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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 -0.60 -0.78 -2.89 273 -1.16 10.27 177
Duration 5.75 5.79 6.04 6.05 5.90 5.29 175
YTM 3.17 3.13 274 2.65 2.84 3.70 7.45

= XY FHoE -1.13 -1.59 -5.44 -5.59 -4.34 7.65 175
Duration 9.57 9.68 9.96 9.97 9.89 8.67 2.05
YTM 324 3.17 2.73 2.64 272 3.31 6.86

Eotxy FHoE 0.02 0.13 0.27 0.80 2.43 10.66 1.40
Duration 133 133 1.31 1.31 1.29 1.16 0.96
YTM 2.71 2.66 242 2.35 2.67 3.46 6.80

L=IPNPA| FHoE -0.10 0.00 -0.51 0.04 2.10 14.63 2.07
Duration 242 2.44 2.43 2.52 2.58 2.57 1.35
YTM 3.31 3.29 2.89 2.83 3.14 447 8.43

KOBI30 FHoE -0.04 0.02 -0.08 0.31 1.93 10.58 1.54
Duration 1.84 1.82 1.81 1.82 1.81 1.83 1.87
YTM 2.75 2.70 2.40 2.31 2.71 3.52 6.86

KOBI120 FHoE 0.01 0.17 0.37 0.89 243 10.71 1.38
Duration 0.97 0.95 0.95 0.94 0.94 0.94 1.11
YTM 2.79 2.81 2.56 2.49 2.89 3.75 7.09
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ZSHY AKX —— 2% Eohtf | AFKH 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%

2023-01-23 2024-01-23 2025-01-23 2026-01-23 2023-01-23 2024-01-23 2025-01-23 2026-01-23
— EE BRI =kl S0t — ST AR EnEYl S
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 s KOBI120
XbE: KISKHEEIL A2 KISKHEEIF
2. KIS AX| 5 ME/2U7|E Duration

T& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
= XY 0.61 142 232 3.85 14.07 8.99
N 0.63 1.46 2.40 3.80 7.38 2.84
Sy 0.61 142 237 3.70 11.52 420
S5 d 0.69 1.42 2.25 0.00 0.00 1.34
28Ky 0.58 1.43 2.38 3.46 6.83 1.26
7|Et=E X 0.62 1.45 235 3.58 5.00 1.73
NS 2RET) 0.58 1.36 2.26 3.67 9.46 2.56
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.59 1.42 2.34 3.74 0.00 1.51
A 0.60 1.42 2.33 3.76 13.66 5.67




#3. KISS XA X5 HE{/27|E YTM

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
= Xi 2498 2.827 3.076 3.362 3.522 3.318
N 2.660 2.883 3.182 3.455 3.719 3.176
S 2.785 2.950 3.233 3.465 3.707 3.256
S5 H 2.508 2772 3.090 0.000 0.000 2747
2A XK 2.760 2.984 3.226 3451 3.671 2.935
7|Eta-& X 3.089 3.244 3.454 3.643 4,008 3.308
A (S EZEET) 3.076 3.220 3431 3.614 3.997 3.389
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.899 3.017 3.289 3.484 0.000 3.073
TH| 2772 2.992 3.247 3.437 3.554 3.247
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
& 374 ~1d 1~24 2~34 3~54 50| 4 A
= Xi 3.81 5.52 457 7.50 28.11 49.51
N 0.21 0.27 0.25 0.38 0.13 1.24
SxY 222 3.09 2.35 2.46 3.00 13.11
sot5H 1.15 1.81 0.66 0.00 0.00 3.63
2y 5.49 4.46 1.64 0.46 0.03 12.08
7|Eta-8 X 2.40 3.30 2.35 1.10 0.03 9.18
A (S ZEET) 1.88 2.97 2.52 1.45 0.93 9.75
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.62 0.44 0.26 0.18 0.00 1.50
A 17.78 21.87 14.60 13.52 32.23 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T& 374 ~1d 1~24 2~34 3~54 50| 4 A
=M 24 23 20 44 46 157
N 192 261 261 508 42 1,264
Sy 464 710 551 543 698 2,966
S5 H 9 6 2 0 0 17
23Ky 562 431 167 52 7 1,219
7|Et=8X 1,385 1,741 1,092 625 27 4,870
A (B EZEET) 449 649 457 356 335 2,246
AR (B2 ET) 0 0 0 0 0 0
ABS 442 336 113 36 0 927
A 3,527 4,157 2,663 2,164 1,155 13,666

X2 KISKHEE 7}
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CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FH$AdE -0.100 0.000 -0.360 0.140 2.090 13.120 0.310
ESG Duration 2.290 2.310 2.110 2.180 2.170 2.300 3.110
=35
o= YTM 3.171 3.156 2.743 2.667 2.980 4175 2.488
ESGEEIH |FHLAE -0.130 -0.040 -0.490 -0.060 1.820 12.630 0.173
Duration 2.290 2.300 2.340 2410 2.360 2.380 3.690
YTM 3.063 3.054 2.691 2.601 2919 4.120 1.996
H| W X4~ RSBl E = -0.160 -0.070 -0.640 -0.180 1.720 13.050 0.300
Duration 2.500 2.530 2.590 2.630 2.630 2.680 3.100
YTM 3.146 3.142 2.775 2.692 2.997 4147 2410
ALE: KISKHAHE 7L
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115
110
105
100
95
90
2023-01-23 2023-07-23 2024-01-23 2024-07-23 2025-01-23 2025-07-23 2026-01-23
——KISESGS &} ESGEEH ——H|WX|5
35, ESGHAX| = 70| 0] Jd36. ESGHAX| = YTM 30|
3 5.0%
M 4.5%
25 W_ 4.0%
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1 1.5%
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~24 2~34 3~54d 50|44 A
S 0.58 141 234 3.63 10.06 2.73
2A XK 0.50 147 2.41 3.24 7.38 1.54
7|Eta-& X 0.60 142 234 3.53 5.42 2.05
AN (S EZRES) 0.57 1.36 227 3.66 7.60 227
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.58 1.44 2.35 3.74 0.00 1.68
A 0.57 1.39 2.31 3.64 8.67 2.28
XtE: KISKHEE L
#8. KIS ESG S X| = ME{/LI|EH YTM (H2: %)
=2 374 ~1d 1~24 2~34 3~54d 50|44 A
S 2.754 2917 3.197 3.422 3.701 3.134
23Ky 2.739 2.990 3.220 3.459 3.727 2.992
7|Eta-8 X 2.953 3.087 3.365 3.591 4,156 3.267
A (S ZEET) 2.998 3.167 3.407 3.618 3.907 3.331
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.822 2.983 3.276 3.484 0.000 3.065
A 2.880 3.064 3.325 3.537 3.814 3.223
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~24 2~34 3~54d 5E0]4 HH
SxY 5.53 7.83 6.90 5.73 2.68 28.67
2y 2.04 2.15 1.75 0.09 0.10 6.13
7|Eta-8 XY 1.56 2.39 2.30 2.05 0.02 8.32
BN BEEET) 9.02 14.31 12.94 777 333 4736
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 3.34 2.81 1.91 1.47 0.00 9.52
A 21.49 29.48 25.79 17.10 6.14 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (THSl: 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
S=Xy 135 205 171 176 95 782
23Ky 26 24 19 2 1 72
7|Et=8X 110 141 121 126 2 500
N BEREET) 254 369 277 228 152 1,280
AR (B2 ET) 0 0 0 0 0
ABS 93 88 54 36 271
A 618 827 642 568 250 2,905

X2 KISKHEE It
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H1. FU 3K 2EHS (EH2l: %)
IE 1/2 1/9 1/16 1/23 HMZFCHH|(BP)
S0t 1 2.502 2515 2.545 2.565 2.0
S0t 21 2.83 2.855 2.925 2.952 2.7
=1 34 2.927 2.94 3.08 3.13 5.0
=154 3.235 3.192 3.322 3412 9.0
=1 104 3.385 3.387 35 3.58 8.0
SAHHAAA 34 3.151 3.157 3.28 3.367 8.7
SAHHAAA 54 3419 3376 3.506 3.619 113
SAHHAAA 104 36 3.605 3.705 3.792 8.7
A2 : KISKHHE 7}
J&3. 30X SPREAD 0| (£l : bp) 34, E4XAAA SPREADZFO0| (£ : bp)
3_5 SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0

T e 1 I L L e et
20.0 -
20.00 +-¥--HAFY R
0.00 - - - / 0.0 - - -
9”'”3) ,e“'ﬁg) 9“"9’ ,~°'{b ,e”'ib Dy ,0“& ,@'{) ,»&% (o,oy
W&% @”& %@:» W@” f&”b & W&‘o & 0 5
KFE : KISKFAE 7} XFE : KISKFAE 7}
B2 Tt 23X ATYHE HS (THl: bp)
THE 1/2 1/9 1/16 1/23 FEST
=11 3 10 SPREAD 458 447 420 45.0 3.0
=1 3 5 SPREAD 30.8 25.2 24.2 28.2 4.0
=11 5 10 SPREAD 15.0 19.5 17.8 16.8 -1.0
=1 _EZKAAA 3YR SPREAD 224 217 20.0 237 37
=31 _E4KAAA 5YR SPREAD 184 184 18.4 20.7 23
=1 _EZ4XAAA 10YR SPREAD 215 218 20.5 21.2 0.7

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

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
[ BEI 1 24-5 — 27} 24-6
5 400
4.5 - 350
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3 S N g N & N NS N N N = ¥
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H9. 5 SMM ¥ (k91 7H, %)
Az 5598 HES= 27| gyE | HE3E HE=Y
2026-01-19 REAHEE[ S AL 1393 (A AAA 24 QIE +7.0bp 3.056 300
2026-01-19 Xpoh2t2| S AR 1402 (A AAA 34 21 +6.0bp 3.274 1,100
2026-01-19 =Xl ZAR95 AAA 34 21 -2.0bp 3.258 1,500
2026-01-19 o= 21540 AAA 24 QIE +4.2bp 3.110 1,200
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XtZE: KISKHE L

33, 28x S 0CHH| SPREADZFEO| (£l : bp) 34, o{Hx| S DCHH| SPREADZFEO|  (TH: bp)
AP R 3v- KTB 3Y S H- k1B 3Y 7|Et38& X AA+- KTB3Y
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H1. 2¥x| 0L A=Y E Y HEER (E42): bp)
52 =F ATY E(01/23) HMZFrHH|(01/16) MLy (12/23)
Tt7] 1Y 3Y 5y | 10Y | 1Y 3Y 5y | 10Y | 1Y 3Y 5y | 1o0Y
MF 272 | 190 | 204 | 369 | 60 | 40 1.3 00 | 37 | 16 15 | -2.5
a3 272 | 154 | 191 | 395 | 60 | 40 13 00 | 37 | 16 15 | -2.5
AAA 305 | 273 | 271 | 467 | 60 | 40 1.3 00 | 37 | 16 15 | -2.5
AA+ 361 | 357 | 405 | 548 | 60 | 40 13 00 | 37 | 16 15 | -2.5

