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SWAP CD91YE 22| 0.05% &5 40 KRW IRS 3Y 3.323 0.195
CD 91D 2.780 0.080
APPENDIX CP 91D 3.110 0.010
138 22| U Credit Spread HE g 46 Call 2.570 0.020
2 SMYUAMYY U MESH HE 50
sielael s
X XA S5}
3 ABCP, ABSTB 7| XX}AL $i%t 51 el 22| 2/6 LT
FIHAH S| EE 55 o= 2y 3471 -0.097
5 HEZP| |.3-°||-6‘3%|, 58 0= 5Y 3.732 -0.089
Oj= 10Y 4.191 -0.037
= 2y 2.095 -0.034
= 107 2.843 -0.032
B3 2Y 1.358 -0.042
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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 -0.51 -1.64 -1.95 -3.67 -2.16 9.29 1.75
Duration 563 579 5.83 6.03 5.96 5.26 175
YTM 3.30 3.1 2.98 2.62 2.83 361 7.45

= XY FHoE -0.85 -2.96 -3.81 -7.09 -5.96 6.45 171
Duration 933 9.63 9.64 9.94 9.95 8.59 2.05
YT™M 337 3.16 3.01 261 270 332 6.86

S0otxy FHoE -0.05 0.00 0.41 0.63 231 10.44 1.40
Duration 133 135 1.30 1.28 1.27 1.16 0.96
YT™M 2.79 2.68 261 2.32 2.68 342 6.80

L=IPNPA| FHoE -0.21 -0.42 -0.31 -0.43 1.66 1372 2.06
Duration 2.45 242 2.42 2.52 2.60 2.59 135
YTM 342 3.27 3.09 2.80 3.13 426 843

KOBI30 SH40E -0.11 -0.22 0.09 0.04 173 10.22 1.54
Duration 1.80 1.87 1.86 1.86 1.85 1.85 1.87
YT™M 2.84 2.70 2.62 2.28 272 3.47 6.86

KOBI120 FHoE -0.03 0.01 0.41 0.75 2.29 10.39 1.38
Duration 0.93 0.99 0.99 1.00 0.98 0.97 1.11
YTM 2.88 2.77 2.72 2.48 2.87 3.60 7.09
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ALZ : KISKHAE 7L

32, MAX| 5 70| 30|

=3, MHX| YTM F0|

12

5.0%
4.5%
4.0%
3.5%
3.0%
2.5%
2.0%

4 1.5%
2 1.0%
0.5%
0 0.0%
2023-02-06 2024-02-06 2025-02-06 2026-02-06 2023-02-06 2024-02-06 2025-02-06 2026-02-06
—— AR = 2% Sot —— AR =% Sotx

S|AK KOBI30

KOBI120

S| AFKY KOBI30 e KOBI120

AtE: KISKHAHE L

H2 KISES|HX|5 ME{/27|H Duration

AtZ: KISKHHEIE

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

= XY 0.59 1.39 2.28 3.82 13.92 8.82
N 0.65 148 243 3.81 732 2.84
Sy 0.61 142 236 3.68 11.41 413
S5 d 0.65 141 2.22 0.00 0.00 1.32
28Ky 0.57 1.41 2.36 3.42 6.78 1.26
7|Et=E X 0.61 1.44 233 3.57 5.05 1.71
NS 2RET) 0.64 1.41 2.31 3.73 9.47 2.57
AN (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.59 1.40 2.31 373 0.00 1.53

A 0.60 1.41 232 3.75 13.52 5.58




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 2.560 2.925 3.180 3.476 3.667 3.444
N 2.733 2977 3314 3.570 3.845 3.285
S 2.892 3.168 3.437 3.635 3.853 3.425
S5 d 2.599 2.907 3.187 0.000 0.000 2.863
2 Xy 2.854 3.183 3.407 3.596 3.793 3.086
7|Eta-& X 3.185 3.488 3.700 3.814 4116 3.503
A (S EZEET) 3.198 3452 3.636 3.766 4.142 3.569
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.987 3.222 3.469 3.654 0.000 3.229
A 2.866 3.170 3418 3.570 3.699 3.392
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
72 374 ~1d 1~2'd 2~34 3~54 50| 4 A
= Xi 3.85 5.59 464 7.59 27.81 49.49
N 0.21 0.27 0.26 0.37 0.13 1.24
SxY 2.30 3.02 2.37 2.42 2.96 13.07
S5 d 1.16 1.93 0.67 0.00 0.00 3.75
28Ky 5.26 453 1.62 0.46 0.03 11.89
7|EtE & X 243 3.29 2.34 1.07 0.02 9.16
A (S ZEET) 2.02 2.86 2.67 1.47 0.90 9.92
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.59 043 0.26 0.19 0.00 1.47
A 17.82 21.92 14.83 13.58 31.86 100.00
XbE: KISKHAE 7}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 26 22 21 44 47 160
N 193 260 263 507 42 1,265
Sy 485 701 561 542 700 2,989
S5 H 9 6 2 0 0 17
23Ky 546 440 163 52 7 1,208
7|Et=8X 1,400 1,725 1,104 614 23 4,866
FNYBEREET) 461 635 479 361 331 2,267
AR (B2 ET) 0 0 0 0 0 0
ABS 436 331 111 37 0 915
A 3,556 4,120 2,704 2,157 1,150 13,687

X2 KISKHEE 7}
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Il. KIS ESGX|HX|5 30|

H#6. ESGH A X| = 7|1ZHE X459l §/720]4d/YTM (FEEAE, YIMERS : %)

T= 1w ™M 3M 6M 1Y 3Y Inception

KIS FHoE -0.200 -0.420 -0.210 -0.280 1.680 12.250 0.307
ESG Duration 2.300 2.290 2.100 2.170 2.180 2.320 3.110
e YTM 3.292 3.127 2.951 2.644 2.971 3.977 2.488
ESGREMA |+H+dE -0.210 -0.470 -0.260 -0.490 1.410 11.770 0.170
Duration 2.280 2.290 2.300 2.420 2.360 2.380 3.690

YTM 3.189 3.015 2.908 2.581 2913 3.923 1.996

Hluxls=  |&839E -0.220 -0.520 -0.360 -0.650 1.260 12.190 0.296
Duration 2.490 2,510 2.550 2.620 2.640 2.690 3.100

YTM 3.275 3.105 2.992 2.673 2.983 3.953 2.410
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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 0.58 1.40 232 3.61 9.97 2.70
2A XK 0.48 147 237 3.20 733 1.54
7|Eta-& X 0.60 1.40 232 3.52 5.38 2.03
AN (S EZRES) 0.63 1.41 232 3.72 7.69 2.31
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.58 1.41 2.32 3.73 0.00 1.69
A 0.60 1.41 2.32 3.66 8.69 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
Sy 2.853 3.130 3.399 3.590 3.845 3.307
28Xy 2.821 3.201 3.393 3.605 3.850 3.157
7|Et= & X 3.054 3.328 3.614 3.762 4.267 3.468
AN B EEES) 3.128 3.395 3.614 3.766 4.051 3.513
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.910 3.189 3.456 3.654 0.000 3.228
A 2.994 3.283 3.532 3.697 3.956 3.402
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 5.42 7.87 6.83 5.64 2.65 28.40
28Ky 1.90 2.36 1.74 0.09 0.10 6.19
7|Et= & X 1.52 2.38 2.37 1.97 0.02 8.26
A (B EZEET) 9.47 13.87 13.39 7.86 3.18 47.77
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 3.15 2.80 1.93 1.51 0.00 9.39
A 21.46 29.27 26.26 17.07 5.94 100.00
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 135 205 171 175 95 781
23Ky 24 25 19 2 1 71
7|Et=8X 107 142 128 121 2 500
N BEREET) 258 360 287 231 148 1,284
A (B2 EE) 0 0 0 0 0 0
ABS 90 88 55 37 0 270
A 614 820 660 566 246 2,906

