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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 (FHEYUE, o9 %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR |FEHAE -0.42 -0.39 -1.00 -3.53 =249 9.54 176
Duration 5.63 5.63 5.82 6.10 6.12 5.34 1.75
YTM 3.35 3.30 3.18 2.64 2.79 3.67 745

=Y FHFAUAE -0.72 -0.76 -2.34 -6.82 -6.48 7.14 172
Duration 9.24 9.29 9.73 10.12 10.27 8.78 2.05
YTM 3.39 3.35 3.20 2.63 2.65 3.41 6.86

& QXY FHFAUAE -0.02 0.08 0.55 0.63 2.27 10.42 141
Duration 1.30 1.31 1.32 1.26 1.21 1.21 0.96
YTM 2.85 2.78 2.74 2.31 2.64 3.51 6.80

IPNN| FE$AUE -0.14 -0.08 0.19 -0.49 1.44 13.26 2.07
Duration 244 2.45 2.45 247 2.62 2.64 1.35
YTM 3.53 3.46 3.36 2.80 3.08 419 843

KOBI30 FE$AUE -0.09 -0.05 0.33 0.02 1.62 10.22 1.54
Duration 1.86 1.83 1.84 1.85 1.85 1.83 1.87
YTM 3.07 3.00 2.79 2.29 2.69 3.55 6.86

KOBI120 FE$AE 0.00 0.13 0.53 0.77 2.26 10.34 1.38
Duration 1.00 0.98 0.98 0.96 0.98 0.96 1.1
YTM 2.96 2.92 2.87 2.48 2.82 3.70 7.09
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AtE: KISKHAHE L

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

=3, MHX| YTM F0|
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AtZ: KISKHHEIE

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

= XY 0.74 1.55 241 3.85 13.98 8.97
N 0.62 147 244 3.77 7.26 2.80
Sy 0.62 144 237 3.67 11.43 4.11
sot5H 0.64 1.49 2.38 0.00 0.00 1.28
2y 0.59 1.40 2.32 3.34 6.73 1.26
7|Et=E X 0.62 1.44 232 3.53 5.14 1.68
NS 2RET) 0.68 1.53 2.41 3.80 9.64 2.56
M (S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.58 1.40 2.31 3.73 0.00 1.55

A 0.65 1.48 2.37 3.76 13.59 5.65




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 2.748 3.052 3.269 3.530 3.660 3.478
N 2.812 3.087 3.395 3.629 3.852 3.352
S 2.885 3.196 3.526 3.715 3.849 3.455
S5 d 2.599 2.997 3.310 0.000 0.000 2.889
2 Xy 2.849 3.146 3.448 3.666 3.795 3.079
7|Eta-& X 3.166 3.549 3.815 3.922 4217 3.558
A (S EZEET) 3.220 3.559 3.808 3.887 4.148 3.645
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.977 3.267 3.585 3.745 0.000 3.275
A 2.904 3.237 3.523 3.643 3.692 3.430
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 433 5.36 448 7.17 28.25 49.60
N 0.21 0.29 0.25 0.37 0.13 1.25
S=x 2.34 3.16 232 2.42 2.97 13.20
sot5H 1.32 2.07 0.36 0.00 0.00 3.75
28Ky 5.01 447 1.53 0.45 0.03 11.49
7|Eta-8 X 243 342 224 1.02 0.02 9.13
A (S ZEET) 2.36 3.08 2.40 1.42 0.88 10.13
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.56 0.45 0.24 0.19 0.00 1.44
A 18.55 22.30 13.83 13.05 3227 100.00
XbE: KISKHAE 7}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 25 22 19 44 47 157
N 196 260 262 507 42 1,267
Sy 496 716 569 538 700 3,019
S5 H 10 6 1 0 0 17
23Ky 514 427 151 50 7 1,149
7|Et=8X 1,412 1,757 1,075 586 19 4,849
A (B EZEET) 536 641 435 359 329 2,300
AR (B2 ET) 0 0 0 0 0 0
ABS 428 329 104 37 0 898
A 3,617 4,158 2,616 2,121 1,144 13,656

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

H6. ESGHMAX 4 7| ZHE =X 40l 8/5 (0| M/YTM (FH4AE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception

KIS FHoE -0.130 -0.060 0.220 -0.320 1.520 11.960 0.310

ESG Duration 2.290 2.290 2.320 2.150 2.210 2.370 3.110
s YTM 3.388 3.336 3.230 2.655 2.934 3.969 2.488
ESGREMA |+H+dE -0.130 -0.030 0.190 -0.470 1.280 11.610 0.173
Duration 2.280 2.280 2.300 2.410 2.380 2.420 3.690

YTM 3.269 3.231 3.129 2.597 2.871 3.928 1.996

Hluxls=  |&839E -0.150 -0.040 0.140 -0.620 1.120 12.020 0.300
Duration 2.480 2.490 2.540 2.610 2.680 2.720 3.100

YTM 3.348 3312 3214 2.686 2.949 3.961 2.410

KH&: KISKFAHE 7}

%4, ESGHH F+ X5 F0|

115
i S
110
105
100
95
90
2023-03-13 2023-09-13 2024-03-13 2024-09-13 2025-03-13 2025-09-13 2026-03-13
——KISESGE &} ESGEEH ——H|WX|5
35, ESGHMAX| = Falo|d 0] d36. ESGHMAX| YTM 0|
3 5.0%
M 4.5%
Bl e o
2 3.5%
3.0%
1.5 2.5%
2.0%
1 1.5%
05 1.0%
0.5%
0 0.0%
2023-03-13 2024-03-13 2025-03-13 2026-03-13 2023-03-13 2024-03-13 2025-03-13 2026-03-13
KISESGE &} e £SG 2 X K T H|mX| 4= e K|S ESG S B} ESGE XX} H| mX| =
AtZ: KISKHAHEIL AtZ: KISKHHEIL

F) SRESGE T HIYHTIY Y2ld F7H21d BHEEY))



H7. KIS ESG 58 ME/T7|E Duration
2 374 ~1d 1~24 2~34 3~54 50|44 A
Sy 0.58 1.39 2.34 3.59 9.92 2.69
28Ky 0.52 1.41 2.28 3.11 7.30 1.58
7|Eta-& X 0.61 1.39 230 347 5.33 1.99
AN (S EZRES) 0.68 1.54 242 3.80 7.93 2.30
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.57 141 232 3.73 0.00 1.71
A 0.63 1.47 2.37 3.68 8.83 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 2.846 3.146 3.488 3.670 3.835 3.347
28Xy 2.839 3.141 3.427 3.682 3.828 3.175
7|Et= & X 3.038 3.381 3.715 3.871 4275 3.531
AN B EEES) 3.152 3.501 3.778 3.889 4.065 3.588
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.896 3.229 3.571 3.745 0.000 3.280
A 3.020 3.343 3.653 3.800 3.955 3.464
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
Sy 5.1 8.31 6.91 5.40 2.66 28.40
28Ky 1.45 222 1.75 0.09 0.10 5.61
7|Et= & X 1.50 2.40 2.32 1.87 0.02 8.11
AN B EEES) 11.33 14.65 12.34 7.40 2.98 48.69
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.92 2.92 1.80 1.55 0.00 9.20
A 2232 30.50 25.12 16.31 5.75 100.00
XFE: KISKHAE T
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54 5E0]4 HH
S5X 133 206 178 167 95 779
28Ky 20 23 19 2 1 65
7|Et=8X 106 144 125 114 2 491
N BEREET) 298 362 266 226 146 1,298
A (B2 EE) 0 0 0 0 0 0
ABS 86 91 53 37 0 267
A 643 826 641 546 244 2,900

X2 KISKHEE It



N3

(=}
(EHl: %)
MSB 2YR

=

@ KISKF4HE 7

o
T

L LY KRR A
5t 3.701%2 Ot

MSB 1YR

St 330X 34 =2|7F 19bp 7t
M3z 2o Heljgez

§ T 7Itigd2z2 A

o
a

=
-1 o
x
Ct. Z OpX]

=

H
AN
3

A

b

=
|

- €1-€0-9¢0C

- €1-20-9¢0C

- €T1-10-9¢0C

- €T-21-520C

- €T-11-520C

- €T-0T-520C

- €1-60-520C

- €1-80-5¢0¢

- €1-L0-S¢0¢

- €1-90-5¢0¢

- €1-G0-5¢0¢C

- €T-¥0-5¢0C

2
—
=)
—

Ho|O
5.00
4.50
4.00

=

=

: %)

SH
AR

KEY POINT
TER]
KTB 5YR

bE = QHOf 2} OFA

k=
—_

|

-9
CHE| 11.0bp AFS

KTB 20YR

=
e

F

—

e KTB 3YR

NI

02) 3215-1436
HA |7 7F =20 O|O{X|Xt O|LY SfM[= T

pr
i)

b

&

KTB 10YR

a

€T-€0-5¢0C

3.50
3.00 4
2.50
2.00
1.50 A
1.00

- €1-€0-9¢0¢

- €1-20-9¢0¢

- €T-10-920C

- €T-C1-5¢0¢C

- €T-T1-520C

- €T1-01-5¢0¢

- €1-60-520C

- €1-80-5¢0¢

- €1-£0-520C

- €1-90-5¢0¢

- €1-50-5¢0¢C

- €1-¥0-5¢0¢

€T-€0-5¢0¢C

Ch =1 3/5° AZg Es XL ChH| 2.2bp HAE 22.8bp, 5/10H AZH E= 14.0bpE 7|

1, =3 3/108 AZYEE= 2.7bp F2AEl 36.8bpE 7| SHYLCE.

=8N : =HF/I 22 XS0 TDE Ml

H

AN

o

5.00
4.50
4.00

.

XF&E: KISKHAE I}

XIZ: KISAHE L



@ KISRF&HE 7

H1. FU 3K 2EHS (EH2l: %)
= 2/20 2/27 3/6 3/13 T FCHH|(BP)
S¢ot 14 2.585 2.6 2.65 2.65 0.0
ot 2 2.99 2.905 3.08 3.165 85
=7 34 3.14 3.04 3.222 3.332 11.0
=154 3.387 3.275 3472 3.56 8.8
=1 104 3.537 3.445 3617 3.7 83
SAHHAAA 34 35 3.382 3.559 3.674 11.5
SAHHAAA 54 3.659 3.542 3732 3.828 96
SAHHAAA 104 3.754 3.662 3.834 3.917 8.3
AtZ : KISAHAHZE G
73, 30X SPREAD 30| (EH8l : bp) %4, E*HAAA SPREADZO0| (542l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00 el AR VL

20.00

0.00 T ; 0.0 T -
& 7 o“”\?’ § 7 6‘"\?) D"”Q 9“’:& N ,\7"\?’ [Ng d
g & & & g x4 g 5 s
AHZE : KISKHAE 7} XEE : KISKFAE 7}
H2 FU 3N A= E HE (TH21: bp)
= 2/20 2/27 3/6 3/13 o]
=31 310 SPREAD 39.7 405 39.5 36.8 2.7
=11 3_5 SPREAD 247 235 25.0 22.8 2.2
=3 510 SPREAD 15.0 17.0 14.5 14.0 -0.5
= 11_E=X{AAA 3YR SPREAD 36.0 342 337 342 0.5
=1 _E=XAAA 5YR SPREAD 27.2 26.7 26.0 26.8 0.8
=1 ELX|AAA 10YR SPREAD 21.7 21.7 21.7 21.7 0.0

Xt : KISKHAE 7}
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J%s. XIE, SSMAAA £ 3H HFH F2HEE (€91 %, bp)
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RE2 : KISKHAHE I}

F) K& £9E : 59 3M~2y, 21 25Y~30Y 717t =&

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
T BEI —— =245 —— &7t 246
5 400
4.5 - 350
4
300
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3 250
2.5 200
2 150
1.5
100
1
0.5 50
0 0
> > > > > > > > > > > > >
o°>'\’ o“"\’ é"\’ 0@'\’ 6\'\’ 0“"\’ 0""\’ '\9'\’ 'xi"'\’ \’,V\’ 0""\’ 6‘"\’ &'\’
& & o o o o o & & o d d i
DY DY oY oY DY DY DY oY oY Y Y Y DY
Xt : KISKHAME 7}
. 3 LA

Xetz 30X A[E2 =4 25-10 3Z 3,000 &, =10 24-11 8,000 0| Seted = ACt.
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Q KISKF4HE 7

9. F SARK| 2l (EH1: 7H, %)
Az =Y HESE 27| 2AHE HSEag SEad

2026-03-09 FAitE XA (B Y2])20-030/H12-095  AAA 14 21H 0.1bp 3.040 1,000
2026-03-09 A2 ERH21-030| H24-09= AAA 2 21 0.2bp 3.400 2,000
2026-03-10 Rpeh2te| S ALA 1452 (Ah AAA 34 oy 3.681 1,500
2026-03-10 | FEHZ-ESAIMBS 2026-4(1-1)(AH AAA 14 =1 +17.0bp 2917 684
2026-03-10 | FEHFESAIMBS 2026-4(1-2)(Ah AAA 2 =3 +26.0bp 3.226 1,000
2026-03-10 | FEHZ-ESAIMBS 2026-4(1-3)(AH AAA 34 =1 +250bp 3.459 900
2026-03-10 | FEHFESAIMBS 2026-4(1-4)(Ah AAA 54 =1 +24.0bp 3.697 1,400
2026-03-10 A7 AT S H929(Ah AAA 34 21 -10.0bp 3.575 1,700
2026-03-10 ot S XY Th26-6(A) - 3d +349.0bp 3.490 500
2026-03-12 ME1EEAR026-3 AAA 154 DI +4.5bp 3.227 1,100
2026-03-12 FEISESAR65(Ah AAA 24 21 +6.7bp 3.400 2,000
2026-03-12 EX|FERH 2583 AAA 54 21 0.1bp 3.738 1,800
2026-03-12 St ItAZALS53 AAA 34 21 -1.0bp 3.592 1,000
2026-03-12 St 7t AEZAS54 AAA 54 ol 3.755 1,000
2026-03-12 S ENE & A2026-2 AA+ 2 ol 3.559 887
2026-03-13 QIS A7 AAA 34 DI +2.0bp 3.662 1,000
2026-03-13 i r 3 AF58 AA+ 2 21 +12.8bp 3.630 1,300
2026-03-13 82 = Al S AR026-1 AAQ 24 DI +6.2bp 3.710 234

XFZ : KISKHAE I}

n. =3 s

XetF FEAE2 =10 25-102 SHLE F&S 0[8H 2f 27Z 6,101 A0| RS EIRACL 0|0 A

=11 25-8 GA 10Z 6,683/ FEEO 1 FE O|RALCt.