H2 O{Mx| I 1CHH| AZYE QI HESE (E491: bp)
52 =F AZY E(01/23) HMZFrHH|(01/16) MLy (12/23)
Tt7] 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
AA+ 424 | 373 | 336 | 1372 | -14 | 27 2.0 00 | -122 | -49 | 1.0 | -20
AAO 432 | 431 | 522 | 1552 | -14 | 30 2.0 00 | -122 | -39 | -09 | -20
AA- 495 | 519 | 61.0 | 1759| -14 | 30 2.0 00 | -122 | -39 | 1.7 | -20
A+ 831 | 1306 | 1769 | 2446 | -14 | 30 2.0 00 | 95 | 1.7 | 00 | -10
A0 153.5 | 208.8 | 2404 | 2890 | -14 | 3.0 2.0 00 | 97 | 1.7 | 00 | -10
A- 209.2 | 275.1 | 306.3 | 353.3 | -14 | 30 2.0 00 | 97 | 17 | -02 | -10
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AtO] ZH=0[ X UG 4.0bp of BME 2ACE XEHQ BME X[&510 AA- SS2| OFO| A7H I/ & 1
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B3 F7H2Ax 2™ g (H2l: %, &)
s =9 walga | ddamy e EL R 1Y L
AAA 02346011 21-19 2.730 21 -5bp 2026-01-19 | 2027-01-19 2,000
AAA 7| H28(th26018212A-19 2.680 1E -3bp 2026-01-19 | 2026-08-19 3,500
AAA 7| g22(41)26010]2A-19 3.030 0IE +2bp | 2026-01-19 | 2028-01-19 1,500
AAA 4+=26410]0100-0119-1 2770 AE +1bp | 2026-01-19 | 2027-01-19 2,900
AAA 4t=26410]0300-0119-2 3.240 0E +1bp | 2026-01-19 | 2029-01-19 2,500
AAA 7|28 (th26018273A-20 2.700 01 -3bp 2026-01-20 | 2026-10-20 2,500
AAA 7| -2&(41)26010[3A-20 3.290 OIE +1bp | 2026-01-20 | 2029-01-20 900
AAA 4+=226410]0200-0120-1 3.060 AE +1bp | 2026-01-20 | 2028-01-20 1,200
AAA St +=EUF 8260102 21-181 2.660 DI -Sbp 2026-01-20 | 2026-07-20 3,300
AAA 7|2 (4)26010]2A-21 3.090 AIE +2bp | 2026-01-21 | 2028-01-21 2,900
AAA 7|42 (4)26010]3A-21 3.330 2E -1bp 2026-01-21 | 2029-01-21 2,200
AAA 7|28 (4h)26018H1A-21 2.730 2IE -6bp 2026-01-21 | 2027-01-21 3,200
AAA | ST EME(2H)2026-010(13Y-E| 3.420 2 -0bp 2026-01-21 | 2029-01-21 2,200
AAA A=26410[0106-0121-1 2.940 2g -1bp 2026-01-21 | 2027-07-21 1,800
AAA Ah=26410]0206-0121-2 3.200 2IE +1bp | 2026-01-21 | 2028-07-21 1,100
AAA o= YU 5826018-0[ -3 3.330 2g -1bp 2026-01-21 | 2029-01-21 2,400
AAA 7|42 (4)26010]|2A-22 3.080 BE +2bp | 2026-01-22 | 2028-01-22 3,600
AAA 7| 2% (4)26010[3A-22 3.300 2IE Obp 2026-01-22 | 2029-01-22 6,000
AAA 4H=26410]0100-0122-1 2.810 2E +1bp | 2026-01-22 | 2027-01-22 3,600
AAA 4+=226410]0206-0122-2 3.180 2E +1bp | 2026-01-22 | 2028-07-22 1,200
AAA 4h=26410]0300-0122-3 3.300 21 Obp 2026-01-22 | 2029-01-22 2,400
AAA FAF XA (2H)26-10]06-22 2.730 2 -2bp 2026-01-22 | 2026-07-22 1,000

XtE: KISKFAHE 7}

B4 F2H o) TA s (Hl: %, 248
s =9 walga | ddamy e R 271 LR
AA+ H| M 7+E186-1 2.952 OIE -4bp 2026-01-21 | 2027-02-19 600
AA+ H|M7tE186-2 2.962 0IE -4bp 2026-01-21 | 2027-03-19 300
AA+ S O 74 1 2 2090-1 3.466 o1 -2bp 2026-01-21 | 2029-01-19 200
AA+ A Ch 71 ) 22090-2 3.504 oI -2bp 2026-01-21 | 2029-06-21 100
AA- OFO[ A 7H | B 144-1 3.058 21 5bp 2026-01-22 | 2027-01-22 700
AA- OFO| A7FH | EF144-2 3.070 oIE 5bp 2026-01-22 | 2027-02-22 400
AA- OO| AN | Ef144-3 3.082 2 -5bp 2026-01-22 | 2027-03-22 100
AA- QNoj|O| K| == 7H m| & 257-1 3.035 0IE -4bp 2026-01-22 | 2027-07-22 100
AA- Qoj|o| K| =& 74 | & 257-2 3.289 2 -3bp 2026-01-22 | 2028-02-22 600
AA- Qoj|O| K| == 7H m| & 257-3 3.306 oIE -3bp 2026-01-22 | 2028-03-22 500
AA- Qoj|o| K| == 7H | E257-4 3.540 2 -3bp 2026-01-22 | 2028-12-22 700
AA- Qlofl O] X| =& 7H | & 257-5 3.574 oIE -3bp 2026-01-22 | 2029-01-19 200
AA- oo X & 70| E257-6 3.574 2 -3bp 2026-01-22 | 2029-01-22 900
AA+ AM7tE2836 3.220 g -2bp 2026-01-23 | 2028-01-20 200
AA+ A FHE2837 3.220 0IE -2bp 2026-01-23 | 2028-01-21 1,200
AA+ A47t=2838 3.288 g -2bp 2026-01-23 | 2028-06-23 300

Kb KISKHEE 7t
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OIALH : gt =& JJAH S2H

CHEER KEY POINT

HX|F AT 02) 3215-1471 o BHI|E BHoE FE| ¥4E
o JdBT AZYHE XN

e
[=]
2

I ZIMH AES

CHAL 7| Z|ARK 31 OH7| AAAS 20| 21 ChH| 2% AZYE= M F | 0.5bp E7+F 32.6bpE Lt

Bt 1, AAOSE2 T F CHH| 1bp S7t3t 44.7bp, A0S E2 ™ = CiH| 0.5bp T7t2t 117.2bpE 7| S5t
Ch 23 I0X g2l Y22 1HE 28 23, o[ Y thsFe| F7tEJ-oL HY, dE EHI &Y
Of JZIZE AN FA SS MER A4S 5122 BHESIH SXNE EQLCE 0|0 ASE A E =X
ME LIEHHCEH ™ == CHH| A FEl= &7 72t HFE 4S5l HE AEZd S EZ LIEHHICH 3
g AZYEE Y| AHHEE MOt S E2 EO0|H SXNME LIEFHILCE
&, 3AH F2130| (59l : o 9)
6.5 400
350
5.5 AOAIH E
300 R
I c
45 - AOAZY E
AAAﬁEEﬂE
35 200 AO
150 ——
25 AAO
- 100 ——AAA
15 1 59 —— =2 3
0.5 ! ! 0
2023-01-23 2024-01-23 2025-01-23 2026-01-23
XIZ : KISKHAME I}
H1 3G ADYLE U HEE (£+21: bp)
=2 o AIHE(01/23) MZClH|(01/16) M| (12/26)
ak7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 421 32.6 31.1 52.6 -09 0.5 0.2 0.0 -10.7 | -34 -1.8 -0.5
AA+ 474 41.8 35.8 824 09 1.0 -0.5 0.0 -11.0 | -44 -3.2 0.0
AAO 50.0 447 426 | 116.3 09 1.0 -0.5 0.0 -11.0 | -44 -3.2 0.0
AA- 53.8 49.1 52.7 | 1529 09 1.0 -0.5 0.0 -11.0 | -44 -3.2 0.0
A+ 694 91.1 1253 | 2106 | -0.5 0.5 0.5 0.0 -103 | -3.6 -1.7 0.0
A0 842 | 117.2 | 170.1 | 2566 | -0.5 0.5 0.5 0.0 -103 | -3.6 -1.7 0.0
A- 1113 | 161.7 | 230.1 | 3079 | -0.5 0.5 0.5 0.0 -103 | -3.6 -1.7 0.0

AHE : KISKHAE 7}
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H3. Z|AHAY 2Ho|igt (9l %, 1, A)
LESE 89 E R HHO|E 27 dretof | ey Thol

A+ 20X F18-1 2024-01-25 4276 2 1150 9,900
A+ oA 0]l MM 3 2lSH18-3 2019-01-22 2.723 7 1500 15,370
A+ ol 20| 21 M M R 3l 5t25-1 2024-01-22 4482 2 300 15,370
A+ ZOIX[F10-2 2021-01-25 1.639 5 1900 9,900
A0 CH 41 0j| Z QHOFO[40-1 2024-07-23 4168 1 670 8,990
AA+ 45 #H20-1 2024-01-25 3.994 2 1000 27,000
AA- SKX| 24l E 2l20-2 2023-01-19 4313 3 1900 16,500
AA- 2HFA3-2 2019-01-18 2.591 7 1000 5,000
AA- CHAM47-1(A 2024-01-25 3.829 2 200 6,900
AA- CiAb146-2 2023-01-18 4178 3 1200 6,900
AAQ SO A" 137-2 2023-01-17 4057 3 2500 39,400
AAO AMeHE XS #2401-1 2024-01-24 3.969 2 500 24,300
AAO I A= 138-1 2024-01-22 3.825 2 300 39,400
AAO SO K " 125-3 2019-01-22 2.526 2 1500 39,400
AAO 0| 2 of MUXHAHR 8 6-2 2021-01-19 1.66 2 500 5,300
AAO 0|2 0j| 41 5 49-3 2019-01-18 2459 2 1000 32,800
AAO AM A[135-2 2021-01-21 1.446 2 700 16,200
AAO Ol A7 0]23-1 2021-01-20 1.536 2 400 20,700
AAO X|of| 204 L4 X[14-1 2023-01-19 3.9 2 1700 15,200
AAO ROEES=E55-2 2021-01-18 1.551 2 1100 12,600
AAA SEa8XIF30-2 2021-01-22 1453 2 2100 56,800
AAA StLta & X F34-2 2016-01-18 2.322 2 3000 59,100

