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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 -1.12 -2.17 =232 -4.19 -3.46 7.35 1.73
Duration 5.67 5.67 578 6.01 6.09 5.39 175
YT™M 348 3.23 3.13 2.73 2.83 3.53 7.45

= XY FHoE -1.94 -3.65 -431 -7.85 -8.00 371 1.67
Duration 9.39 9.32 9.66 10.01 10.18 8.80 2.05
YTM 3.52 3.26 3.17 2.73 270 3.26 6.86

S0otxy FHoE -0.17 -0.35 0.11 0.42 1.97 9.76 1.40
Duration 1.29 1.30 1.32 1.26 1.21 1.21 0.96
YTM 2.98 274 2.67 2.39 2.67 3.32 6.80

L=IPNPA| FHoE -0.40 -0.90 -0.55 -0.84 0.97 12.18 2.06
Duration 242 2.44 2.43 2.44 261 2.65 135
YTM 3.67 341 3.30 2.88 312 4.09 8.43

KOBI30 FHoE -0.25 -0.65 -0.28 -0.23 1.26 9.42 1.54
Duration 1.83 1.80 1.81 1.81 1.81 179 1.87
YTM 3.21 2.93 2.71 2.37 2.73 3.38 6.86

KOBI120 FHoE -0.09 -0.13 0.26 0.64 2.08 9.96 1.38
Duration 0.96 0.94 0.94 0.93 0.94 0.92 1.11
YTM 3.04 2.88 2.81 2.53 2.83 3.57 7.09
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90
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2023-03-27 2023-09-27 2024-03-27 2024-09-27 2025-03-27 2025-09-27 2026-03-27
ZSHY AKX —— 2% Eohtf | AFKH KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =
ALZ : KISKHAE 7L
d32. XjHX[5= Fefo]M 0] 33, XjH X[ YTM 0|
12 5.0%

4.5%

° w 4.0%
8 3.5%
3.0%

6 W 2.5%

2.0%

4 1.5%

2 1.0%

0.5%

0 0.0%

2023-03-27 2024-03-27 2025-03-27 2026-03-27 2023-03-27 2024-03-27 2025-03-27 2026-03-27
— EE BRI =kl S0t — ST AR EnEYl S
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 s KOBI120
XbE: KISKHEEIL A2 KISKHEEIF
2. KIS AX| 5 ME/2U7|E Duration

T& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
=i 0.71 1.51 2.36 3.82 13.72 8.73
N 0.59 144 242 3.74 7.14 2.77
Sy 0.64 146 237 3.67 11.34 4.04
S5 d 0.60 1.45 2.39 0.00 0.00 1.27
28Ky 0.59 1.40 2.32 3.33 6.67 1.25
7|Et=E X 0.63 1.44 2.31 3.52 5.09 1.67
NS 2RET) 0.67 1.51 239 3.77 9.55 2.53
AN (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.57 1.38 2.29 3.75 0.00 1.54
A 0.64 1.46 2.36 3.74 13.35 5.52




