
o
o
2
S
2
X

120,000
100,000
80,000
60,000

40,000

123 456 7 8 9101112 1

20,000

0

RtE : KISKHAME 7}

dgle. A1 Llig (29l: M2, 7121 : 2025-01-01~)
90,000 BHESTB mCP
80,000
70,000
60,000
50,000
40,000
30,000
20,000
10,000

0

1 2 3 45 6 7 8 9 101112 1

XtZ: KISKHAHE ¢

I1l. ABCP, ABSTB &3l si%t

J128. ABCP/ABSTB L3z

85 25 3 MEE EF (22l 2)
100%
90%
] 3650| O| At
0% 2 0| Y
70% w3652 OfLY
60% N m 180 O| LY
50%
40% mo0Y O|LY
e w602 O|Lf
20%
10% B =302 O|LY
0% 15 OfLY
g O;I o ol =
o T = o
N 72 O|LY
Aos o8 A
A

AtZ: KISKHHE L

RS2 LHZU2 8435402 TF ] 93,6912 LABIACE 7| EX L2 S 2 Of
a

O
FY Ol &A1, F2[0=0] 2 FE O|ULt.

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

N ABCP m ABSTB

60000
50000
40000
30000
20000
10000

0
1 2 3

4 5 6 7 8 9 10 11 12 1

Xt : KISKHAE 7}

26



79, 7| XXk L3Il (29l o, 7124:2025-01-01~) Jd810. 23 Yl 7| XXpLHE =L (Hl: )
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OHRIXHA : A= SEA 24 18 MIE0|X = 0] =xH3d 85

FotESx KEY POINT
A]2 AT 02) 3215-1469 o IHE OfF A A0f HE FX[H 2|AF2t HE ZEHY Tl £
o 200 A St3loh Mt HYEY WXL 5, S| 5 7|thY et

I SHRAXHRH A|ESE
T MAAZ O] =i +=AE2 dFES SSM XA S0 X E FoEs 218 X|H| I
CZ2 YSME E/ACL 1098 +=AE2 T2 57 7|1F & 57HE 20l 420%E STHY2 O, tHo|=el 24
= Dol £ 2F A% QED $£UE JFM0| 7HEEtK|= 'Hof AE|ZE et LHERICH
F b= ME T AFE ool ChEh A ZEO A A= AM0| My gle XA 2232 224
O A0l 542 FUACH THd 2|F0| 0| AYLO| ¢hoj2ty M HIESIHM AFE| Y &0
Chot 2217t =2 AdM(SEl 45) ME2 ZH8FUCH CHEt, = SEH HAE 3EE0 1082 34 YEO| ¥=
ot +=QE ZostH 32| 45 E2 27 MU

X &0 2 HSHo| FEHRCE 128 2/ CPIZL Ol 20t ZA YHEDH S 0|M ot
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z0o| g4 A AYEY B A7 198 81 M2 7|85t '18 MEZ0|=
'E OIESHH 291717 BHE[QUCE A|FH 2 AR SAEE 2AHE HES 27| Fe| 25t 7tsdE 27
o710, ol= TV & Fe|e] 7t E &5 Ol &Lt F UEo|= o|ghe X|8et™ 71E 2tz |77t
=N 7| 32 FE= 010| Lol Mutdel 2| &2 18 X & HA|H Lo|=E Y
a8, 0|F3x =& F0| (E491: %, 7|2k 25.01.17~26.01.15) Jg2. EYIX =Y E F0| (E42): %, 7|7k 25.01.17~26.01.15)
2xH(%) 10Y-2Y(%) 2K (%) 10Y-2Y(%)
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XtE : KISKHHE 7, Bloomberg A& : KISKHHE I, Bloomberg
73 d2IK =AE F0| (E491: %, 712k 25.01.17~26.01.15) %4, S22 $AE 0] (E+91: %, 712k 25.01.17~26.01.15)
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Xt& : KISKHHE 7}, Bloomberg Xt=& : KISKHHE 7L Bloomberg
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1. FUH 33 32HS

=2t E 2026-01-15 2026-01-09 2025-12-16 M Oiy| HE oiy|
US TREASURY 2Y 3.52 3.50 3.49 2.30 2.70
US TREASURY 5Y 3.72 3.74 3.71 -1.60 1.20
US TREASURY 10Y 414 418 416 -3.50 -2.10
US TREASURY 30Y 479 485 484 -5.40 -4.90
DEUTSCHLAND REP 2Y 2.08 2.10 2.15 -2.00 -7.50
DEUTSCHLAND REP 5Y 2.37 2.41 247 -4.30 -10.10
DEUTSCHLAND REP 10Y 2.81 2.86 2.85 -4.90 -3.90
DEUTSCHLAND REP 30Y 342 347 347 -4.60 -5.00
JAPAN GOVT 2Y 1.19 1.15 1.07 3.50 11.70
JAPAN GOVT 5Y 1.63 1.56 1.44 7.20 19.70
JAPAN GOVT 10Y 2.16 2.09 1.96 7.00 20.80
JAPAN GOVT 30Y 348 341 335 7.10 12.90
CHINA GOVT 2Y 142 1.38 1.34 3.90 7.70
CHINA GOVT 5Y 1.60 1.64 1.62 -3.60 -2.10
CHINA GOVT 10Y 1.84 1.88 1.85 -4.00 -0.70
CHINA GOVT 30Y 2.30 2.32 2.27 -2.30 3.10

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(29l %, 717t 25.01.17~26.01.15)
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(2+9l:bp,717+:26.01.09~26.01.15)

12 eZ/fE1278E 24 sd 74 104 15 204

X2 : KISAHEE I Bloomberg

@ «isrsrzo

J2110. KPE H| 28X HE HE  (221bp.712:26.01.09~26.01.15)

DR(bp)
6

i V'

1Y e/l 1270 g 2 54 74 104 15 204

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 26.01.12~26.01.16)

0.87%5.22% 3.48%
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\
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= Industrial Energy

Basic Materials

X HYMA ME 22
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.269
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[ Industrial Energy

Basic Materials

Xt& : KISAHHE I, Bloomberg

2, MF CiH HY MAH ME ST

(TH2l: %, 712t 26.01.05~26.01.16)

HE] 25 e 57
Financial 26.32% 33.04% -6.73%
Consumer, Cyclical 5.26% 11.30% -6.04%
Consumer, Non-cyclical 7.89% 3.48% 4.42%
Energy 6.58% 5.22% 1.36%
Government 34.21% 26.09% 8.12%
Basic Materials 7.89% 0.00% 7.89%
Communications 2.63% 7.83% -5.19%
Diversified 0.00% 0.00% 0.00%
Industrial 5.26% 0.87% 4.39%
Technology 0.00% 0.00% 0.00%
Utilities 3.95% 8.70% -4.75%
0.00% 0.00% 0.00%

Government(Municipal)