87 FUH XNESSE {5 (EH9: 28
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QH 43bp ZHCHIUCE O|O{A 3 I 53 F2t0| ZHZt 1.5bp, 0.3bp X ZCHE O[O ZLC} BHH 10 F7H2
HStM 2 Op3ict
31, 2%xH 3y YTM F0| (291 : %) a2, o{ ™l 3y YTM 0| (H2: %)
" = XY 7|Et2 & X AA+
2 43 oy 53 )
g AM ——d3A Hara o EEH 8 JEECET JEEEEM
7 |
6 - 6 -
> |
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1 -
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2024-03-13 2024-09-13 2025-03-13 2025-09-13 2026-03-13 2024-03-13 2024-09-13 2025-03-13 2025-09-13 2026-03-13
Xt&E: KISKHAHE It AbE: KISKHAHE 7L
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H1. 2Wxj g 0CjH] AzgE Y HEER (42l bp)
S8 25 AT E(03/13) T Z=ClH[(03/06) [ (02/10)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 274 | 231 | 238 | 359 | 20 | 10 | 18 | 00 | -30 | -07 | 18 | 00
=0 274 | 223 | 220 | 385 | 20 | 10 | 18 | 00 | -30 | -07 | 18 | -00
AAA 326 | 319 | 310 | 462 | 40 | 10 | 18 | 00 | -16 | -02 | 23 | 05
AA+ 382 | 403 | 444 | 543 | 40 | 10 | 18 | 00 | -16 | -02 | 23 | 05

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =2F A% E(03/13) M=l H]|(03/06) ™ LiH|(02/10)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
AA+ 541 | 537 | 372 | 1372| 43 | 15 | 03 | 00 | 35 | 27 | 20 | 10
AAO 559 | 630 | 568 | 1552 | 43 | 20 | 00 | 00 | 45 | 47 | 23 | 00
AA- 627 | 701 | 654 | 1759 | 38 | 20 | 00 | 00 | 50 | 47 | 2.1 0.0
A+ 963 | 1478 | 1803 | 2446 38 | 20 | 00 | 00 | 50 | 47 | 20 | 00
A0 1642 | 2238 | 2438 2890| 18 | 10 | 03 | 00 | 25 | 25 | 20 | 00
A- 219.9 | 290.1 | 309.7 | 3533 | 18 | 10 | 03 | 00 | 25 | 25 | 2.1 0.5

S LAHML2 24009 Y2 T F OfH| 59009 A AARUCH S2K0] Chet FXF =R 71 X[ E[HA
o2l ZME LERRIE. & =8 ot Mg 2ol 2T Y] O|# X 7F QI 12.0bp= TN ZAE O|EX
Ct. O[O{M Bt==Z U282l 1HTHY| O| A FA| 2T 49bp2| ZME EUCL FF0 L H=o SES O

O Z{C} AHTAL M=ot 72| =27t H=2|HM S2X SH2| Axg 27718 LIEHH 2HH, AlS2d2

7Bt &M THH2 1= 34009222 M F OiH] 51309 % S7HULE 7|Elg&r el 2dAlg2 T

Yol el +=E0M 20| O|{RLt AA- O] SE0A 20| O|O{M 1, IS X FIEX] SHL=

A&l5. F2F 23R 2AF0| (TH9l - %) g6, FZF o T 0| (EH?I: %)
12000 , BESFX mAFXH HAAA T AA+ 10,000 - m7tE 2ol m Y m] e
10,000 - 5,000 |
8,000 -
6,000 -
6,000 -
4,000 1
4,000 -
2,000 - 2,000
2026-03-09 2026-03-10 2026-03-11 2026-03-12 2026-03-13 2026-03-09 2026-03-10 2026-03-11 2026-03-12 2026-03-13
A&: KISKHLEE 7} At&E: KISKHLHE 7}
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89 EC T M ) Rt L e =
AAA Ar=26410[0200-0310-2 3.290 21 -12bp | 2026-03-10 | 2028-03-10
AAA St +=E A3 8§26032t-0| H-1 2.900 0lE -5bp 2026-03-10 | 2027-03-10
AAA 7|23 (Ah260381A-12 2.850 01E -6bp 2026-03-12 | 2027-03-12
AAA A2 382026-030]1.5A-12 3.190 21E -0bp 2026-03-12 | 2027-09-12
AAA 7| P2 (ThH26038H184A-13 2.790 0IE -4bp 2026-03-13 | 2026-09-13
AAA 7| P2 (ThH26038337A-13 2.850 0IE -5bp 2026-03-13 | 2027-02-13
AAA Ar=26410[0206-0313-1 3.380 OIE +2bp | 2026-03-13 | 2028-09-13
XbE: KISKHHE 7}
B4, FH O HxY LA g

= 89 wWFe | LPAZEE L |

AA- Z20H7t=582-2 3.646 oy 2026-03-10 | 2027-09-10
AA+ SO 70| & 2094-1 3.707 oy 2026-03-12 | 2028-12-01
AA+ SICH7H | Er2094-2 3.718 oy 2026-03-12 | 2028-12-12
AA+ SICH7H o Er2094-3 3.808 oy 2026-03-12 | 2029-03-12
AAO SILEFHE297-1 3.594 oy 2026-03-12 | 2028-03-09
AAO SILEFHE297-2 3.594 oy 2026-03-12 | 2028-03-10
AAO SILEFHE297-3 3.837 oy 2026-03-12 | 2029-03-09
AAO SILEFHE297-4 3.837 oy 2026-03-12 | 2029-03-12
AA- BNK7H I & 387-1 3.324 oy 2026-03-12 | 2027-05-11
AA- BNK7H | §387-2 3.324 oy 2026-03-12 | 2027-05-12
AA- BNK7H I & 387-3 3.648 oy 2026-03-12 | 2028-02-11
AA- BNK7H | £f387-4 3.700 oy 2026-03-12 | 2028-04-12
AA- BNK7H | & 387-5 3.949 oy 2026-03-12 | 2029-03-09
AA- BNK7H | &387-6 3.949 oy 2026-03-12 | 2029-03-12
AA- OFO[H|#|O| 7H | £347-1 3.594 oy 2026-03-12 | 2028-03-10
AA- OFO[H|#|O| 7H | §347-2 3.735 oy 2026-03-12 | 2028-12-12
AA- OFO[H|#|O| 7H | §347-3 3.839 oy 2026-03-12 | 2029-03-12
AA- S Elz870m E543-1 3.541 oy 2026-03-12 | 2028-01-12
AA- e8I E543-2 3.629 oy 2026-03-12 | 2028-03-10
AA- fela874 o E543-3 3.635 oy 2026-03-12 | 2028-04-12
AA- fEla3& o H543-4 3.642 oy 2026-03-12 | 2028-05-12
AA+ 27+ =956-1 3.225 oy 2026-03-13 | 2027-05-12
AA+ 17t =956-2 3.586 oy 2026-03-13 | 2027-05-12
AA+ S 7+ =956-3 3.586 oy 2026-03-13 | 2028-03-13
AA- O 2 off S 71 | B 132-1 3.973 oy 2026-03-13 | 2029-03-12
AA- Oj2hoj| A 7H | & 132-2 3.973 oy 2026-03-13 | 2029-03-13
AA- 7|0 H|7H | & 578-1 3.258 oy 2026-03-13 | 2027-05-14
AA- 7| O|H|7H | E4578-2 3.281 g 2026-03-13 | 2027-06-14
AA- 7|0 H| 7] | & 578-3 3.303 oy 2026-03-13 | 2027-07-13
AA- 7{|O|H| 7} | Et578-4 3.349 oy 2026-03-13 | 2027-09-13
AA- 7|0 H| 7} | & 578-5 3.603 oy 2026-03-13 | 2028-03-13
AA- A|O[H|7H | & 578-6 3.838 oy 2026-03-13 | 2029-03-12
AA- 70| H| 7} | & 578-7 3.838 oy 2026-03-13 | 2029-03-13

KPE: KISKHEE 7}
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QA : OI-0I2 XI8SHY A0 HE WS

M XI=

IR SxE KEY POINT
28X AT 02) 3215-1471 o SE ZSOZ AME =Y
o IGREZA S5 S

SlA ME S

CHAF 7| 3|AHKE 3 OH7| AAAS 20| =21 CfH| 3T ATy M

EFRD, AAOS 22 ™ ZF CHH| 0.3bp o2}t 553bp, AOSE2 ® F

27 THRIIE SEL2 EY0ls HEY TAM7t O|of MLt = DX

MM 52 7|90 OIERUCE H = CfE| 2217t 887|122 SR 459

LIEFRICE NICEX-887HA0]| 0]0f St=4E8F7IAME LGRES &2

a3, =AM S2[F0]

Z= CiH| 0.3bp St2t%t 41.2bpE Lt

CHH| 222l 125.3bpE 7| S5 RULCE

ot k80| 1,493 JACH77HA| 2535HH

6.5 350
1 300
5.5 AOAIY E
250 A IL
45 AOAIZZ E
200 AAAA TP E
3.5 ——A0
150
)s ——AAO
100
15 1 50 ——=13d
0.5 : : 0
2023-03-13 2024-03-13 2025-03-13 2026-03-13
XHE : KISKHAE 7}
H1. 3y 5 AZYE Y HEE (E+<l: bp)
s 3F 285 E(03/13) ==Ll H|(03/06) ™ CHH|(02/20)
ak7| 1Y 3Y 5y | 10y | 1Y 3Y 5y | 10y | 1Y 3y 5Y | 10Y
AAA 521 | 412 | 348 | 516 | 05 | -03 | 00 | 00 | 05 20 | 00 | 00
AA+ 600 | 521 | 419 | 814 | 22 | -06 | 0.1 0.0 1.2 1.4 13 0.0
AAO 626 | 553 | 487 | 1153 | 22 | -03 | 0. 0.0 1.2 17 13 0.0
AA- 664 | 59.7 | 588 | 1519 | 22 | -03 | 0. 0.0 1.2 17 13 0.0
A+ 822 | 992 | 1286 | 2096| 10 | 00 | 03 0.0 2.0 2.8 08 | 00
A0 970 | 1253 | 1734 | 2556 | 10 | 00 | 03 0.0 2.0 2.8 08 | 00
A- 124.1 | 1703 | 2334 | 3069 | 10 | 00 | 03 0.0 2.0 2.8 08 | 00

Xt : KISKHAE 7}
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H2. MM 2 (EH91: %, bp, 4, 2g)
Ngss 29 AWY | mH0E | THAZIC | mduy] | wad
AA- 7| 852181 2026-03-10 | 3.6 UERL 2 1,000
AA- 7|1 &5 2182 2026-03-10 | 3.793 UERE 3 1,000
A0 Chotet3115-1 2026-03-10 | 439 | 7T +20bp 3 2,320
A0 Cistats115-2 2026-03-10 4.564 748 -5bp 5 720
A+ = RH45-1 2026-03-11 | 3671 | ZHEGEIHE -13bp 2 600
A+ =4 RH45-2 2026-03-11 | 3992 | ZHHTIH -13bp 3 960
A+ StLHOj| ZQHO0t0[191-1 2026-03-11 | 3.687 | ZHEQIHE +9bp 15 400
A+ StLtoj| eHoto[191-2 2026-03-11 3.85 HELE -2bp 2 1,160
A+ StLtoj| =eH0t0[191-3 2026-03-11 | 4127 | ZHEQHE -1bp 3 1,030
AA+ JBEBXIF39 2026-03-12 | 3.593 | ZHHTHE -2bp 2 700
AAD GSTHI15-1 2026-03-12 | 3.654 UERE 3 700
AAD GSTH{15-2 2026-03-12 | 3764 | ZHHTHE -4bp 5 300
F)ELS 32 Y BA, ELS K2l
RHE: KISKHATE 7Y, O EH AR 2
H3. 2| BH7| & (EH91: %, 4, 2ig)
e EEE wdy | BEOIg 27| FEEEES
A+ ZAZ0| MM 63-1 2024-03-08 |  4.507 2 1250 3,950
A+ AlopH A&l 2023-03-08 | 4.906 3 800 2,450
A+ ShE 701241 2021-03-09 | 2.099 5 700 2,500
A- Of MNCC78 2024-03-11 | 4.981 2 1500 3,100
A- Of MINCC73-2 2021-03-09 | 2.087 5 600 3,100
A0 Oflo| X[ EIH A B Z5-2 2023-03-10 | 5324 3 610 6,570
A0 HDC® o 4 17K 242 2021-03-12 | 231 5 300 1,810
A0 22| 380 ZW0}0|4-1 2024-09-12 | 3.761 1 960 5,700
AA+ JBEBXIF24 2025-03-12 | 3.028 1 500 10,500
AA+ LGO|| LR &2 M1 2019-03-13 | 2214 7 2000 | 35150
AA- 390[4-2 2021-03-11 | 1.931 5 1500 | 16,800
AA- A xr5A1-2 2023-03-10 | 4.918 3 500 1,500
AAD AXIW A0 213-2 2023-03-10 | 4443 3 2300 3,900
AAD LIS #9-2 2023-03-09 | 473 3 1300 | 10,500
AAD O] 2 0f| 40 5 H56-2(A) 2021-03-09 | 1.903 3 1000 | 31,500
AAD X| 0ff 201 [ 0f| 2 19-1 2023-03-09 | 4.368 3 500 5,500
AAD LG XH00-1 2023-03-07 | 4.032 3 1400 | 25,900
AAA SR E R U341 2016-03-11 | 1.943 3 600 53,800
BBB+ F44310-1 2024-03-12 |  4.668 3 400 1,810
BBB+ Of| A | 0[O ZHHA E 14-1 2024-09-09 | 638 3 260 1,389