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
= Xi 2.888 3.325 3.539 3.784 3.881 3.706
N 2.908 3.337 3.679 3.892 4,074 3.586
S 3.021 3.506 3.817 3.968 4.070 3.693
S5 d 2.725 3.292 3.588 0.000 0.000 3.137
2A XK 2972 3.444 3.741 3.928 4.008 3.298
7|Et=8* 3.324 3.870 4133 4.195 4.444 3.828
AN (S EZRES) 3.359 3.852 4114 4.164 4.375 3.899
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.097 3.552 3.892 3.998 0.000 3.501
A 3.039 3.534 3.813 3.899 3.912 3.665
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 442 5.40 450 7.32 27.90 49,53
N 0.21 0.29 0.26 0.37 0.13 1.26
SxY 2.49 3.07 2.32 2.38 2.90 13.15
S5 d 1.25 2.10 0.40 0.00 0.00 3.75
28Ky 5.08 444 1.56 043 0.03 11.54
7|Eta-8 X 247 3.46 2.26 1.00 0.02 9.21
A (S ZEET) 2.33 3.12 2.39 1.41 0.86 10.10
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.55 0.45 0.25 0.19 0.00 1.45
A 18.79 2232 13.95 13.09 31.84 100.00
XbE: KISKHAE 7}
5. KISSSHAX| = ME|/U7|E FF == (SHl: 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 26 22 19 44 47 158
N 196 260 265 505 43 1,269
Sy 515 705 566 532 696 3,014
S5 d 10 6 2 0 0 18
23Ky 518 422 149 47 7 1,143
7|Eta-8 XY 1,426 1,766 1,078 575 19 4,864
A (B EZEET) 525 642 434 356 328 2,285
AR (B2 ET) 0 0 0 0 0 0
ABS 431 340 110 36 0 917
A 3,647 4,163 2,623 2,095 1,140 13,668

X2 KISKHEE 7}
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H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM

@ «isrsrzo

CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FHRPAUAE -0.370 -0.850 -0.520 -0.660 1.050 10.960 0.304
ESG Duration 2.280 2.290 2.300 2.120 2.210 2.390 3.110
=3}
o= YTM 3.534 3.269 3.162 2.734 2.969 3.864 2.488
ESGREMA |SHx9E -0.370 -0.810 -0.530 -0.760 0.830 10.610 0.167
Duration 2.280 2.280 2.300 2.380 2.400 2.440 3.690
YTM 3.408 3.162 3.057 2.682 2.904 3.814 1.996
H| m X[~ FH$AdE -0.420 -0.870 -0.600 -0.940 0.650 10.930 0.293
Duration 2.470 2.490 2.520 2.580 2.680 2.750 3.100
YTM 3.482 3.246 3.144 2.766 2.983 3.854 2.410
XtE: KISKHEE L
34, ESGHH S+ x| 0]
114
112 _
110 =
108
106
104
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100
98
96
94
92
2023-03-27 2023-09-27 2024-03-27 2024-09-27 2025-03-27 2025-09-27 2026-03-27
——KISESGE T ESGEHAHE ——H|uX[F
&5, ESGH A X| 5 F2f|0] ¥ 0] 6. ESGH A X5 YTM 0|
3 5.0%
M 4.5%
SR o
2 3.5%
3.0%
1.5 2.5%
2.0%
1 1.5%
05 1.0%
0.5%
0 0.0%
2023-03-27 2024-03-27 2025-03-27 2026-03-27 2023-03-27 2024-03-27 2025-03-27 2026-03-27
KISESGE g} e ESGE N K| A H| x| e IS ESG S 8} ESGEE X2 Hl x|
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~2'd 2~34 3~54 50|44 A
S 0.62 142 235 3.61 10.02 2.66
2A XK 0.48 147 2.25 3.09 7.24 157
7|Eta-& X 0.62 1.39 2.29 3.46 5.29 1.96
IMHESEEES) 0.67 1.51 239 3.77 7.84 227
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.56 1.39 2.31 3.75 0.00 172
A 0.63 1.46 2.35 3.67 8.81 2.26
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~2'd 2~34 3~54 50|44 A
S 2.985 3.458 3.783 3.926 4,057 3.591
28Xy 2.928 3.470 3.715 3.943 4.045 3.429
7|EtE2&X 3.188 3.697 4.034 4.144 4.487 3.797
A (S ZEET) 3.285 3.789 4,082 4.165 4.296 3.844
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.009 3.511 3.876 3.998 0.000 3.516
A 3.145 3.642 3.956 4,067 4183 3.713
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
SxY 5.66 7.89 6.86 5.27 2.51 28.18
28Ky 1.46 2.84 1.71 0.09 0.10 6.19
7|Et=8x 1.61 237 234 1.77 0.02 8.12
SN (B RREET) 10.94 14.81 12.34 7.31 2.94 4834
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.84 2.92 1.88 1.54 0.00 9.17
A 2251 30.83 25.13 15.97 5.57 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (H2: 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S=Xy 143 197 178 165 92 775
23Ky 20 30 18 2 1 71
7|Et=8X 109 140 126 111 2 488
N BEREET) 285 365 266 224 146 1,286
AR (B2 ET) 0 0 0 0 0 0
ABS 83 91 55 36 0 265
A 640 823 643 538 241 2,885