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 26.01.12~26.01.16)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
SHNHAN 0 05/29/26 EURO-DOLLAR | USD 2026-01-15 2026-05-29 -- 36.00MM
POHANG 4 %> 01/16/31 EURO-DOLLAR | USD 2026-01-16 2031-01-16 | 4.5% 400.00MM
POHANG 4 %> 01/16/31 | PRIV PLACEMENT| USD 2026-01-16 2031-01-16 | 4.5% 400.00MM
POHANG 5 01/16/36 PRIV PLACEMENT| USD 2026-01-16 2036-01-16 5% 300.00MM
POHANG 5 01/16/36 EURO-DOLLAR | USD 2026-01-16 2036-01-16 5% 300.00MM
HANFGI Float 01/20/27 EURO MTN usD 2026-01-20 2027-01-20 | 4.306% | SOFRRATE 40.00MM
CITNAT 0 01/21/27 EURO-DOLLAR | USD 2026-01-20 2027-01-21 -- 50.00MM
KDB 2.9 01/20/27 EURO NON-DOLLAR| HKD 2026-01-20 2027-01-20 | 2.9% 25.64MM
KDB 0 01/15/27 EURO-DOLLAR | USD 2026-01-21 2027-01-15 -- 35.00MM
HYUCAP 2.861 01/21/29 EURO MTN EUR 2026-01-21 2029-01-21 | 2.861% 582.35MM
HANFGI Float 01/21/27 EURO MTN usD 2026-01-21 2027-01-21 | 4.236% | SOFRRATE 50.00MM
CITNAT 0 10/21/26 EURO-DOLLAR | USD 2026-01-21 2026-10-21 -- 15.00MM
CITNAT Float 01/22/27 EURO MTN usD 2026-01-21 2027-01-22 | 4.017% | SOFRRATE 50.00MM
KDB 0 05/29/26 EURO-DOLLAR | USD 2026-01-21 2026-05-29 -- 46.00MM
KDB 2.73 04/21/26 EURO NON-DOLLAR| HKD 2026-01-21 2026-04-21 | 2.73% 76.94MM
SHNHAN 0 04/21/26 EURO NON-DOLLAR| HKD 2026-01-21 2026-04-21 -- 20.52MM
HANFGI Float 01/22/27 EURO MTN EUR 2026-01-22 2027-01-22 | 2.711%| EUR006M 11.61MM
XtE : KISKHHE 7L Bloomberg
B4, 7t 0|7 AN X & (5+91: %, 71Z}: 26.01.12~26.01.16)
Date Name Survey Actual Prior
2026-01-09 2H[XFUE X5 $10.082b $4.229b $9.178b
2026-01-09 MUE 4.50% 4.40% 4.60%
2026-01-09 dNgs #te 62.40% 62.40% 62.50%
2026-01-10 OJA|ZtEH St AH|XHA 2| 53.5 54 529
2026-01-10 OjAZtoiEt e o sig 52 52.4 50.4
2026-01-10 OjA|ZtoiEt . A H|XEZ|CH 55 55 54.6
2026-01-13 CPI (I &CHH() 0.30% 0.30% --
2026-01-13 Core CPl MoM 0.30% 0.20% --
2026-01-13 CPI (HACHH]) 2.70% 2.70% 2.70%
2026-01-13 Core CPI YoY 2.70% 2.60% 2.60%
2026-01-13 CPI X|4= NSA 324.169 324.054 324.122
2026-01-13 Core CPI Index SA 332.065 331.86 331.068
2026-01-14 Federal Budget Balance -$155.0b -$144.70 -$86.7b
2026-01-14 PPl £[Z+82 MoM 0.20% 0.20% 0.10%
2026-01-14 PPl (AME % OfLX| M Q) M &AH| 0.20% 0.00% 0.30%
2026-01-14 PPI M, o4 X, £ X2 HEH| 0.20% 0.002 0.70%
2026-01-14 PPl £&+8 YoY 2.70% 3.00% 2.80%
2026-01-14 PPl (AME % OfLX| M Q) M| 2.70% 3.00% 2.90%
2026-01-14 PPI M, o4 X, Y X2 HEH| 2.90% 3.50% 3.40%
2026-01-14 RPN -$238.0b -$226.4b -$251.3b
X2 : KISKHHEZL Bloomberg
H5. WF 0|7 3N X|=& (5+9: %, 7IZ}: 26.01.19~26.01.23)
Date Name Survey Actual Prior
2026-01-16 =8 JF MUAY A7|Es -- - -20
2026-01-16 ZS LML MoM 0.10% -- 0.20%
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2026-01-16 M= (SIC) dat -0.10% -- 0.00%
2026-01-16 HH|7tSE 76.00% -- 76.00%
2026-01-17 NAHB FFEHA|E K| 40 - 39
2026-01-21 MBA FEHGX} MHX| -- -- 28.50%
2026-01-22 GDP 27t3} QoQ 430% -- 430%
2026-01-22 74 Q1 aH| -- -- 3.50%
2026-01-22 GDP E7tX|%= - - 3.80%
2026-01-22 =& PCE 27H|+= QoQ - -- 2.90%
2026-01-22 M A H1ds - - 198k
2026-01-22 Initial Claims 4-Wk Moving Avg - - 205.00k
2026-01-22 HYEHAS =T AER -- -- 1884k
2026-01-22 HAxs 0.40% - -
2026-01-22 TH QI AH|X| %= 0.50% - -
2026-01-22 HE JHQIAH| - - -
2026-01-22 PCE 27tX|$ MoM 0.20% -- --
2026-01-22 PCE E7}X|5= YoY 2.70% -- --
2026-01-22 =¥ PCE 27X|%= MoM 0.20% - -
2026-01-22 =¥ PCE 27HX|5= Yoy 2.80% - -
XtE : KISXHAHEZE Bloomberg
H6. 7t A8 x| = (5+91: %, 712t 26.01.12~26.01.16)
Date Name Survey Actual Prior
2026-01-09 A M A SA MoM -0.70% 0.80% 1.80%
2026-01-09 A MAEWDA YoY -1.00% 0.80% 0.80%
2026-01-09 BYX| SA 16.4b 13.1b 16.9b
2026-01-09 % SA MoM -0.20% -2.50% 0.10%
2026-01-09 22| SA MoM 0.30% 0.80% -1.20%
2026-01-12 RPN - 15.1b 14.8b
2026-01-15 EOiE7HK] 4= & -- -0.20% 0.30%
2026-01-15 ZOS7HR| = T EH| -- 1.20% 1.50%
2026-01-15 XE ==Xl (GDP2| %) -2.70% -2.40% -2.60%
2026-01-15 GDP NSA ™ ALCHH| 0.20% 0.20% -0.20%
XtE : KISKHHE 7L Bloomberg
77 UF 54 48 X|= (E491: %, 7|2t 26.01.19~26.01.23)
Date Name Survey Actual Prior
2026-01-16 CPI (M2 CH|) 0.00% -- 0.00%
2026-01-16 CPI (HACHH]) 1.80% -- 1.80%
2026-01-16 CPI EU B8 M| 0.20% -- 0.20%
2026-01-16 CPI EU B8 M| 2.00% -- 2.00%
2026-01-20 PPI( 2 CHH) -- - 0.00%
2026-01-20 PPl M HH - -- -2.30%
2026-01-20 ZEW A{H]|O] ofj & - - 458
2026-01-20 ZEW A H|O] HXY Akt -- - -81
2026-01-15 GDP NSA ™ ALCHH| 0.20% -- -0.20%
X2 : KISKHHEZL Bloomberg
8. F 5= dH X & (EHl: %, 712t 26.01.12~26.01.16)
Date ‘ Name ‘ Survey Actual ‘ Prior
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2026-01-09 PPl H HH] -2.00% -1.90% -2.20%
2026-01-09 CPI i) 0.80% 0.80% 0.70%
2026-01-14 ZE YoY 3.10% 6.60% 5.90%
2026-01-14 2 Yoy 0.90% 5.70% 1.90%
2026-01-14 Fo=X| $114.35b $114.14b $111.68b
2026-01-14 £ YoY CNY - 5.20% 5.70%
2026-01-14 22 YoY CNY - 4.40% 1.70%
2026-01-14 FY4X| CNY - 808.77b 800.00b
2026-01-15 8XEA CNY YTD 35295.0b 35600.0b 33390.0b
2026-01-15 Al {23t TiE CNY YTD 16161.7b 16270.0b 15360.0b
2026-01-15 S3ta3 M2 HEH| 8.00% 8.50% 8.00%
2026-01-15 332 M1 Yoy 3.90% 3.80% 4.90%
2026-01-15 E3t53 MO YoY - 10.20% 10.60%
2026-01-15 FX Net Settlement - Clients CNY -- 705.5b 116.4b
XtE : KISKHHE 7L Bloomberg
HO. U =2 4 X =B (TH2l: %, 717t 26.01.19~26.01.23)
Date Name Survey Actual Prior
01/16-01/20 FDI HALHH| YoY CNY - -- -7.50%
2026-01-19 A FETHA RO - - -0.39%
2026-01-19 7|E FETHH MoM -- -- -0.66%
2026-01-19 GDP (M A& 7|CH]) 4.50% -- 4.80%
2026-01-19 GDP YTD ™ ACHH] 5.00% -- 5.20%
2026-01-19 GDP SA (H7|CHH]) 1.10% -- 1.10%
2026-01-19 20fEDY Yoy 1.10% -- 1.30%
2026-01-19 204 OfE HA2=CHH| ™SOy - - 4.00%
2026-01-19 SIS LML Yoy 5.00% -- 4.80%
2026-01-19 3 AL YTD Yoy - - 6.00%
2026-01-19 DX ER Q) YTD Yoy -3.10% -- -2.60%
2026-01-19 HEXZA HYE 5.20% -- 5.10%
2026-01-19 254 EXtYTD Yoy -16.50% -- -15.90%
2026-01-19 FNg 254 0= YTD Yoy - - -11.20%
2026-01-20 59 iz =2t F2 3.50% -- 3.50%
2026-01-20 19 olE =2ty 2 3.00% -- 3.00%