F) 285

ey
[=)
A

2
e

2t S| AR, ELS A 2|

=
KhZ: KISKHEEZE G| EHE R -
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T4, K AR 2l AH = (EH2l: %, bp, 4, %

HB8ET 2 L Wl Az 5ZHO|Z 27 ELEL
AO iRm0l 2026-03-17 JHE I -18bp 2 200
AO sitiAm ol 2026-03-17 JHE I -23bp 3 200
A0 SHENH| 2tA = 2026-03-17 JHE B -22bp 3 500
A+ = 30| 2 ute 2026-03-16 JHERIE +30bp 2 300
A+ = 0| 2 ute 2026-03-16 JHE R 3 480
A+ NI NETES 2026-03-16 sa=2E +29%p 15 900
A+ AEENE|E 2026-03-16 =208 +24bp 2 1100

F)BEZ 20 bt 3|AK, ELS A2
XtE: KISKHAHE 7F DART

JL212. S|AFK] a0 (229 4

180,000
160,000
140,000
120,000
100,000 2023
£0.000 " 2024

® 2025
60,000 - = 2026
40,000 -+

20,000 -+

12 28 38 48 58 6E 78 8E 9E 108 11¥ 1ndE

KHZ : KISKHAHE 7}

3. SIAR T 0| (&9l : o

3300000

3100000

2900000

2700000
2500000
2300000
2100000
1900000

1700000
2024-03-13 2024-07-13 2024-11-13 2025-03-13 2025-07-13 2025-11-13 2026-03-13

ALE : KISAHAHE 7L
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. SN s
S2Y QEZS AAA S2E ®FE [iH| 6.49%P ZASH 2455%2 XXM D, AA S ®F CfH| 15.8%
ZI18t 62.85% S AHX|ZUCEH AS B2 9.65%P AT 11.31%S XXt ZHE Oty ¥ QEak2 144 0|t
T M= 7.66%P S7t8t 46.72%, 1A~3EHZ S 5.2%P ZA$H 43.75%, 3H~5EHE2 1.64%P A6t
5.22%E XXM 53 O|& FZtO|M = 0.82%P ZA% 431% & KHX|ULCE
HS5. QA SE2E 5 (5H9l: o 9)
& 2026-02-12 2026-02-26 2026-03-05 2026-03-12
AAA 20,144 28,264 20,821 16,234
AA 56,148 51,212 31,564 41,562
A 11,405 9,951 14,065 7,482
BBB 823 643 581 787
JUNK 63 45 52 62
Total 88,583 90,115 67,084 66,127
XIE : KISKHAE 7}
H6. A THEH G & (SH9l: & )
72 2026-02-12 2026-02-26 2026-03-05 2026-03-12
~1y 35,583 34,166 26,206 30,897
Ty~3y 44,787 48,600 32,841 28,931
3y~5y 6,640 5,607 4,599 3,449
Sy~ 1,574 1,742 3,439 2,850
Total 88,583 90,115 67,084 66,127
Xt&E ; KISKHAHE 7t
84, SAMM SSE /RS (29l : %) 5. S[A THETIIE | (29l : %)
A 3y~5y
5.2%
11.3% 1y~3y 0
AA BBB 43.8% 5y~
62.9% 1.2% 4.3%
AAA BB+
24.6% 5 ~1ly
0.1% 46.7%

ALE: KISKHAHE 7L

ALZ: KISKHAHE 7L
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6. A RS 30| (chel - o 9)
BN REY
140000
120000
100000
80000
60000 1
40000 o I II ' Illll-llll_-llll L,
20000 LEELEERL EEER N LRV ER R N EEE L
SSRIN J100 100 10 0000O0O000O0OAAAE
2025-03-12 2025-05-15 2025-07-24 2025-10-02 2025-12-18 2026-03-05
X2 : KISKHAE T}
H7HE8Sa HE
HA HEY HAM OUTLOOK HAZ OUTLOOK HE
LGRE2A 2026-03-13 AAO AA+ o
Az o8I, KISKHAHE 7}

21



ABS/MBS : MBS2026-4 7,719%] & &%

HItehek X} KEY POINT
1Y K 02) 3215-1435 e MBS 2026-4, 2026-3%| A} CHH| A2 = 2O
0|8+ i 02) 3215-1454 e MBS 2026-4 Al2[= 7,719 & 23

OftH = RE3t THANZOM= MHEA5FS2HHE 121K 1,4009 0| AL AL 3T RS=ATE

gAE AOHISHGF)ZFH E2f QAE[5T0fZE0[(Z)0f thieh 1,400 &2 iz S ofof

= = =

HE|E Y410] 0|2 7| X2 SESIAMYES LHATH MBS LHA RO M= 2026-4 Al2|=7} 81019 &S
CHAMRIALO 2 810 Ma=9| 7,6849 & 3l S2=2| 352 /0| W3 g|QIC}
31 7 7| =X E ABS BESY 30| (EFSl-el 9 . 7|7t - 2025-11-01 ~ 2026-03-13)
. 400000
I PF Loan
- 350000
—_— oo
o B 300000
7| E}
- 250000
2ER
. 200000
E|_|-|:H-7 E’Q‘HE %X '?_‘l
- 150000 L7 RS
=TSP E T ES VT
o — 100000 = EE/ZEHOHEMA coo
~ 50000 Synthetic CDO
’ M arsy ol
2025-11 2025-11 2025-12 2026-01 2026-02 2026-03
XtE: KISKFAHE 7
J72. 7t 4| F (542l : %, 7|2t : 2025-05~2026-03) J33. 38 Ul F (EH9l = %, 712t : 2026-03)
EIESYRSE
QEE oS54 2

CDO
P£BO
25%

PF Loan

PF Loan,
37%

1400

RHE: KISKFAHE 7} At=: KISKHEE 7}

H1. FZH ABS L (9l - A9, %, 717t : 2026-03-09~2026-03-13)
7| =Xt SPC MEBSE ERL 27| 2=y | ¥d=a | 24

RS | =2 21551 AAA 2026-03-13 1Y1M 1400 3.547 CALL

22



H2. x| MBS T 5! HI|A LW Hluwpg (8l - A, %)
oty MBS 2026-4(2026-03-10) MBS 2026-3(2026-02-10) MBS 2026-2(2026-01-27)

adEd | LAz | AZYE | wdzd | LHFE | AZYE | wAFH | LAFE | AZYE
14 684 2917 +17 719 2.950 +25 725 2.821 +20
24 1,000 3.226 +26 1,000 3.309 +32 1,100 3.070 +19
34 900 3.459 +25 900 3.522 +30 900 3.299 +18
54 1,400 3.697 +24 1,400 3.773 +25 1,300 3.598 +19
74 1,100 4.018 +45 1,100 4116 +46 1,100 4.005 +47
104 1,100 4141 +53 1,100 4.239 +53 1,000 4.126 +55
204 1,200 4332 +72 1,100 4.355 +64 1,100 4312 +75
304 300 4419 +90 300 4.319 +70 300 4.250 +80

34, MBS 2H7|'E LATHY 0| (29l o 2)
70,000 140,000
60,000 120,000
50,000 /\ 100,000
/ \/\ 2023 23
40,000 \ 80,000 5004 8y
— Ell
30,000 60,000 £02S =
026 2
20,000 - 40,000 EXIH(2 )
10,000 - \ 20,000
0 - -0
1Y 2Y 3y 5Y 7Y 10y 15y  20Y  30Y
AHE : KISKHAE 7}
125 MBS TH|E L3 AxgE 0| (549): o )
4
3.5
3 - m1y
25 2y
m 3y
2 m5Y
m7Y
15 m 10Y
1 15Y
20Y
0.5
0 T T T 1
MBS2026-1 MBS2026-2 MBS2026-3 MBS2026-4

AL : KISKHAME 7}
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. #SAME 8¢

38 ABS REAIHOIM = PF Loang 7| EAMC 2 St= SRO0| 57019, 7|Et RYES 7| =X HUC 2 St=

732 SHO0| 7,054 # Hef = /ULt

136 (SH9l: o 2)
100% 5
90% 5
80% 4
= P-CBO
70% 4
I PF Loan
60% 3
mmm Synthetic CDO
50% 3 B
e CHEH 7| R O S A A
40% 2
mmeEE
30% 2 N
=/ o =M coo
20% 1
7|Et
10% 1
— 53
0% 0
> ® © & D ) Q N N
Q S N S N S N N S
A A O 4 0’69,\/ 6’?\’ 0'”6)” A4
(0 S A M A A WA A A WA A A
A& : KISKHAHE 7}
H3. ME8SE HE
SPCH HAH HAZ | HE N HAY
TEES - - -

24



SIIARN : XISk = M 25101

"I} KEY POINT

HioIX| cH2l 02) 3215-1458 o CD: U3l =7} CD-SWK| AZPE A
e CP/ESTB: CP 3= Z It THI| ALK 2l ZHA

W TIIxA Al

CDE2[(AAASE 3HEE 7|F)= ™ F UiH| 2bp 453t 2.83%2 2 O SIILt CD-2HM(AAASE
INEE 7|F) ALY EE 2.1bpE OHZZRUCE 25 CD L2 U 23 9, 1X 3,700 ¥ 7|50 ©

= COfH| 3,350 & S7totRULt.

CPEE|91Y, A1SE 7|1F)= © Ft 523t 3.11%2 OHAUSIALCE CP-3AH(AASE 3/EE 7|F) &

ZHEE M F CiH H2E 11bpE 7L, CP-CD 222 == T F OfH| 2bp H2F 28bp= DAL
a3 B AEE2 T30 0[0f AMEZ 0|0 ZiCt CD= X HE=Z FH0| 2 Z HE{Z|HA 3bp dSH Lt

Ol LM ZHCZ -1bp ZZ2RICL CPAIZE UMY S AESITEM 52l 2E2 K& &5}, v
L)

= =2t
d181. 91€=E 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sue
PR _=AS

A T3 £ (cp-2 %) S| AR ARD 340,000 8 —wMur — 42

CP CD

2R AAA
4.0 0.1 290,000
3.5 0.05 240,000
3.0 LJ 0 190,000
N w 005 1900
2.0 0.1 50,000
1.5 -0.15 40,000

3 6 9 12 202

1.0 0.2
7|2t - 2025-03-13~H XY 7|2t : 2025-03-13~2026-03-13
XIZ @ KISAHAE L Xz 385y

25



@ «isrsrzo

Il. CD, CP/ESTB W3l A| Xt S

= HiS
=3 CD 2

rlo

I 2% 97, 137009 AS 7|20}

2
r
ol
i)
o
ol
N

rotRICt 25 9 2A(AA+)0] 91

AUS S 2.83%, OO T (AAA)O| 364LES 2.83%E ZSHBIRALCE

a[¥
4
8

P atshiol o 109271 /AO 2 FMF ChH| 25191 S7t5FRUCH THI|AMXHO| ehsioh 2 328 8739 &

o2 F™ZF [CffH| 35,7382 ZtASHGICH

=
ojn
ul
L

UHH2 CP 90,279 Y, ESTB 267,594 222 ™M [

H| 2} 23,3819 ¢

ol

7t, 27,6654 & ZrAMLE

H1. 25 D WU (EH2l: 22))
T re | 2 I = aWTE (%) | 2Ea
2026-03-06 dges 2026-06-05 91 3 2100
2026-03-06 ofo|es 3 2027-03-05 364 3 400
2026-03-06 oto| el 3 2026-07-03 119 3 200
2026-03-10 At sl 2026-06-09 91 3 4000
2026-03-10 oo 2026-07-10 122 3 100
2026-03-10 St At 24 2026-06-10 R 3 2100
2026-03-12 oto| el 3 2026-07-10 120 3 500
2026-03-13 ol 2026-07-10 119 3 1300
2026-03-13 ol 2026-06-12 91 3 3000
AR OEANE
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1. FUH 33 32HS

=2t E 2026-03-12 2026-03-06 2026-02-13 M Oiy| HE oiy|
US TREASURY 2Y 3.67 3.58 347 8.50 19.40
US TREASURY 5Y 3.81 3.73 3.68 7.60 13.30
US TREASURY 10Y 423 414 411 9.00 11.90
US TREASURY 30Y 488 476 475 12.10 13.60
DEUTSCHLAND REP 2Y 2.38 2.24 2.06 13.70 31.80
DEUTSCHLAND REP 5Y 2.59 249 2.37 10.70 22.80
DEUTSCHLAND REP 10Y 2.93 2.84 2.78 9.10 15.30
DEUTSCHLAND REP 30Y 3.49 343 345 6.40 450
JAPAN GOVT 2Y 1.26 1.25 1.29 1.20 -2.90
JAPAN GOVT 5Y 1.63 1.62 1.69 0.90 -6.20
JAPAN GOVT 10Y 2.19 2.17 2.22 1.80 -3.60
JAPAN GOVT 30Y 348 3.40 345 7.50 2.30
CHINA GOVT 2Y 1.30 1.33 1.36 -3.80 -6.10
CHINA GOVT 5Y 1.55 1.53 1.54 2.80 1.30
CHINA GOVT 10Y 1.81 1.79 1.79 2.40 2.20
CHINA GOVT 30Y 2.35 2.28 2.25 7.50 10.60