X2 KISKHEE It



@ KISAHLEE 7}

Rl o
™ol D =
<a WH_ o= mmM o2 E___.__ -
o 1O o ol N =
fof N W < X B S
M . 2 Ko o F oo X
Mwmﬁzeaﬂﬁﬂ.q o = F | £ N
Mm ™M o ) = of s <0 _n_.._ 2 - 90-20-920¢
< = I T = Ko = a i =
ol K = S T ol o7 Wm ko) o - 90-10-920¢
K- g g M H O = 2
ol Py tn mM _._._._ . o ™~ - 90-CT-
_|I| = 0 | _._._._ e [oo) 1-s20C
W o ) e M_I .Fﬁ_v ” X ol T 90-TT
- =B r 10 = £ il 3 - 90-11-5¢0¢
_uwoﬁ_m__mgxm W .
ml NL H :H_ =T 1 N~ o _Ll_ m L 90-0T-520¢
Wl ol ”.._A...=._ |—./|I _.n_v_n_u il HJ oo o - 90-60-520C
@ o A Ko = sy ol r Hl
A*ﬂ ﬂ ot m _.A_I O_I w O .A_O _|_._| A _ .wu_lll_ - 90-80-5¢0c
[l " o = -
L A= SoC B2 o [
= A = i & B¢ &= B 2 0 = | = .
A T < oF S | 101 ol o o A = Dy 90-520¢
0 5@ sigEcl of Z o
ke > 71 X0 ™ i — of 0 Ee} o 4014
<0 7 = W Z of 4 N L &
o 2 T o T - 0 mu o u . - 9010~
—_ ﬂ _.Al_ .AD - L|o 0K O_L o =< o Y4014
______-_ ¥4 m il 7l N .A._o uf M.._n_ < or ol & 1< i | goc0
20 KO o U <0 a o <k w Ll H| 8 8 8 3 — oot
m. P I ol KO X ol Ko K o] = = D a2 F I . 8 g 90205202
Z = o L < < o ™ 0N <+ o 2 8 8 8
. £|= KH of = A <0 o7 S0y or Mo 222 2 2
mo_“_m ss%ﬂmﬂag ™ o S 4
= e« = KoUo = - Ko & 2
z x|mE m_a%%ie_r__z mer ¥
> _ — T N = W © M o - ¥ -
Ko * * T ~ 3 T W oF
o W I S WF T P = oW ]
_._._u_ Wo KO ® of [N KO S %0 B s 90-20-920¢
—_ © KY ol AT KO < ojn N KT @
] B < H aor < @ o -+ < - 90-10-920C
[ = — = o o _.._D _ JL ._A_._._ m O 1l o
- = ™ L ] r & of N B T & - 9021
— I = = = = © 132) ) K9 T1-520T
= N m =< M R R K = < > S
s > _ = o m A o ol I J4 | 90-11-S20Z
ol < & o o= o o o = <o = ul 1 .
. = e (@) 9V} — = MO = _|__ « & -0T-520¢
" ._OO on T _ X |__|_ ol 1 _A_I u = » |
= K iHo KF M z M ! s 1 H g Ho| €E 90-60-5202
=~ no- ol 3 93.%%9 EER _ %l I
w2 o o T2 93 g s ko 0
Mo o M =< H g T F = m o 0 m u
J — Iy = = -
H0 | o Kk H K o Tl O leu - | M g =3 e - 90-90-520C
Fwe s @y g 4o HIE:
rE o9 8 o m g F oo e
w o m™oH ol fr |DI NN I1 - 90-¥0-520C
B4 n| 888 P [ Soeoseoe
&8 381383 8 Lo
(32] ~ ~ H >
—

XFE: KISKFAFE 7}

XHE: KISKFAFE 7}
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H1. FU 3K 2EHS (EH2l: %)
ThE 1/16 1/23 1/30 2/6 HFCHH|(BP)

S0t 1 2.545 2.565 2.635 2.685 5.0
S0t 21 2.925 2.952 3.007 3.125 11.8
=1 34 3.08 3.13 3.142 3.24 9.8
=154 3.322 3412 3.442 3.53 8.8
=1 104 35 3.58 3.61 3.717 10.7
SAHHAAA 34 3.28 3.367 3.409 3.547 13.8
SAHHAAA 54 3.506 3.619 3.656 3.771 11.5
SAHHAAA 104 3.705 3.792 3.822 3.939 11.7

X2 ¢ KISKHHEIF

23, 21X SPREAD 0| (542 : bp) 24, EX§AAA SPREADZFO| (54 : bp)
3_5SPREAD
60.00 - 40.0

5_10 SPREAD 3_10 SPREAD

3Y SPREAD

5Y SPREAD 10Y SPREAD

40.00 ----remeeemeeemeeee e e A
20.0 -
20.00 -k
0.00 T - - / 0.0 -
() () ()
/@9(0 5;9% §v°b /\}9@ ’6»9% & & & /N»Qb 9'»9(0
w&% W@: m&% m%”” W&«» & '19/{0 & 0 @”Q’
KFE : KISKFAE 7} XFE : KISKFAE 7}
B2 Ft 3K Aoy EHE (+21: bp)
= 1/16 1/23 1/30 2/6 FSESTE]
=11 3 10 SPREAD 420 450 46.8 477 0.9
=1 3 5 SPREAD 24.2 28.2 30.0 29.0 -1.0
=11 5 10 SPREAD 17.8 16.8 16.8 18.7 1.9
=1 _EZKAAA 3YR SPREAD 20.0 237 26.7 30.7 40
=31 _E4KAAA 5YR SPREAD 184 20.7 214 24.1 2.7
=1 _EZ4XAAA 10YR SPREAD 20.5 21.2 21.2 222 1.0

Xt : KISKHAE 7}
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J%s. XIE, SSMAAA £ 3H HFH F2HEE (€91 %, bp)

10.000
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6.000
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4.000
3.000
2.000
1.000
0.000

3M 6M 9IM 1Y 1.5Y 2Y 2.5Y 3Y 4y 5Y 10y 20y 30vY
XHE - KISKFAFE 7}
F) K E £AE : £QF 3M~2Y, 2T 25Y~30Y 77| %2

U

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
[ BEI 1 24-5 — 27} 24-6
5 400
4.5 - 350
4
300
3.5
3 250
2.5 200
2 150
1.5
100
1
05 50
0 0
() () () © © () () () © © o o )
Q'VQ 6”'0 QVQ 0‘9'0 0@'0 6\'0 o“’p &D \99 \,"'0 '{,VQ I\ v
& & & o o & & & o o o i i
DY X X oY oy X X X oY oY DY DY DY

Xt : KISKHAME 7}

o2
rok
olok

I 3K &

Xt 08 AEE2 310 25-6 12 55009 @, =11 25-7 22X 3,500 40| SSLEH, =11 26-1 1
Z 5,500, =11 26-2 2 3,500 0| AlFhal £ QULCEH
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H9. 55 SAK 2y (E491: 7H, %)
Az =Y HESE 27| gdle | HGEa SEad
2026-02-03 F7HE = 3T 442 AAA 34 BIE +60bp 3497 1,400
2026-02-03 Z 2388 AAA 34 OIE +7.0bp 3.494 1,500
2026-02-03 234989 AAA 54 2IE -1.0bp 3.667 300
2026-02-03 FEIZEIAR58(Ah AAA 14 Ol +52bp 2.960 800
2026-02-03 S 1545 AAA 24 OIE +7.6bp 3.350 500
2026-02-03 o= 721546 AAA 34 0l +8.2bp 3.540 1,200
2026-02-03 S 31547 AAA 54 BIE +7.6bp 3.800 1,300
2026-02-03 32U E37|5260271-0| -3 - 34 +334.0bp 3.340 500
2026-02-04 St = A B AF2026-01 AAO 24 OIE +4.5bp 3.569 500
2026-02-05 E23A990 AAA 104 2IE -5.8bp 3.891 700
2026-02-05 FEHZESAR60(AH AAA 154 BIE +10.6bp 3.160 900
2026-02-05 EX|FER 575 AAA 404 ol 3.826 600
2026-02-05 | S2UCHHBL7|Z2602L-01-303 - 84 +279.0bp 2.790 1,000
2026-02-06 =7PE = ST 443 AAA 34 2IE +50bp 3.569 1,500
2026-02-06 E2ZA992 AAA 34 BIE +50bp 3.553 1,000
Kb : KISKHAHE 7}
n. 33xH R
XetF FEAY2 =12 25-108 SHLE F&S 0[BH 2 17x 7259 0| FSEIRUALE O[O
=10 25-8 GA| 9 5,018 R0 1 FE O|UACH
A87. FU XN E8SE /E (EHel: )
200000
150000
100000
50000 -
0 n T T T — - T T T 1
=g =254 =1125-10 =247 =253 =258 =255 =125-11
XFZ : KISKHEE 7L
128. FU SAX| HEE RS (E9l: 22)
50000
40000
30000
20000
10000
0 | ‘ ‘
~ly 1Y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20Y~

11
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AHE : KISKHAHE 7}

12
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33, 2%8x = nCHH| SPREADZO0| (£l : bp)
Lh= XY 3v- KTB 3Y S H- k1B 3Y
60 W S8 Kl AAA- KTB 3V SR AA+- KTB 3Y
50 ‘
40 -
30 |

20 M{
10 +

0
2024-02-06

AtZ: KISKHAHE 7}

2024-08-06 2025-02-06 2025-08-06 2026-02-06
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ek
etz 8

(EH21: %)
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T S

0
2024-02-06

RER: KISKFAE

2024-08-06 2025-02-06 2025-08-06 2026-02-06

gt

a2, oA 23
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XHAA- - KTB 3Y
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0
2024-02-06