ZF) 2HZ T Uit SARKY, ELS M 2l

XtE: KISKHEE 7L, Ot 2 X &

H4. Xt B AR HAA (EH9l: %, bp, 1, A1)
L8SE 359 R 2y Az E/ BHOIE 27| EC R
AAO AUMA| 2026-01-27 7HEIE +30bp 2 500
AAO AUMA| 2026-01-27 7HEIE +30bp 3 1500
AA+ AolH|ZH 2026-01-27 7HEIE +30bp 2 500
AA+ AolH|ZH 2026-01-27 7HEIE +30bp 3 2500
AA+ AolH|ZH 2026-01-27 7HEIE +30bp 5 1000
AA- 712549 2026-01-27 7HE 21 -5bp 3 3200
AA- 7I25d 2026-01-27 JHHEEIE -9bp 5 800
AA- o=ERF 2026-01-27 7 PIE -9bp 3 2000
AA- ohagE T 2026-01-27 ZHE B8 +30bp 5 500
AAO C) M LA 2026-01-28 7HEIE +30bp 3 1800
AAO ) MLx 2026-01-28 7HE0IE +30bp 5 700
AAO LGRE2 A 2026-01-28 7HE0IE +30bp 3 1500
AAO LGRE3A 2026-01-28 7HE2IE +30bp 5 700
AAO LGREZA 2026-01-28 JHH2IE +30bp 10 300
AA- SHEIZH 2026-01-28 JHE2IE +30bp 2 600
AA- SHZEG 2026-01-28 7HE2IE +30bp 3 400
AA- SKZtA 2026-01-29 JHH2IE +30bp 2 200
AA- SKZtA 2026-01-29 JHH2IE +30bp 3 1300
AA- SKZtA 2026-01-29 JHH2IE +30bp 5 500

F) RES

XIZ: KISK}

32 Lot 2| ALKY, ELS A |
AHE 7L DART
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22, S|ARXY 3ol o (el : A &)
180,000

160,000
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100,000 2023
£0.000 "2024

) m 2025

60,000 - = 2026
40,000
20,000 -+

12 28 38 48 58 ¥ 78 sE 98 108 ng 1ng

AtZ : KISKHAHE 7}

133, SIA ATy 0] ChEE)
3300000
3100000

2900000

2700000
2500000
2300000
2100000

1900000

1700000
2024-01-23 2024-05-23 2024-09-23 2025-01-23 2025-05-23 2025-09-23 2026-01-23

RtE : KISKHAE 7}

. §SA% 3¢
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on
]

2 R 2 AAA S52 TF OiH| 7.39%P 572t 25.61%S AHA[H 1, AA s&2 & F OifH| 11.07%P

LAt 56.8%S KAX|UCE AS B2 3.52%P A58t 17.01%S AFX|UCH Xt&E Oty H QE2F2 114 0|0 L

ZH M= 3.78%P ZA%t 44.87%, 1 H~3EHE 2 5.63%P S7t5t 43.06%, 3 ~5HE2 3.76%P L3t 8.85%

£ AXIen 53 0| M= 1.9%P &5t 3.22% & AHAIRUCE
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@ wsrimt

HS5. 3|AH| S22 (Tl o 9)
T+E 2026-01-01 2026-01-08 2026-01-15 2026-01-22
AAA 9,748 42,504 16,651 22,959
AA 30,767 69,152 62,012 50,920
A 3,865 9,289 12,326 15,247
BBB 112 399 274 421
JUNK 45 73 101 94
Total 44,538 121,416 91,363 89,641
XtE : KISKHAE T}
H6. 2|AH| THEE & (EH9l: o @)
T+E 2026-01-01 2026-01-08 2026-01-15 2026-01-22
~ly 11,037 46,424 44,445 40,220
Ty~3y 21,527 61,639 34,193 38,599
3y~5y 5,673 10,792 11,521 7,936
Sy~ 6,301 2,561 1,203 2,886
Total 44,538 121,416 91,363 89,641
X2 : KISKHAETL
4. MK S28 78 Tl - %) 75 SARY HEUIE ]S THel : %)
BBB 3y~5y
0.5% 8.9%
ey ‘[52/ 2%
AAA
25.6%
X2 KISKFAFE 7} RE&: KISKHAE 7t
Od8le. S|AMH S ETF 30| (GERCE))
N REE
140000
120000
100000
80000
60000 B ¥
40000 I I-II I II n Illll-llll_lllll B I-III [
w000 MELEEREREERE L R RN N DR
SN 100000000 AAARA AR
2025-01-22 2025 04-03 2025-06-12 2025-08-21 2025-11-06 2026-01-15

AtZ : KISAHAHE It
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@ «isrsrzo
ABS/MBS : 1 X QioH

= 7}chekx} KEY POINT
#7190 X2 02) 3215-1435 o E|RCEX Y1194} S5t
23 H7Y  02) 3215-1438 e MBS 2026-23| Xkt &

=2 o o

=7 YHE E[EEN19ARSATZ2 SPC7t SKEHZ 22 RE Ol S U7X Cioh tHE 7| 2 4tet
=i, 5 M 23 MSESEH ot 2ES2HaE 2 A 7|E 0o F43t= H2|E 1,150 &
ot 0| 7| =2 2782 ABS(E 1,150 %) Zdsts #=2| 20|th. & M M7 MSESE
ol dRUERTEHO 7HUE AN, MIFXZt S|z deaS OXSot7 L FHMSts 32 MEE
SEe2 2R MEETEGA Y =0 wat AME TV ot EEEdss XeY
O|FE REHOIL MEESEYS dREMEESEY, SPCT} StLE2 At A Aot 3592 ot L 1830
o 20 AAA S5 FO{ZUALE

G20 AK LA S ESHEL SPCT MRS A RHE| A B A4S ¢ EtB2| 2 EAS XIS AO[3}
XE3E) 0l THSH 60021 212] THERIA L 0|0 RAste MBS Y4010 0|2 7|EZ H18l RESAKE &
WAL AT F7I= SHYA 5 2

off
~i
O
N
rE
>
oh ]
Of
> f
10

AZHE MY X CHSLEX|LAIEO| %ﬂﬁ@ HEot ESAUEXS|AR ALl 2| X0|Ct FEIZA|ESZALS| Cf
EHZT S ol MERYO| SHEH, FEZAESIAIL F7|MEST AAA/HEE O 21| AAA S22
SO 2t
31, 7 7| XX E ABS HAFH =0 (5491:21 @, 7|2 : 2025-09-01 ~ 2026-01-23)
20,000 400000
I PF Loan
~ 350000
mam P-CBO
15,000 300000
- 7| E}
~ 250000
QEE
10,000 *4. 200000
S| RO 2R 2
- 150000 SIaTE
A AR O S KR
5,000 +— 100000 2 /&0 =1 coo
. . 50000 Synthetic CDO
0 : : : : : 0 4ane
2025-09 2025-10 2025-11 2025-11 2025-12 2026-01
RH&E: KISKHAHE 7H
J8l2, A7 WalH| = (5491 : %, 712 : 2025-03~2026-01) 813, 18 W= (2491 = %, 712F - 2026-01)
SIESYRSEl|

o
PF Loan
32%

22



XbE: KISKHEE I XE: KISKHEEIL
H1. F7HABS Bl sg (549 - AR, %, 7|2t : 2026-01-19~2026-01-23)
7| XXt SPC HESE L 27| HAZY | LAd39 | M
SESiHHE oiE HEH 0O AK| YXLR1 AAA 2026-01-20 3Y3M 600 3.350 CALL
El 2 E X QAP K -1 AAA 2026-01-23 ™ 25 2.901 -
El2E X LM A PK-2 AAA 2026-01-23 2M 25 2.901 -
El2E X QA 7K -3 AAA 2026-01-23 3M 50 2.901 -
El2EN QWA P-4 AAA 2026-01-23 4M 50 2.922 -
El2EN LM A M 7K -5 AAA 2026-01-23 5M 50 2.934 -
El2EN AW AM P -6 AAA 2026-01-23 6M 50 2.946 -
El2EN QWA MpXH-7 AAA 2026-01-23 7™ 50 2.961 -
E|2EN QWA PXH-8 AAA 2026-01-23 8M 50 2,977 -
E|2EX QW AMPXH-9 AAA 2026-01-23 9M 50 2.993 -
El2EH QUM FXH-10 AAA 2026-01-23 10M 50 3.007 -
El 2 M| 2 UM P11 AAA 2026-01-23 11M 50 3.022 -
El2EH QUM TR -12 AAA 2026-01-23 1Y 25 3.037 -
E|2EH QUM P13 AAA 2026-01-23 1Y1M 25 3.052 -
SIS E U MA | E[EEMYMANTRI-14 AAA 2026-01-23 1Y2M 25 3.058 -
E|2EH QWA M PR -15 AAA 2026-01-23 1Y3M 50 3.073 -
ElZEN YW AM TR -16 AAA 2026-01-23 1Y4M 50 3.079 -
El2EH QUM F k17 AAA 2026-01-23 1Y5M 50 3.094 -
E|2EH QUM TXt-18 AAA 2026-01-23 1Y6M 25 3.100 -
El2EH QUM FXH-19 AAA 2026-01-23 1Y7M 50 3.133 -
El 2 EH Qe A4 7kt -20 AAA 2026-01-23 1Y8M 50 3.177 -
E|l 2 X Qe UM Pt -21 AAA 2026-01-23 1Y9M 50 3211 -
E| 2 EH QW UMkt -22 AAA 2026-01-23 1Y10M 50 3.244 -
E| 2 M| QW QM Pt -23 AAA 2026-01-23 1Y11M 50 3.278 -
E| 2 E X QA PXH-24 AAA 2026-01-23 2y 50 3312 -
E| 2 X QW UM PRt -25 AAA 2026-01-23 2Y3M 40 3.356 -
E| 2 EH QUM T -26 AAA 2026-01-23 2Y6M 40 3.390 -
E| 2 EH| QUM F Kkt -27 AAA 2026-01-23 3Y6M 20 3.581 CALL
XtE : DARTH RIS A|A| A
H2. %2 MBS T 3 M3|Xt T HuHE (5l : A8, %)
Bt MBS 2026-1(2026-01-13) MBS 2025-18(2025-12-16) MBS 2025-17(2025-12-09)
gz | dadge] | Az | @z | @EFe | AZyce | w3 | wEzel | Axy e
14 730 2.705 +20 567 2.846 +26 718 2.789 +28
2d 1,000 2913 +11 500 3.062 +16 900 3.033 +19
3d 800 3.038 +12 400 3.230 +14 800 3.157 +14
5d 1,300 3.341 +16 1,700 3.548 +20 1,500 3419 +20
7d 1,100 3.832 +49 - - - 800 3.861 +51
104 1,000 3.933 +57 - - - 600 3.884 +52
204 1,100 4.055 +72 - - - 900 4241 +90
304 300 3.939 +70 - - - 200 3.949 +71
F) WA gA| - Ojoj 2oy
XE S FEFEIA
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70,000 120,000
60,000 / \ 100,000
50,000 \/\
/ \ 80,000 2023 2l
40,000 e 2024 2
/ \ 60,000 v
30,000 A 2025 23
026 L3
40,000 =<
20,000 ST (2%
10,000 - \ 20,000
0 - 0
1y 2Y 3y 5Y 7Y 10y 15y  20Y  30Y
XHE : KISKFAHE I}
J&5. MBS TH7|H & AT E =0 (el o
4
3.5
3 m1Y
25 |2y
m 3y
2 msY
m7Y
1.5 m 10Y
1 m15Y
20Y
0.5
0 T T 1
MBS2025-16 MBS2025-17 MBS2025-18 MBS2026-1