K& @ KISAHHE I, Bloomberg
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(THl: %, 712t 26.03.09~26.03.13)

2 KA ME B
HEHY YA ME 22 27 HYMH ME 22
7.02% 2.56%296% 2.56%  g97%
5.26% 5.13%
12.28% 8.97%
14.04% 6.41%‘
— 1.28%
7.02%
v 23.08%
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Government(Municipal)

B Consumer, Non-cyclical
M Financial
Government
Consumer, Cyclical
Technology
Government(Municipal)

W Utilities
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[ Industrial
Energy

Xt& : KISAHHE I, Bloomberg

B2 MFE CfH| ©Y xHH M 3T (E+2l: %, 712t: 26.03.02~26.03.13)
HE] 3% e 57
Financial 23.08% 26.32% -3.24%
Consumer, Cyclical 6.41% 5.26% 1.15%
Consumer, Non-cyclical 2.56% 7.02% -4.45%
Energy 2.56% 12.28% -9.72%
Government 23.08% 12.28% 10.80%
Basic Materials 1.28% 1.75% -0.47%
Communications 15.38% 8.77% 6.61%
Diversified 0.00% 0.00% 0.00%
Industrial 8.97% 7.02% 1.96%
Technology 5.13% 14.04% -8.91%
Utilities 8.97% 5.26% 3.71%
Government(Municipal) 2.56% 0.00% 2.56%

AtE : KISKHHE 7}, Bloomberg
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H3. 7t Korean Pap

er 4P

(712} 26.03.09~26.03.13)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
EIBKOR 2.657 03/12/27 EURO MTN HKD 2026-03-12 2027-03-12 | 2.657% 63.89MM
EIBKOR 2.657 03/12/27 EURO MTN HKD 2026-03-12 2027-03-12 | 2.657% 63.89MM
EIBKOR 2.65 03/13/27 EURO MTN HKD 2026-03-13 2027-03-13 | 2.65% 51.11MM
WOORIB Float 03/16/27 | EURO-DOLLAR | USD 2026-03-13 2027-03-16 | 4.008% | SOFRRATE 22.00MM
EIBKOR 2.71 03/16/27 EURO MTN HKD 2026-03-16 2027-03-16 | 2.71% 57.51MM
EIBKOR 2.69 03/16/27 EURO MTN HKD 2026-03-16 2027-03-16 | 2.69% 49.83MM
KDB 3 % 04/16/26 EURO-DOLLAR | USD 2026-03-16 2026-04-16 | 3.75% 50.00MM
SHNHAN Float 03/19/27 AUSTRALIAN | AUD 2026-03-18 2027-03-19 | 4.782% | BBSW3M 50.02MM
CITNAT 3.93 03/19/27 EURO MTN usD 2026-03-18 2027-03-19 | 3.93% 50.00MM
CITNAT 3.93 03/22/27 EURO MTN usD 2026-03-20 2027-03-22 | 3.93% 20.00MM
XtE : KISKHHE 7L Bloomberg
B4, F7H 0|3 X X|= (E+2l: %, 712t 26.03.09~26.03.13)
Date Name Survey Actual Prior
2026-03-06 ME 430% 4.40% 430%
2026-03-06 dHgs #tg 62.50% 62.00% 62.50%
2026-03-07 AH|XFAE X $12.650b $8.050b $24.045b
2026-03-11 CPI (M &CHH() 0.20% 0.30% 0.20%
2026-03-11 Core CPl MoM 0.30% 0.20% 0.30%
2026-03-11 CPI (M AL H]) 2.50% 2.40% 2.40%
2026-03-11 Core CPI YoY 2.40% 2.50% 2.50%
2026-03-11 CPI X|4= NSA - 326.785 325.252
2026-03-11 Core CPI Index SA - 333.512 332.793
2026-03-12 Federal Budget Balance -- -$307.5b -$94.6b
2026-03-12 2| -$67.9b -$54.5b -$70.3b
2026-03-12 =2 MoM -- -0.70% 3.60%
2026-03-12 % MoM - 5.50% -1.70%
2026-03-12 M Heeg HRds - 213k 213k
2026-03-12 Initial Claims 4-Wk Moving Avg - 212.00k 215.75k
2026-03-12 HYEHAS =T AR -- 1850k 1868k
2026-03-12 TERZ AL 1340k 1487k 1404k
2026-03-12 UHS5{7t 1392k 1376k -
2026-03-12 FERRZ AL | -4.60% 7.20% 6.20%
2026-03-12 A=SIH (T o) -430% -5.40% -
XtE : KISXHAHEZE Bloomberg
HS5. W3 0= AN X & (TH2l: %, 717t 26.03.16~26.03.20)
Date Name Survey Actual Prior
2026-03-13 M I ENCIPNES 0.30% - 0.40%
2026-03-13 HE T oIAH| 0.00% - 0.10%
2026-03-13 PCE 27HX|% MoM 0.30% - 0.40%
2026-03-13 PCE 2 7HX|= YoY 2.90% - 2.90%
2026-03-13 =¥ PCE 27} MoM 0.40% - 0.40%
2026-03-13 =& PCE 27HK|== YoY 3.10% - 3.00%
2026-03-13 TOIO|FHIAM FOIHS 6750k - 6542k
2026-03-16 HNZEX =+ (7EF) 3.9 - 7.1
2026-03-18 PPl XT38 MoM 0.30% - 0.50%
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2026-03-18 PPl £&=+8 YoY -- -- 2.90%
2026-03-19 FOMC 22| Z3 (&sh 3.75% - 3.75%
2026-03-19 FOMC g2| 273 (6tgh 3.50% - 3.50%
2026-03-19 0 gE X|ZEH 3 2 F2 -- - 3.65%
2026-03-19 Fed Reverse Repo Rate - - 3.50%
2026-03-19 FOMC 22| MY &7tz Said - - 3.63%
2026-03-19 FOMC 22| MY &7tgk X7 d - - 3.38%
2026-03-19 A e Hods -- -- 213k
2026-03-19 Al 2= EH O O 725k -- 745k
03/19-03/20 A=S|7} -- - 1376k
03/19-03/20 AFH 7 (A o) - -- -5.40%
XtE : KISKHHE 7L Bloomberg
He6. F71t 5 XN X|= (5+9: %, 7IZ}: 26.03.09~26.03.13)
Date Name Survey Actual Prior
2026-03-09 ST T -4.30% -11.10% 7.80%
2026-03-09 ST WDA M| 13.20% 3.70% 13.00%
2026-03-09 AP A SA MoM 1.00% -0.50% -1.90%
2026-03-09 A A WDA YoY -0.80% -1.20% -0.60%
2026-03-10 F94=X| sA 15.4b 21.2b 17.1b
2026-03-10 & SA MoM -1.50% -2.30% 4.00%
2026-03-10 22 SA MoM 0.20% -5.90% 1.40%
2026-03-11 CPI EU B¢ M| 0.40% 0.40% 0.40%
2026-03-11 CPI EU B¢ MdH| 2.00% 2.00% 2.00%
2026-03-11 CPI (I &CHH() 0.20% 0.20% 0.20%
2026-03-11 CPI (HACHH]) 1.90% 1.90% 1.90%
XtE : KISXHAHEZE Bloomberg
H7. UWF S 4H X|=® (E49l: %, 712+ 26.03.16~26.03.20)
Date Name Survey Actual Prior
2026-03-13 ZOiE7HX 5= T & - - 0.90%
2026-03-13 ZOiE7HX 5= HEH| - - 1.20%
2026-03-13 YK - - 16.1b
2026-03-16 SEH 1 38 5 M0 -
2026-03-17 ZEW A{H{0] of & 437 - 58.3
2026-03-17 ZEW AHio] A& -68 - -65.9
XtE : KISXHAHEZE Bloomberg
28 Ft 5= 4H X|= (5+9: %, 7IZ}: 26.03.09~26.03.13)
Date Name Survey Actual Prior
2026-03-07 Q| G b $3400.00b $3427.81b $3399.08b
2026-03-09 PPI T AH| -1.10% -0.90% -1.40%
2026-03-09 CPI (HALHH]) 0.90% 1.30% 0.20%
2026-03-10 2% YTD YoY 7.20% 21.80% --
2026-03-10 2 YTD Yov 7.00% 19.80% -
2026-03-10 EY=X| YTD $176.10b $213.62b --
2026-03-10 %% YTD YoY CNY - 19.20% -
2026-03-10 22 YTD YoY CNY - 17.10% --
2026-03-10 F K| YTD CNY - 1503.49b -
2026-03-10 2% - $90.98b -
2026-03-10 £ YoY - 39.60% -
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2026-03-10 =2 Yoy -- 13.80% --
2026-03-10 +Z YoY CNY - 36.10% -
2026-03-10 =2 Yoy CNY - 10.90% --
2026-03-10 S+ CNY -- 637.55b -

XtE : KISKHHE 7L Bloomberg

#9. YF 3= 3H X7

(TH2l: %, 712t 26.03.16~26.03.20)

Date Name Survey Actual Prior
03/13-03/19 FDI 2 ZT{H] YoY CNY - - -5.70%
03/13-03/16 Al {23t TiE CNY YTD 5576.0b - 4710.0b
03/13-03/16 XS5 CNY YTD 9245.4b - 7220.0b
03/13-03/16 S3tag3 M2 M| 8.90% - 9.00%
03/13-03/16 £31583 M1 Yoy 5.10% - 4.90%
03/13-03/16 £31583 MO YoY - - 2.70%
2026-03-16 M ZEITLA 2R - - -0.37%
2026-03-16 7| & FEIt4 MoM -- - -0.54%
2026-03-16 204 O HZ=CHH| ™ EH Y| 2.10% - -
2026-03-16 ZS YA YTD Yoy 5.00% -- --
2026-03-16 DY S EH L) YTD Yoy -4.20% -- --
2026-03-16 MEXZAL HYE 5.10% -- --
2026-03-16 2E54 EX}YTD Yoy -19.30% -- --
2026-03-16 F8 234 0iE YTD Yoy - - -
2026-03-16 FX Net Settlement - Clients CNY -- -- 621.4b
2026-03-19 SWIFT CNY= X Z X H|S - 3.13%

XtE : KISKHHE 7L Bloomberg
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@ «isHmIt
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUESY 66 80 14
TLX| =¥ 36 42 6
deEs=d 49 69 20
Sl X| = 87 194 107
T 11 12 1
sfeleetd 1 12 11
A 250 409 159
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (SH91: o )
T2 N O]t HEE
TUHE=Y 2,408 5,155 2,747
TLX|+=¥ 1,069 2,047 978
delEs=d 533 1,177 644
Sl x| =¥ 2,443 6,045 3,602
TU=ed 428 246 -182
sfel=etd 10 97 87
A 6,891 14,767 7,876
X2 : KISKHEEIE
HS5. F7HELS TAvig : [ XXMME(FS = 49 107H) (SHl: 7H)
=2 7| =X 1 7| =Xt 2 7| XXt 3 e
1 NIKKEI225 SPX SXSE 61
2 KOSPI200 SPX SX5E 44
3 HEHA - - 43
4 KOSPI200 - - 42
5 KOSPI200 NIKKEI225 SPX 29
6 SPX - - 15
7 KOSPI200 NIKKEI225 SX5E 13
8 MICRON TECHNOLOGY INC !ALANTIR TECHNOLOGIES INC- - 12
9 HSCEI KOSPI200 NIKKEI225 11
10 | MICRON TECHNOLOGY INC TESLA INC - 11
X2 : KISKHEEIE
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"Rt KEY POINT

Mz atE  02) 3215-2940 e X/t ZF= [HH| CD 22| 0.02% &5
e IRS 22| &AM, CRS 22| ASA|
e SWAP SPREAD A5 A, SWAP BASIS SHEHA|

=Y CDR2|E 283%E ™ F CfH| AS8HULE RS F2|& MUY o2 458141, CRS 229 Z
R HZ 45 FME ZRACE IRS F2|2 KTB Yield?| Xt0|Ql 2E-A AT Es HEHOZ oS
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@ «isxt

(THl: %)

AFIH 7

X}O| ——3/13/2026 3/6/2026
4.50% 0.200%
4.00% e 0.180%
3.50% —— 0.160%
3.00% 0.140%
0.120%
2.50%
0.100%
2.00%
0.080%
0,
1.50% 0.060%
1.00% 0.040%
0.50% 0.020%
0.00% 0.000%
3M 6M O9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H1. USD IRS Data (Et2I: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-03-13 3.6692 3.582 3.5379 3.5685
2026-03-06 3.5413 3.3999 3.3665 34252
F034 0.1279 0.1821 0.1714 0.1433
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 0.2531 0.2963 0.2318 0.1456
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
XtO| ——3/13/2026 3/6/2026
4.00% 0.18%
3.50% \ 0.16%
3.00% / 0.14%
0.12%
2.50% ’
0.10%
2.00%
0.08%
1.50%

° 0.06%
1.00% 0.04%
0.50% 0.02%
0.00% 0.00%

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

Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data
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(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2026-03-13 3.05 3.3225 3.4575 3.565
2026-03-06 2.9425 3.185 3.305 3.4225

FUBZ 0.1075 0.1375 0.1525 0.1425
2025-12-31 2.775 2.9225 3.03 3.15

HZChb| 0.275 04 0.4275 0.415

ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2: %)
XtO| ——3/13/2026 3/6/2026
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3.00% J \ 0.10%
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0.08%
2.00%
0.06%
1.50%
0.04%
1.00%