X2 KISKHEE It
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@ KISRF&HE 7

1. FUH 33X HS (E+9l: %)
= 3/6 3/13 3/20 3/27 HZCHH|(BP)
S¢t 14 2.65 2.65 2.705 2.835 13.0
Sot 24 3.08 3.165 3.265 3.492 22.7
=21 34 3.222 3.332 3412 3.592 18.0
=1 5 3472 3.56 3615 3.84 22.5
=1 104 3.617 3.7 3.735 3.925 19.0
SAHHAAA 34 3.559 3.674 3.734 3.917 18.3
SAHXHAAA 5 3.732 3.828 3.866 4.073 20.7
S A AAA 104 3.834 3.917 3.947 4.129 18.2
At2 : KISKHAHE 7}
23, 21X SPREAD 0| (5421 : bp) 24, EX§AAA SPREADZFO| (54 : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00 P fle P e N
20.0 =
20.00 -+
0.00 0.0 - - -
A A A A A\
,6"» %/&n %9& ¢,»°°°W ,0” g
,»61‘7 '19'1/ ”9’1/ ’»Qq, "9,1,
XHE : KISKFAE 7} XHE : KISKFAE 7}
B2 Tt 23X ATYHE HS (THl: bp)
THE 3/6 3/13 3/20 3/27 P ESTT]
=1 3 10 SPREAD 39.5 36.8 323 333 1.0
=1 3 5 SPREAD 25.0 22.8 20.3 24.8 45
=1 5 10 SPREAD 14.5 14.0 12.0 8.5 -35
210 EZKAAA 3YR SPREAD 337 342 322 325 0.3
=1 E4KAAA 5YR SPREAD 26.0 26.8 25.1 233 -1.8
=1 EKAAA 10YR SPREAD 217 217 212 20.4 -0.8

Xt : KISKHAE 7}



0 KISApAHE 7t

&8s,
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6.000
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-6.000 0
3M 6M SM 1y 15y 2y 25Y 3Y ay 5Y 10y 20y 30Y

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

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
T BEI —— =245 —— &7t 246
5 400
45 | 350
N 300
3.5 etV
3 250
2.5 200
2 150
1.5
100
1
0.5 50
0 0
A A A A A A A A A A A A A
9“9 9“9 ,<>‘°'m ,0& ,6\” 9“’” § :\9» :»“’m 9’” I\ ,0””'qv NG
Q’{? Q’f? Q,{? Q,{? Q’{? Q’{? Qq' Q,f? Q,f? Q’{? qu) qu) 0’1'%
% % % % % % % % v % % % %

Xt : KISKHAME 7}

I 3K 2
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g

XF 30K A|™2 =10 26-3 3% 1,000 8, =11 25-9 6,000 0| St =[RACE
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Q KISKF&HE 7

H9. 55 SAK 2y (E491: 7H, %)
ygy 359 H8SE | W | w¥ys | HE3a| H4E3Y
2026-03-25 DY A ZE[SAR2026-01 AAO 24 2IE +6.8bp 3.981 200
2026-03-25 | MEHH(H £ 2F)260|H0100-0325-1 - 14 +304.0bp 3.040 3,000
2026-03-26 Rpeh2tE| S AR 1462 (A AAA 34 2IE +1.0bp 3.842 1,500
2026-03-26 ohRIEAZALS55 AAA 34 DIE +2.0bp 3.918 1,200
2026-03-26 ot 7t A S AS56 AAA 54 2IE -1.0bp 4.022 600