XtE : KISXHAHEZE Bloomberg

33



HIEEXL KEY POINT

Zog A7e  02) 3215-1404 e X|t 3 CHH| KOSPI K|~ A&, S&P500 o2t
o FZHELS UeH A Bt UHBH M3 CiH| 7t
o ELS M A4 Bt 43 35 WE XZE 45

L S FA AR

2|5 & KOSPI= ©3LHH|

44

=3 ObX[2 Hef Ll 162, KOSPIX|== T3 CiH| 254.42p &5t} 1,
.

5.55% &, KOSPI200= K|t == OpX[9f Hef Y CHH| 545% A&S5IQIC

H1. MF OjH F8 X5 F0| (EH9l: ZOIE)
s Rt = o = HEE
KOSPI200 668.25 704.64 A36.39
NIKKEI225 51,939.89 53,936.17 A1,996.28
HSCEI 9,048.53 9,220.81 A172.28
EUROSTOXX50 5,997.47 6,041.14 A4367
S&P500 6,966.28 6,944.47 v21.81

F) 2% I RASENE 4

ob
M
)
ne
N
A
e}
4>
N
olr
ok
bt

EEXETE]

P= = A —
a2, ZZ 17HE F X[ F0| (29 ZA5)
NIKKEI225 === KOSPI200 HSCEI == EURO STOXX50 e S&P500
55000 | £800 9400 | - 8000
54000 | L700 9300 | L 7000
Leoo 9200 1 — L 6000
53000
Lsoo 9100 | L 5000
52000 1
a0 9000 | L 4000
51000
L300 8900 | L 3000
50000 1
L200 8800 | L 2000
49000 | L1oo 8700 | L 1000
48000 : : : 0 8600 : : : 0
20051222 20251229 2026-01-05  2026-01-12 2005-12-22  2025-12-29  2006-01-05 20260112

F) 22 452 lE

34



0

StepDown F&0| 77.53%2| HIZ2 2 7t

E=

Hr XD 1M
Eonw5m,5$
.7 N2
xTGZ N 2w
e AR B
S NN
xT45 M= |
o o |~ |o |~
nIRBERE
™3

<F =

)

___.hn_ﬁu._m._ux_ou._m_._u
i | K0 o | < |30 |Fo | <

=i e

10 afl

ol

APE : KISKHAHE 7}

-

45.00
40.00
35.00
30.00
25.00
20.00
15.00
10.00

600

o
o
LN

400

34

300

200

— 282

—aA 2.99

5.00
0.00

100

2026-01-12

-01-05

2026

2025-12-29

2025-12-22

LHEIL

AE2 : KISKHA

7|t

M StepDown

m Option

18,660

il
34

254
154
054

0254

20000

15000

10000

5000

AtZ : KISKHAHE 7}

AtZ : KISKHAHE 7}

35



@ «is7l
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (ShSl: 7H)
T2 N O]t HEE
TUHE=Y 53 84 31
e NEa! 28 35 7
deEs=d 38 61 23
Sl X| = 110 109 -1
ITL=gy 13 17 4
sfeleetd 10 8
A 244 316 72
XtZ : KISKHAHE ¢
H4. FZHELS LHANHE - 7| XX FEE LU= (EH9l: o @)
T2 N O]t HER
FHESH 2,572 10,809 8,237
TLX|+=¥ 934 4315 3,381
B 915 3,925 3,010
Sl x| =¥ 4,152 8,190 4,038
TU=ed 286 2,093 1,807
sfel=etd 14 588 574
A 8,873 29,920 21,047
X2 : KISKHAHE 7
H5. FZHELS BAlE : 7| XXME(ESF = 49 107)) (EHl: 7H)
=2 HESIN R HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 45
2 ARt - - 40
3 KOSPI200 - - 31
4 KOSPI200 NIKKEI225 SPX 24
5 S CHKE - - 15
6 ALANTIR TECHNOLOGIES INC- TESLA INC - 15
7 KOSPI200 SRS, - 9
8 KOSPI200 NIKKEI225 SX5E 9
9 HSCEI KOSPI200 NIKKEI225 8
10 HSCEI KOSPI200 SPX 6
X2 : KISKHAHE 7
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@ «isrsrzo
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"Rt KEY POINT