0.50% 0.02%
0.00% 0.00%
3M 6M 9M 1Y 2Y 3Y 4Y 5Y &Y 9y 10Y 30Y

Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (Et2I: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2026-03-13 2.545 2.765 2.9 3.09
2026-03-06 2475 2.685 2.825 2.995

034 0.07 0.08 0.075 0.095
2025-12-31 2.135 2.405 2.6 2.855

| 0.41 0.36 03 0.235

ALZ : KISKHAE 7}
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AtZ : KISKHAHE I
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J&13. KRW/USD Swap Point 30|
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AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (THel: ¢
e M EHCHH| X}O| MZsCfd| X}0| ——3/13/2026 ——3/6/2026 ——12/31/2025
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Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2026-03-13 | 2026-03-06 Xto] =2 2026-03-13 | 2026-03-06 Xto|
KRW/USD 14937 14937 17.3 USD/CHF 0.787 0.781 0.006
EUR/USD 1.149 1.149 -0.011 USD/SGD 1.28 1.279 0.001
GBP/USD 1332 1.332 -0.004 USD/IDR 16943 16929 14
USD/JPY 159.355 159.355 1.49 USD/PHP 59.586 58.993 0.593
USD/HKD 7.828 7.828 0.006 USD/TWD 31.979 31.74 0.239
USD/CNY 6.888 6.888 -0.015 USD/SEK 9.377 9.22 0.156
USD/CAD 1.365 1.365 -0.001 USD/PLN 3.716 3.68 0.036
AUD/USD 0.704 0.704 0.001 USD/DKK 6.5 6.436 0.064
NZD/USD 0.582 0.582 -0.009 USD/ZAR 16.832 16.584 0.248

M2 MEASESH (15A] 40& 22 7|F)
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1~10Y 11~29¢ | 30~89% | 90~179Y | 180~364Y | 365 O] 4 Al
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SR I AL - - 14,000 22,500 - - 36,500
St ItAZ AL - - 2,000 6,000 - - 8,000
SHR M AL - - 1,900 - - - 1,900
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- - - 2,000 - - 2,000
BI| TR AIZAL - - 2,000 3,000 - - 5,000
- - 6,000 18,500 - - 24,500
- - - 1,000 - - 1,000
- - - 1,000 - - 1,000
500 - 27,400 56,600 - - 84,500

LRV L

1~10¢ 11~29¢4 30~89% | 90~179¥ | 180~364% | 365% 0|4 A

- 900 900 - - - 1,800

- - - 650 - - 650

- - - - 1,300 - 1,300

- 400 250 250 - - 900

- - - - 7,000 - 7,000

- - - 800 - - 800

- - - 800 - - 800
2,200 550 1,000 - - - 3,750
- - - 750 7,530 - 8,280

- - - 3,000 - - 3,000

- - 1,500 1,500 - - 3,000

- - - 300 - - 300

- - - 1,500 1,300 - 2,800

- 1,300 - 2,000 - - 3,300

- - 2,000 - 700 - 2,700

- - - - 100 - 100

- - - 258 - - 258
600 - - - - - 600
400 - - - - - 400
- - 4,100 2,550 4,200 - 10,850

- - - 800 1,250 - 2,050

- - - 200 - - 200

52



Q) «isrsr|

Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
A1 DBE 85X} - - - 845 750 - 1,595
Al SKO| .t 0| M - - 1,000 - - - 1,000
Al KBS H - - - 1,000 600 - 1,600
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A2+ ZOsto|OHE - - 500 400 - - 900
A2+ LSEH - - - 150 940 - 1,090
A2+ ZHHE - - - 700 700 - 1,400
A2+ HDH Y - - 2,000 - - - 2,000
A2+ ol A 0] 21 H M 3 5t 5t - 2,500 - - - - 2,500
A2+ ROXF - - - - 600 - 600
A2+ 2RO = H - - 1,000 - - - 1,000
A2+ o=t - - 1,300 - - - 1,300
A2+ oo~ E - - 250 - - - 250
A2+ MNotE s+ - - 200 - - - 200
A2+ MAMA o = - - - - 800 - 800
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Q) «isrsr|

Thel: A )

sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
A2+ StO| 2t} - 1,050 - - - - 1,050
A2+ EHE|HM - 200 - - - - 200
A2 SIO|ETIZEEA - - 400 - - - 400
A2 2453Y - 400 - - - - 400
A2 o270l M2~ - 300 - - 200 - 500
A2 k=RS| - - 600 - - - 600
A2 HSE A - 50 - - - - 50
A2 shrs A - - 100 500 400 - 1,000
A2 =S - - 700 - 500 - 1,200
A2 oAy - - 200 - - - 200
A2 SKRIE{7t - - - 500 500 - 1,000
A2 AchA oz - - 300 100 - - 400
A2 7t2HM - - - - 400 - 400
A2- CJ CGV - 450 2,050 - - - 2,500
A2- 7|20 oHoto| - - 130 - - - 130
A2- St EX|AE - - 300 - - - 300
A2- CHE ool & - - 150 - - - 150
A2- Aol =EXSH - - - 400 - - 400
A2- = N - 160 - - - - 160
A3+ ROZENEA - - - 300 - - 300
A3+ RO AAZTE - - 40 50 - - 90
A3+ HL D&l - - - - 300 - 300
A3 UL A - - 75 - - - 75
A3 olficgE - - - 50 - - 50
A3 sEdH - - 50 - 40 - 90
A3 OFO[ 0| A& A - - 100 - 30 - 130
B+ N Rar= - - - - 30 - 30
Yk A 3,500 16,010 37,755 33,753 41,170 - | 132,188

T *EE
B FLEAHET P I T Yy

Chel: oA 3)

sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al Alsh7m] g - - - 500 - - 500
Al SHLHZHE - 300 - 500 4,150 - 4,950
Al HdvtE - - - - 2,000 - 2,000
Al SHLEFH I §F - - - 1,200 - - 1,200
Al felZee - - - - 300 - 300
Al A olH| = RI7tE - - 1,500 500 1,300 - 3,300
Al Hold| e 7)o - 1,000 - 800 300 - 2,100
A1 27t - - 100 1,500 - - 1,600

54



Q) «isrsr|

Thel: A )

sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al Alo|H|FH | & - - 1,100 2,100 - 3,200
A1 ROZtE 200 - 200 500 - 900
A1 OO H|#|O|7H m| & - - - 700 - 700
Al Astrte - - - 2,500 - 2,500
Al ALyt 500 - 500 - - 1,000
Al A4 - 700 - - - 700
A2+ SOFHO & 250 400 - - - 650
A2+ ol 2| =74 m| & - 400 - - - 400
A2+ SHLHO| Z Qi O}O| 200 200 - - - 400
A2 Of F-274m & - - - 1,400 - 1,400
A2- R = - - - 500 - 500
A3+ ClH|7H ) - 100 - - - 100
A3 QA OJHAE - 80 - - - 80
A3- 232t - - - 50 - 50
FtE/FHE 2 B A 2,450 3,480 6,800 15,800 - 28,530

H ABCP TH7|E Tl WY

THel: 28

= 71 1~10¥ 11~29¥Y | 30~89Y | 90~179Y | 180~3642 | 365Y O] 4t Al
Al FAERAR|CIH Okt - - - 2,148 - 2,148
Al 2| 2K 0|kt - - 2,400 4 - 2,404
Al 7| 0| H| 2+0| | O| K| O| K} 1,650 - - - - 1,650
Al 7| Ol H| 5+ O H| X} - 1,545 - - - 1,545
Al Of A E|7HALR| X} - - - 374 - 374
Al 71| O[ Of| O| X| U &| & A} - - - 1,665 - 1,665
Al & O 0f O| &| O A} - - - 120 - 120
Al Q0| I ShLEA] Xt - 200 - - - 200
Al Q10| X[ 0| K| 2K} - 700 1,700 3 - 2,403
Al Alofo| X| A 0| Z X O] K - - 301 - - 301
Al ZOHSH| 18Kt - 2,400 - 2 - 2,402
Al 2| X 7| 0| E b 2 K| 0]kt - - 150 - - 150
Al X 2Hoj| Ly X| | Lkt - - 912 - - 912
Al oAEEMIA - - 120 - - 120
Al 2| X[ A|0| E0f O] X| - 360 - - - 360
Al QM 2| A K|S A} - 50 - - - 50
Al (U ESI=ET PRt ES - 300 - - - 300
Al 2| H| A 0rJ of o I K| Ukt - 500 - - - 500
Al Noj| O K| She M| LKt - - 301 - - 301
Al H| 7| o] A ohH| &K} - - 2,400 3 - 2,403
Al ClojolX| 22 UM LXt - 300 - - - 300
Al 7ot Sl A E X Lxt - 1,500 - - - 1,500
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Thel: A )
s= 71938 1~10% 11~29%¢ | 30~89% | 90~179Y | 180~364% | 365% O] A
Al 7{|O[H| et O| K| O| K} - 1,545 - - 1,545
A1 StLOFO| A2 X &kt - - 47 - 47
Al A A E| O SLEA| Of X} - 300 - - 300
AT e/ SH 6t - - 850 1,551 2,401
Al 4 A EH|H R Xt - - 74 - 74
A1 NIZALY I PN - 500 - - 500
Al A Off A K| O K| | & At - 500 - - 500
AT CIAH 0| LA LAt 300 - - - 300
Al <27 O| ™| &b Xt - 300 - - 300
A1 HI A A O] 4 | O] & ALK - - - 1 1
Al FE[FTH LRt - - 300 - 300
A1 Ol 0| X| O & A} - - 300 - 300
Al 0Ol &~ =2 20| E0j| A X| - - 500 - 500
A1 7| 2 O| M| O| M| =X} 300 - - - 300
A1 o ALK YOI K} - - - 0 0
A1 A Op=H| & LA} - - 117 - 117
Al S0 ARH[O| X - - - 1 1
A1 0| 2 0f| O] X| 2 = X| O| K} - 200 - - 200
A Hol2eres - - - 1,000 1,000
A1 I O| 2{| Bf & 7 & O| K} - 300 - - 300
AT oto| C|m| K| X - 800 1,600 3 2,403
A1 SELHOHO| E| A Xt - 200 - - 200
A1 ClER A2 0FEN & Xt - - 38 - 38
Al 2| 2 C|of| A K| Kt - - 500 - 500
A1 2| Of| O K| W & AbX} - 900 - - 900
A1 Ofl ~EFO|Z{ 0fl O] X| & - 1,000 - - 1,000
AT SO 2 & 2K} - - 2,400 3 2,403
A1 20 SH 5k - - 2,400 3 2,403
A Az EAQl - 1,000 - - 1,000
A1 2|7 0] 0i| = X[ O| Xt - - 300 - 300
AT S22 YFH Kt 775 - - - 775
A1 2| K| A0 E0f| A 7|0 - 500 - - 500
AT 2| X| A 0| EX|0f| & - 115 - - 115
A1 7{|0|H| 2O A| O] | & K} 1,650 - - - 1,650
A1 REHAEX 3% - - 2,400 3 2,403
Al AU 2 X| M| & K} - 243 - - 243
A1 X|otols|2to| | - - 700 - 700
AT IS 22 H1% - - 2,400 4 2,404
Al 7|ofmbo| B H| o LA - 200 - - 200
A1 2t0| OFX| At - - - 1 1
A1 2t0| C| I H| 4 O] Xt - - 2,400 4 2,404
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Q) «isrsr|

Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al C| 2 Xt - - - 615 - 615
Al C|otLtA| 2t - - - 600 - 600
Al SHLES X H LAt - 500 - - - 500
Al QUoj|o| K| & I - 367 - - - 367
Al A O| A ™ 2 X} - - - 1,360 - 1,360
Al X|oto|H| 2 - 6 - - - 6
A1 Diclof a2 M T ER 1= - - - 2,589 - 2,589
Al H Y222 H4%t - - - 2,900 - 2,900
Al 7| O|H| 7} 2 2 EFX| H| L K} 327 - - - - 327
Al oatoo| AMH - - - 0 - 0
Al Oto|H| 7| o 4 C| =2} & K| O] K} - 1,000 - - - 1,000
Al 7| O H| A| L X 7| LK} - 1,000 - - - 1,000
Al = PAPSEEPN - - 2,400 3 - 2,403
Al EfO| A= | 0|kt - - - 200 - 200
Al CE00|ZH AR A - - - 3 - 3
Al 0}0|0f| A F-| O| X} - 86 - - - 86
Al = 2= H 9Xt - - - 6 - 6
Al H|7| 0| & Ak Of X} - - 2,400 5 - 2,405
Al C|Of| 2 0fl Of A} A K| O K} 250 - - - - 250
Al dofolxjofjaA oz A - 1,000 - - - 1,000
A1 HArZ2NEHE| - - 200 - - 200
Al X|OtO|H| of| O A K| O] K} - 300 - - - 300
Al X| Off A SHLA| AR - 500 - - - 500
Al SHER| A @ X} - - 2,400 4 - 2,404
Al ZabUH| MK LAt - - - 200 - 200
A1 30| I O| H T &| O] Xt - - - 400 - 400
Al St Z 2K L AL - 200 - - - 200
Al - HFoj|of | Xt - - 550 200 - 750
Al SUMEHASK - - 2,400 4 - 2,404
Al oazmzdEC oY - - 800 - - 800
Al C| | of| A M| & X} - - - 58 - 58
Al FEZUMO|MAIN R B H 2 - 1,000 - - - 1,000
Al H| 0| | E{ 7| O| C|H| X L X} - 210 - - - 210
Al of|o| x| 0| & 7| 0| Xt - - 300 - - 300
Al 27|H| 7| Lkt - - 234 - - 234
Al 222 =22|H1kt - - 2,400 4 - 2,404
Al S HEHK| O K} - - - 4 - 4
Al H O|H| A =X LKt - 4,065 - - - 4,065
Al 22| 0f] o] X| 2 H| O]kt - 150 - - - 150
A1 #|0|C|H| = & oh & Y H 0| Xt 250 - - - - 250
A1 | AHlO|C|H| =T 2RO Ol A K| K| A At - 1,771 - - - 1,771