RHE : KISKHAME 7}
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@ «isrsrzo

. FSAE &

12 ABS FEA|IZO|AME P-CBOE 7|=XHMOZ = RAO| 420048, PF Loans 7| EXHMOZ St |
0| 500059 ¢, Synthetic CDOE 7|=XHHOZ S SHO| 2509 9, 7| EOIZrHHS 7| EXAS
2 5 980 202098, LEES 7| XXM Z5HE O] 533599, J|Et RHE 7| EXMAUC R S

Xj#MO| 1= 7,181. 754 el | ict.

O%l6. 7t ABS 7| XXt E R EH|E FO| (29l o #)
100% 5
90% 4
80% 4
I P-CBO
70%
3 = PF Loan
60%
3 mmm Synthetic CDO
50%
2 e G| SEEOF R A
40%
) QEE
30% N
1 2g/geiEx 3 coo
20%
7|Et
10% 1
— 539
0% 0
Qv > 3 \e) () Q D ) Q N Vv s
I M MM ARt ot I A A
DM S SO SIS SN S S U M M N
AR : KISKHAHE 7}
3. ME8S2 HE
spcH HZAH HAS | HE 7| X Xpt HEA
e : : -
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a8, 0|F3x =& F0| (E421: %, 7|2k 25.01.24~26.01.22) Jg2. EYIX =Y E F0| (E421: %, 717k 25.01.24~26.01.22)
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XtE : KISKHHE 7, Bloomberg A& : KISKHHE I, Bloomberg
O3 L2 1E F0| (E9: %, 717t 25.01.24~26.01.22) g4 SRR £AE 0| (E49: %, 717t 25.01.24~26.01.22)
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0 0 1 0
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Xt& : KISKHHE 7}, Bloomberg Xt=& : KISKHHE 7L Bloomberg
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2. FU 33X SEIHE (SH21: %)
=2t E 2026-01-22 2026-01-16 2025-12-23 M Oiy| HE oiy|
US TREASURY 2Y 3.59 3.56 3.50 3.60 9.80
US TREASURY 5Y 3.83 3.76 3.71 7.20 12.90
US TREASURY 10Y 426 417 415 9.10 10.40
US TREASURY 30Y 487 4.80 482 7.70 5.00
DEUTSCHLAND REP 2Y 2.09 2.10 2.15 -1.20 -6.20
DEUTSCHLAND REP 5Y 2.41 2.39 2.49 2.40 -7.50
DEUTSCHLAND REP 10Y 2.88 2.82 2.90 6.30 -1.50
DEUTSCHLAND REP 30Y 3.51 3.40 3.53 10.90 -1.90
JAPAN GOVT 2Y 1.22 1.20 1.10 1.80 12.10
JAPAN GOVT 5Y 1.66 1.65 1.50 1.30 16.50
JAPAN GOVT 10Y 2.24 2.19 2.05 5.50 19.60
JAPAN GOVT 30Y 3.68 349 343 19.20 24.90
CHINA GOVT 2Y 1.39 1.40 1.32 -0.40 7.00
CHINA GOVT 5Y 1.59 1.59 1.57 -0.30 1.30
CHINA GOVT 10Y 1.82 1.84 1.83 -1.40 -0.90
CHINA GOVT 30Y 2.26 2.30 2.21 -4.20 4.80

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(TH9l: %, 717t 25.01.24~26.01.22)
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Jd39. KPE 28 HE HE (5421:bp,7124:26.01.16~26.01.22) J2110. KPE HZ 8k HE HE  @21bp712:2601.16~2601.22)
DR(bp) DR(bp)
20 10
15 8
10 6
5 4
0 v 2
-5 0
12 e/fE1270E 2 s 74 10 154 204 12 eZig7ig 24 s 74 108 154 204
Xt& : KISKHHE 7}, Bloomberg X2 @ KISAHEIE Bloomberg
J811. HY *fH ME Z2 (5+9l: %, 712t 26.01.19~26.01.23)
HEHY M ME 22 =
5.26%
5.26%
6.52%
2.63%
H Financial B Communications H Financial B Communications
B Government H Consumer, Cyclical B Government H Consumer, Cyclical
Industrial Government(Municipal) Industrial Government(Municipal)
Xt& : KISAHHE I, Bloomberg
H2 HF CiH] B MH ME FZ (E+2: %, 712} 26.01.12~26.01.23)
HE] 25 HE 57
Financial 26.09% 26.32% -0.23%
Consumer, Cyclical 13.04% 5.26% 7.78%
Consumer, Non-cyclical 0.00% 0.00% 0.00%
Energy 0.00% 0.00% 0.00%
Government 50.00% 34.21% 15.79%
Basic Materials 0.00% 0.00% 0.00%
Communications 6.52% 2.63% 3.89%
Diversified 0.00% 0.00% 0.00%
Industrial 2.17% 5.26% -3.09%
Technology 0.00% 0.00% 0.00%
Utilities 0.00% 0.00% 0.00%
Government(Municipal) 2.17% 0.00% 2.17%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 26.01.19~26.01.23)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
HYNCRD Float 01/19/27 DOMESTIC usb 2026-01-19 2027-01-19 | 4.257% | SOFRRATE 20.00MM
HANFGI Float 01/22/27 EURO MTN EUR 2026-01-22 2027-01-22 |2.721%/| EURO06M 11.70MM
WOORIB Float 01/28/27 AUSTRALIAN | AUD | 2026-01-27 2027-01-28 |4.373%| BBSW3M 33.80MM
WOORIB Float 01/27/29 EURO MTN usb 2026-01-27 2029-01-27 |4.136% | SOFRRATE |  300.00MM
WOORIB Float 01/27/29 | PRIV PLACEMENT| USD 2026-01-27 2029-01-27 |4.126% | SOFRRATE |  300.00MM
WOORIB 4 % 01/27/31 | PRIV PLACEMENT| USD 2026-01-27 2031-01-27 | 4.125% 300.00MM
WOORIB 4 ¥ 01/27/31 EURO MTN usb 2026-01-27 2031-01-27 | 4.125% 300.00MM
CITNAT Float 01/28/27 EURO MTN usb 2026-01-27 2027-01-28 | 4.006% | SOFRRATE 50.00MM
KDB 3 % 01/28/29 GLOBAL usb 2026-01-28 2029-01-28 | 3.75% 1.25MMM
KDB 4 01/28/31 GLOBAL usb 2026-01-28 2031-01-28 4% 1.25MMM
KDB Float 01/28/31 GLOBAL usb 2026-01-28 2031-01-28 |4.146% | SOFRRATE |  500.00MM
KDB 2.92 01/29/27 EURO MTN HKD 2026-01-29 2027-01-29 | 2.92% 20.52MM
EIBKOR 2.945 01/29/27 EURO MTN HKD 2026-01-29 2027-01-29 | 2.945% 48.35MM
EIBKOR 2.96 01/29/27 EURO MTN HKD 2026-01-29 2027-01-29 | 2.96% 49.76MM
EIBKOR 2.93 01/29/27 EURO MTN HKD 2026-01-29 2027-01-29 | 2.93% 99.39MM
EIBKOR 2.96 01/29/27 EURO MTN HKD 2026-01-29 2027-01-29 | 2.96% 97.47MM
EIBKOR 3.07 01/29/31 EURO MTN HKD 2026-01-29 2031-01-29 | 3.07% 40.01MM
CITNAT Float 02/02/27 EURO MTN EUR 2026-01-30 2027-02-02 | 2.287%/| ESTRON 46.81TMM
XtE : KISXHAHEZE Bloomberg
B4, F7H 0|3 X X|=® (Sl %, 712t 26.01.19~26.01.23)
Date Name Survey Actual Prior
2026-01-16 75 OF MH[AY H7|2s - -16.1 -20
2026-01-16 ZZ LML MoM 0.10% 0.40% 0.20%
2026-01-16 HZEY (SIC) M At -0.10% 0.20% 0.00%
2026-01-16 MH|7tE 8 76.00% 76.30% 76.00%
2026-01-17 NAHB FEHA| & X| = 40 37 39
2026-01-21 MBA FEHZX} AMEX| 4= - 14.10% 28.50%
2026-01-22 GDP ¥7t3t QoQ 4.30% 4.40% 430%
2026-01-22 MBS 3.50% 3.50% 3.50%
2026-01-22 GDP E7tX| % 3.80% 3.80% 3.80%
2026-01-22 =@ PCE 27X QoQ 2.90% 2.90% 2.90%
2026-01-22 M Heeg s 209k 200k 198k
2026-01-22 Initial Claims 4-Wk Moving Avg -- 201.50k 205.00k
2026-01-22 HYEHAS =GR 1890k 1849k 1884k
2026-01-23 M IES= 0.40% 0.30% 0.10%
2026-01-23 7§ @l A H| K| 4= 0.50% 0.50% 0.50%
2026-01-23 HE T QIAH]| 0.30% 0.30% 0.30%
2026-01-23 PCE E7}X|4= MoM 0.20% 0.20% 0.20%
2026-01-23 PCE 27}X|%= YoY 2.80% 2.80% 2.70%
2026-01-23 =& PCE E7tX|%= MoM 0.20% 0.20% 0.20%
2026-01-23 =& PCE E7X|== YoY 2.80% 2.80% 2.70%