HeZE AT 02) 3215-2940 e K|t 3 CHH| CD S2| 0.02% o2t
o IRS 2| &#&AMl, CRS 22| St
e SWAP SPREAD &5 A, SWAP BASIS SHEHA|

YU D2l 268%2 X F CfH| SOt RAC) IRs B2l MUrHoR 450D, CRs 32/9| B
S ChHIZ Bh2t M2 R ACH IRS 222} KTB Vieldo] A0[Ql EE A% Amacs MYHoR N2

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

131 8 32 0| (EH91: %)

—USDTB3Y ———USDIRS3Y ———KRW CRS3Y  =====KRW IRS 3Y KTB 3Y
6.00%

5.00%
400% W
3.00% N

2.00%

1.00%

0.00%

Rt : KISKHAME 7}

%2 Fo 2| FUHHES (5+1: %)

mKTB m KRW IRS m KRW CRS m USD IRS USD TB
0.16%

0.14% 0.14%

0.14%
0.12%
0.10%
0.08%
0.06% 0.05%
0.04%

0.02%

0.00%

Xt : KISKHAME 7}
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

XtO| ——1/16/2026 1/9/2026
4.50% 0.070%
4.00% = — 0.060%
350% o —L _ 0.050%
3.00% 0.040%
2.50% 0.030%
2.00% 0.020%
1.50% 0.010%
1.00% 0.000%
0.50% -0.010%
0.00% -0.020%
3M 6M 9M 1y 2y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
X2 : Refinitiv, Bloomberg
H1. USD IRS Data (H9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-01-16 3.5095 3.3971 34142 3.518
2026-01-09 3.4554 3.3376 3.3642 3.4807
FU3Y 0.0541 0.0595 0.05 0.0373
2025-12-31 34161 3.2857 3.3061 3.4229
i 0.0934 0.1114 0.1081 0.0951
X2 : KISKHEE L
J34. KRW IRS (SH2l: %, BP)
Xt0| ——1/16/2026 1/9/2026
4.00% 0.16%
3.50% 0.14%
00 / \ 0.12%
I 0.10%
2.50% 0.08%
2.00% 0.06%
1.50% 0.04%
L 00% 0.02%
0.00%
0.50% -0.02%
0.00% -0.04%
3M 6M 9M 1Y 2Y 3y 4y 5y 6y 7Y 8 9y 10Y 15Y 20Y 30Y

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

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2026-01-16 2.825 3.045 3.18 3.3075
2026-01-09 2.76 2.9175 3.0375 3.17

FU52 0.065 0.1275 0.1425 0.1375
2025-12-31 2.775 2.9225 3.03 3.15

oy 0.05 0.1225 0.15 0.1575

X2 : KISKHEE L
J2l5. KRW CRS (29l %)
XtO| ——1/16/2026 1/9/2026
3.50% 0.14%
3.00% 0.12%
- 0.10%
2.50% \/ 0.08%
2.00% 0.06%
0.04%
1.50% 0.02%
1.00% 0.00%
-0.02%
0-50% -0.04%
0.00% -0.06%
3M 6M 9M 1Y 2Y 3y 4y 5y 6Y 7Y 8 9y 10Y 30Y
X} & : Refinitiv, Bloomberg
H3. KRW CRS Data (H2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2026-01-16 2.38 2.57 2.745 2.865
2026-01-09 2.285 244 2.665 2.91

FUsz 0.095 0.13 0.08 -0.045
2025-12-31 2.135 2.405 2.6 2.855

HEChy| 0.245 0.165 0.145 0.01

ALZ : KISKHAE 7}
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J2e6. KTB (+21: %, BP)
XtO| ——1/16/2026 1/9/2026
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 9M 1Y 2Y 3Y 4y 5Y e6Y 7Y 8Y 10Y 15y 20Y 30Y
X} & : Refinitiv, Bloomberg
H#4. KTB Data (E91: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-01-16 2.575 2.875 3.08 3.322
2026-01-09 2.505 2.815 2.94 3.192
Fisz 0.07 0.06 0.14 0.13
2025-12-31 2.55 2.795 2.952 3.235
i 0.025 0.08 0.128 0.087
X2 : KISKHEE L
&7, IRS HTH7| AT E 0| (H2] = %) 8. IRS TH| AZEE FZHHE (Tl : %)

—— KRW IRS 5Y-3Y

0.20%
0.18% -
0.16% -
0.14% -
0.12% -
0.10%
0.08%
0.06%
0.04%
0.02%

1 1

KRW IRS 10Y-5Y

i

1

0.00%

2025-01 2025-05 2025-09

2026-01

m KRW IRS 5Y-3Y

- I

-0.005%

KRW IRS 10Y-5Y

0.000%
-0.005%
-0.010% -
-0.015%
-0.020%
-0.025%
-0.030% -
-0.035% -
-0.040% -
-0.045% -

-0.040%

AtZE : KISKHAHE L
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) B SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.040% 0.030%
-0.10% +
-0.20% - 0.020% |-
-0.30% |
0.000%
-0.40% | " il
050% A W SN 0.020% -
-0.60%
-0.70% + -0.040% |
-0.80%
-0.90% -0.060%
-1.00% ! ! ! -0.063%
2025-01 2025-05 2025-09 2026-01 -0.080% -
Xt& : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
1211, KTB/IRS 30| (2t : %) %12, KTB/IRS FH HS (EH2l - %)
SWAP SPREAD(1Y) ——SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.003%
0.30% - 0.002% - 0.003%
0.001% +
00 -
0.20% 0.000%
0.10% -0.001% +
0.00% | -0.002%
-0.003%
-0.10% -0.004% -
-0.20% . . L -0.005%
2025-01 2025-05 2025-09 2026-01 0.006% L -0.005%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

Ql/ete] 282 X4 F OfH| 1457.60|M 2L 1473.62 2 162, 108.58BPEHE HESSIH 23} A

£ UEIRICE 7|Ef 2 S5t & f=2 4% 0] Z&f thH] &M E 24, flet= oM, S5 I
4% UM S ES HIUC A/ 2FEAEE= 149 7|F 17/ S HEHHD 28 Stef HYS LHH|H
Ct.
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J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
0
_20 w —— —
-40
-60
-80
-100
-120
-140
-160
N Qv %) 3 \e) © Q > %) Q N v &y
A M M A S M A A M A A
DY DY D D DY DY DY DY DY o o DY DY
X2 : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e X O H| X}O| MZCH| X}0|] ——1/16/2026 ——1/9/2026 ——12/31/2025
1480 35
1460 30
25
1440
20
1420
15
1400
10
1380 5
1360 0
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2026-01-16 | 2026-01-09 Xto] =2 2026-01-16 | 2026-01-09 Xto|
KRW/USD 1473.6 1473.6 16 USD/CHF 0.803 0.799 0.003
EUR/USD 1.16 1.16 -0.005 USD/SGD 1.288 1.286 0.002
GBP/USD 1.338 1.338 -0.005 USD/IDR 16885 16843 42
USD/JPY 158.375 158.375 1 USD/PHP 59.384 59.196 0.188
USD/HKD 7.8 7.8 0.006 USD/TWD 31.564 31.644 -0.08
USD/CNY 6.969 6.969 -0.013 USD/SEK 9.234 9.233 0
USD/CAD 1.389 1.389 0.003 USD/PLN 3.631 3.615 0.016
AUD/USD 0.67 0.67 0 USD/DKK 6.439 6413 0.026
NZD/USD 0.575 0.575 0.001 USD/ZAR 16.368 16.527 -0.159