AtZ: KISKHAHE 7}

2024-08-06 2025-02-06 2025-08-06 2026-02-06




H1 28| S 0CHH| AP E G HEE (5+21: bp)
8 =5 223 E(02/06) HZCHH|(01/30) HECHH|(01/06)
| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
=y 302 | 232 | 212 | 369 | -10 | 20 0.3 0.0 1.0 6.5 28 | -15
= 302 | 215 | 209 | 395 | -10 | 20 03 0.0 1.0 6.5 28 | -15
AAA 335 | 315 | 279 | 467 | -10 | 20 0.3 0.0 1.0 6.5 28 | -15
AA+ 39.1 | 399 | 413 | 548 | -10 | 20 03 0.0 1.0 6.5 28 | -15
H2 OHA| mACHH| AZYE QY HEE (5+$: bp)
8 =5 22 E(02/06) HZCHH|(01/30) HECHH|(01/06)
| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AA+ 476 | 480 | 339 | 1372 | 27 5.2 0.0 00 | -65 | 87 10 | -1.0
AAO 484 | 553 | 535 | 1552 | 2.7 7.0 1.0 00 | -65 | 107 | 2.1 -1.0
AA- 547 | 624 | 623 | 1759 | 27 7.0 1.0 00 | -65 | 90 13 -1.0
A+ 88.3 | 140.1 | 1772 | 2446 | 27 5.0 0.0 00 | -38 | 102 | 20 0.0
A0 158.7 | 218.3 | 240.7 | 289.0 | 2.7 5.0 0.0 00 | -38 | 102 | 20 0.0
A- 2144 | 284.6 | 306.6 | 3533 | 2.7 5.0 0.0 00 | -38 | 102 | 18 0.0
I ZAE S
23R LHM2 790042 M F CHH| 6,900 & ZAMCt 2= =2 AFCE UH +=F9|
Lo = Mot E|QULCEH F =4t ot A2l 13 THI| SQIXHIE QT 79bpE HHEH LM = St
2 AYE S SAT|H280| HLE S QUXHIE QT 8.4bpE LAHE|H M2 SOIXY @|Fo| ZAME
HQICE 8|t F FO2 L2 ZHE HIS2|H BE WHO| O]0jHCt shLt2Hol 114 27| o|EAY 7 &
SteFEOo 2 WS, O|0|M StaE A28l 671 & TH| SoIX HA| ESHME EQICt F2|7t 22t
ot S22 HO|H ¥3 32| YHHS S R3lD BUNS 200 BN 2 Op2Ct

goto 2 UMYS LAAULE LTSS AT |': D1|E|E7f HE|HM AT O| f% o oOiE FZt0|
LIEFGICE = =8 AA- SZ2| D[2iofAlI7HI| S 3 2t O|EA{ 7t A 2.0bp2E LAMSIH ZHE S
1, 0|0 A0 =8| et FEAPIE | 2EHTHY| O|FEX 7} QL 25.0bp2 LAHSIH ZME ZHJUCE S
FSOE U5 AA- 0|4 S20| M2 32 MLt F OX|2 A- S22| 7| ST EO| YT 30bp
O|&ol ZME X|&55tH S2¢E XHE3tE HOo|H OpUCt
&5, F7F 23| LMF0| (549 : %) d&e6. =7 o Hx| wlF0| (EH21: %)
20,000 - EESEXA mAIXH mAAA T AA+ 3,500 - m7LE 2 FHI B

3,000 -
15,000 - 2,500 -

. 2000 7
10,000 -

1,500 -

5,000 1,000 -
500 -
0 T T T

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

AtE: KISKHAHE 7L Xt&: KISKHAHE 7}
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B3 F1H 23| LA g

= =9 walga | ddamy e ] 2o

AAA A=2641210100-0203-1 2.870 21 -8bp 2026-02-03 | 2027-02-03
AAA St =E U= 826027H-221-120 2.700 2 -5bp 2026-02-03 | 2026-06-03
AAA = 0284602221 210M-04 2.870 2IE -6bp 2026-02-04 | 2026-12-04
AAA 7| 23 (EhH26022334A-04 2.860 2IE -8bp 2026-02-04 | 2027-01-04
AAA 7|42 (hh2602E1A-04 2.880 21 -8bp 2026-02-04 | 2027-02-04
AAA 4+=226410]0106-0204-1 3.130 2IE -Obp 2026-02-04 | 2027-08-04
AAA 7| Y22 (41)26020]1.25A-05 3.080 AR 2026-02-05 | 2027-05-05
AAA 7| 42 (41)26020]2A-05(Ah 3.320 g 2026-02-05 | 2028-02-05
AAA 7| 28 (4)26028H1A-05 2.900 AR 2026-02-05 | 2027-02-05
AAA 4+=226410]0300-0205-1 3.430 g 2026-02-05 | 2029-02-05
AAA SlLt2%49-020]12f-05 3.000 AR 2026-02-05 | 2027-02-05
AAA st == =3 82602Ct-0|E-1.5 3.150 g 2026-02-05 | 2027-08-05
AAA St =EUa826022F-201-212 | 2780 oy 2026-02-05 | 2026-09-05

H

Rt&: KISKHAHE I}

B4, FZH ok LA g

s= 558 Wi ga| | LAz E R 271

AA- Of 2 of| MZH I EF131-1 3.762 oI -2bp 2026-02-04 | 2029-02-01
AA- Oj2hofl A0 7H [ B 131-2 3.762 o1 -2bp 2026-02-04 | 2029-02-02
A0 ot E AN I E 133 4321 OIE -25bp | 2026-02-04 | 2028-02-04
AA+ HC}7+=952-1 3.167 oy 2026-02-05 | 2027-04-05
AA+ SL{7tE952-2 3.218 AT 2026-02-05 | 2027-07-05
AA+ #Ci7t=952-3 3.469 oy 2026-02-05 | 2028-02-03
AA- 7|0l H| 7] T & 575-1 3.539 o 2026-02-06 | 2028-02-07
AA- 7{|O[H| 7H 1| & 575-2 3.738 oy 2026-02-06 | 2029-02-06
A- 7| 270 E234-1 3.750 OIE -61bp | 2026-02-06 | 2027-02-05
A- 7| 270 eh234-2 4154 Ol -30bp | 2026-02-06 | 2027-08-06
A- 7| 270 o &234-3 4305 Ol -40bp | 2026-02-06 | 2027-11-05
A- 7| 274 I E234-4 4507 DI -45bp | 2026-02-06 | 2028-02-04
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OIAIM : DAL SS0l TE AN 22t

"It KEY POINT
HIX|E A@l  02) 3215-1471 o ZAH 22| SH7|IE SAHOE ME
o Jd2X AZYE HE

I 2AXH A ES S
AL 7|FE AKX 3E TH7| AAASEL| T OfH| YR AZEE= ™ F CHH| 1bp 5712 34.6bpE LIEL
M, AAOS 22 ™ F OfiH| 2.3bp B7t5t 48.5bp, AOSE2 ™ = CHH| 1bp 7t 118.9bpE 7| E 5 RALE

I2nlel S F0f wal HAAZ HEtel BXY 2|7t ottt =0 38= 52l= AlH 2024E 68 0|2

X0 +=F2 ZAUCE 3|AY FE2|=0|2{et 20X F2|0f HSE0 M F i SE7|E2 SHE &5
ot S &S EQLCE A AZY Es H7|F2E2 et ST L2H0M LXS| 4E5HRACE oHE =
N AMEHIAL sap 22 g0|E A= 5 SKSIO|HAS| MESES BBB+E 2ot 2r3iCt
&, 3AH F2130| (59l : o 9)
6.5 400
350
>3 AOA I E
300 R
I c
45 - AOAZY E
AAAﬁEEﬂE
35 200 A0
150 ——
25 AAO
- 100 ——AAA
1.5 - - 50 —_—=1 3
0.5 ! ! 0
2023-02-06 2024-02-06 2025-02-06 2026-02-06
XIZ : KISKHAME I}
H1. 3¥ 5 ATy E Y HEE (221 bp)
s3 2T ATY E(02/06) T Z=ClH|(01/30) HglrH|(01/09)
7| 1Y 3y 5Y | 10y | 1Y 3Y 5y | 10y | 1Y 3y 5Y | 10Y
AAA 479 | 346 | 321 | 526 | 30 | 10 | 05 | 00 | 34 | 10 | 00 | 00
AA+ 556 | 456 | 374 | 824 | 37 | 23 1.1 00 | 80 | 33 | -04 | 00
AAO 582 | 485 | 442 | 1163 | 37 | 23 1.1 00 | 80 | 33 | -04 | 00
AA- 620 | 529 | 543 | 1529 | 37 | 23 1.1 00 | 80 | 33 | -04 | 00
A+ 762 | 92.8 | 1258|2106 | 40 | 10 | 05 | 00 | 53 | 05 | -05 | 00
A0 910 | 1189 | 1706 | 2566 | 40 | 10 | 05 | 00 | 53 | 05 | -05 | 00
A- 118.1 | 163.4 | 2306|3079 | 40 | 10 | 05 | 00 | 53 | 05 | -05 | 00

AHE : KISKHAE 7}
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OHE A0 =R REH HIY SETHA| Mo 2o LAAZO| o Z =oALt

0

H2. I|Af TS (EH21: %, bp, 9, 248)
HESE 559 L 2HO|E YATYE | LAY | LAY
AA+ AEZH24-1 2026-02-02 3.561 HEeE 3 3,700
AA+ AEBH24-2 2026-02-02 3.825 HEeE 5 2,300
AAO ARt RpAtEEE]41-1 2026-02-02 3.405 NETE +4bp 2 700
AAQ Aot XpA2E|41-2 2026-02-02 3.59 JHEBIE +6bp 3 1,600
AAO A RpAtEHE|41-3 2026-02-02 3.816 NETE +3bp 5 500
AA- 70| M M 80-1 2026-02-02 3.491 HEeE 2 1,000
AA- 7| O| M M 80-2 2026-02-02 3.695 HEeE 3 3,000
A+ SKE| A7 H 2]197-1 2026-02-02 3.686 HE 28 -10bp 2 500
A+ SKC|AZ{H{ 2]197-2 2026-02-02 4,009 JHERIH -5bp 3 1,100
A0 SKC146-1 2026-02-03 4223 HEeE 2 790
A0 SKC146-2 2026-02-03 4,598 HEeE 3 600
AA- CJCHEHE 2104-1 2026-02-04 3403 JHEBIE -1bp 2 800
AA- CJCistE-2104-2 2026-02-04 3.611 NETE +3bp 3 3,000
AA- CJCH$HE-R104-3 2026-02-04 3.925 HETE +5bp 5 700
AAO St E XS E31-1 2026-02-05 3.571 JHEBIE -2bp 2 1,000
AAO St EXEE31-2 2026-02-05 3.743 JHEBIE -1bp 3 3,300
AAO S EASE31-3 2026-02-05 4.035 JHE2E -5bp 5 700
BBB+ CH AT RFAHAERS 2026-02-05 5.69 - 1.5 400
BBBO O|HEEE107 2026-02-06 6.7 - 1 410