XtE : KISXHAHEZF Bloomberg
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#5. W= 0|= 3H x|=

(SH2l: %, 712t 26.01.26~26.01.30)

Date Name Survey Actual Prior
2026-01-23 S&p 22Y 0|= HZY PMI 52 - 51.8
2026-01-23 S&p =29 O0|= MH|AY pMmI 52.9 -- 52.5
2026-01-23 s&p =29 0|= 3 PMI 53 - 52.7
2026-01-24 O|A[ZHCHE . AH|XFA 2| 54 - 54
2026-01-24 OjAlZtoHE e o3 52.3 -- 52.4
2026-01-24 O|A|ZtCHS @ AH|X}Z|CH 55 - 55
2026-01-24 OjA|ZtciEtm 14 QlE2f o] 4.20% -- 4.20%
2026-01-24 OjA|Ztoistm 5-10 QIE2 0| 3.40% -- 3.40%
2026-01-29 FOMC 22| 23 (&3h 3.75% -- 3.75%
2026-01-29 FOMC g2| 273 (3tgh 3.50% - 3.50%
2026-01-29 0] gd& X|g&Hz Tt g2 - - 3.65%
2026-01-29 Fed Reverse Repo Rate - - 3.50%
2026-01-29 HeYPRE madity 4.90% -- 4.90%
2026-01-29 Rl - SH| X -1.90% -- -1.90%
2026-01-29 M A Hds - - 200k
2026-01-29 Initial Claims 4-Wk Moving Avg - - 201.50k
2026-01-29 HYEHAS =T AE R -- - 1849k
2026-01-29 F9=X| -$45.0b - -$29.4b
2026-01-29 +Z MoM - - 2.60%
2026-01-29 2 MoM -- - -3.20%
XtE : KISXHAHEZE Bloomberg
B6. Tt 54 4H X|= (5+91: %, 71ZF: 26.01.19~26.01.23)

Date Name Survey Actual Prior
2026-01-16 CPI (M2 CH|) 0.00% 0.00% 0.00%
2026-01-16 CPI (HACHH]) 1.80% 1.80% 1.80%
2026-01-16 CPI EU T8 M| 0.20% 0.20% 0.20%
2026-01-16 CPI EU &8t M| 2.00% 2.00% 2.00%
2026-01-20 PPI(H & CHH() -0.20% -0.20% 0.00%
2026-01-20 PPl M HH -2.40% -2.50% -2.30%
2026-01-20 ZEW A{H|O] of & 50 59.6 458
2026-01-20 ZEW AHijo| AR A= -76 -72.7 -81
XtZ : KISXHHE 7L Bloomberg
H7. UWF S 4H X|&® (549l: %, 712 26.01.26~26.01.30)

Date Name Survey Actual Prior
2026-01-23 HCOB S MH|AY PMI 52.5 - 52.7
2026-01-23 HCOB =¥ Z& PMI 51.7 - 51.3
2026-01-23 HCOB =Y ®M=¢ PMI 478 - 47
2026-01-26 IFO 7| g&t4 88.2 -- 87.6
2026-01-26 IFO X} E7t 86 - 85.6
2026-01-26 IFO Of & 90.2 -- 89.7
01/26-01/30 TS5 T EH| - - 0.50%
01/26-01/30 TS5 ©Ad| - - -1.90%
01/27-02/02 0§ kO (T CiH]) - - -0.60%
01/27-02/02 200 Eoj NSA H | - -- -1.80%
2026-01-28 GfK 2H|Xt 7| T K| 2= -25 - -26.9

XtE : KISKHAHEZF Bloomberg
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#8. F = FH A=

@ «isrsrzo

(EHRl: %, 712k 26.01.19~26.01.23)

Date Name Survey Actual Prior
2026-01-19 MpEiZHd 2| - -0.37% -0.39%
2026-01-19 7|E FE7HE MoM - -0.70% -0.66%
2026-01-19 GDP (M =& 7|ChH]) 4.50% 4.50% 4.80%
2026-01-19 GDP YTD T ALK 5.00% 5.00% 5.20%
2026-01-19 GDP SA (M 7|CHH]) 1.10% 1.20% 1.10%
2026-01-19 A0§EDY Yoy 1.00% 0.90% 1.30%
2026-01-19 A0 OfE HARCHH] M ECHH| - 3.70% 4.00%
2026-01-19 LS A MA Yoy 5.00% 5.20% 4.80%
2026-01-19 S YL YTD Yoy -- 5.90% 6.00%
2026-01-19 DYIEER QL) YTD YoY -3.10% -3.80% -2.60%
2026-01-19 HEXZAL HYE 5.20% 5.10% 5.10%
2026-01-19 B5A EXFYTD Yoy -16.50% -17.20% -15.90%
2026-01-19 F78 H&54H0§E YTD Yoy - -13.00% -11.20%
2026-01-20 54 = =2ty Z2| 3.50% 3.50% 3.50%
2026-01-20 19 s =2t 22l 3.00% 3.00% 3.00%
2026-01-22 SWIFT CNY=HMZXNHIS - 2.73% 2.94%
XtE : KISXHAHEZE Bloomberg
H9. W= =2 4N K& (St %, 712k 26.01.26~26.01.30)

Date Name Survey Actual Prior
01/23-01/27 FDI @& LCHH| YoY CNY - - -7.50%
2026-01-27 S 7ol HECHH| HEHH| -- -- 0.10%
2026-01-27 AHQIAMAE Yoy - - -13.10%

XtE : KISXHAHEZE Bloomberg
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ELS : 20263 1& YW= KOSPIXI+== 4990.07= 0%

o 7}etetR} KEY POINT
ARS d1Y  02) 3215-1475 e X|Lt = CHH| KOSPI K|~ A%, S&P500 52t
o FZHELS UH A B7t, HHUBH M CiH| 2,
o ELS S A B71 Het T35 B X2E &5
L el FA AR
B OtX|9 A2 LQl 23, KOSPIX|SE FF ChH| 14933p 43T, FRA|4 & KOSPI200E HF
CHH| 3.21% &5, KOSPI= K| 3= OpX| 2 A2 Y CHH| 3.08% o S5tRALE.
1. MF CHH| FQ X|5= 30| (SHl: ZQIE)
Xl X F NEES HEE
KOSPI200 704.64 727.29 A2265
NIKKEI225 53,936.17 53,846.87 v89.30
HSCEI 9,220.81 9,160.81 v60.00
EUROSTOXX50 6,029.45 5,956.17 v73.28
S&P500 6,940.01 6,913.35 v26.66
F) 37 I KASENT 21T 2 7I1F Y275 212 57 g
B, Z 2 17082 F8 X5 F0] (9l ZQIE)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
55000 + r 800 9400 + r 8000
54000 - / r 700 R — — [ 70
53000 -1 [ 600 9200 1 — o+ 6000
r 500 9100 + + 5000
52000 +
r 400 9000 1 4000
51000 +
r 300 8900 1 3000
50000 -+
r 200 8800 1 r 2000
49000 1 k100 8700 k1000
48000 T T T 0 8600 T T T 0
2025-12-29 2026-01-05 2026-01-12 2026-01-19 2025-12-29 2026-01-05 2026-01-12 2026-01-19
ESEEPESTETE
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@ «is7l
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUESY 82 88 6
WX+ 33 28 -5
deEs=d 61 62 1
Sl X| = 103 141 38
T 17 15 -2
sfeleetd 10 6 -4
A 306 340 34
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HER
TUHE=Y 8,113 4,822 -3,291
WX+ 3,550 367 -3,183
delEs=d 2,843 1,575 -1,268
s K|+ 4,331 3,533 -798
TU=ed 934 299 -635
sfel=etd 377 65 -312
A 20,148 10,661 -9,487
X2 : KISKHAHE It
H5. FZHELS BYNY : 7| ZxHE(F S + 49 107h) (E9l: 7H)
=2 HESIN R HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 68
2 ARt - - 48
3 KOSPI200 - - 28
4 KOSPI200 NIKKEI225 SPX 25
5 JALANTIR TECHNOLOGIES INC- TESLA INC - 17
6 HSCEI KOSPI200 NIKKEI225 11
7 KOSPI200 SRS, - 9
8 KOSPI200 NIKKEI225 SX5E 9
9 st - - 7
10 NIKKEI225 SPX SX5E 7
X2 : KISKHEEIE
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@ «isrsrzo
SWAP: CD 91 = 3¢d] 0.01% &=

"I XL KEY POINT

MeZE 1% 02) 3215-2940 e X|t F CiH| CD 22| 0.01% A&
e IRS 22| &S5A, CRS 22| &SA|
e SWAP SPREAD &}2tA||, SWAP BASIS SHEHA|

YL CDBEE 269%= T F CiH] JSSIALL RS F2l= HHHo 2 ¥E3IAL, CRS 52(2| B
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,

aE1. F8 32 F0| (EF91: %)

—USDTB3Y ———USDIRS3Y ———KRW CRS 3Y KRW IRS 3Y KTB 3Y
6.00%

5.00%

- W

3.00%

2.00% W

1.00%

0.00%

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

mKTB m KRW IRS m KRW CRS USD IRS USD TB
0.08%

0.07% - 0.07%

0,
0.06% 0.06%

0.05%

0.05%
0.04%
0.03%
0.02%
0.01%

0.00%

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

@ «isxt

(THl: %)

AFIH 7

XpO| ——1/23/2026 1/16/2026

4.50% 0.070%
o — ‘//— 0.060%
3.50%

0.050%
3.00%
2.50% 0.040%
2.00% 0.030%
1.50%

0.020%
1.00%

0.50% 0.010%
0.00% 0.000%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg
H#1. USD IRS Data (EH2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-01-23 3.5286 3.443 3.472 3.5825
2026-01-16 3.5095 3.3971 34142 3.518
FUHsT 0.0191 0.0459 0.0578 0.0645
2025-12-31 34161 3.2857 3.3061 3.4229
HEChb| 0.1125 0.1573 0.1659 0.1596
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
Xt0] ——1/23/2026 1/16/2026
4.00% 0.12%
0,
3.50% \ 0.10%
3.00% //
0.089
2.50% %
2.00% 0.06%
1.509
>0% 0.04%
1.00%
0.02%
0.50% ’
0.00% 0.00%
3M 6M 9M 1Y 2y 3y 4y 5Y 6y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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@ «isrsrzo