AE M2 ZSEI| (15A] 408 28 7|F)
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@ isriEt

Appendix 11 =L 3¢dl 2 Credit Spread 8z &

#1. I F2=8

(EH2l: %, 2026-01-16)

H2. 52| F2 =&l

0|3l A2l 02) 3215-1454

(£t %, 2026-01-16)

T2 A TFCHH] | AXCHH| =2 g TFCOHH| | AXCHH|
CD 90¥ 2.680 -0.020 -0.090 o= 2y 3.558 0.063 -0.822
Ccp9o0g 3.100 -0.030 -0.150 Oj= 5Y 3.762 0.023 -0.193
=3 3 3.080 0.140 0.153 oj= 10y 4.165 -0.014 0.327
=3 5 3.322 0.130 0.087 oj= 20Y 4.745 -0.046 0.642
=3 104 3.500 0.113 0.115 oj= 30Y 4.797 -0.050 0.870
=1 204 3.430 0.070 0.085 FE 2y 2.098 0.003 -0.563
=1 304 3.322 0.065 0.067 S8 5y 2.386 -0.025 -0.071
S¢ot1d 2.545 0.030 0.043 S8 10y 2.819 -0.044 0.381
S0t 2 2.925 0.070 0.095 S8 20y 3.311 -0.058 0.863
&0t 34 3.112 0.117 0.130 S8 30y 3.404 -0.064 1.047
At&E : KIS-NET A& : KIS-NET

H3. I FX|+

PI1=¥Y : 2026-01-16)

H4. L Credit Spread

(E+2l: %, 2026-01-16)

Fax|$ = MFOiH| | SIXCiH| U2 A HFCHH| | AXCHH|
KTB3 130.94 -1.82 -1.46 E% AAA 3.280 -0.017 -0.024
KTB10 111.8 -0.94 -0.95 BIAY AA- 3.561 -0.015 -0.034
KOSPI 4,840.74 254.42 531.11 7|Et= 8%l AA- 3.572 -0.025 -0.052

0 0. 0 0 2K AAA 3.317 -0.010 -0.018
At&E : KIS-NET A& : KIS-NET
H5, ME{¥ J 31 C{H| Credit Spread HE ZM| Top3 LA} (9l : bp, 27| : 3Y)
Qs ZM Top 3

. ZALE s HE

QXA S AL AA+ -2.0

ot M RSAL AAA 1.7

BI|FEH A SAL AAA 1.7

S22 DA} AAA -1.7

ot M H AL AAA 1.7

sH5YY AAA -1.7

SAHYI| YRS S AAA 1.7

St= =Xt S A AAA 1.7

FHZ LY AAA -1.7

NEEA RS SA AA+ 1.7

CHE Al S AL AA+ 1.7

FEEAESSA} AAA 1.7

T RSSA AA+ 1.7

SHEESE AAA -1.7

AH=H S SA AAA 1.7

T AP S AL AA+ 1.7

AUHZ DS AL AAA 1.7

St AHLbEHE| S A AAA 1.7

St= S0 ESA AAA 1.7

ok O =& AT TS A AAA -1.7

h BAEAISAL AA+ 17

MEFEHEZASA AAA 1.7
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Sh=X| G S A AAA 1.7
EFSMLSAH AA+ 1.7
SRS SAL AAA 17

st s Ed st AAA 17
EHNLYSA AA+ 1.7

St EX|FERS AL AAA 17
St AT SAL AAA 17

SEEEINLSA AA+ 1.7
SA oS AL AAA 17
St s2SAl AAA 17
AN ESA AA+ 1.7

BRI SA AA+ 1.7
MEWsSAt AAA 17

st ol met e AL K| /IS AL AAA 1.7
St 7t A S AL AAA 17

SFEGAZASA AA+ 1.7

SMEGA A SAL AA+ 1.7

SRS AT S S A AAA 17
AT 7] o AA+ -3.0

HINZLE AA+ -3.0

SOiFtE AA+ -3.0

ABHILE AA+ -3.0

HstE AA+ -3.0
AOH=LIZIE AA+ -3.0
EAHtATHO| -G AMH| A 2|0} A+ 2.5
O] 2K of| A 74 x| AA- 2.5

LM oto|mto| HE A H| A 2|of A+ 2.5
O 2 M| O A X T}O| LH A A H| A A+ 25
AlO|ZtH | BBBO =25

St EXFH O E A0 =25
L2870l AA- =25

ool X| s m| & AA- =25
SLEFH I AA- =25

3 $EI7EE AAO =25
SO T A+ 25

A AA- =25

7lO[H|FH | & AA- =25

SHLHZLE AAO =25

2| =74 m| & A+ 25

H| A 0| 7] | AA- =25
ClH[7H m| & BBB+ 25

XojH| 2|7} m AA- 25
7|2 ol A- =25
of F27H o A0 =25
[X|FH | A0 =25
Ofo|H7Hm| & AA- =25
ot 7 m| & A0 =25
Aot ol g AA- -2.5
A2 7] E AA- -2.0
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H6. ME{'H J 11 C§H| Credit Spread HE M| Top3 &
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ROH7IE AA- 2.0

A2 IR I E AA- -2.0
OFO[H|#|O|7H | & AA- -2.0
fela8/halE AA- -2.5
Qlof|o| X s 7 | & AA- -2.5
SHLZH I & AA- -2.5

f27tE AAO -2.5

ZOFH TS A+ -2.5

AfAHH S AA- -2.5

A old|ZHm| & AA- -2.5
SHLEFHE AAO -2.5

o 2| =74 o EF A+ -2.5

H| M A 0| 7] | AA- -2.5

FLExH O 2H of| A 74 x| AA- -2.5
EAHtATHO| -G AMH| A 2|0} A+ -2.5
C|H[7H | & BBB+ -2.5

LM oto|mto| H g A H| A 2|of A+ 25
O 2 M| O A X T}O| A A H| A A+ 25
Xlo|H| 2|7y m| AA- -2.5