18



H3. S|AHY 7| s (TH2l: %, 9, o4 9)
LESE 89 E R HHO|E 27 dretof | ey Thol
A+ RO AE60-1 2024-02-02 4.295 2 1200 12,910
A+ ol| 27 0| IM M 7 2tEt24-2 2023-02-06 4837 3 1450 13,570
A+ R OI5I0|0rE9-2 2023-02-03 5.179 3 550 3,680
A+ $+3}230-2 2021-02-05 1.877 5 500 13,340
A- SKO|ZEME181-2 2024-08-02 4.894 1 630 7,460
A0 Olo[X|A=HA14-2 2021-02-02 2.27 5 350 4,050
A0 SKHE{7}45-2(=) 2021-02-04 1.877 5 536 7,781
AA+ KBS H41-2 2023-02-07 3.852 3 2100 47,600
AA+ Qllof| O] X| & Xt69-1 2024-02-06 3.941 2 500 29,600
AA- SR A| A EI15-1 2024-02-07 4466 2 1200 13,400
AA- AZ|otof 4 x| O] 2023-02-02 4237 3 1200 5,750
AA- CJTHHE-298-2 2021-02-04 1.497 5 1000 14,300
AA- S ELEE74-1 2024-02-08 3.898 5 400 11,300
AA- STy EMA|A42-2 2021-02-03 1.634 5 1500 20,100
AAO LGRE2{2108-2 2021-02-02 1.513 5 2000 41,700
AAA ABtE8X|F153-1 2023-01-31 3.663 5 1000 85,200
BBB+ AJHEA70-2 2024-02-07 5.841 5 300 1,410
BBBO SAFHMB-2 2024-02-07 5.102 5 680 2,330
ZF) 2HZ T Uit SARKY, ELS M 2l
XtE: KISKHEE 7L, O Et 2 X &
4. A D AR LAl A = (5HS]: %, bp, |, 21g)
L8SE 359 E R 2y Az E/ BHOIE 27| ECE
AA- @] 2026-02-09 JHE2IE -1bp 3 1500
AA- A O MM Z2tA 2026-02-10 7HEIE +30bp 3 1000
AAO GSOf| LA %] 2026-02-11 7HEIE +30bp 3 1700
AAO GSOf| LA %] 2026-02-11 7HEIE +30bp 5 600
AAO SHotA|AH 2026-02-11 7HEIE +30bp 2 500
AAO SHotA|AH 2026-02-11 7HEIE +30bp 3 1000
AAO SISIA|AH 2026-02-11 JHE0IE +30bp 5 500
AAQ LIGH AR 2026-02-11 4 elE +30bp 3 2200
AAO LIGH A S 2026-02-11 =% +£30bp 5 1200
A- ohate M 2026-02-11 7HE 21 -5bp 2 1100
A- shote M 2026-02-11 JHE2IE -23bp 3 1500
AA- O[O X|C|HCH UM 2026-02-11 JHE2IE +5bp 3 1700
AA- OilO|X|C| T2 L3 2026-02-11 4 2IE +5bp 5 800
AAA 0| 20| L&l 0| L4 K| 2026-02-12 =¥ +10bp 1 800
A+ otobH| 2026-02-12 S20E -14bp 2 600
A+ otobH| 2026-02-12 =28 -14bp 3 300
A0 MIOFA| Z K| F= 2026-02-12 7HE2IE +30bp 2 300
A0 MIOFA| Z K| F= 2026-02-12 7HE2IE +30bp 3 400
AAO SKEZEHE 2026-02-12 JHHBIE +10bp 5 2100
AAO SKEZLEHIC 2026-02-12 JHE2E -11bp 10 300
AAA e 2026-02-12 JHETE -15bp 2 1000
AAO ojzfo NS A 2026-02-13 JHETIE +9bp 2 300
AAO oj2fo NS A 2026-02-13 JHE2IE +9bp 3 1200
AAO ojzfo S A 2026-02-13 JHETIE +5bp 5 500
BBBO M| O E[H| M 2026-02-13 7.10%~8.10% 2 500
ZF) 2HZ TE Lt SARKY, ELS M €l
XtE: KISKHHE 7Y, DART
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T2, SIAKY WM 0| (E91: o) &

180,000
160,000
140,000
120,000

100,000 2023
80,000 - w2024

™ 2025
60,000 - ™ 2026

40,000 -
20,000 -+

12 28 38 48 58 ¥ 78 sE 98 108 ng 1ng

AtZ : KISKHAHE 7}

133, SIA ST o) (&9l 2

3300000

3100000
2900000

2700000
2500000
2300000
2100000

1900000

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

RtE : KISKHAE 7}

. §SA% 3¢

0

on

oY REH2 AAA S22 T Y| 2.67%P ZATH 13.03%= AKX, AA S22 ™ CHH| 4.45%P

S5t 72.64%E AHX|ZHCEH ASS2 1.83%P 24T 13.4%E AHX|ZHCH ZHE Q7| & S &

o
ro

18 ojgk

Il

ZH M= 3.03%P S7t5t 48.32%, 1 H~3HE 2 5.88%P ZEA St 43.28%, 3E~5EHE2 0.32%P 575t 3.4%

£ AX[Hen 53 oY P M= 2.53%P S8t 5% & AHX|ULH.
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@ s

HS5. 3AM| S8 /8 (5H9l: o 9)
& 2026-01-15 2026-01-22 2026-01-29 2026-02-05
AAA 16,651 22,959 12,589 8,868
AA 62,012 50,920 54,682 49,451
A 12,326 15,247 12,219 9,124
BBB 274 421 599 557
JUNK 101 94 104 75
Total 91,363 89,641 80,193 68,075
RtE : KISKHAE 7}
H6. 2AHY| THEH 98 (Tl o )
T+E 2026-01-15 2026-01-22 2026-01-29 2026-02-05
~1y 44,445 40,220 36,323 32,896
1y~3y 34,193 38,599 39,424 29,466
3y~5y 11,521 7,936 2,471 2,312
Sy~ 1,203 2,886 1,976 3,402
Total 91,363 89,641 80,193 68,075
RtZ : KISKHAME It
Jd34. MK S84 8 (T2 - %) O35, ZAIK ZHEI|E K8 (T2 - %)
BBB
0.8%
BB+
AA 0.1%
72.6%
AAA
13.0%
XtE: KISKHAE 7} REZ: KISKHAHE 7t
d%e. 2|AIK & F0| (Sl : o &)
ERabs IRE=t=s
140000
120000
100000
80000
60000 x x
40000 I-II I II n llll-llll_lllll B ] III B
20000 AUAUAA A aauauanununuauauauumaunanin.
SO (AR A A Ay
2025-02-05 2025-04-10 2025-06-19 2025-08-28 2025-11-13 2026-01-22

AtZ : KISAHAHE It
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@ «isrsrzo
ABS/MBS : Sttt ABS 2 A&

IRt KEY POINT
719 AR 02) 3215-1435 e MBS 2026-3 Y&
Ad d3g  02) 3215-1438 e ABS 23 M2

T 753 A AIE2 MBS2026-3 L&EO| AACH 1H +25bp 500 &, 24 37bp 1,100 &, 34

+30bp 900 & 514 +35bp 14009 &, 7 +46bp 1,100 =&, 104 +53bp 1,1009 &, 204

95bp 1,2009 &t 301 95bp 3009 &= OpZs|ILt,

&1, HZE 7| XX EH ABS 2l FH F0| (E491:21 91, 7|7t : 2025-10-01 ~ 2026-02-06)
20,000 400000
am PF Loan
- 350000
mm P-CBO
15,000 - 300000
- 7| Ef
- 250000
QER
10,000 - 200000
SIS RO 2R
-~ 150000 22T =
=B S PPN Sy
5,000 +—— 100000 S /2R OfZ XA cDO
. 50000 Synthetic CDO
0 0 el Thok
2025-10 2025-11 2025-11 2025-12 2026-01 2026-02
XtZ: KISKHAHE ¢
72 AZF HHH|F (2491 : %, 712t : 2025-04~2026-02) J2l3. 28 WalH| = (EHS] : %, 717} : 2026-02)

PF Loan
35%

23



@ stz

X KISKHAHE 7F AtZ: KISKHAHEIF

o

H1. FZF ABS U gl (5] : AR, %, 7|2} : 2026-02-02~2026-02-06)
ES SPC TNgsE | Tdy | @ | #@aY | 2dael | 84

[ =]
XtZ : DARTHXFSAIA|AHE

H2. X2 MBS B U M|} UM H (EHl - A8, %)
oty MBS 2026-2(2026-01-27) MBS 2026-1(2026-01-13) MBS 2025-18(2025-12-16)
gsigol | gsiaal | Amge | wH3o | wHZe| | AZE | wH3d | wEzs | AXZE
14 725 2.821 +20 730 2.705 +20 567 2.846 +26
2 1,100 3.070 +19 1,000 2913 +11 500 3.062 +16
3 900 3.299 +18 800 3.038 +12 400 3.230 +14
5 1,300 3.598 +19 1,300 3.341 +16 1,700 3.548 +20
7d 1,100 4.005 +47 1,100 3.832 +49 - - -
10 1,000 4126 +55 1,000 3.933 +57 - - -
204 1,100 4312 +75 1,100 4.055 +72 - - -
304 300 4.250 +80 300 3.939 +70 - - -