H2. KRW IRS Data (5H2l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2026-01-23 2.845 3.05 3.19 3.34
2026-01-16 2.825 3.045 3.18 3.3075
FU57 0.02 0.005 0.01 0.0325
2025-12-31 2.775 2.9225 3.03 3.15
HZChb| 0.07 0.1275 0.16 0.19
ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
KpO| ——1/23/2026 1/16/2026
3.50% 0.08%
3.00% 0.06%
0,
0.02%
2.00%
0.00%
1.50%
-0.02%
0,
1.00% -0.04%
0.50% -0.06%
0.00% -0.08%
3M 6M 9SM 1Y 2Y 3Y 4Y 5Y  6Y 8y 9y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

#3. KRW CRS Data

(E+9l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2026-01-23 2.375 2.605 2.775 2.91
2026-01-16 2.38 2.57 2.745 2.865

FU3Y -0.005 0.035 0.03 0.045
2025-12-31 2.135 2.405 2.6 2.855

HEChy| 0.24 0.2 0.175 0.055

ALZ : KISKHAE 7}
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d2le. KTB
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M
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XtO|  —=—1/23/2026 ——1/16/2026

3y 4y
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7Y 8Y

10y 15y

20Y  30Y

0.16%
0.14%
0.12%
0.10%
0.08%
0.06%
0.04%
0.02%
0.00%

XtZ : Refinitiv, Bloomberg

H4. KTB Data

(E+9l: %, BP)

URD IRS

1Y

2Y

3y

5Y

2026-01-23

2.64

2.89

3.13

3412

2026-01-16

2.575

2.875

3.08

3.322

5%

0.065

0.015

0.05

0.09

2025-12-31

2.55

2.795

2.952

3.235

HUCHH|

0.09

0.095

0.178

0.177

ALZ : KISKHAE 7L

27, IRS REt7
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T AZE F7

tHS

(Tl - %)
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1
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AtZ : KISKHAHE I
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(5t : %)
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XtZ : Refinitiv, Bloomberg
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0.40%

0.30% -

0.20% -

0.10%

0.00% ~

-0.10% |

-0.20% :

1

1

2025-01 2025-05

2025-09

2026-01

Xt& : Refinitiv, Bloomberg

1. FXA| & 58

/St 8L X|Lt 2= CHH| 1473.60)A 2

=
=
7

MEt

LIEHALCE. 7Bt =2 St & R22 87
4% ZM =52 20 #/E8 AYHEQE

O

E =
—_

Qal
=
|

44

810. 2HHOAA FZHHE (29l :

m SWAP BASIS(1Y)
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-0.015% -
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-0.025%
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SWAP BASIS(3Y)
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Xt2Z : Refinitiv, Bloomberg

=7

FUHE

1212, KTB/IRS (THl - %)

H SWAP BASIS(1Y)
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J&13. KRW/USD Swap Point 30|

@ «isxt

AFIH 7

03M 06M 12M 03Y 05Y
0
20 - T —
-40
-60
-80
-100
-120
-140
-160
S &S LS S S S S
DY DY D% > D% D% D% > DY > 0% 0% >
X2 : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
M Chy| X}o| MZSCHH| X}O] ——1/23/2026 ——1/16/2026 ——12/31/2025
1480 35
1460 T — %0
25
1440 20
15
1420
10
1400 5
0
1380
-5
1360 -10
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
X} 2 : Refinitiv, Bloomberg
H5 FRE3} g2 U F2t (Sl 7HE)
35 2026-01-23 | 2026-01-16 Xto] 3= 2026-01-23 | 2026-01-16 Xto|
KRW/USD 1465.8 1465.8 -78 USD/CHF 0.79 0.803 -0.012
EUR/USD 1.175 1.175 0.014 USD/SGD 1.279 1.288 -0.009
GBP/USD 1.349 1.349 0.011 USD/IDR 16830 16885 -55
USD/JPY 158.735 158.735 0.36 USD/PHP 59.023 59.384 -0.361
USD/HKD 7.798 7.798 -0.002 USD/TWD 31.551 31.564 -0.013
USD/CNY 6.963 6.963 -0.006 USD/SEK 9.008 9.234 -0.226
USD/CAD 1.379 1379 -0.011 USD/PLN 3.576 3.631 -0.056
AUD/USD 0.685 0.685 0.016 USD/DKK 6.359 6.439 -0.08
NZD/USD 0.591 0.591 0.016 USD/ZAR 16.104 16.368 -0.264

N MRS (154 402 &E 7|F)
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Appendix 1] &2 2¢dl| % Credit Spread His

1. 34 Fo238

(TH2l: %, 2026-01-23)

og

0|5t el 02) 3215-1454

#2512 F2 =2

(EH2l: %, 2026-01-23)

ZUFEl g HFChH| | AXCHH| ZUSE Ch| TFCHH| | HAZECHH|
CD 90¥ 2.690 0.010 -0.080 oj= 2y 3.610 0.052 -0.770
CcP90¥ 3.090 -0.010 -0.160 oj= 5y 3.846 0.085 -0.109
=134 3.130 0.050 0.203 oj= 10Y 4.244 0.079 0.406
2054 3.412 0.090 0.177 oj= 20Y 4.799 0.054 0.696
27104 3.580 0.080 0.195 oj= 30Y 4.837 0.040 0.909
=31 204 3.580 0.150 0.235 {82y 2.111 0.013 -0.550
=130 3.460 0.138 0.205 {8 sy 2.431 0.045 -0.026
S0t 14 2.565 0.020 0.063 = 1)7 2.888 0.069 0.450
ot 2 2.952 0.027 0.122 {8 20y 3.398 0.087 0.950
S0 34 3.172 0.060 0.190 {8 30y 3.498 0.094 1.141
XFZ : KIS-NET X2 : KIS-NET
B3 Y FaX|F (7IEY : 2026-01-23) H4. LY Credit Spread (TH2: %, 2026-01-23)

FRX| g HFC{H] | AXCiH| FUZ2 2 HFCHH] | HZECHH|
KTB3 127.76 -3.18 -4.64 E 1 AAA 3.367 0.037 0.013
KTB10 111.04 -0.76 -1.71 SIAY AA- 3.621 0.010 -0.024
KOSPI 4,990.07 149.33 680.44 7|EFZ28X AA- 3.649 0.027 -0.025

0 0. 0 0 2K AAA 3.403 0.036 0.018
XFZ : KIS-NET X2 : KIS-NET
H5. ME|'H 1 CHH| Credit Spread 'HE ZM Top3 L&A} (5491 : bp, 27| : 3Y)
e ZHM Top 3
- LAALH 8 HE
St= RS AL AAA 2.7
S22 AL AAA 2.7
St ZAL AAA 3.7
sg45Y7 AAA 3.7
SaMXNI GRS ST AAA 3.7
TH5YY AAA 3.7
MEFEZA[ZAL AAA 3.7
St K| G S AL AAA 3.7
st dof 23T AAA 3.7
St EX|FEAZ AL AAA 3.7
St ZAL AAA 3.7
St=E 0 ESA AAA 3.7
QIHE DT AL AAA 3.7
o2 tS AL AAA 3.7
e NN AAA 3.7
TP EST AAA 3.7
St2 A ZAL AAA 3.7
St=S S AL AAA 3.7
MEnsSA AAA 3.7
ey stosf el at = AZH L K| AS A AAA 3.7
N St LTSS A AAA 37
BI|FEZASA AAA 3.7

N
(o)}



TN S SA AAA 3.7
A RS AL AAA 3.7
S4HeBES AL AAA 37
St= M q S AL AAA 3.7

St A EFX| S B AAA 37
HE D AISAL AAO 3.9
ZRlEA|SAL AAQ 3.9
QAIHZA| S AL AA+ 3.9
SENLSAL AA+ 3.9
T E Al S A AA+ 3.9
BEHMNLSA AA+ 3.9
QHAM A S AL AAO 3.9

SHEZHLYZA AA+ 3.9

MNBEA L SSA AA+ 3.9

SUHZAAZAISA AA+ 3.9
QM E S A AA+ 3.9

St Al S AL AAO 3.9

T uESSAt AA+ 3.9
AX| 7 o] A0 2.2
dlofjo| X =7 | & AA- 2.2

LM oto|mbo| i A H| A H 2|O0f A+ 2.7
OFO| A 71 | AA- 2.7

H 2 M| S| A IO A A H| A A+ 2.7
EAHAIO| ' H-A A H| A3 2|Of A+ 2.7
7|2 TlE A- 2.7
St=SXN I E A0 2.7
AlotFNm| & AA- 2.7

O 2H off AU 7H | £ AA- 2.7
=g = AA- 2.7
SHLEFHI| EF AA- 2.7

F27tE AAO 2.7

A2 W & AA- 2.7

HIMFtE AA+ 2.7

ZOF T E A+ 2.7

FrEX A OlH=RI7t= AA+ 2.7
SAOAHM A AA- 2.7

7{|o[H| 7 m| & AA- 2.7
SHLIFLE AAO 2.7

e g = AA+ 2.7

AlBHItE AA+ 2.7

RO7IE AA- 2.7

SO 7R | & AA+ 2.7

HE7tE AA+ 2.7

ClHZH ol BBB+ 2.7

H| A O] 7Hm| EF AA- 2.7
et = A+ 2.7

Ofo[H|#| 0| 7H | & AA- 2.7

XojH| 2| FHm| & AA- 2.7
Off 7271 | & A0 2.7

oh=70m| & A0 2.7
ZO|ZHH | = BBBO 2.7
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oHEl BBB+ -14.0
B|AHY o|otE AA- -1.2
CJ CGV A- -05
Xt2Z : KISKHHEIL
6. ME{H 311 CH| Credit Spread 'HE 2FA| Top3 HAAL : bp, BH7] : 3Y)