57



Q) «isrsr|

chRl: o)
s= 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al P BV ESPA - 50 - - - 50
Al SRHSZ NN TA 381 - - - - 381
Al S H|SHLER| QX - 500 - - - 500
Al 2| X| | 0] E ey 4 - - - - 4
Al X| OO H| ALA} - - 182 - - 182
Al a5 e/ Ykt 180 - - - - 180
Al QI =27 0| Tl H| H| X} - 200 - - - 200
Al HI#| 0| 2| K| ALKt - - 2,400 3 - 2,403
Al 2|X| 7 0| EAlutE - 1 - - - 1
Al <2(0j| Of K| | & A} - - 140 - - 140
Al S HoHH LA} - - - 5 - 5
Al Of| O| X| 4| I K| O] X} 1,000 - - - - 1,000
Al e|AE R 9%t - - 2,400 3 - 2,403
Al SHLFIZ 2| H| OF M| L X} - 40 _ _ B 40
Al C|H| 8| | & A & - - 715 711 - 1,426
Al X|oto|H|s-2CH - 278 - - - 278
Al X|oto|H|7H - 2 - - - 2
Al 0i| O X of A C| & L A} - 280 - - - 280
Al H| & E C| X[ 5] K| & K} - 174 - - - 174
Al e RS feby - - - 2,400 - 2,400
Al Q| = 2l 0| K} - - 300 - - 300
Al Aot Al - 2,894 - - - 2,894
A1 Gl A EARO| ' H| Ak} - - - 2,000 - 2,000
Al A | =2t U | Of X} - 800 - - - 800
Al R2|ge AR Lkt - - 2,200 203 - 2,403
Al 71| O| C|H| = 4 CH 2 A LKt - 500 - - - 500
Al ME|H| ALK - - 2,400 4 - 2,404
A1 2| X Alo|E gt 26 - - - - 26
A1 Gl YR A K - - 2,400 4 - 2404
Al #|0| 1| 2| 20| O| x| M| YAt - 300 - - - 300
Al 7/0]H|H D] 2R UKt - 500 - - - 500
Al H| QI 7| O] | O] &+ A} - - - 1 - 1
A1 H| 0] | A | LK - 1,500 - - - 1,500
A1 2|X|H ol EHAMS 394 - - - - 394
Al Q0| C| | H| 4 S A} - - 2,400 4 - 2,404
Al 7110| Of| O] X| Q& 4 2t - - - 3,511 - 3,511
Al Ofl 2 T H| & A &} - - - 120 - 120
Al HAZZNESH 1,805 - - - - 1,805
Al HSHLX - 839 - - - 839
Al FAERA| UK L AL 300 - - - - 300
Al 7{|0[H| 5} 2 H| L X} - 200 - - - 200
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Thel: A )
s= 71938 1~10% 11~29%¢ | 30~89% | 90~179Y | 180~364% | 365 0|4 A
Al StLEO| o Rl 2kt - - - 350 - - 350
Al B M| LA} - - - - 1,100 - 1,100
Al FLENO|MSAFSATE - - 1,000 - - - 1,000
A2+ I QA & A} - - 100 - - - 100
A2+ Of It QI E 2| H| & X} - - - - 50 - 50
A2+ 7{|00f| O| K| A K| 2 Xt - - - - 27 - 27
A2 H|7 0| = 2 M| & X} - - - 296 - - 296
A2 Ofl 2~ Of| = £ 2| Q1 &) AbA} - - 150 - - - 150
A2 FAEFSEN S AL - - - - 380 - 380
A2 A of| A TS H| LK} - - - - 1,064 - 1,064
A2 E2[=H At - - - 172 - - 172
A2 510| 2 M A K E Xt - - - 30 - - 30
A2- Of| 2 0f| = E 2| 21 /| LA} - - - - 200 - 200
A2- H| 7 0|5 0] 2 = H| LK} - - 200 - - - 200
A2- HO|HHAEE] - - - - 1 - 1
A3+ 7| Ao of = H| & X} - - - - 502 - 502
A3 0| 2 210| M A L At - - - - 208 - 208
ABCP 4| - 9,592 39,122 56,078 28,549 - 133,341
&4 4,000 28,052 | 107,757 | 153,231 85,519 - | 378,559
Iv. 8H2: 28 T TXTHI| AR 2 g
B SAEXEEZIARY 2718 T WY
THl: 24 @l)
se 71938 1~10% 11~29% | 30~89% | 90~179Y | 180~364% | 365Y 0|4 24
Al St ZAL - - 56,100 - - - 56,100
A1 = AIZHE S AL - - - - 500 - 500
Al SR ItAZAL 5,200 28,100 1,600 - - - 34,900
A1 ol EEIA - - - 1,800 - - 1,800
Al St R| Lt Z AL 1,500 900 - - - - 2,400
Al S RpAkEE| Z AL - - 1,600 1,200 - - 2,800
AT StE M QIA - 2,000 - - - - 2,000
AL cp &4 6,700 31,000 59,300 3,000 500 - | 100,500
B YUY MXPTHIIARY 2EOE T Y
£Hel: o)
se 71438 1~10% 11~29%¢ | 30~89% | 90~179Y | 180~364% | 365Y 0|4 A
Al == R - 1,500 - - - - 1,500
A1 Rl N 332,900 11,000 - - - - 343,900
Al otEAaY - - 800 - - - 800
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Thel: A )

sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A

Al MMANEH 1,150 400 - - - - 1,550
Al AMota &t 19,000 2,800 1,600 - - - 23,400
Al IBKEAISH 18,800 200 - - - - 19,000
Al SOtEFEH 13,600 500 600 - - - 14,700
Al SKEIZ| 2 2,700 3,000 - - - - 5,700
Al St ERUH 700 - - - - - 700
Al CREtg8FA 100 - - - - - 100
Al HfZEE - 600 300 - - - 900
Al DBE=8&FAt 32,000 1,400 1,200 - - - 34,600
Al SR EHSE 25,400 - - - - - 25,400
Al KBS H - - 4,300 - - - 4,300
Al GSE/H Y - 800 - - - - 800
Al ot 200 - - - - - 200
A1 SO XS - - 500 - - - 500
Al LEERBH 3,800 6,800 200 - - - 10,800
A1 oz =53 87 310 2,549 - - - 2,946
A1 AetEEX|IFL AL - - 600 - - - 600
Al Ofo|AZ A 19,200 1,000 2,000 - - - 22,200
Al oA oz - - 1,000 - - - 1,000
Al O M 200 - 1,000 - - - 1,200
Al 71853 2,000 11,000 5,000 - - - 18,000
A1 A XS 3 8,800 - 2,700 - - - 11,500
Al I ES=SSNES - - 2,300 - - - 2,300
Al ACfxolZ= g - 100 200 - - - 300
Al SK2|= - - 1,500 - - - 1,500
A1 ojzjo S 3 75,800 5,800 500 - - - 82,100
Al NS 12,800 1,700 800 - - - 15,300
A1 BNKEASH 11,900 - 1,600 - - - 13,500
Al nE=H 2,500 2,000 - - - - 4,500
Al GSZHEA 1,000 - - - - - 1,000
Al R EIPNR R - - 600 - - - 600
A2+ stLtoj| ZoHotO| - 200 700 - - - 900
A2+ LSEH - 200 1,130 - - - 1,330
A2+ ACH2[HE - - 100 - - - 100
A2+ 2354 8,146 7,748 1,250 - - - 17,144
A2+ ZROstolotE - - 50 - - - 50
A2 CHAlof et oto] - 300 100 - - - 400
A2 styEd - 150 760 - - - 910
A2 SKEH - - 250 50 10 - 310
A2 ez 150 30 - - - - 180
A2 S CH A MM - 100 - - - - 100
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Q) «isrsr|

Thel: A )

S5 7198 1~10¢ | 11~29¥¢ | 30~89% | 90~179% | 180~364% | 365% 0|4 | ¥
A2 YoAUER - - 300 - - - 300
A2- ClACIEEE| = - - 780 - - - 780
A2- AISERpARAER - - 100 - - - 100
A2- 7| S0 ZAHOLO] - - 460 - - - 460
A2- CH2EAHEd - 200 283 70 - - 553
A2- AO|ZEXEH - - 294 20 - - 314
A2- O|X|AMMEZpA|X - - 550 - 400 - 950
A2- AZAZp0|ZolZete| = - - 100 - - - 100
A3+ ohEHI YA - - - - 50 - 50
A3+ RN - - - - 20 - 20
A3+ s - - 40 - 50 - 90
A3+ HL D&l - - 100 - 100 - 200
A3+ SKO[E{ & - - 340 - - - 340
A3 sS2HH - - 130 - - - 130
A3 Y B - - 44 - - - 44
A3 ojHedE - - 160 100 - - 260
A3 SO - - - - 20 - 20
A3 OO0l A& A - 50 - - - - 50
A3 YU AN - 50 - - 30 - 80
A3 S8EA - - 250 - - - 250
A3 X|O| E[H[ M - - 120 - 50 - 170
A3 B 3tst - - 330 182 10 - 522
A3- L g e - - 73 - - - 73
Uk A 592,933 59,938 40,643 422 740 - 694,676

ESRY E-E
B FIE/FHTE BXPTHI| AR 2H1E 2 L

Chol: o)

se 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al Aot m| & 1,000 - 1,000 - - - 2,000
A1 SHLH7HE 4,200 2,200 - - - - 6,400
Al Hd7tE 12,000 12,100 - - - - 24,100
Al 7l olH|F 27 E 22,550 10,300 - - - - 32,850
Al A7 - - 6,000 - - - 6,000
Al fE|7tE - 7,000 1,000 - - - 8,000
Al Astzte 4,500 24,200 - - - - 28,700
Al RO7tE 5,800 6,600 1,000 - - - 13,400
Al H7tE 18,550 2,600 - - - - 21,150
A1 AN E 300 - - - - - 300
A2+ ol 2| =74 | & - - 2,000 - - - 2,000
A2 AN m - - 200 - - - 200
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Q) «isrsr|

chRl: o)
s= 7193 1~10¥ 11~29¥% | 30~89Y | 90~179Y | 180~3642 | 365Y 0|4 A
A2 OfF-270m & - - 500 - - - 500
A3+ ClH| 7)o & - - 20 40 225 - 285
A3 SHNTE - 100 - - - - 100
A3- A3 clatel - - 20 - 85 - 105

FtE/FH B B A 68,900 65,100 11,740 40 310 - 146,090
B ABTXITHI|ARXY 27| 23

THel: 2A3)
s= 71¢d 1~10Y 11~29Y¢ | 30~89Y | 90~179Y | 180~364Y | 365 O| A A
Al Oo|o AR H S - 587 - . - - 587
Al M E Ot Sobu| =X LA - 30 - - - - 30
Al ZEHlot - - 437 - - - 437
Al A O| =2 XA - 1,200 4,349 - - - 5,549
Al 7| 2 ALH| LKt - - 60 - - - 60
Al o =R/ ClCiH|x o]kt 250 450 - - - - 700
A1 Oto|H| Z Tha| Lkt - 10 - - : - 10
A1 ENEN TP 100 - - - - . 100
AT e HH S 1 - 50 - - ] ] 50
Al of| of 2} Q1 | & 0|kt - - 226 - - B} 226
Al oF = A E N UK} i} i 339 _ _ i 339
Al 7| AOFSH| YKt - - 549 - - - 549
Al ot g2 ot K L Xt - 200 - - - - 200
A1 o AHE|ZEX 0% - 100 - - - - 100
A1 T2 E TR A - 500 - - . - 500
Al Z20|ADMA - 4 . ] _ . 4
A1 7| A QAR YKt - 205 - - . - 205
A1 Cloff & AHRI 2 Xt - 298 - - - - 298
Al SFHAMEH LA - 200 - - - - 200
A1 EFEO|H LA - - 520 - - - 520
Al mojjo|£.0] - 303 - - - - 303
Al SHLFA| | R 2 Kt - - 860 - - - 860
A1 of| A Q0| C|H| & L Xt - - 100 - - - 100
Al HE|H| Al S A LAt - 250 - - - - 250
Al QtAIE A - - 200 - - - 200
Al H| A o] & & - - 50 - - - 50
Al g Exotaty - 3 3 - - - 6
Al QA O] A LA - - 391 - - - 391
Al N 2astotS R Yxt - - 130 - - - 130
Al S22 19X UKt - 53 - - . - 53
Al X| 2to| C| ®| O] Xt - 800 - - - . 800
Al SC 0|3 M YKt - - 174 - - - 174
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Q) «isrsr|