X2 : KISKHAME 7}

XFE FSAIEE 310 25-108 SE2E RSS 0|80 & 20% 56019 )0| F&=RALCE O[O
T 26-3 GA| 10X 42409 FSEH 1 FE O|ACH
17 FU XEZE /5 (9 %)
250000
200000
150000
100000

50000 .
m B -

T T T T T T T 1

-

s =254 =1125-10 =253 =1125-8 =263 =255 T125-11

ALZ : KISAHAHE G

d38. Ft SA HEE ]S

50000

40000

30000

20000

10000

0

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

AHE : KISKHAHE 7}
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o K =] - E A (o] = [ =
=8 : £XI &ld| &49l= 8 ATY E =HH
o 7} EHEEX} KEY POINT
O|ME chz| 02) 3215-1432 o STHAHA|Z: HbSH2F ZtA FP T B4l oAslz A=y E 2|
o J|EIZBMAIZ AT St &L S REAIT Kzt AZyE 2y
. 28 A|EE2
SR LU S HASTS ZAUCE T2 A|FS F40| Atr|HM S AT DA AZYEE
SICHSUCE 2AXH AAA F2H2 13 F£7H0| 2 8.0bp SCHSHFICE oHH 33 Sl 53 L2t2 1.0bp FAF
Ct 104 #7t2 2SN 2 Op434ct
JIELZ B LA S UHIS SIIYCE J|EFF S AT HA| 7| B BHO) L AQtEo| oz S
O] Aotk AZEE SCHIUCE 7|EFF S AA+ 71Z2H2 13 F7H0] @1 8.0bp SO T, 3° F72H2 2
H 1.3bp SCHRUCE 5 #2740 B 0.5bp ZHAUCE oHH 10E 772t2 M2 Op434CEH
31, 2 3y YTM F0| (Sl : %) 32, ™%l 3y YTM 30| (H2): %)
= o3 =a =0 7|Ef2 8 MAn+
8 AN —— A —— 2 ——F5H 8 1 |2 8 Kan- EEETM
-
6 6
" ] |
4 4 ~
3 7w W
2 2 4
1 -
0 T T T | 0 T T T T
2024-03-27 2024-09-27 2025-03-27 2025-09-27 2026-03-27 2024-03-27 2024-09-27 2025-03-27 2025-09-27 2026-03-27
KHE: KISKFAHE 7} XtE: KISKHAHEZL
%3, 23 3 0CHH| SPREADFO| (4%l : bp) %14, of{Hx) F0CHH| SPREADEO|  (H8l: bp)
ArZAY 3v- KTB 3Y S 3K kTB 3Y 7| E}F2 8 X AA+- KTB3Y
50 W SR AAA- KTB 3Y 2B AA+- KTB 3Y 200 W 7|EF2-8XHAA- - KTB 3Y
7|EF28XHA+ - KTB 3Y
40 |
150 -
30 4
100 -
20 4
10
0 T T T | 0 T T T .
2024-03-27 2024-09-27 2025-03-27 2025-09-27 2026-03-27 2024-03-27 2024-09-27 2025-03-27 2025-09-27 2026-03-27

Rt=E: KISAHAE 7}
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H1. 2¥xj S 0CHH| A E A HEE (42l bp)
= 2F AZY E(03/27) T ZCliH|(03/20) [ (02/24)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M 349 | 231 | 221|359 | 80 | <10 | <10 | 00 | 75 | -07 | 01 | -05
52 349 | 236 | 231|385 | 80 | 10 | -1.0 | 00 | 75 | -07 | 01 | -05
AAA 401 | 319 | 293 | 462 | 80 | .10 | 10| 00 | 87 | -07 | 01 | -05
AA+ 457 | 403 | 427 | 543 70 | 00 | 10| 00 | 87 | -07 | 01 | -05