%4, MBS TH7|'H L3 XK =0| (EH2l: o ¢)
70,000 140,000
60,000 120,000
50,000 100,000
2023 2
40,000 80,000 2024 2l
[ gkl
30,000 60,000 202523
026 23l
20,000 40,000 EXtH(Q =)
10,000 20,000
0 0

1Y 2Y 3Y 5Y 7Y 10v 15Y 20Y 30Y

AtZ : KISKHAHE IF
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J2l5, MBS TH7|H Wil ATy E 30| (SH9l: o 9)
4
3.5
3 m1y
2.5 m2y
m3Y
2 m5Y
m7Y
1.5 " 10Y
1 15Y
20Y
0.5
0 T T 1
MBS$2025-17 MBS2025-18 MBS2026-1 MBS2026-2

KtE : KISKHAME 7}

2 ABS REAIFOIM=PF Loang 7| ZAHLC 2 St {FR0| 5509 &, Synthetic CDOE 7| X=Xt 2 B}
= 0| 2009 Y, LEES 7| X=X 2= RAUO| 2177, J7|B KPS TR 2 Sh= X A0

2240.549 3 Hef = ALt

d3e. Y ABS 7| XXt H REH|E 0] (E1: & )
100% 5
90% 4
80% 4
I P-CBO

70%

3 I PF Loan
60%

. I 3 mmm Synthetic CDO

50% .

2 e T [SEE O SR H
40%

2 mmEE
30%

2y /a0 =X H cpo
20% 1
7| E}
10% ! —_— O E 10}
0% 0 aro o T
%) \3 \e) o 4 S Y Q N v & 42
Q Q Q Q Q Q Q Q Q
A M RN A A A A
DS S SO S S S M S N SN

ALE : KISAHAHE 7L

H3. U853 HS

¢« O o
SPCH HEAH HEAE | WHE 7| R XL HEAY
ME2023M 21X R 52 H & C D Shef Primary CBO 20260203

Xt : KISKHAE 7}
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SIIANH @ Ml HE 0|2 SHEH |

"I} KEY POINT

3

8 2l 02) 3215-1458 o CD: sl ZtA CD-2HR|
e CP/ESTB: CP &3zt =7

W TIIxA Al

CDEE/(AAASE 37HE=E 7|E)= ™ F CHH| 453t 2.78%2 = OHUSIFILCE CD-2 Y (AAASE 37HE

= /|T) 22 5= 02bp2 Ot 85 CD 22 = 2 64, 1,800 #S 7[ZotH H 3 CHH|

CPEE|91Y, A1S2 7IF)E © F OiH| &53 3.11%2 OtASIICE CP-2|AMHAASE 3HE 2 7IF)
AZE= ™ F CiH| S}&fst 123bpE 7|Z3 D, CP-CD AT EE M F CHH| F2E 33bpZ OFLRUCEL
FF B AFOME MetE oM S 50| X[HEls AT0| LIEHHCHLCDAIZ M= X BES T2 A A

LtEFEOF S A0 EH7|eF 7| #2Hol = O ofmtot OjK MEHE QI ok =M E ERCEH HE0 AA+0[3}

T2 BT 2 Zo| k| el 7t WA ERO| LIEFLEY| & SIUCECPAIRIOIME BB Y Hedt &

—

do
N
Hu
R
o
rot
rE
omn
I
ro
H
o
A

(¢]

0
inl
op
ol
Pt

ot

otitoh 291718 EO|E CPAIZ2 & 2ol 77 X[ .t

YoM E 20| CHa ZHaotn FEDH HE2H

d181. 91€=E 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sue
AT E(cp-2 ) 3| Atxaa0
cp cD
2R AAA
3.5 0.1 240,000
- w o
190,000
2.5
0
2 O 140,000
-0.05
1.5 90,000
0 -0.1
1.
40,000
3 6 9 12 2026
05 -0.15
0.0 -0.2
7|2t : 2025-02-06~S4 X 712t : 2025-02-06~2026-02-04
Xt @ KISKHHE 2} Az 3852

26



@ «isrsrzo

Il. CD, CP/ESTB Y3l A| &t St
35 D YYL 2 2 5%, 2,900 g 7ISEH M F CfH| ZAHACE FF 5L WAAA)0| 90

UES 2.70%, SILI2H(AAAO| 181LES 2.72% 2 Ll
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1. FUH 33 32HS

=2t E 2026-02-05 2026-01-30 2026-01-06 M Oiy| HE oiy|
US TREASURY 2Y 3.55 3.57 347 -2.30 8.20
US TREASURY 5Y 3.82 3.84 3.72 -2.10 9.40
US TREASURY 10Y 427 427 419 -0.30 7.90
US TREASURY 30Y 491 4.90 488 1.10 2.70
DEUTSCHLAND REP 2Y 2.09 2.08 2.13 1.10 -3.30
DEUTSCHLAND REP 5Y 2.38 2.37 245 1.40 -7.20
DEUTSCHLAND REP 10Y 2.86 2.84 2.87 1.90 -1.10
DEUTSCHLAND REP 30Y 3.52 3.49 3.51 3.50 1.70
JAPAN GOVT 2Y 1.29 1.24 1.19 4.90 9.90
JAPAN GOVT 5Y 1.69 1.66 1.60 2.50 8.90
JAPAN GOVT 10Y 2.24 2.25 2.13 -1.00 10.20
JAPAN GOVT 30Y 3.58 3.64 3.50 -6.30 8.00
CHINA GOVT 2Y 1.36 1.38 1.35 -1.90 1.60
CHINA GOVT 5Y 1.56 1.57 1.64 -1.30 -8.00
CHINA GOVT 10Y 1.81 1.80 1.87 0.20 -6.80
CHINA GOVT 30Y 2.24 2.26 2.30 -1.70 -5.40

K& @ KISAHHE I, Bloomberg
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Xt& : KISAHHE I, Bloomberg

E2 HF | BY A ME 52

(TH2l: %, 712t 26.01.26~26.02.06)

HE] 3% e 57
Financial 36.76% 22.54% 14.23%
Consumer, Cyclical 5.88% 4.23% 1.66%
Consumer, Non-cyclical 2.94% 8.45% -5.51%
Energy 1.47% 15.49% -14.02%
Government 4.41% 22.54% -18.12%
Basic Materials 1.47% 4.23% -2.75%
Communications 8.82% 2.82% 6.01%
Diversified 0.00% 0.00% 0.00%
Industrial 5.88% 8.45% -2.57%
Technology 16.18% 141% 14.77%
Utilities 11.76% 9.86% 1.91%
Government(Municipal) 4.41% 0.00% 4.41%

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

(712 26.02.02~26.02.06)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
CITNAT Float 02/02/27 EURO MTN EUR 2026-01-30 2027-02-02 | 2.286%| ESTRON 47 49MM
HYUCAP Float 02/03/28 DOMESTIC usD 2026-02-03 2028-02-03 | 4.288% | SOFRRATE 50.00MM
CITNAT Float 02/06/27 | PRIV PLACEME...| USD 2026-02-05 2027-02-06 | 4.056% | SOFRRATE 50.00MM
CITNAT Float 02/06/27 GLOBAL usD 2026-02-05 2027-02-06 | 4.056% | SOFRRATE 50.00MM
CITNAT 0 08/05/26 EURO NON-DOLLAR| AUD 2026-02-05 2026-08-05 -- 69.79MM
KDB 10.57 02/05/27 EURO MTN BRL 2026-02-06 2027-02-05 | 10.57% 49.67TMM
KDB 10.57 02/05/27 EURO MTN BRL 2026-02-06 2027-02-05 | 10.57% 49.88MM
CITNAT Float 02/08/27 US DOMESTIC | USD 2026-02-06 2027-02-08 | 4.1% | SOFRRATE |  100.00MM
CITNAT Float 02/08/27 US DOMESTIC | USD 2026-02-06 2027-02-08 | 4.1% | SOFRRATE 50.00MM
CITNAT 0 02/10/27 EURO MTN usD 2026-02-09 2027-02-10 -- 30.00MM
KDB 2.8 02/09/28 EURO MTN HKD 2026-02-09 2028-02-09 | 2.8% 49.66MM
KDB 2.8 02/10/27 EURO MTN HKD 2026-02-10 2027-02-10 | 2.8% 25.60MM
KDB 2.8 02/10/27 EURO MTN HKD 2026-02-10 2027-02-10 | 2.8% 38.40MM
NACF 0 05/11/26 EURO-DOLLAR | USD 2026-02-11 2026-05-11 -- 12.00MM
NACF Float 02/11/27 EURO MTN usD 2026-02-11 2027-02-11 | 4.086% | SOFRRATE 50.00MM
KDB 2.71 08/11/26 EURO NON-DOLLAR| HKD 2026-02-11 2026-08-11 | 271% 83.20MM
HIGHWY Float 02/11/31 EURO MTN usD 2026-02-11 2031-02-11 | 4.417% | SOFRRATE |  140.00MM
KOREA 3 7 02/12/31 GLOBAL usD 2026-02-12 2031-02-12 | 3.875% 2.00MMM
KOREA 3 % 02/12/29 GLOBAL usD 2026-02-12 2029-02-12 | 3.625% 1.00MMM
KDB 3.76 02/14/28 EURO MTN usD 2026-02-12 2028-02-14 | 3.76% 50.00MM
XtE : KISKHAHEZE Bloomberg
B4, F7H 0|3 X X|= (S8l %, 712t 26.02.02~26.02.06)
Date Name Survey Actual Prior
2026-01-30 PPl X|Z42 MoM 0.20% 0.50% 0.20%
2026-01-30 PPI (A2 X Of 4 X H|) M &y 0.20% 0.70% 0.00%
2026-01-30 PPI A&, O H4X|, 9 [ ™EH| 0.30% 0.40% 0.20%
2026-01-30 PPI 2|52 YoY 2.80% 3.00% 3.00%
2026-01-30 PPI (A2 2 O X| M 2) & AH| 2.90% 3.30% 3.00%
2026-01-30 PPI & &, O H4X|, 9 X HEHH| 3.40% 3.50% 3.50%
2026-02-03 ISM H| = x| 48.5 526 479
2026-02-03 ISM TO{ = 7K = 59.3 59 58.5
2026-02-03 ISM Al F2 -- 57.1 477
2026-02-03 ISM 18 46 48.1 449
2026-02-05 ISM AMH|A X[ & 74 65 66.6 64.3
2026-02-05 ISM AMH|A Al =2 55 53.1 57.9
2026-02-05 ISM AMH|A 08 51.8 50.3 52
2026-02-06 TOIOIAEIIN PO 7250k 6542k 7146k
2026-02-06 JOLTS Job Openings Rate - 3.90% 430%
2026-02-06 JOLTS Quits Level 3102k 3204k 3161k
2026-02-06 JOLTS Quits Rate -- 2.00% 2.00%
2026-02-06 JOLTS Layoffs Level 1732k 1762k 1687k
2026-02-06 JOLTS Layoffs Rate - 1.10% 1.10%
XtE : KISXHAHE ZF Bloomberg
H5. L 0| X X & (E421: %, 712 26.02.09~26.02.13)
Date Name Survey Actual Prior