Thel: A )
sa 7|48 1~10¢ | 11~29¥ | 30~89Y | 90~179% | 180~364%Y | 365% 0|4 | &7
A1 7| A5 QK| Lkt - 621 - - - - 621
Al 2+0| 71|00 A E|H| & X - 47 122 - - - 169
Al EHE0 A2 0Bl - - 366 - - - 366
A1 Y E - - 234 - - - 234
Al 7| 2 Of 20| R AF A - - 298 - - - 298
Al QI A E LR XY - - 150 - - - 150
Al Ofo| A DtA - - 100 - - - 100
Al H| Off 2 C| & 0| At - - 520 - - - 520
Al TSN LR - - 590 - - - 590
Al 3B AL AR 2 S H X - - 749 - - - 749
Al 7| &8ROkt - 260 - - - - 260
Al 7|~ LB E| =LA o A} - - 161 - - - 161
Al HE0 A0 =R Xt - - 605 - - - 605
Al EEESE - - 307 - - - 307
Al 2llof| o] X] o2} O] A} - 150 - - - - 150
Al S FH|Of X af Xt - 1,701 - - - - 1,701
Al SYEH 2% - - 40 - - - 40
Al H| 7|0l - - 60 - - - 60
Al EFRDACN2H LR - - 350 - - - 350
Al Ao A~ H 2hH| Lt - 12 - - - - 12
Al 7| 20| A0 R AHY S - - 495 - - - 495
A1 A Off 2~ A R & K - - 13 - - - 13
Al orotz et ARO[kt - - 51 - - - 51
A1 ClB[ 2 =M Xt - 267 - - - - 267
Al A0 A F A O Xf - - 144 - - - 144
A1 # 0| AOtE X Xt - - 500 - - - 500
Al Ofl =l o2} H| X} - 450 - - - - 450
Al H| I Bj| £ 24K 2 & - ; 43 . ] _ 3
A1 7| 00| HI M| S A} - - 829 - - - 829
Al ClE|8 A ROl Xt - - 50 - - - 50
Al Ol ~ELO] 710 4 E] - 200 - - - - 200
Al Of| o] X| off 2 X 0| & A} - - % - - - <)
Al 7| 2201 H 0| X} - 456 - - - - 456
Al I 7EA| OF | Xt - - 20 - - - 20
A1l 7H0| 2 LIHH| A X} - 54 - - - - 54
Al YFn&o s - 220 - - - - 220
A1l Z 0] 2 CH M| 2 Xt - - 445 - - - 445
Al EELESS1 - 380 - - - - 380
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20 S&P500 Index KOSPI200 Index HSCEI Index 200 24
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S LHEHRCE

F2ES (jMOR AR &

KOSPI200 Index, S&P500 Index, EURO STOXX50 Price Index 12|10
EESE TOP20 7| = XpAHO| FA|H|

HSCEI Index 59| X|%=
59| 83.4%0 HHoD, WHX|lZ

280
T O =

ol o9
E2632%

H8. X7|de 55 7| £xHk T HE (TOP20) (B XZE 9 o %)
=4 7| =Xt4h 7| = RpAE2 M EN Rk 5+ | IXEE
1 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 199 5.98%

2 KOSPI200 Index - - 77 4.29%

3 H-dHRL - - 51 3.02%

4 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 50 5.38%

5 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 30 4.52%

6 TESLA INC NVIDIA Corporation - 24 11.62%

7 HYHX KOSPI200 Index - 23 7.19%

8 TESLA INC - - 21 12.25%

9 Nikkei225 Index KOSPI200 Index HSCEI Index 19 8.98%

10 S&P500 Index Nikkei225 Index HSCE! Index 18 7.68%
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11 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 16 8.64%
12 S&P500 Index Nikkei225 Index KOSPI200 Index 15 5.97%
13 TESLA INC PALANTIR ILECC_E\NOLOG'ES - 14 18.29%
14 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 12 5.23%
15 KOSPI200 Index EURO STOXX50 Price Index - 12 2.89%
16 SO A - - 12 1.71%
17 2 AL SK&HO| A - 11 10.61%
18 S&P500 Index KOSPI200 Index HSCEI Index 10 6.70%
19 SK&tO| A - - 10 4.89%
20 S Ch Kt KOSPI200 Index - 9 8.95%
W T dE E 7| EX e =8 49l 20 HH X2 E ¥ 1.13%
20264 220 DHY| A Bl ZEES MO Z 7| EXpA =8 A9l 20742 F2I Zat, TOP20 7| X XA
O HIZ2 100%A 1, BRXZE2 A 1.13%E 7|SCt
H9. 17|42 T5 7| =X = o (B2 XIZE B9 A %)

=9 7| E=XHH 7| X X2 7| EXHM3 o YoX=E

1 AT} - - 87 0.07%

2 KOSPI200 Index - - 42 0.61%

3 S&P500 Index - - 34 0.66%

4 s - - 31 0.00%

5 KT - - 18 0.00%

6 SO AL - - 7 031%

7 AT} KOSPI200 Index - 5 0.00%

8 TESLA INC - - 3 0.00%

9 ot AP - 3 0.00%
10 S Ch X} e - 1 248.33%
11 Intel Corporation Amazon.com Inc. - 1 12.95%
13 KBE2& - - 1 0.00%
14 S&P500 Index LGS}st EURO STOXX50 Price Index 1 -15.81%
15 SR=EaPN; LGSt - 1 -16.39%
16 Nikkei225 Index LGS}st EURO STOXX50 Price Index 1 -17.79%
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Appendix 11 = 2¢d| & Credit Spread 8is

0|5t CHE| 02) 3215-1454

(EH2l: %, 2026-03-13) (TH2l: %, 2026-03-13)

1. 7l FoaL

B2 oie =2 =

U2 i HFCHY| | AXCHH| U2 ) HFCHH| | AXCHH|
CD 90¢ 2.830 0.020 0.060 o= 2y 3.739 0.157 -0.641
CcP90Y 3.110 0.000 -0.140 oj= 5Y 3.866 0.133 -0.089
=3 34 3.332 0.110 0.405 o= 10Y 4.266 0.123 0.428
=3 54 3.560 0.088 0.325 oj= 20Y 4874 0.146 0.771
=31 104 3.700 0.083 0315 oj= 30Y 4.893 0.133 0.965
=1 204 3.707 0.092 0.362 S8 2y 2418 0.177 -0.243
=31 304 3.600 0.083 0.345 28 5y 2612 0.126 0.155
Set14d 2.650 0.000 0.148 a8 10y 2.957 0.116 0.519
S¢t2d 3.165 0.085 0.335 a8 20y 3.442 0.090 0.994
S0t 3d 3.310 0.095 0.328 a8 30y 3518 0.088 1.161
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (IEY : 2026-03-13) H4. 3L Credit Spread (THSl: %, 2026-03-13)

Fax = MFOiH| | HXCHH]| =2 g TFCHH| | AXCHH|
KTB3 126.06 -1.1 -6.34 E% AAA 3.674 0.005 0.118
KTB10 110.85 -0.41 -1.9 A AA- 3.929 -0.003 0.082
KOSPI 5,487.24 -97.63| 1,177.61 7|Et=-8XH AA- 4033 0.015 0.157

0 0. 0 0 2K AAA 3.651 0.008 0.064
A& : KIS-NET A& : KIS-NET
H5. ME{'H 310 CfH| Credit Spread HE ZM Top3 L&At (91 : bp, T7] : 3Y)
e ZM Top 3

- LA s HE

T SSA AA+ =kl

BEFEINLSA AA+ 23

SFHGAEAISAL AA+ 25

S A A SA AA+ 2yt

TEINLSAL AA+ =3t

DN R A2 A} AA+ B3t

TS A|7H 2 A AA+ B3t

OIF T A|ZA} AA+ B3t

WM A|SAL AAO =23

DA 2| S A AAO =gt

MNEEA| RS SA AA+ 23t

HE A S AL AAO 23

QIMIEZA AA+ gt

H7| HES DS AL AA+ 23

LA = AT LS AL AAO 23t

ERZA|SAL AAO =23t

THENZ A2 A} AAO =t

SHEEA|SA AAO 23t

FEINLSA AA+ 23

e ESMLSAL AA+ 23

- HALZ A|Z A} AA+ =23t
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AFIH 7

7{|OfH| 7H | 2 AA- 1.5
AX|FH o] A0 1.0
7|2 ol g A- 1.0
St=E XN IS A0 1.0
Of F=270 ol & A0 1.0
st 70 o] & A0 05
70|17 7H | BBB+ 05
tiotets A0 6.5

S| AHY X2dA AA- 1.2
Gs=2=z4Y A0 1.0

O| K| AKX & A- 1.0
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Appendix 2] SMMAHHS &

AgS3 wg

e

7|8 XHE 02) 3215-1435

H1. ALY
BEIC 5% R AH|E
KR60120H2FB2 A0 ZHFH T EL X R AFR1-2 2025-11-18 HH
KR646971QDA0 HAHELLEM M AALR1-24 2023-10-25 o
H2. 3A M52 HA Szl (712} : 2026-03-06~2026-03-13)
S|ApS — == saHZEUY ehild 1%
o | oz | S& "oty s s "oty
SKSHO|H A 2026-03-11| BOND | AAO | AA+ | AA+ |2026-03-11
S8 2026-03-10| BOND | A- BBB+
LGREYA 2026-03-12| BOND | AAO0 | AA+ | AA+ |2026-03-12
oRZE 2026-03-09| BOND | A0 A-
Ol 27| 0| 23| of 2026-03-11 |7|¥S3 AA0 | AA+ | AA+ |2026-03-11
ZH&HEHF) 2026-03-06 | BOND | A- BBB+ 2026-03-06
RO &2 (50| 22| E)| 2026-03-06 | BOND | BBB+ | BBBO 2026-03-06
H3.3A f2AESE HE o 7t : 2026-03-06~2026-03-13)
= —_—
7 2% Bt 58 om“: ;g SaE | NICE | B
Hy 0i| 27 0] 27| of 2026-03-11 71968 | AA0 | AA+ A
Hy LGREZ A 2026-03-12 BOND AAD | AA+ A
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

SPC 7| XXt A MILHH 2 KIS-NetS S5 2154 5= &Lt
H{Of| x| CHE2| 02) 3215-1457
H1. |35 5 2L (712} 2026-03-09~2026-03-13, TH9| : 242l)
spc s Ay | So TIERA K
ERTUC YU LA °A1E 24 #H 2026-04-10 ) goo M
QIE T2 o[ Xt A1 | BEEA 2 2026-04-09 95 LS Cj=z|ot
EATFHLEN LA Al | BSA A 2026-10-29 2 ShE LM
Hi| Lf| K| O] K} A1 | BEEA 2 2026-06-09 310 OF50po| AT o Z 0|
Ao ERFSHMAA Al | BSA A 2026-03-31 536 MIE
OFR EA|E|AH Ol = Al | B3 A 2026-03-26 571 2E=ee
S| et ot K| L Xt A1 | ESA 2HE 2026-05-06 908 o] HE K| LK}
OFZ0|= 2 0|kt Al | B3 2A 2026-06-12 180 Oil 2Ok A| 2F Xt
AL | A1 | PS4 BE O4E| 20260413 | 762 1 AT T SHEEEIAE
FEESHEM YA A1 | ESA 2HE 2026-06-13 200 OfOJH| & XS X2
£0|7tt2| Ot Al | RS 2E 2026-06-08 15 Ofl AH|O K| M-8 5=
M| O] A +O| H| H| 2Kt A2 | EEAF 2 2026-04-09 58 7 O A | UKt
08| 0l = AN LAt Al | THEMT 2026-06-08 300 SHeb0f O] 2 AH| O] A
G2 9 C|C|H| K| 0|k} A1 2026-03-27 200 ﬂlol[lﬂli‘:ﬁ;giéggg
Q10| 7| O] 2 H K| Xt A1 2026-03-30 122 IADHO|S
Z2HEDOZO| A1 2026-06-12 1,750 O|HEZHE
70| H| O] Of A X| K| & X} A1 2026-06-08 325 Ofo|Of A& A
ol A2 E0f 0| X| M A1 2026-06-08 300 iAol
AlHIFI| = A K| A X} A1 3| AFKH(CBO) 2026-06-10 376 | PT OKI Pulp & Paper Mills
QFTIHH| M H| 2k} A1 2026-04-09 50 H| 7| O| C| H| X| O] X}
Of| A TI| O}O| 74| O K| Lk} A1 2026-04-13 50 QtO| o A| O Cf H| & & X}
ofolofolofAS UM AR | A1 2060331 | 302 o =R e LR SET
C|0f| 2 04| O] OFO| H| &I X} A1 2026-06-09 1,308 Drﬁ%%g%g;§$gﬁ$”
FEO|AD| Al 2026-06-12 814 AEAY
Of0]of| O X| 2 THA| 2Kt A1 2026-10-28 5 PN staa
C|H| 2B | & = Xt A2- 2026-05-08 209 B3t M
of| A3 A LA A1 FFECH2X 2| 2026-06-09 177 NEEE
Of| O X O} O| Hi| EFA| & K} A2 tl ZFECHE A | 2026-06-25 1,784 LGC|AE2 0|
Of| O X| M| C| X[ & K} A1 | AEFLECNZ A | 2026-06-12 271 ShetER M
22|35 2R Lkt A1 CMBS 2026-04-13 180 HEEY2HE
E2tO|AEFA| LA Al | B34 BA E | 2026-04-10 200 MIE
Q10| #| 0| Op 2 2 | YAt Al | B4 2 THE | 2026-06-10 250 2I3A
o=Zsd A1 | 2SA 23 iE | 2026-06-10 20 H2t=0|ZHE
SRR ENEN, Al | B4 BA OE | 2026-03-27 203 NHEASH

95
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HILt2| | 2 A} A2- | 254 E 4E | 2026-09-15 407 Ao|meE
QE{H| A EH LK} A1 | BEEA B OE | 2026-05-08 513 AEt2 0|3
OHEREsS A2 | B4 BH OE | 2026-06-11 350 2IRAA
Of| Z QM CH X & At A1 | BSA BE O1E | 2026-06-12 100 CHX| =i Lol o = 20|
Of| Z 2l =4 A K| Ukt Al | B34 BA OE | 2026-04-10 1,095 27| 0| | 0| 20| | LAt
2{7[H| 7| | O] K} A1 | ESA 23 E | 2026-06-08 300 o O] X| A &t &
= H2tO| =X YAt A1 | ESA B OIE | 2026-06-12 600 F=M42E0]| 2]
L2l A Q0| AKX UXt Al | EOHEAEXHAH | 2026-03-13 100 ABHEXS H
SHE T AR X} A1 o0z 2026-12-23 2,450 sg2d
2| 2 0j| O] X| M| &+ Xt A1 CHEA 3 (CLO) | 2026-06-10 400 HD#CH
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= WEY 0| EX Xt A1 CHEM B (CLO) | 2026-04-09 370 S Z 70| EX| L%}
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Of ZE A B 7| R 2 K Al | B34 2 HE | 2026-04-09 150 gE@EHmEEHEffEHXM$
0i| O X| &4 O| & | O| X} Al | B34 BA O1E | 2026-04-10 135 ADEEZARX|AEA
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EH YLK 0] Al | BS54 2 THE | 2026-03-30 900 oM C|ZE S A
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T ERA|LER| ARRE A1 3| AFKH(CBO) 2026-06-10 590 | PT OKI Pulp & Paper Mills
A oA K| 2%t Al | HCAOSH | 20260612 | 646 E”“”'S“ﬂ;:ﬁf”gm =
I 2 E A EH A Al | HESAZE | 2026-06-12 170 H'O'%Eij;ﬁ;§$%ﬁ$
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Appendix 4] F2t THH S|