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
= 2F AZY E(03/27) T ZrliH|(03/20) [ (02/24)
2t7| v | 3y 5y | 1oy | 1y 3y 5Y | 10y | 1Y 3y | sy | 1ov
AA+ 62.6 | 550 | 360 | 1372| 80 | 13 | -05 | 00 | 113 ] 03 | 00 | 00
AAO 644 | 643 | 556 | 1552 | 80 | 10 | 00 | 00 | 113 ] 18 | 01 | 00
AA- 707 | 719 | 642 | 1759 75 | 10 | 00 | 00 | 108 | 23 | -01 | 00
A+ 104.8 | 1496 | 179.1 | 2446| 75 | 10 | 00 | 00 | 113 ] 23 | 00 | 00
A0 172.7 | 2256 | 2426|2890 75 | 10 | -05 | 00 | 93 | 18 | 00 | 00
A- 2284129193085 |3533| 75 | 10 | -05 | 00 | 93 | 18 | -01 | 00

7IEtE 8N YHA2 2 4700422 T F [fH] 6,950 S7IUCt 7|Etg 8 = SHAEL |
FFEOM =S O|O{ZtC} BHHE, AQHHE LY Of MAY O~
2 QI3 AA- S22 TICFHHA 3 0ty O|EXH7F QB 1.0bpE YESH7|=JUCE HZHES| O FA X2

20| Eetel Sz SOl O Hol A+ S22 RUNTE 8 A- S22 7IS7THE0| 2 2dS

~ O B HEIS! x HFS
85, F7H 22X EHlF0| (591 : %) 86 F7 of x| EAlF0| (Sl %)
10000 , BESFX mAFXH HAAA T AA+ 12,000 - m7tE 2ol m Y m] e
8,000 10,000 1
8,000 -
6,000 -
6,000 -
4,000 -
4,000 1
2,000 - 5000 4
0 0 : : -J_—l
2026-03-23 2026-03-24 2026-03-25 2026-03-26 2026-03-27 2026-03-23 2026-03-24 2026-03-25 2026-03-26 2026-03-27
XbE: KISKHHEIE X2 KISAHHE It
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-~

H3. F7H 2WN 2 vE
=1
=

=
= Hi 3| Hi 3| it 1%
5598 2dae | gdAzmy= 2y 2|

= o 2 o——

AAA 7| 28 (Th26038214A-23 2.830 Ol -1bp | 2026-03-23 | 2026-10-23
AAA 7| A28 (41)26030[1.5A-23(Ah) 3.310 DIE +5bp | 2026-03-23 | 2027-09-23
AAA 7| 28 (A)26030[2A-24(AH 3.570 OIH 9bp | 2026-03-24 | 2028-03-24
AAA St +E U3 826030t-0|H-1 3.010 Ol -4bp | 2026-03-24 | 2027-03-24
AAA 7| ¥ 23 (41)26030]1.5A-25(Ah) 3.350 oIE -2bp 2026-03-25 | 2027-09-25
AAA 7| 28 (A1)26030[2A-25(AH 3.600 OIH 2bp | 2026-03-25 | 2028-03-25
AAA 7| 28 (A1)26030[2A-26(AH 3.640 Ol -1bp | 2026-03-26 | 2028-03-26
AAA A226410]0300-0326-1 3.760 OIH 2bp | 2026-03-26 | 2029-03-26