33



2026-02-07 OJA|ZtH St AH|XHA 2| 55 - 56.4
2026-02-07 OjAlZtoHEt e Ho|g 537 -- 55.4
2026-02-07 OJA|ZtCiEk . AH|XEZ| CH 55.1 -- 57
2026-02-10 US| 4= dEH| - - 0.00%
2026-02-10 U7X A RH e | -- -- 0.20%
2026-02-10 FUS K| 5= A EH| - - 0.10%
2026-02-10 +=EE7HXF= MoM - - -
2026-02-10 F=EE7HX|F Yoy - - 3.30%
2026-02-10 A0fEof =78 M| 0.40% -- 0.60%
2026-02-10 200 o (RtSAF M 2l) M 2| 0.40% -- 0.50%
2026-02-10 204 o (Rtksxt R 7k H Q) 0.40% - 0.40%
2026-02-10 200 #of g2l 25 0.40% -- 0.40%
2026-02-11 pARpN i 0.20% - 0.30%
2026-02-11 ME 4.40% - 4.40%
2026-02-11 dNgs &te 62.40% - 62.40%
2026-02-11 Final Benchmark Payrolls Revision -900k - -
2026-02-12 Federal Budget Balance -- -- -$144.7b
2026-02-12 M A Hds - - 231k
2026-02-12 Initial Claims 4-Wk Moving Avg - - 212.25k
2026-02-12 MRS g™ - - 1844k
XtE : KISXHAHEZE Bloomberg
B6. Tt 54 4H X|= (5+91: %, 712t 26.02.02~26.02.06)
Date Name Survey Actual Prior
2026-01-30 U7X 4= 2| -0.40% -0.10% 0.50%
2026-01-30 FY 7K T Ey| -2.60% -2.30% -1.90%
2026-01-30 YR WS (THRH) 3.0k 0.0k 3.0k
2026-01-30 Heled 78 sA 6.30% 6.30% 6.30%
2026-01-30 CPl mEE&}Ql HIAEZ Y| -- 0.10% 0.00%
2026-01-30 CPl =2 EZ}Ol HAETH MHH| . 2.00% 1.80%
2026-01-30 GDP SA (M 7|CH| 0.20% 0.30% 0.00%
2026-01-30 GDP NSA T ALCHH]| 0.40% 0.60% 0.30%
2026-01-30 GDP WDA 7 ALCHH| 0.30% 0.40% 0.30%
2026-01-30 CPI (I &CHH() 0.00% 0.10% 0.00%
2026-01-30 CPI (HACHH]) 1.90% 2.10% 1.80%
2026-01-30 CPI EU B¢ | -0.20% -0.10% 0.20%
2026-01-30 CPI EU B¢ MdH| 2.00% 2.10% 2.00%
2026-02-02 20§ EHOf (M THH]) 0.10% 0.10% -0.60%
2026-02-02 20 o NSA H HH| 2.00% 3.20% -1.80%
2026-02-02 HCOB =< M=% PMI 48.7 491 487
2026-02-04 HCOB =& MH|2Y PMI 53.3 52.4 53.3
2026-02-04 HCOB =¥ &g PMI 52.5 52.1 52.5
2026-02-05 ST T -2.20% 7.80% 5.60%
2026-02-05 ST WDA M iHH| 1.20% 13.00% 10.50%
2026-02-05 HCOB =g AHEY PMI - 447 50.3
XtE : KISXHAHEZF Bloomberg
H7. UWFE 5 34X X|=® (E421: %, 712 26.02.09~26.02.13)
Date Name Survey Actual Prior
2026-02-06 AR A SA MoM -0.30% - 0.80%
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2026-02-06 Ar A WDA YoY 1.90% - 0.80%
2026-02-06 24X SA 14.1b - 13.1b
2026-02-06 % SA MoM 1.10% -- -2.50%
2026-02-06 22 SA MoM 0.20% -- 0.80%
2026-02-12 dg=X -- -- 15.1b
02/12-02/15 EOiE7HK] 5= M & -- -- -0.20%
02/12-02/15 ZOjE7HK|2= M dH| - - 1.20%
XtZ : KISKHHE T, Bloomberg
H8 Ft 5= FH X= (5+9: %, 7IZ}: 26.02.02~26.02.06)
Date Name Survey Actual Prior
2026-01-31 M= PMmI 50.1 493 50.1
2026-01-31 HIXMZEY PMI 50.3 49.4 50.2
2026-01-31 % PmI -- 49.8 50.7
2026-02-02 gdolE=s &= Mz PMI 50 50.3 50.1
2026-02-04 HOolE= &= 3¢ PMI -- 51.6 51.3
2026-02-04 gd0l8= &= AH[A pMI 52 52.3 52
XtZ : KISKHHE 7L Bloomberg
H9. WF 5= 4H X|& (542l: %, 712 26.02.09~26.02.13)
Date Name Survey Actual Prior
2026-02-07 Qe G oM $3370.00b - $3357.87b
02/09-02/14 X5 CNY YTD 7050.0b -- 35600.0b
02/09-02/14 A3t @etst = CNY YTD 5000.0b -- 16270.0b
02/09-02/14 S2S3E M2 T 8.30% - 8.50%
02/09-02/14 &2t55 M1 Yoy 3.60% -- 3.80%
02/09-02/14 S3t33 MO Yoy -- -- 10.20%
2026-02-11 PPl M HH -1.60% -- -1.90%
2026-02-11 CPI (M HLH]) 0.30% - 0.80%
02/11-02/14 FDI $IXCHH| Yoy CNY -- -- --

XtE : KISXHAHEZE Bloomberg
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zZoM izl 02) 3215-2976 e X|t 3= CiH| KOSPI X|4= S}&f, S&P500 SF&
o FTHELS W 2 A, LAHAZNH M OfH| 22
o ELS &%t 2= 37t o2t 55 7 X2E &5
. TRl F4 Al
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H1. MF OfH] £ X5 0| (SHSl: ZQIE)
Xl X F NEES HEE
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H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 107 77 -30
TLX| =¥ 41 34 -7
deEs=d 62 73 11
s X+ 173 133 -40
T 20 15 -5
sfeleetd 7 5 -2
A 410 337 -73
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (SH91: o )
T2 N O]t HER
TUHE=Y 7,109 2,816 -4,293
TLX|+=¥ 2,339 754 -1,585
delEs=d 1,381 1,199 -182
Sl x| =¥ 3,798 1,920 -1,878
TU=ed 831 383 -448
sfel=etd 150 70 -80
A 15,608 7,142 -8,466
X2 : KISKHEEIE
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (H2: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SX5E 44
2 ARt - - 38
3 KOSPI200 - - 34
4 KOSPI200 NIKKEI225 SPX 18
5 KOSPI200 SPX - 18
6 KOSPI200 NIKKEI225 SX5E 17
7 JALANTIR TECHNOLOGIES INC- TESLA INC - 16
8 NIKKEI225 SPX SX5E 11
9 MICRON TECHNOLOGY INC !ALANTIR TECHNOLOGIES INC- - 9
10 HSCEI KOSPI200 NIKKEI225 8
X2 : KISKHEEIE
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@ «isrsrzo
SWAP : CD 91 = 347l 0.05% &=