TE HrSH AL =0 HE
=2 o oHd -Oo

St AR E[ S A AAA 46

FARNZSA AAA 42

St FE ZESA AAA 42

T EAIZH LS AL AA+ 3.9

BEFZINUSA AA+ 3.9

QDS SA AA+ 3.9

MNBEA L SSA AA+ 3.9

TR sSA AA+ 3.9

St = Al S AL AAO 3.9

SHHZINLUSA AA+ 3.9

HAE Al S AL AAO 3.9

Xy LEHINLSA AA+ 3.9
CHE = Al S A AA+ 3.9

SENLSAL AA+ 3.9

QIH Al S A AA+ 3.9

A = A7 LS A AAO 3.9

B A SAL AAO 3.9

S A ZA|SAL AA+ 3.9

SALEASAL AA+ 3.9

N A|ZE[SA AAO 3.9

SFEGA A SAL AA+ 3.9

M A SA AAO 3.9

ERI Al SAL AAO 3.9

Ofo[H| 7|0 7H | & AA- 2.7

Xo|H| 2| 7Hm| & AA- 2.7

Of =7 m| & A0 2.7

oh=74m| & A0 2.7

70| ZFFH m| & BBBO 2.7

O 2 M G| A ATHO| A M H| A A+ 2.7

LM OO| O] i -E A H| A 2| OF A+ 2.7

et prif= A+ 2.7

H| A O] 7H m| EF AA- 2.7

ClHZH ol g BBB+ 2.7

oHE7tE AA+ 2.7

SO 7R | & AA+ 2.7

ROFtE AA- 2.7

ABItE AA+ 2.7

dACi7tE AA+ 2.7

SHLIFHE AAO 2.7

FrEX 7{|OfH| 7 m| & AA- 2.7

SAAHM A AA- 2.7

A olH|=EI7IE AA+ 2.7

SO o & A+ 2.7
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HIMNZHE AA+ 2.7
AR2 0T AA- 2.7
F2|7t AAO 2.7
StL7H o) E AA- 2.7
fElasHole AA- 2.7
O] 2K of A 7H | EF AA- 2.7
Aoty o] g AA- 2.7
St=EXN IO E A0 2.7
7|2 ol A- 2.7
ZAHHAIIO| A MH| A A 2| Of A+ 2.7
Oro| A7 m| B AA- 2.7
A X|FHm| EF A0 2.2
QMOj| O] X| s 7H | & AA- 2.2
= IR AAO 2.0
S-Qil AAO 1.5

Ol O] X|C|HCH 2 LM AA- 1.5
AMA AAO 1.5
SKUEYA AA- 1.0
SHERG AA- 1.0
LGRE2 AAO 1.0
O M AA- 1.0

oH & AA- 1.0

s PN AA- 1.0
e Fals AA- 1.0
FOEFSH AA- 1.0
S ETHA|A AA- 1.0
M YH AAO 1.0
SKZkA AA- 1.0
oasA AA- 1.0
SHLtS @ AAO 1.0

A 2|00 X[ O] & AA- 1.0
IS N | AAO 1.0
SAH KBZH AA+ 1.0
nE=H AA- 1.0
oot SRS # AA- 1.0
7125# AA- 1.0
Mz =5d AA- 1.0
SH5Lof| o] 2 AT 0| A AAO 1.0
St=EX5H AAO 1.0
NHEXSH AA+ 1.0
EAFAFHA AA- 1.0
ZATQEHLA G AA- 1.0
Sl sRF AA- 1.0
SK2| X AA- 1.0
SKX| M E 2 AA- 1.0
INVENI AA- 1.0
ROAFEE AA0 1.0
HEs5H AA+ 1.0
gz AAO 1.0
dfi= 24|~ AA+ 1.0
Aot EXIF2 A AAA 1.0
ZOIMM =2t AA- 1.0
SHLA| A HY AAO 1.0

K2 : KISAHHE 7}
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Appendix 2] SMMAHHS X MESE dE
St7| ¥ X 02) 3215-1435
H1. ALY
BEIE 5% EC R 7Y ZI|dMY WA &
KR60075ZEF68 BHHF2| 2F A FH0]9Kk1-14 2025-06-26 2026-08-26 2026-01-26 A
KR649345XE99 BHHF2[ 2t A FH0|8X}1-30 2024-09-26 2027-03-26 2026-01-26 A
KR649345YE98 BHHF2[ 2t A FH0[8KF1-31 2024-09-26 2027-04-26 2026-01-26 A
KR649345ZE97 BHHF2[ 2t AFH0|8K}1-32 2024-09-26 2027-05-26 2026-01-26 A
KR60142G2FC5 JIERENEARES2H-2 2025-12-15 2026-02-27 2026-01-27 A
KR649371GE97 SHLIZIEQ EXN Y XH-16 2024-09-27 2026-05-27 2026-01-27 HH
KR60044Y7F47 7IEQ EMEAR1-7 2025-04-18 2026-06-27 2026-01-27 A
KR60114H1F98 LO|X| R E7%}H-1 2025-09-29 2026-09-29 2026-01-29 Y
KR645425TD30 ElgErZN%H-27 2023-03-31 2026-09-30 2026-01-31 Y
H2. 3AHMEBSE HE ol (712} : 2026-01-16~2026-01-23)
S|ApS wAy | == S=d93UY ey NICE 2718
o | oz | S& "oty sa "oty sa "oty
MIOFX| & X[ == 2026-01-22| BOND | A+ A0 A0 | 2026-01-22
LigE A 2026-01-22| BOND | AA- | AAD | AAO |2026-01-22| AAO |2026-01-22
H3.3A f2AE5E HE o (712} : 2026-01-16~2026-01-23)
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2026-01-31 |A7|FE ZA|SALE421-01-02CF 2021-01-31 5Y 1,054 AAA
2026-01-31 | A7|FE EA|SALE 2123-01Lt 2023-01-31 3y 8,390 AAA
2026-01-31 | G7|FE Z A|SALE &123-017t 2023-01-31 3y 46,170 AAA
2026-01-31 |2t K| kS AL56-1 2023-01-31 3Y 100,000 AAA
& OHXH 2026-01-27 | E2tDC026-0127-0910 2025-10-28 2m 30d 1,050,000
2026-01-25 |St=m+==2A=58240771-0|&-1.5 2024-07-25 1Y 6m 160,000 AAA
2026-01-25 | 7| Y 28(EH25048275A-25 2025-04-25 9m 380,000 AAA
2026-01-26 |AEHCHE XLEHE 23421-01-0]02-26 2021-01-26 5y 130,000 AAA
2026-01-26 |O}O| A 345-070[18A-26 2024-07-26 1Y 6m 90,000 AAA
2026-01-27 |2tEEUF82307A-0|H-2.5 2023-07-27 2Y 6m 400,000 AAA
ey 2026-01-28 | 7| Y28 (TH2505245A-28 2025-05-28 8m 350,000 AAA
2026-01-29 | 7|23 (41)24070]1.5A-29 2024-07-29 1Y 6m 200,000 AAA
2026-01-29 | A224410]0103-1029-1 2024-10-29 1Y 3m 300,000 AAA
2026-01-30 | 7| Y28 (TH25042275A-30 2025-04-30 9m -1d 160,000 AAA
2026-01-30 | A224410]0106-0730-1 2024-07-30 1Y 6m 120,000 AAA
2026-01-31 | A21601210A 2016-01-31 10Y 290 AAA
2026-01-31 | AZ16010[10A 2016-01-31 10Y 1,440 AAA
2026-01-25 | AX|7H 1| E368-1 2024-10-25 1Y 3m 20,000 AO
2026-01-26 | 7|0[H|H | E541-2 2024-07-26 1Y 6m 20,000 AA-
2026-01-26  |SHLIZHI|EF394-4 2023-06-26 2Y 7m 10,000 AA-
2026-01-26 |0 O| K| sH 7] & 227-3 2024-01-26 2y 40,000 AA-
2026-01-26 | &RO|7tE516-3 2024-01-26 2Y 20,000 AA-
2026-01-26 | HCHIHI|EH1620 2016-01-26 10Y 30,000 AA+
2026-01-26 |7| =7 m|EH168-2 2024-01-26 2y 13,000 A-
2026-01-26 |JB R2|7HL|E416-7 2021-01-26 5y 10,000 AA-
2026-01-27 | #1CH7H I EH1969-2 2023-01-27 3y 10,000 AA+
2026-01-27 | OfO[H|#|O| 74 I| & 300-2 2023-12-27 2Y 1m 10,000 AA-
2026-01-27 | RO7HI|E442-3 2023-01-27 3y 20,000 A+
2026-01-27 | A$H7HE2129-3 2022-01-27 4y 10,000 AA+
2026-01-28 | A+27HI|EH730-1 2024-03-28 1Y 10m 20,000 AA-
2026-01-28  |Ag7HE2494 2021-01-28 5Y 130,000 AA+
2026-01-28 | OtO[H|#|O| 74| & 306-2 2024-06-28 1Y 7m 40,000 AA-
J|Eias 2026-01-28  |SHLEZHI|EF435-4 2024-08-28 1Y 5m 20,000 AA-
xHD 2026-01-28 |JB R2|7HL|E375-4 2019-01-28 7Y 10,000 AA-
2026-01-28 | A|O|H|= BI7}=295-4 2020-01-28 6Y 50,000 AA+
2026-01-28 | R2|7t=228-1 2023-06-28 2Y 7m 20,000 AAO
2026-01-29 |OFO|H|#|O| 7} &311-3 2024-08-29 1Y 5m 50,000 AA-
2026-01-29 |M|2|X7Hm|E252-1 2024-03-29 1Y 10m 20,000 A+
2026-01-29 |2 AHAFIHIEE33 2024-07-29 1Y 6m 6,000 BBB+
2026-01-29 27T E501-6 2024-01-29 2Y 30,000 AA-
2026-01-29 | HCHHD{A345-3 2019-01-29 7Y 50,000 AA-
2026-01-30  |BNKZ{I|Et346-5 2024-01-30 2y 20,000 AA-
2026-01-30 | o= E=XFFH I E100-1 2024-01-30 2Y 40,000 A0
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2026-01-30 |A|0|7t7Hm| 24 2024-07-30 1Y 6m 5,000 BBBO
2026-01-30 |23 87HIE476-4 2023-07-31 2Y 5m 30d 20,000 AA-
2026-01-30 |$+=7HI|EH496-3 2023-01-30 3Y 10,000 A0
2026-01-30 | OFO|H|# O] 7] | E303-1 2024-05-31 1Y 7m 30d 30,000 AA-
2026-01-30 |AIBt7+E2024-3 2019-01-30 7v 10,000 AA+
2026-01-30 | & O|7H I EH452-5 2024-01-30 2Y 10,000 A+
2026-01-30 2|74 I & 524-1(X]) 2024-10-30 1Y 3m 30,000 AA-
2026-01-25 |L|Z#38 2023-01-25 3y 374 BB-
2026-01-25 |SOHKIA132-2(5) 2021-01-25 5Y 230,000 AAO
2026-01-25 |EX|EZH[H11-2 2021-01-25 5y 50,000 AA-
2026-01-25 |EX|&ZH|[F13-1 2024-01-25 2y 20,000 AA-
2026-01-26  |SK&HIE{7}56-1 2024-01-26 2Y 43,075 A0
2026-01-26 |LGRE2{2101-3 2016-01-26 10Y 70,000 AAO
2026-01-26 | =0/ 74d148-1 2024-07-26 1Y 6m 120,000 A0
2026-01-26 | A M[AHFEE4-1 2024-01-26 2Y 65,000 A+
2026-01-27  |AMAM7A138-2 2023-01-27 3y 130,000 AAO
2026-01-27  |KT194-2 2021-01-27 5Y 140,000 AAA
2026-01-27 | €RH69-2 2023-01-27 3y 160,000 AA-
2026-01-27 |HEZH16CB 2021-01-27 5Y 2,500
2026-01-27 |LGE}St56-2 2023-01-27 3y 415,000 AA+
2026-01-28 |OfO|X|C|HACH R U F119-2 2019-01-28 7Y 80,000 AA-
2026-01-28 |THEAEEH30-2 2016-01-28 10Y 110,000 AAA
2026-01-28 |=EZ0H60-2 2021-01-28 5Y 110,000 AA-
2026-01-28  |KT189-3 2016-01-28 10Y 100,000 AAA
2026-01-28 |OfO|X|C|H i 2 LT 125-2(=) 2021-01-28 5Y 150,000 AA-
2026-01-29 |SKAEZ50-1 2024-01-29 2Y 80,000 A+
2026-01-29 |=HRH|73-1 2024-01-29 2Y 150,000 AA-
2026-01-29 |CH&39-2 2021-01-29 5Y 40,000 A+
EIPNYN| 2026-01-29 |00 X|C|HCHE S 8-2 2024-01-29 2Y 65,000 A+
2026-01-29 |ROSEZEZX|249-2(%) 2021-01-29 5Y 50,000 AO
2026-01-29 |CH4H144-2 2021-01-29 5Y 80,000 AA-
2026-01-29 |GSZEIA138-2 2019-01-29 7Y 80,000 AA+
2026-01-30 |AOATM24-2 2021-02-01 4Y 11m 29d 70,000 A+
2026-01-30  |CJ ENM25-1 2024-01-30 2Y 70,000 AA-
2026-01-30 | X|Of| A0l 15 2025-07-30 6m 20,000
2026-01-30  |SK7tA40-2 2023-01-30 3y 140,000 AA-
2026-01-30  [E139-1 2024-01-30 2Y 53,000 A+
2026-01-30 |HCHEMA|A46-1 2024-01-30 2Y 120,000 AA-
2026-01-30 |[SKO|ZEME180-3 2024-02-01 1Y 11m 29d 128,000 A-
2026-01-30  |A|O|M M 71432-2 2024-01-30 2Y 12,500 A-
2026-01-30 |HO[M M 71AM32-1 2024-01-30 2y 50,000 A-
2026-01-30 |KBSH43-2 2024-01-31 1Y 11m 30d 230,000 AA+
2026-01-30 | $CH7444308-1 2024-01-30 2Y 150,000 AA-
2026-01-30 |O|AAASA16-2 2024-01-31 1Y 11m 30d 54,000 BBBO
2026-01-30 | HEtRtAEE[35-1 2024-01-30 2Y 50,000 AAO
2026-01-30 |ROHEss-2 2023-01-30 3y 145,000 A+
2026-01-30 |EHeHs22-1 2024-01-31 1Y 11m 30d 50,000 AO
2026-01-31 |[MEIRQERE|E14 2025-01-31 1Y 5,000
2026-01-31  |[MT2EX[F153-1 2023-01-31 3y 100,000 AAA
2026-01-31 |O|=7d 4124 2025-01-31 1Y 7,000
2026-01-25 |E|EEM LM AKH-18 2024-07-25 1Y 6m 10,000 AAA
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2026-01-25 |E[EEMTHLXF1-24 2024-01-25 2y 5,000 AAA
2026-01-25 |E|EEHM LM 2K}1-14 2024-11-25 1Y 2m 10,000 AAA
2026-01-25 |E[ZEHM L8 FK}1-10 2025-03-25 10m 15,000 AAA
2026-01-25 |E|EEHM LU O|KH-7 2025-06-25 7m 5,000 AAA
2026-01-25 |E|ZELHMKH-9 2025-04-25 9m 10,000 AAA
2026-01-25 |E|ZEM| LM A AR} -5 2025-08-25 5m 5,000 AAA
2026-01-25 |E|ZEX LK} 1-11 2025-02-25 11m 5,000 AAA
2026-01-25 |E|EEHM LM UM MAH-6 2025-07-25 6m 5,000 AAA
2026-01-25 |E|EEHM TN LXR1-25 2023-09-25 2Y 4m 10,000 AAA
2026-01-25 |E|ZEMTAEXR1-21 2024-04-25 1Y 9m 10,000 AAA
2026-01-25 |E|ZEXTHO|XtR1-25 2023-10-25 2Y 3m 5,000 AAA
2026-01-25 |E|ZEM LM AN EKH-2 2025-11-25 2m 10,000 AAA
2026-01-25 |ot=7H I Eh M| ZX}t1-4 2025-09-25 4m 10,000 AAA
2026-01-25 |E|ZEX L8 &tX}t1-16 2024-09-25 1Y 4m 10,000 AAA
2026-01-25 |E|ZEHMTMEXR1-22 2024-03-25 1Y 10m 10,000 AAA
2026-01-25 |E[EEHM LHAMK}-4 2025-09-25 4m 10,000 AAA
2026-01-25 |E|ZEX LEIALK}1-15 2024-10-25 1Y 3m 5,000 AAA
2026-01-25 |E|ZEX LXtF1-19 2024-06-25 1Y 7m 10,000 AAA
2026-01-26  |HiHF2|2FAF7}0[8X}1-32 2024-09-26 1Y 4m 10,000 AAA
2026-01-26  |HiHFE|2FAFLO[8X}1-31 2024-09-26 1Y 4m 10,000 AAA
2026-01-26  |HtHF2|2FA7}0[8X}1-30 2024-09-26 1Y 4m 10,000 AAA
2026-01-26  |HtHF2|2FA7}0[9X}1-14 2025-06-26 7m 20,000 AAA
2026-01-26 |HAEDIO|EX|73k81-22 2024-03-26 1Y 10m 5,000 AAA
2026-01-26 |HAEDIO|EX|78%31-13 2024-12-26 1Y 1m 10,000 AAA
2026-01-27 |7IEQENAXREBH-2 2025-12-15 m 12d 13,000 AAA
2026-01-27 |SHH7IEQ EX YAH-16 2024-09-27 1Y 4m 3,500 AAA
2026-01-27 |FIEQLENSXIS1-7 2025-04-18 9m 9d 6,600 AAA
2026-01-27 |7IEQEN AKX E3H-1 2025-12-15 1m 12d 11,000 AAA
2026-01-28 |HAEDO|EX|75%t81-19 2024-06-28 1Y 7m 10,000 AAA
2026-01-28 | HAH|AE[MEK}p1-7 2024-05-14 1Y 8m 14d 5,000 AAA
2026-01-29 |IAEDIO|EX|82AtS1-5 2025-08-29 5m 5,000 AAA
2026-01-29 |C{SHO| A E M ARy 2K} 2024-07-29 1Y 6m 11,670