7| =74 ol E A- -2.5

Of 7274 m| & A0 -2.5

WX|FH o A0 -2.5

ofo| 7y m| & AA- -2.5

ot 7o & A0 -2.5

Aoty ol AA- -2.5

ot=E XY m| & A0 -2.5

2 e o = BBBO -2.5
ZAAFHA AA- 49

A S-Qil AAO -0.5
O|X| AXHARZ & A- -0.7

A& : KISKFLHE

7t
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i H ad gl A|le=3
S| X 02) 3215-1435
H1, SAYAILLY
BEEIE 559 L 71 PN WAHH| &
KR6401621F64 HE|EFH 2R3 2025-06-19 2027-06-19 2026-01-19 ol
H2 3AL ME53 HE o (712t : 2026-01-09~2026-01-16)
EaALNA SHAL Sh7| =
S|Ate s == saHELUY ghily NICE et714
o | ol | S& g1y = g1y s= g1y
AKX O]l E HX|2KHR)4-5| 2026-01-09 |  ABS AAA | AA+ | AA+ |2026-01-09
H3. 3\ faie8sa HE sg (712} : 2026-01-09~2026-01-16)
E:I-H:|7=||_|.|01 oy
B ol | ™ m 7191 == emr-o™™ 7 SHAITH 37|
TE A M H 7t ST olF =7t e s3 oM™ | NICE | 87|11
Mt MMAFEE 2026-01-14 BOND A+ A+ A+
#HZ Ofo| A 7H m| & 2026-01-15 BOND AA- A+ A+ A+
HE Ofo| 7Y m| & 2026-01-16 BOND A+ AA- AA- AA- AA-
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

| -
SPC 7| XXt MMILHY 2 KIS-Net2 S8l Q154 = AFL|CL
HHE 2| 02) 3215-1458
H1. 782 55 2ddg (712} 2026-01-12~2026-01-16, £+ : 4 2)
spca BV zms ary | 59 T|ERH KR
od O
Cloj &2 4ok Al | B34 2 THE | 2026-02-13 800 igEs
O|HE/25H 0| &t Al | B34 2 HE | 2026-04-10 140 2X|295L| 0| O
SI0|EHOIRE Al | B34 BAE | 2026-04-14 100 CH = A ZH A
oto|Aoto|2| Al | B34 BA OE | 2026-02-12 90 AT e
Of| = Ol Q¥ X| & 2 K} Al | B4 2 THE | 2026-04-14 157 OFE 70
H| 2 #| O] 4 K| O] 444 K} Al | B34 2 THE | 2026-04-14 2,239 H| 2l #| O 24 X| & O] X}
00| =8 QI &l & M| O| kt Al | BS54 2 THE | 2026-04-10 500 8 oIt T
Oi| O K| L} 1 K| 2kt A2 | B34 BAE | 2026-04-16 90 21z
X|OtolH|7H A1 | ESA BE E | 2026-04-14 282 Qlo| =S AM
=5 SH Xt Al | B34 2 THE | 2026-04-16 205 7| Of M| Of Ab 2
OAYEIZFL Al | B34 BA F | 2026-04-10 185 L2 | A E| 72
BIAAHO|M Ol FH &M LA | A1 CHEA A (CLO) | 2026-01-16 231 CE8Ho|zto|=
7| AE AN O| Y 2R A1 MEXEZH | 2026-04-15 299 O O] X|C| HCHR YT
Z2to|HE| X YAt A3+ | MBXESH | 2026-04-10 80 37
Bt A1 MBXEZEH | 2026-02-16 710 shatEE M
X|O| 2+O[ M| 2 K} A1 HESQAZH | 2026-04-16 67 EH“JAP;TLEE{EEQOWE
o} OFH| %4 M| HERYEE | 060as | 2303 IR TSET
Of| O Z=H| & X} A3+ |AEBILECIFRHHE | 2026-04-16 150 OfFAE
X|otolH|2H Al | BSA 2 THE | 2026-04-14 90 ol Ao AH|O|E
AQIEOOKSHLHAK | Al | BEA B OF | 2026-02-19 10 "“*E*””’g,;'jﬁg ;’j SIS
I E|AH| O] ZEt 2 M| LAt A2 | RS EE THE | 2026-04-16 54 H| & E T| 4O R 2X}
Off =l 2K LAt A1 | FS4h 28 E | 2026-02-12 1,095 27{|0| | 0| 2HO| | Y X}
Clof| A~ &3 Al | B34 BA O1E | 2026-03-18 495 n2H4d
OhLEA| LA} A2+ | BSA 2 THE | 2026-04-16 150 LER AR
ofolE|C|E& Al | B34 2 THE | 2026-03-17 35 OHtZHEH
HI il #| O 4 K| O] ) K} Al | BS54 2 THE | 2026-07-30 3 H| A 7| O M K| 4 O] K}
Q7| O M| Xt Al | B34 2 THE | 2026-01-30 98 ST LA
Aoloto|of A LR AMX | A1 | ESA 2B 1E | 2026-02-13 630 HetgEea
CHZ2t0| E S & M| O| X} A2- | B4t 23 1E | 2026-01-23 60 Of|of x| Ct
HIERM A A K} A1 | SHREALRA | 2026-01-16 100 HesH
0| 0| &2+ O| A| O K} A1 golo= 2026-12-07 1,537 HE2H
= DI AEX 1At A1 H710= 2026-10-08 3 FoeH
= QIH[ A EH 1 X} A1 "olola 2026-10-08 2 02
QE AKX Xt A1 =1 A (CLO) | 2026-04-10 100 Ol ~7#[0|Z2t=0t
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Appendix 4] F2t THH S|

O|M& 02) 3215-1432

H1. T MASFE 7| SH S (E+9): HTER))
22Ky E5x Eokxy 8 7|EF2 81 B ALY ABS b
- 1,460,000 900,000 5,600,000 1,370,000 2,867,000 829,000 13,026,000

AtZ : KISAHAHE 7t

2. F2t 23X Wo|vE (SH] - Hnkg))
T2 271y 324 gy ER k] R H8SE

2026-01-19 | Z2ZAL829 2023-01-19 3y 150,000 AAA
2026-01-19 [ 21350 2023-01-19 3y 320,000 AAA
2026-01-19 |35 L7 |=525080 -2 02l1-153 2025-08-19 5m 310,000

S 2026-01-20 |2t RHASAR262 2021-01-20 5Y 220,000 AAA
2026-01-22 |=aM(EY2])2016-010[10Y-A 2016-01-22 10Y 150,000 AAA
2026-01-22 |EX|FEIXIRA318 2016-01-22 10Y 200,000 AAA
2026-01-23 |M2FEHZA|ZHLUZAM81(=) 2025-01-24 11m 30d 110,000 AAA