O|M& 02) 3215-1432

H1. FUHNASRE 7| aA (Ehel: ygrel
Z3M S=x Sokxy 2 7IEtZ-8X S| AE ABS A
- 940,000 640,000 2,370,000 1,080,000 1,150,380 620,820 6,801,200
XE : KISKHAEIE
2. F2t 23X Wo|vE (THel - wnkgl
T2 271y 324 gy ER k] R H8SE
2026-03-15  [$HE7kAZAH439 2023-03-15 3y 120,000 AAA
2026-03-17 | ZA|ZAR222(Ah 2023-03-17 3y 50,000 AA+
2026-03-17 |2+ & &R EF23-6(Ah 2023-03-17 3y 50,000
2026-03-17 |QIHE TS ALS 2011-03-17 15Y 90,000 AAA
2026-03-18 |EE2FAF758 2021-03-18 5Y 120,000 AAA
E4A | 2026-03-18 | HBEHITH3-1 2024-03-18 2Y 80,000 AAA
2026-03-20 |[QHEZA|SA249 2025-03-20 1Y 100,000 AA+
2026-03-20 |St=&E R EH4-7 2014-03-20 12Y 30,000
2026-03-20 |2 ALt ZAL63-1 2024-03-20 2Y 120,000 AAA
2026-03-21 |$+=7 2982 2019-03-21 7v 150,000 AAA
2026-03-21 |BSHLSAHE0]) 2024-03 2024-03-21 2y 30,000 AA+
SOk | 2026-03-17 |&9'DC026-0317-0910 2025-12-16 3m 1d 640,000
2026-03-16 |=tta & (28)24-100]17-16 2024-10-16 1Y 5m 50,000 AAA
2026-03-16 |A22541%0010-0516-1 2025-05-16 10m 160,000 AAA
2026-03-17  |A13H2%29-03-0]-1-A 2025-03-17 1Y 150,000 AAA
2026-03-18  |A13H2%29-03-0|-1-B 2025-03-18 1Y 330,000 AAA
2026-03-18 |7| ¥ 28H(Eh2504%334A-18 2025-04-18 11m 400,000 AAA
2026-03-18 | =S (28)2024-030|2Y-B 2024-03-18 2y 60,000 AAA
2| | 2026-03-18 |4=24410]0200-0318-2 2024-03-18 2y 200,000 AAA
2026-03-18 |2t +EUFT 2504012 21-334 2025-04-18 11m 200,000 AAA
2026-03-19  |A224410]0106-0919-2 2024-09-19 1Y 6m 200,000 AAA
2026-03-20 | =438 X H(2)24-90(18-20 2024-09-20 1Y 6m 150,000 AAA
2026-03-20 | A22541%0010-0520-1 2025-05-20 10m 140,000 AAA
2026-03-20 |AI3H2%28-09-0]-1.5-D 2024-09-20 1Y 6m 200,000 AAA
2026-03-21 | A22541%0008-0721-1 2025-07-21 8m 130,000 AAA
2026-03-16 | AX|7HI|Et336-5 2023-03-16 3y 20,000 A0
2026-03-16 |AH27HI|E702-3 2023-03-16 3y 90,000 AA-
2026-03-17 |HCHFHI|EH975-2 2023-03-17 3y 40,000 AA+
2026-03-17 |HCi7 D A536-1 2024-10-18 1Y 4m 27d 10,000 AA-
2026-03-17 |87 H464-2 2023-03-17 3y 20,000 AA-
2026-03-17  |BNKZH I E305-1 2023-01-17 3Y 2m 10,000 AA-
2026-03-17 | AH|O|H|= BIZ}E321-3(Ah 2021-02-17 5Y 1m 50,000 AA+
2026-03-17  |ZMOO| 0| H-E 114 2023-03-17 3y 20,000 A+
2026-03-18 |OfF-=271m|E237 2024-12-18 1Y 3m 20,000 AO
2026-03-18  |HI§HMA536-2 2024-10-18 1Y 5m 50,000 AA-
2026-03-18 |JB P2|7HT|EH504-4 2024-03-18 2y 20,000 AA-
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2026-03-18 |JB L2|7Hm|E512-2 2024-06-18 1Y 9m 20,000 AA-
2026-03-19 | AlBH7HI|EF487-3 2023-09-19 2Y 6m 10,000 AA-
2026-03-19 7| =74 m|EH194-1 2024-09-19 1Y 6m 20,000 A-
J|Etae 2026-03-19  |StLt7HE257-1 2024-03-22 1Y 11m 25d 20,000 AAQ
xHD 2026-03-19 |JB 2|74 I Er488-4(X]) 2023-09-19 2Y 6m 20,000 AA-
2026-03-20 | <2|F87HI|E493-1 2023-12-21 2Y 2m 27d 40,000 AA-
2026-03-20 | RO|7HE524-1 2024-03-21 1Y 11m 27d 50,000 AA-
2026-03-20 | 0|20 4 7H | EH103 2024-03-22 1Y 11m 26d 40,000 AA-
2026-03-20 | StLIZHI|EF404-3 2023-09-22 2Y 5m 26d 10,000 AA-
2026-03-20 | StLt7HI]|EH415-2 2023-12-22 2Y 2m 26d 70,000 AA-
2026-03-20 | OFO|H|#| 0| 7] | Ek301-3 2024-03-22 1Y 11m 26d 60,000 AA-
2026-03-20 | AX|7H | EF379-1 2025-03-20 1Y 80,000 A0
2026-03-20 |&Ci7H=867-3 2023-03-22 2Y 11m 26d 30,000 AA+
2026-03-20 | & O|7H ]| EH458-1 2024-03-22 1Y 11m 26d 90,000 A+
2026-03-20 |7|0[H|7H | E518-5 2023-09-21 2Y 5m 27d 10,000 AA-
2026-03-20 | AH27HI]|EH729-1 2024-03-21 1Y 11m 27d 70,000 AA-
2026-03-20 |7 O[H|7H @] & 527-4 2023-12-22 2Y 2m 26d 10,000 AA-
2026-03-20 [P EXIHO|EE86-2 2023-03-21 2Y 11m 27d 10,000 AO
2026-03-20 | OFO| A7 I Er96-3 2023-03-20 3y 30,000 AA-
2026-03-20 |StLIFHE257-2 2024-03-22 1Y 11m 26d 40,000 AAO
2026-03-15 |&HZSFOHY8 2023-03-15 3y 225,000 A+
2026-03-15 |M[2|=Z5#1903-1 2019-03-15 7Y 67,120 A+
2026-03-15 | MH|O| MX|EO|LIZA=SH 39 2024-03-15 2Y 120,000 BBB+
2026-03-16 |[ABIFEZAE (A9 1(MB-F1-58) | 2021-03-16 5Y 430,000 AA-
2026-03-17 | Z4A|A33 2025-03-17 1Y 5,000 BBO
2026-03-17 | SO mtei4 2023-03-17 3y 78,000 A+
=IPNPA | 2026-03-18 |JBE&X|F18-1 2024-03-18 2Y 10,000 AA+
2026-03-18 | AlBHEXEH2403-1 2024-03-18 2Y 50,000 AAO
2026-03-19 |O|AUAZA18-1 2025-03-19 1Y 15,000 BBBO
2026-03-19 |EATQIE|25-2(%) 2021-03-19 5Y 80,000 AA-
2026-03-20 |HOiA IR 12-1 2024-03-22 1Y 11m 26d 50,000 A+
2026-03-20 |0|0rE2433 2024-03-20 2Y 20,000
2026-03-20 |EHZCHE238 2024-03-20 2y 260
2026-03-15 | X|OtO|H| = EX| &f X} -5 2024-06-18 1Y 8m 25d 200 AAA
2026-03-15 | X|OtO|H| ZH EX| &t K}H-6 2024-06-18 1Y 8m 25d 200 BBB+
2026-03-15 |Hi7tEF LM A4KH-5 2025-09-24 5m 19d 8,600 AAA
2026-03-15 | ACHFIER LB A3K}H-9 2025-03-26 11m 17d 9,100 AAA
2026-03-16 | 7| O O AA| QX1 -1 2025-07-29 7m 16d 10,000
2026-03-16  |# O[O ALK O K}1-1 2025-08-05 7m 11d 10,000
2026-03-16 |9/ EX| A K| AHA & KF -1 2025-07-21 7m 23d 10,000
2026-03-17 |7 SHA| O X}2-1 2022-12-22 3Y 2m 23d 5,000
ABS 2026-03-18 |2 ELI|OH| &M EXR1-13 2023-10-23 2Y 4m 23d 30,000 AAA
2026-03-18 |FE28SAMBS2016-7(1-6) 2016-03-18 10Y 120,000 AAA
2026-03-18 |¥ICi 2 EHE 0|0 A K[1-5(X]) 2024-08-26 1Y 6m 20d 10,000 AAA
2026-03-18 | HMHELEX| MAIKtR1-24 2023-10-25 2Y 4m 21d 3,200 AAA
2026-03-18 | A[O|ZIFH I X & XtR1-2 2025-11-18 4m 3,200 AAA
2026-03-19 |IHAE@IO|EX|79%}21-12 2025-03-19 1Y 10,000 AAA
2026-03-19 | FEFESAIMBS2024-6(1-2)(Ah) 2024-03-19 2y 150,000 AAA
2026-03-20 |EIZZH|K LXt2-3 2024-09-20 1Y 6m 1,320 AAA
2026-03-21 | FEFESAIMBS2023-7(1-3)(Ah 2023-03-21 3y 240,000 AAA

AtZ : KISKHAHE 7}
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Q) «isrhiE7

orE ¥ 2] 02) 3215-1482

H1. HESZo A s (EHel : 70, o 9, 7|7t : 2026-03-09 ~ 2026-03-13)

Fs3c 333 X853 w¥Y | WY FRNAPE 4] E | 493y £3
KR6005281G30 |F4t2242026-030|(#)1A-09 AAA 2026-03-09 | 2027-03-09 | ZIE4AL AAA CD 1712 +19bp 1,500 KRW
KR310204GG30 |A=26%0]0100-0309-1M AAA 2026-03-09 | 2027-03-09 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+29bp 2,600 KRW
KR310503GG38 | 7| 28 (#)26030/1A-09 AAA 2026-03-09 | 2027-03-09 | 2 E3AF AAA CD 17H&+20bp 8,700 KRW
KR6030621G37 |ZH|7H=582-1 AA- 2026-03-10 | 2027-03-11 91L& CD+52.7bp 2,400 KRW
KR310206GG38 |4t=26%0]0100-0310-1M AAA 2026-03-10 | 2027-03-10 |21 H3AL AAA CD 174 & +16bp 1,400 KRW
KR381001GG36 | a8 H(2%)2026-030[1Y-A(HS AAA 2026-03-10 | 2027-03-09 |21 H3AL AAA CD 174 & +18bp 2,100 KRW
KR6006351G33 | M =-2230-030112Zf12(H) AA+ 2026-03-12 | 2027-03-12 | E3AF AAA CD 1718 +22bp 700 KRW
KR6004943G33 |StLt2249-030(12f-12(1-1) AAA 2026-03-12 | 2027-03-12 | 2IEH4AF AAA CD 1742 +19bp 1,300 KRW
KR6005283G38 | 4H2242026-030|(#)1A-12 AAA 2026-03-12 | 2027-03-12 | 2I'H4AL AAA CD 172 +19bp 2,000 KRW
KR6032711G34 |2 E+7HE=2285 AA+ 2026-03-12 | 2029-09-12 |AI8t7tE 367 4A BIE 800 KRW
KR6008561G35 |H2|X=ZH13(4IE) AO 2026-03-12 | 2056-03-12 |2 0|% 7H: 550%/ 0|F =1 2,000 30NC7 Q KRW
KR380807GG34 |Tt=== A3 &(#H)26030}-0| &-1 AAA 2026-03-12 | 2027-03-12 |21 H3AL AAA CD 174 & +16bp 3,500 KRW
KR310504GG37 |7| 28 (#H)26030[1A-12 AAA 2026-03-12 | 2027-03-12 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+27bp 1,100 KRW
KR354409GG31 |FEHZ &3 AR264(#)(Ah AAA 2026-03-12 | 2027-03-12 |2 E3AF AAA CD 17H&+17bp 1,000 KRW
KR6004944G32 |StLt-2249-030(12f-13(1-1) AAA 2026-03-13 | 2027-03-13 |21 B4AL AAA CD 174 & +20bp 1,400 KRW
KR6060002G33 |= 21-22446030((01)1#-13 AAA 2026-03-13 | 2027-03-13 |21 B4AL AAA CD 174 & +20bp 1,400 KRW
KR310505GG36 |7| 28 (#)26030[1A-13 AAA 2026-03-13 | 2027-03-13 | I E3AF AAA CD 1712 +16bp 2,600 KRW
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