2026-01-29 |28 S AMBS2019-3(1-5) 2019-01-29 7Y 170,000 AAA
2026-01-29 |ZO|X| R E7X}H-1 2025-09-29 4m 800 AAA
2026-01-29 |E[ZEMEMER1-27 2022-07-29 3Y 6m 100 AAA
2026-01-30 |I{AED}O|EX|80AtE1-9 2025-04-30 9m -1d 10,000 AAA
2026-01-30 |IHAE@O| 2 X|K|77X}H-15 2024-10-31 1Y 2m 30d 10,000 AAA
2026-01-30 |IHAEDIO|EX|83ktE1-3 2025-10-31 2m 30d 10,000 AAA
2026-01-30 |IHAEDIO|EX|74%}F21-21 2024-04-30 1Y 9m -1d 10,000 AAA
2026-01-30 |HAEDIO|EX|70ktE1-27 2023-08-31 2Y 4m 30d 5,000 AAA
2026-01-30 |HAEDO|EX|76ktE1-17 2024-08-30 1Y 5m 10,000 AAA
2026-01-30 |HAEIIO|EX|57481-29 2021-06-30 4Y 7m -1d 100 AAA
2026-01-30 |HAEDIO|EX|81At1-7 2025-06-30 7m -1d 10,000 AAA
2026-01-31 |E[EEMEHMTXR1-26 2023-07-31 2Y 6m 6,000 AAA
2026-01-31 |E[EEMTNK}1-27 2023-03-31 2Y 10m 5,000 AAA
2026-01-31 |E[EEMZTNX}1-26 2023-03-31 2Y 10m 10,000 AAA

AtZ : KISKHAHE 7}
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H1. HESF2 XA LAl (Sl : 7HE, o 9, 7|2t : 2026-01-19 ~ 2026-01-23)

s23c 59 Hgs3| w9y | Wy FRNAFE 3] olE | LI Hl 2 £3}
KR310510GG13 | 7|28 (1H)26010]1A-19 AAA 2026-01-19 | 2027-01-19 | I E3AF AAA CD 17H& +12bp 1 2,400 KRW
KR354418GG14 |FEHZ &3 AR255(H)(Ah AAA 2026-01-19 | 2026-12-19 | E3AF AAA CD 17H&+11bp 1 1,700 KRW
KR6005282G13 |£4H232026-010|(%#H)1A-20 AAA 2026-01-20 | 2027-01-20 | 2 E4AL AAA CD 17H& +16bp 1 1,000 KRW
KR310512GG11 |7| 2% (H)26010]1A-20 AAA 2026-01-20 | 2027-01-20 | ZIEH3At AAA CD 174 +12bp 1 2,600 KRW
KR381004GG17 _lg)%%%xH A(2¢)2026-010111M-D(H AAA 2026-01-20 | 2026-12-20 | 2I'H3AF AAA CD 172 +14bp 1 5,000 KRW
KR310514GG19 |7| 22 (tH)26010[1A-21 AAA 2026-01-21 | 2027-01-21 | ZIEH3At AAA CD 174 +12bp 1 800 KRW
KR380603GG14 |=4Atam- & (28)26-10](1#H)12-21 AAA 2026-01-21 | 2027-01-21 | ZIEH3At AAA CD 17§ +16bp 1 500 KRW
KR381006GG15 | =S &XHH(2%)2026-010[1Y-F(H &) AAA 2026-01-21 | 2027-01-21 |21 H3AF AAA CD 170 +15bp 1 900 KRW
KR6005272G15 |OFO| ¥ =47-010|(tH)12A-23 AAA 2026-01-23 | 2027-01-23 | 2I'E3AF AAA CD 1742 +16bp 1 500 KRW
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