& kXY 2026-01-20 | E2tDC026-0120-0910 2025-10-21 2m 30d 900,000
2026-01-18 | 7| 223 (41)24070]1.5A-18 2024-07-18 1Y 6m 100,000 AAA
2026-01-18  |A-223410]0300-0118-2 2023-01-18 3y 250,000 AAA
2026-01-19  |A+224410]0106-0719-1 2024-07-19 1Y 6m 220,000 AAA
2026-01-20 |7| 28 (A)2501EH A-20 2025-01-20 1Y 340,000 AAA
2026-01-20 |F4H2%2025-010[1A-20 2025-01-20 1Y 100,000 AAA
2026-01-21  |A221410]0500-0121-2 2021-01-21 5Y 460,000 AAA
2026-01-21 |3 &K (28)25-10]12-21 2025-01-21 1Y 130,000 AAA
2026-01-21 |7| 28 (Al)2501EH1A-21 2025-01-21 1Y 270,000 AAA
2026-01-21 | HS52%29-010[1221(H) 2025-01-21 1Y 110,000 AA+
2026-01-21 |A13H2%29-01-0]-1-B 2025-01-21 1Y 220,000 AAA
2026-01-21 |7| 28 ()25070|184A-21 2025-07-21 6m 220,000 AAA
2026-01-22 |7| 428 (A)2501EH1A-22 2025-01-22 1Y 320,000 AAA
2026-01-22 |7|¥28(Eh2507%H84A-22 2025-07-22 6m 100,000 AAA

ey 2026-01-22 |t EASF825047{-221-275 2025-04-22 9m 190,000 AAA
2026-01-22 | A224410]0106-0722-1 2024-07-22 1Y 6m 110,000 AAA
2026-01-22 |=tta & A (28)25-10]12-22 2025-01-22 1Y 150,000 AAA
2026-01-23 |F=ita&AH A (28)25-1(0))12-23 2025-01-23 1Y 60,000 AAA
2026-01-23 | A22541%0100-0123-1 2025-01-23 1Y 500,000 AAA
2026-01-23 |tEEUS824074}-0|F-1.5 2024-07-23 1Y 6m 210,000 AAA
2026-01-23 | 7|28 (TH2510EH92A-23 2025-10-23 3m 200,000 AAA
2026-01-23 |7| Y423 (Eh2507EH184A-23 2025-07-23 6m 40,000 AAA
2026-01-23 |7| Y23 (4£1)24070]1.5A-23 2024-07-23 1Y 6m 250,000 AAA
2026-01-23 |7| Y423 (EH2504E275A-23 2025-04-23 9m 210,000 AAA
2026-01-24 | AISH2329-04-2-9M-A 2025-04-24 9m 200,000 AAA
2026-01-24  |6tL2%347-010[22-24 2024-01-24 2y 230,000 AAA
2026-01-24 |7|¥428(Eh2504%EH275A-24 2025-04-24 9m 190,000 AAA
2026-01-24 |7|¥28(A)24070]1.5A-24 2024-07-24 1Y 6m 100,000 AAA
2026-01-24 | Al5H2%428-09-0]-1.3-A 2024-09-24 1Y 4m 120,000 AAA
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2026-01-18 | &CH7HI|EH1618 2016-01-18 10Y 40,000 AA+
2026-01-19 |JB 22|74 T|E464-5 2023-01-19 3Y 20,000 AA-
2026-01-19  |HCHH T H459-4 2023-01-19 3y 70,000 AA-
2026-01-19 || O[H|7H | &552-2 2025-01-17 1Y 2d 10,000 AA-
2026-01-19  |S}Lt7HE231-2 2023-01-19 3y 130,000 AAO
2026-01-19 | Al5H7H 1| Ek494-1 2024-01-19 2Y 40,000 AA-
2026-01-19 |00 X| s HFHL|EF176-5 2022-01-19 4y 10,000 AA-
2026-01-19 | ShLH7HI|EF378-2 2023-01-19 3Y 50,000 AA-
2026-01-19  |[AM$H7HE2160 2023-01-19 3y 200,000 AA+
2026-01-19  |BNKZHI| Er306-2 2023-01-19 3y 10,000 AA-
2026-01-20 |7|27H 1| EH188-4 2024-07-18 1Y 6m 2d 10,000 A-
2026-01-20 | OFO|H|#|O|7] | Ek299-2 2023-12-20 2Y 1m 10,000 AA-
2026-01-21 | ROI7HI| E409-3 2021-01-21 5Y 10,000 A+
2026-01-21  |BNKZHI|E341-1 2023-12-21 2Y 1m 10,000 AA-
2026-01-22  |A8H7tE2100-2 2021-01-22 5y 50,000 AA+
J|Etae 2026-01-22 | A|O|H|7} | E527-3 2023-12-22 2Y 1m 20,000 AA-
o 2026-01-22 | A|O|H|7} | E540-2 2024-07-22 1Y 6m 50,000 AA-
2026-01-22 |0 O| X| 5 & 7] | B 224-2 2023-11-22 2Y 2m 40,000 AA-
2026-01-22  |AMO|O| K| sH 7] & 231-3 2024-05-22 1Y 8m 50,000 AA-
2026-01-22 | OJ2{Of| S7H | §H97-4 2023-11-22 2Y 2m 10,000 AA-
2026-01-22 |RH7t=436-3 2021-04-22 4Y 9m 70,000 AA-
2026-01-22 |&Ci7H T EH2010-2 2024-01-25 1Y 11m 28d 20,000 AA+
2026-01-23  |BNKZHI|E354-3 2024-05-24 1Y 7m 30d 20,000 AA-
2026-01-23 | AX|7H I E376-1 2025-01-23 1Y 20,000 AO
2026-01-23 | A|O|H|7H | 2 466-4 2021-01-25 4Y 11m 29d 50,000 AA-
2026-01-23  |StLEFHE254-2 2024-01-24 1Y 11m 30d 10,000 AAO
2026-01-23 | HCHFH=897-1 2024-01-24 1Y 11m 30d 50,000 AA+
2026-01-23  |SHLEZHI|EF385-4 2023-03-23 2Y 10m 10,000 AA-
2026-01-23 | &4CH7H | EH1785-5 2019-01-24 6Y 11m 30d 30,000 AA+
2026-01-23  |HCH7HI|EF2010-3 2024-01-25 1Y 11m 29d 40,000 AA+
2026-01-23 | A$HFHE2195-2 2023-10-24 2Y 2m 30d 100,000 AA+
2026-01-23 | ShLt7HIEF392-3 2023-05-25 2Y 7m 29d 50,000 AA-
2026-01-23  |A7HE2419 2020-01-23 6Y 60,000 AA+
2026-01-18 | AQFA3-2 2019-01-18 7Y 100,000 AA-
2026-01-18 |O|OLEO| 22 H[0[17 2024-01-18 2y 10,000 AA-
2026-01-18  |O|2Hof| A1 5-#49-3 2019-01-18 7v 100,000 AAO
2026-01-18  |StLIF & X[F34-2 2016-01-18 10Y 300,000 AAA
2026-01-19  |CH4H146-2 2023-01-18 3y 1d 120,000 AA-
2026-01-19 |ROEHSES5-2 2021-01-18 5Y 1d 110,000 AAO
2026-01-19 |=EIEX|F39-2 2023-01-19 3y 240,000 AAA
2026-01-19 |DOJE{Of| MXtAHR B6-2 2021-01-19 5Y 50,000 AAO
2026-01-19 | X|Of| 204 L4 K] 14-1 2023-01-19 3y 170,000 AAO
2026-01-19 |SKX|2ME2[20-2 2023-01-19 3y 190,000 AA-
2026-01-20 |0 A#|0]23-1 2021-01-20 5Y 40,000 A+
2026-01-21 | A M| 7A1135-2 2021-01-21 5Y 70,000 AAO
2026-01-22 |#ICHX|E138-1 2024-01-22 2Y 30,000 AAO
2026-01-22 || 27| 0|21 MM F5}5t25-1 2024-01-22 2Y 30,000 A+
=IPNOA | 2026-01-22 |$HE117-1 2024-07-22 1Y 6m 37,000 BBB+
2026-01-22 |SHS8MH2021-1-2 2021-01-22 5Y 100,000 AAA
2026-01-22 |#iCiX|&E125-3 2019-01-22 7Y 150,000 AAO
2026-01-22 | =EFEXIF30-2 2021-01-22 5Y 210,000 AAA
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2026-01-22 |02 A| 0] 1M A 7 %}5t18-3 2019-01-22 7v 150,000 A+
2026-01-23 | ROIX[ZF18-1 2024-01-25 1Y 11m 29d 115,000 A+
2026-01-23 | RHIX|F10-2 2021-01-25 4Y 11m 29d 190,000 A+
2026-01-23 | ASHEXSH2401-1 2024-01-24 1Y 11m 30d 50,000 AAO
2026-01-23 |24 ZH20-1 2024-01-25 1Y 11m 29d 100,000 AA+
2026-01-23 | Of|O| X| A C|HOLO| BHEF149-1 2025-01-24 11m 30d 60,000 BBB+
2026-01-23 | Of|O| X| A C|HOLO|BHEF150 2025-01-23 1Y 4,000 BBB+
2026-01-23  |CH&H47-1(AD 2024-01-25 1Y 11m 29d 20,000 AA-
2026-01-23 | CHAI0f ZZQHO}FO[40-1 2024-07-23 1Y 6m 67,000 A0
2026-01-23  |CHAIRFAFAIER 2025-01-23 1Y 31,000
2026-01-24 |l 20[0j| 0| X| A E|0}20 2025-01-24 1Y 23,000
2026-01-18 | HMMQ EX|MALALR1-23 2023-10-25 2Y 2m 24d 1,600 AAA
2026-01-18 | AH[O|ZtAH | B M| & KH71-1 2025-11-18 2m 1,000 AAA
2026-01-18 |HHELEXNMXIR1-17 2024-07-23 1Y 5m 26d 2,200 AAA
2026-01-18 |HCH 2 EH O[O AX[1-3(X]) 2024-08-26 1Y 4m 23d 10,000 AAA
2026-01-18 | EI|OtN| A MEXLR1-11 2023-10-23 2Y 2m 26d 30,000 AAA
2026-01-19 |HAEDO|EX|79%tE1-10 2025-03-19 10m 10,000 AAA
2026-01-20 | FEEFESAIMBS2023-2(1-3)(Ah) 2023-01-20 3y 30,000 AAA
2026-01-20 | M7 =0|X|2t0| =1 2025-01-09 1Y 11d 500 AAA
2026-01-21 | FEAFESAIMBS 2025-1(1-1)(Ah 2025-01-21 1Y 69,700 AAA
2026-01-22 |FEHFESAIMBS2021-2(1-4)(Ah) 2021-01-22 5y 490,000 AAA
ABS 2026-01-22 O =2l 7| 0] 21 2023-11-24 2Y 1m 29d 4,000
2026-01-22 | Z8SAMBS2016-3(1-6) 2016-01-22 10Y 100,000 AAA
2026-01-23 | AEL}IO|EX|84ktE1-1 2025-12-23 m 5,000 AAA
2026-01-23 |E|ZEX LB0|X}1-17 2024-08-23 1Y 5m 5,000 AAA
2026-01-23 |E|ZE UM AKX}1-8 2025-05-23 8m 5,000 AAA
2026-01-23 |E[EEHMFHIAR1-23 2024-02-23 1Y 11m 5,000 AAA
2026-01-23 | FEFESAIMBS2024-2(1-2)(Ah 2024-01-23 2y 30,000 AAA
2026-01-24 |E|2ENTFATAIR1-20 2024-05-24 1Y 8m 5,000 AAA
2026-01-24 |E|ZEXN LA K}1-12 2025-01-24 1Y 5,000 AAA
2026-01-24 |E|EEH 28 A4 ZKH-1 2025-12-24 m 5,000 AAA
2026-01-24 |E|YCHLMSKI-13 2024-12-24 1Y 1m 10,000 AAA
2026-01-24 |E|EEM LML YFAH-3 2025-10-24 3m 5,000 AAA