"I XL KEY POINT

HRE Y 02) 3215-2940 o X|Lt 3= CHH| CD 22| 0.05% A&
e RS 22| #EA|, CRS F2| &4SAl
e SWAP SPREAD &S M|, SWAP BASIS &5 A

S CDBEIE 278%2 H F 8] 45T RS B2l MU OE 455911, CRS 3212 4

? M2 &S =ME 20 RS 222 KTB Yield2| AH0[Ql 2E-AQ AT EE MUtHOZ M5
5t2l1, CRs Z2lot RS F2|9f X0l A Hlo|A| 20 B2 ¢4SME 20| 1 52 FQUCh
a31. &2 22| F0| (EH91: %)

—USDTB3Y ———USDIRS3Y ———KRW CRS 3Y KRW IRS 3Y KTB 3Y
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3.00%

2.00% w

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

mKTB m KRW IRS m KRW CRS USD IRS USD TB
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0.10% + ° 0.09% 0.09%
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-0.05%
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Xt : KISKHAME 7}
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@ «isrsrzo

11213, USD IRS 22| 30| (EH9l: %)
X}O| —2/6/2026 1/30/2026

4.50% 0.000%
4.00%

-0.020%
3.50%
3.00% -0.040%
2.50%

-0.060%
2.00%
1.50% -0.080%
1.00%

-0.100%
0.50%
0.00% -0.120%

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

XtZ : Refinitiv, Bloomberg

H1. USD IRS Data (H9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-02-06 3413 3.3004 3.324 3.4475
2026-01-30 3.4963 3.4029 3.4326 3.5572
FU3Y -0.0833 -0.1025 -0.1086 -0.1097
2025-12-31 34161 3.2857 3.3061 3.4229
i -0.0031 0.0147 0.0179 0.0246

ALZ : KISKHAE 7L

214, KRW IRS (£H2l: %, BP)
Xpo| ——2/6/2026 1/30/2026
4.00% 0.12%
0,
3.50% \ 0.10%
3.00%
0.08%
2.50% ?
2.00% 0.06%
1.50%
’ 0.04%
1.00%
0.02%
0.50% 4
0.00% 0.00%

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

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

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2026-02-06 2.9475 3.185 3.3225 3.46
2026-01-30 2.87 3.09 3.23 3.375

FUBZ 0.0775 0.095 0.0925 0.085
2025-12-31 2.775 2.9225 3.03 3.15

HZChb| 0.1725 0.2625 0.2925 0.31

ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2: %)
XtO| ——2/6/2026 1/30/2026
3.50% 0.25%
3.00%
\ 0.20%
2.50%
2.00% 0.15%
1.50% 0.10%
1.00%
0.05%
0.50%
0.00% 0.00%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30Y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (Et2I: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2026-02-06 2.41 2.71 2.88 3.09
2026-01-30 2.355 2.64 2.795 2.93

034 0.055 0.07 0.085 0.16
2025-12-31 2.135 2.405 2.6 2.855

| 0.275 0.305 0.28 0.235

ALZ : KISKHAE 7}
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dZl6. KTB (THl: %, BP)
X0 ——2/6/2026 1/30/2026
4.00% 0.14%
3.50% 0.12%
0,
3.00% ) 0.10%
2.50%  —
0.08%
2.00%
0.06%
1.50%
0,
1.00% 0.04%
0.50% 0.02%
0.00% 0.00%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8Y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-02-06 2.7 3 3.24 3.53
2026-01-30 2.7 2.915 3.142 3.442
F034 0 0.085 0.098 0.088
2025-12-31 2.55 2.795 2.952 3.235
HEChb| 0.15 0.205 0.288 0.295
ALZ : KISKHAE 7L
27, IRS HTH7| A=y E 0| (THl : %) 2l IRS HCH7| AT E FZHHS (29 : %)

—— KRW IRS 5Y-3Y

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

1 1

KRW IRS 10Y-5Y

WW

1
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2025-02 2025-06 2025-10

2026-02

AtZE : KISKHAHE L

m KRW IRS 5Y-3Y KRW IRS 10Y-5Y

0.015% r

0.010%
0.010% -

0.005% r

0.000%

-0.005% -

-0.008%

-0.010% -

AtZ : 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% 0.000%
-0.10% |
-0.20% - -0.005% |
-0.30% |
-0.40% | -0.008%
: AN B -0.010% |
050% | S
0.60% 1 -0.015%
-0.70% |
080% 0.020%
-0.90% - e
-1.00% ! : :
2025-02 2025-06 2025-10 2026-02 -0.025% - -0.023%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
211, KTB/IRS 30| (SH2 - %) 8112, KTB/IRS FZH HE (SH2l - %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.090%
0.080% | 0.078%
0.30% - S
0.070% +
0.20% + 0.060%
0, -
010% | 0.050%
0.040% +
0.00% 0.030% +
.020% -
-0.10% | 0.020%
0.010% +
| 0,
-0.20% x 1 : 0.000% 0.006%
2025-02 2025-06 2025-10 2026-02 0.010% L
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

1469.52 2 308, 204. 1SBP”.J
=5 OiH GME 2R
1

H/2e 22 XY = ofH| 1439.50(AM 2L
| A=
H J|E 1642 LrErLHEH ohg o2t MYS L]

£ UEIRICL 7|Et 2 3 & 722/ 4% 0
7 oM =ES 2Rt B/EE AEREQEE
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J&13. KRW/USD Swap Point 30|

@ «isxt

AFIH 7

03M 06M 12M 03Y 05Y
0
20 e —— — —
-40
-60
-80
-100
-120
-140
-160
S & F S S S T S S
DY > Y DY > D% DY > 0% > > D% D%
X2 : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
A CHY| kO MZ=CHH| X}O| ——2/6/2026 ——1/30/2026 ——12/31/2025
1480 45
40
1460
35
1440 30
25
1420
20
1400 15
10
1380
5
1360 0
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
X} 2 : Refinitiv, Bloomberg
H5 FRE3} g2 U F2t (Sl 7HE)
35 2026-02-06 | 2026-01-30 Xto] 3= 2026-02-06 | 2026-01-30 Xto|
KRW/USD 1469.5 1469.5 30 USD/CHF 0.776 0.768 0.008
EUR/USD 1.18 1.18 -0.012 USD/SGD 1.273 1.267 0.006
GBP/USD 1.357 1.357 -0.017 USD/IDR 16885 16790 95
USD/JPY 156.84 156.84 2.885 USD/PHP 58.569 58.943 -0.373
USD/HKD 7.811 7.811 0.004 USD/TWD 31.656 31.441 0.215
USD/CNY 6.941 6.941 -0.008 USD/SEK 9.033 8.854 0.179
USD/CAD 1.369 1.369 0.016 USD/PLN 3.578 3.533 0.045
AUD/USD 0.696 0.696 -0.003 USD/DKK 6.328 6.264 0.064
NZD/USD 0.598 0.598 -0.006 USD/ZAR 16.223 15.914 0.31

N MRS (154 402 &E 7|F)
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Appendix 11 =L 2¢d| % Credit Spread His &g

#1. I F2E2

(EH2l: %, 2026-02-06)

U2 =y M| | AXCHH|
CD 90¥ 2.780 0.050 0.010
CP 90 3.110 0.010 -0.140
=7 34 3.240 0.098 0313
23 54 3.530 0.088 0.295
=1 104 3.717 0.107 0.332
=1 204 3725 0.128 0.380
=1 304 3617 0.092 0.362
S¢et1d 2.685 0.050 0.183
S¢t2d 3.125 0.118 0.295
S¢t3d 3.265 0.093 0.283
REZ : KIS-NET

3. I F2X|¢

(ZIZ¥ : 2026-02-06)

|t Hpe

H2. 512 F2 S&|

@ st

02) 3215-1454

=

(EH2l: %, 2026-02-06)

U2 = M| | AXCHH|
o= 2y 3.471 -0.100 -0.910
0= 5y 3.732 -0.106 -0.223
o= 10Y 4.191 -0.077 0.353
Oj= 20Y 4.789 -0.063 0.686
Oj= 30Y 4.851 -0.046 0.923
8 2y 2.095 0.012 -0.566
8 5y 2421 0.054 -0.036
S8 10y 2.843 0.003 0.405
S8 20y 3.401 0.013 0.953
28 30y 3.501 0.012 1.144
XEZ : KIS-NET

H4. ILH Credit Spread

(TH2l: %, 2026-02-06)

Fa x| ekl HECfH] | HXCHH]| U2 el HECfd] | HXCHH]|
KTB3 124.64 -2 -7.76 E21H AAA 3.547 0.040 0.083
KTB10 110.13 -0.82 -2.62 D AR AA- 3.769 0.023 0.014
KOSPI 5089.14| -135.22 779.51 7|Et28H AA- 3.864 0.067 0.080

0 0. 0 0 23K AAA 3.555 0.017 0.060
At : KIS-NET AtE : KIS-NET
H5. ME{H J 31 C§H| Credit Spread 'HE Z A Top3 HAA (S : bp, 27| : 3Y)
2 ZM Top 3

. LHALE 3 HE

SAMK I YIS S AAA 40

N AR S A AAO 40

QM= A S-S A AAA 40

FE ARSI A AAA 40

AP S AL AA+ 40

Sh=ol Q QI Bt A TH L K| | S AL AAA 40

DFEEASAL AAO 4.0

NEEZA|DZEZAL AA+ 40

MBUESA AAA 4.0

st s AS T AAA 4.0

st 3¢S AL AAA 4.0

QA ME ST A AA+ 40

S| YT ST A AAA 40

OFA = A| S A} AAO 40

A A = A7 LS A AAO 40

B | HEIRTS AL AA+ 40

24t eES AL AAA 4.0

SOIZA|SAL AAO 40

TEH T A|ZA} AAO 40

ok _ QUM TS AL AAA 4.0

ST EX|TESAL AAA 4.0
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St = Al S AL AAQ 4.0
MEFEHZASAL AAA 40
SHIZINLSA AA+ 40