XFE: KISKHAHE7E
B4, FZH o Hx| EH g

sa 5% Wi Fe| | YHAZYE L 271
AA- 7 OlH|ZH | & 579-1 3.439 oy 2026-03-24 | 2027-07-23
AA- A|O[H|7H | & 579-2 3.475 o 2026-03-24 | 2027-08-24
AA- ZO|H|7H T & 579-3 3.780 oy 2026-03-24 | 2028-03-24
AA- 7 O|H|7H 1| & 579-4 4.008 oy 2026-03-24 | 2029-03-22
AA- #|O|H|ZH T & 579-5 4.008 oy 2026-03-24 | 2029-03-23
AA+ MBEFHE 2286-1 3.833 oy 2026-03-25 | 2028-01-24
AA+ MBHIHE 2286-2 3.833 oy 2026-03-25 | 2028-01-25
AA- JB $EI9HEIEE*557-1 3.029 oy 2026-03-25 | 2026-07-24
AA- 2|7 o &557-2 3.085 oy 2026-03-25 | 2026-10-23
AA- t%?Hul £4784-1 3.987 oy 2026-03-25 | 2028-03-23
AA- A274 I El784-2 3.987 oy 2026-03-25 | 2028-03-24
AA- A2IH I E784-3 4224 ol 2026-03-25 | 2029-03-23
AA- AMoi| O] x| 5N | Eh261-1 4.007 oy 2026-03-25 | 2028-03-24
AA- Qlofl O] X| == 7] | & 261-2 4014 o 2026-03-25 | 2028-04-25
AA- Moj| O] X| s 7H | EH261-3 4.021 oy 2026-03-25 | 2028-05-24
AA- Mol O] x| 5N | Eh261-4 4.021 oy 2026-03-25 | 2028-05-25
AA- M0i[ O] X| 5 7H | EH261-5 4.028 oy 2026-03-25 | 2028-06-23
AA- Qof| O K| = & 7H | =4 261-6 4.146 oy 2026-03-25 | 2028-12-22
AA- Aloi[ 0| x| s | Eh261-7 4210 oy 2026-03-25 | 2029-02-23
AA- Qof| O X| =& 71 | =4 261-8 4242 oy 2026-03-25 | 2029-03-22
AA- Qo O] K| = 7H [ & 261-9 4242 oy 2026-03-25 | 2029-03-23
AA- SO 7 02 569-1 4.004 oy 2026-03-25 | 2028-03-23
AA- A7 H569-2 4.004 oy 2026-03-25 | 2028-03-23
AA- 70 H569-3 4248 OIE +1bp | 2026-03-25 | 2029-03-23
A+ ROI7H I & 494-1 4575 oy 2026-03-25 | 2028-04-25
A+ FO7H T &494-2 4932 olg 2026-03-25 | 2029-03-23
A+ ROI7H T §494-3 5.002 DIE -40bp | 2026-03-25 | 2031-03-25
AA+ S 7H=957-1 3.586 oy 2026-03-26 | 2027-09-24
AA+ S 7+=957-2 3.929 oy 2026-03-26 | 2028-03-24
AA+ HCH7t=957-3 4.086 olg 2026-03-26 | 2029-03-23
AA+ SCH7t=957-4 4.086 oy 2026-03-26 | 2029-03-26
AA- SHLEZH I EH476-1 3.349 ol 2026-03-26 | 2027-03-26
AA- SHLEFH I §476-2 3.390 oy 2026-03-26 | 2027-04-23
AA- ShLt7H I Eh476-3 3.390 oy 2026-03-26 | 2027-04-26
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AA- SHLEPH I B 476-4 3473 ol 2026-03-26 | 2027-06-25 300
AA- SHLEZH I EE476-5 3.934 ol 2026-03-26 | 2028-03-23 100
AA- StL7H I 2 476-6 3.934 ol 2026-03-26 | 2028-03-24 600
AA- ShL7H I EH476-7 4128 ol 2026-03-26 | 2029-03-26 500
AA+ 70| H| = 17t =444-1 3.954 o 2026-03-27 | 2028-04-27 900
AA+ 7{|0[H| 2 217t =444-2 3.954 oy 2026-03-27 | 2028-05-26 200
AAO StLH7HE298 3.965 ol 2026-03-27 | 2028-03-27 800
AA- JB 22|74 m|E558-1 3.445 ol 2026-03-27 | 2027-03-26 600
AA- JB 22|74 I E558-2 3.489 ol 2026-03-27 | 2027-04-27 400
AA- O 2 off AU 7] | B 133-1 4.240 T 2026-03-27 | 2029-01-25 100
AA- O|2Hof 7R | §F133-2 4.240 ol 2026-03-27 | 2029-01-26 700
AA- Alst7) Il 5251 3.392 ol 2026-03-27 | 2027-03-26 300
AA- Aol E525-2 3.518 o 2026-03-27 | 2027-06-25 300
AA- AISHH I §525-3 3.873 RS 2026-03-27 | 2028-01-25 500
AA- OFO|H| 7| O] 7H | £t 349-1 3.280 o 2026-03-27 | 2027-02-26 100
AA- OFO[H|#|O| 74 I| §349-2 3412 oy 2026-03-27 | 2027-04-27 200
AA- OFO[H| #|O| 7H | £ 349-3 3.540 o 2026-03-27 | 2027-07-27 200
AA- OFO[H|#| O 7H | £ 349-4 4267 oy 2026-03-27 | 2031-03-27 200
AA- Qlofl O] x| = 7] | B 262-1 3438 o 2026-03-27 | 2027-04-27 100
AA- Q0| 0| X| =& 7H | B 262-2 3479 g 2026-03-27 | 2027-05-27 400
AA- Qllofl O] X| =& 71 | B 262-3 3.994 ol 2026-03-27 | 2028-03-24 100