AtZ : KISAHAHE 7}
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H1. HEz 2 Lz (5491 : 7HE, o 9, 7]ZH: 2026-01-12 ~ 2026-01-16)

F8ac 559 H8E53 w¥y | Wiy FRNAHE A olE | LHIA b3 £3t
KR310503GG12 | 7| 28(#)26010[181A-12 AAA 2026-01-12 | 2026-07-12 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+10bp 1 600 KRW
KR310504GG11 | 7|28 (1H)26010|1A-14 AAA 2026-01-14 | 2027-01-14 | I Z3AF AAA CD 1712 +10bp 1 5,800 KRW
KR6005271G16 |OtO| A 347-010|(H)11A-15 AAA 2026-01-15 | 2026-12-15 | ZIEH3At AAA CD 17§ +13bp 1 2,000 KRW
KR310506GG19 |7|&2&(#H)26010|1A-15 AAA 2026-01-15 | 2027-01-15 | 2IH3AL AAA CD 174 & +10bp 1 600 KRW
KR381003GG18 |s a8 H(2%)2026-010[1Y-C(HT) | AAA 2026-01-15 | 2027-01-15 | 2IH3AF AAA CD 1742 +13bp 1 3,500 KRW
KR380804GG11 |St=+Z U5 &(H)26012t-0| &#-334 AAA 2026-01-16 | 2026-12-16 | L E3AF AAA CD 17H&+11bp 1 2,600 KRW
KR310509GG16 |7| 28 (#H)26010|334A-16 AAA 2026-01-16 | 2026-12-16 | 21 H3AL AAA CD 17H&+11bp 1 2,500 KRW
KR310209GG19 |4t=26#0[0100-0116-1M AAA 2026-01-16 | 2027-01-16 | 2IEH3AL AAA CD 17H&+12bp 1 1,800 KRW
KR6030623G19 |&H7HE579-2 AA- 2026-01-16 | 2027-04-16 |912LE CD+43.5bp 3 700 KRW
KR6030624G18 |ZH7HE579-3 AA- 2026-01-16 | 2027-05-14 |91YE CD+42.8bp 3 200 KRW
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