SAUNESAL AAA 4.0
St A A EHX| S B AAA 40

AENLZA AA+ 4.0
St K| G S AL AAA 4.0

St AL AAA 4.0

SENLSAL AA+ 40
BHEEZILSA AA+ 4.0

SAELA A S AL AA+ 4.0
S Atstatg AL AAA 4.0
HFLAA A SA AA+ 4.0
TEEYY AAA 4.0

of =TS AL AAA 4.0
SAEA|SAL AA+ 40
St= 50 EFZA} AAA 40
St AtAkEt 2| S AL AAA 4.0
BI|FEEASAL AAA 4.0
St EXpFH O & A0 4.0
St 7 o & A0 4.0

A o7k | BBBO 5.0

| 2| 274 m| & A+ 5.0
LM oto| o] tH A A H| A A 2| O} A+ 5.0
EAHHATHO|HEMH| AT 2|Of A+ 5.0
A== A- 5.0
ZH7 o A+ 5.0
e 2 M| E1I¢C:|'JJI(EHEOI HAMH[A A+ 5.0
2 K| 7] ] A0 5.0

C|H| 7] ]| & BBB+ 5.0

Of 7274 m| & A0 5.0
HYItE AA+ 5.2

A olH|ZFBI7IE AA+ 5.2
MBHILE AA+ 5.2
s7tE AA+ 5.2
ST 7] o] & AA+ 5.2
HIMZtE AA+ 5.2
SKE[AFH 2| A+ -0.5
AEMAHO| A- 1.0
SKOIEFE A A+ 1.0

o A7 0l = A+ 1.0
MojgZ=da|x A- 1.0
diots A+ 1.0
SFotFdd BBBO 1.0

ol A7 O] AT E E| AO 1.0
soiA o2 AO 1.0

M| OFHY| A& A+ 1.0
SKOIO|O|H| A= 2X| AO 1.0
ocl A+ 1.0
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HDCH O &F 472 A0 1.0
HSE Y TtATY A0 1.0
O|ZHE A+ 1.0
MoK & A+ 1.0
Sk#|o|Z A+ 1.0
HDHAY|A A0 1.0
HD3 LY A+ 1.0
> oldl E 2|

s AL " -

A Al - .
SIE|AN A+ 1.0
MOl E[HI M| BBBO 1.0
O| X[ AKX E A- 1.0
fe|FEAF AAA 1.0
HDHE = Y A+ 1.0
= 0| 2oy A+ 1.0
o AADS A BBBO 1.0
2|80 =ZAH0LO| A0 1.0
7| 20| = eHotO| A- 1.0
AZEETY A- 1.0
DLOj| LA X| A0 1.0
S OL0j| A E| A+ 1.0
SHEXX| A0 1.0
O AA O EBALE BBB+ 1.0
HKO| =2 A0 1.0
shxiz A- 1.0
Ol A7 O] Q1M A 3 3t St A+ 1.0
[LEH A0 1.0
HEAO]| L K| H I A0 1.0

K& : KISKFEHE 7}
H6. ME{'"H 310 C{H| Credit Spread & 2| Top3 LA} : bp, 27| : 3Y)
o

= areiALE 53 HE
S/EESE AAA 5.3
St 2 SA AAA 45
St ™I AL AAA 45
St=m =Xt S AL AAA 45
T2 QI L= A7 LKA S A AAA 4.0
MEWSSAt AAA 40
st g YgS AAA 4.0
st SeSAl AAA 40
QHALE A S AL AAO 40
QI ESA AA+ 40
St YT ST A AAA 40
A A = A7 LS A AAO 40
L7 HERG TS AL AA+ 40
24t etS AL AAA 4.0
St EX|FEEZ AL AAA 40
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Appendix 2] SMUAILHY & AE2S3 WE

rot

7|1 A& 02) 3215-1435

H1. SMAMAILLY
EEAC z=29 ghay ol ak7| Y ZI|MAIY | SAH|E
KR3544167280 FTEHZ S AIMBS2012-20(1-7) 2012-08-09 2027-08-09 2026-02-09 Tl

H2 3AL ME53 HE o (712} : 2026-01-30~2026-02-06)
EOHALYA SHA e
S|Ate e == saHELUY ghily NICE et714
o | ol | & oty sS=2 oty S5 oty
SKSHO|H A 2026-01-29 | BOND | AAO0 | AA+ AA+ | 2026-01-29
AME2023M20%HR)1-2 | 2026-02-03 |  ABS C D D |2026-02-03
AME2023M21XHE)1-2 | 2026-02-03 |  ABS C D D |2026-02-03
H3 3\ fRAME8SE HE g (712 : 2026-01-30~2026-02-06)
E:l-ﬁzlLHGI oy
= o | ™ @7l E3 eare ™M ™ BHAT 87|
T AH Wt 3R oF | =t | a7 | sz | 2HE NICE | $7|d
At MNBEARSSAL 2026-01-29 BOND AA+ | AA+ | AA+ | AA+
A CJ ENM 2026-02-03 BOND AA- AA- AA- AA-
At CHAloj| Qi ofO| 2026-02-05 BOND A+ A0 A+
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g
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od O
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ZE2ASE A1 | ESA B O1E | 2026-03-03 380 | YHO|ZEMENOZEO|
A ESHO| 2 X LA} A1 | ESA B O1E | 2026-03-03 95 | AKX O|ZEHMEI|ZE0|
SEIORE A1 | BEEA B O1E | 2026-03-15 140 +§0/0|I|of = =0
capmr UK} A2 | SEa OB | 2026-04-06 30 %.*ﬁﬂlﬁ%o._lilg:EMilHuIOﬂi
510| 2 M Q|7 M| A A2 | EEA B OIE | 2026-02-12 60 O] Z0i[0] M
M| Of H| &| & At Al | B34 BA O1E | 2026-05-06 206 Oi| O K| off A 7K'
S Of| A 2t Al | B34 BA F | 2026-03-04 290 Ry ESN[ESPN
M| Z=7FA OFA| 2 A Al | B34 BA F | 2026-04-06 20 AQL| 02| =E
= S H| Of K| AFX} A1 | ESA BE OE | 2026-02-27 5 §71I%E$EOTL§H7H%§7W
N
FelH=H6xt A1 "olola 2026-11-10 1 S22
Q0| C|m| H| 4 O| K}t A1 "oloa 2026-06-10 2,400 fEled
Q10| | O| K| 2 X} A1 "olola 2026-05-27 1,700 Mot
ES=xI=ke Al | THEMRCLO) | 2026-04-16 | 1,100 Ha”Wh:O%iiZth OAr:e”cas
M| 0| of| O] & & 2| K| ALK} A2- | CHEMA(CLO) | 2026-04-30 39 Of| O| X[ Of| & &= A 7 2t
Hehof| A X | LAt A1 CHEXHE(CLO) | 2026-05-04 912 Hatof 4 x|
Of| AEtO| 7 0fl O] X| & Al CHEXHZ(CLO) | 2026-05-04 1,000 S YR
Shshm 2} M| AFA A1 CHExH A (CLO) | 2026-05-04 202 Ho| A= G2~
Q10| 7| O| Hi| £ 1l | O| Xt A1 CHEA#H(CLO) | 2026-03-04 67 | HEHO EHO|XAF2|0}
O} C| OFAF A4 B 2 A} A1 FA P 2026-03-05 433 AHEHWOIQXIL'EFEIHEME
ez A2- |MBILECHZHA| 2026-04-28 200 ol A7[O|m|OtO| W 22
71| O[ Of O K| A H| & K} Al | B34 BA OE | 2026-08-14 1,660 k= PSS o
HZ2ZH YAt A1 | ESA B OE | 2026-02-27 332 HUFETY Y
OFO| Y QI A E &| 2kt Al | B34 BA O1EF | 2026-04-06 167 X HEIC|HEHE
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2026-02-13 | 2/ X|L| O A K| YXt4-1 2022-12-12 3Y 2m 1d 30,000
2026-02-14 | FEFESAIMBS 2025-2(1-1)(Ah 2025-02-14 1Y 64,000 AAA

AtZ : KISKHAHE 7}
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H1. HEI2 XA 2HHL (SH : 7HE, o 9, 712H: 2026-02-02 ~ 2026-02-06)
F83c 29 H853 wHy | Wy FRNAHE A ojF | wWIA H| 2 £3t
72 ZHE(H)26020[(4) FA- wrenof (e - oim
KR310501GG22 020h AAO 2026-02-02 | 2056-02-02 |'L&H Y O|= 54:3.87% / O|F TIH3AL = 0K 5 +50bp 3 7,000 NC5 Q KRW
KR380801GG22 |&t=+E U3 &(H)2602Lt-0| -89 AAA 2026-02-03 | 2026-05-03 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+17bp 1 1,900 KRW
KR6192521G28 |4 '22%2026-020|(#H)1A-03 AA+ 2026-02-03 | 2027-02-03 |21 H3AL AAA CD 174 & +20bp 1 1,000 KRW
KR380804GG29 |35 2 2Hd3t7|32602CH-0| &-1 - 2026-02-06 | 2027-02-06 | I Z3AF AAA CD 17H& +18bp 1 1,100 KRW
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