A- 7| 271 E238-1 4422 TIE -35bp | 2026-03-27 | 2027-09-27 600

A- 7| 270 E238-2 4.848 DI -50bp | 2026-03-27 | 2028-03-27 200

Xb&E: KISKpLHE 7}
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"It KEY POINT
HIX|g ARl 02) 3215-1471 o =T EXAMMY HE Z2| HE
o QIIE SZHE

I ZIA A ESE

[N

A 7|E 2|ARKH 3E BH7| AAASE2| =1 OiH] 33X Az E= F 3 OfH| 0.2bp 520t 42.3bpE Lt
EtH D, AAOS 22 ™ F CHH| 1.3bp &858t 57.4bp, AOEE2 ™ F CHH| 0.3bp A5 126.7bpE 7|5}

ULt 2F I MAAT2 TFf 0|0 5 M2l == dS Wttt SSEMe 22 g0| 7HSE

Of SXFA2|7} OfSHE D, QT 0lo| FXYME =) =7t 0[0{X T F2I7t ABUCE 0lof ASE B F2|
S W D7 ASUOH, BT BUOIME o 208P 4SS S 2 B YBHYCE TR AT B
TR 40| SES LIENYX|DL [ 2o DZHOIA FEEME LIEHCE 35 SAMOIAE t2| x5

a1, 3|AH SE|F0] (Shl : o 8)
6.5 350
i - 300
5.5 AOAIY E
250 Ao
45 AROLIE E
200 AAAA IR E
3.5 A0
150
”s ——AAO
100 ppp
1.5 - - 50 ——=113d
0.5 : : 0
2023-03-27 2024-03-27 2025-03-27 2026-03-27
KIZ : KISKHAE I}
H1. 3 A= E YU HER (H2): bp)
s 25 A8 £(03/27) HZCH](03/20) HECHH|(03/06)
27| 1Y 3y 5y | 10y | 1Y 3y 5y | 10y | 1Y 3y s5Y | 10Y
AAA 575 | 423 | 358 | 511 | 37 | -02 | 05 | -05 | 59 0.8 10 | -05
AA+ 646 | 542 | 432 | 804 | 32 13 13 | -05 | 68 15 14 | -10
AAO 672 | 574 | 500 | 1143 | 32 13 13 | -05 | 68 18 14 | -10
AA- 710 | 618 | 60.1 | 1509 | 3.2 13 13 | -05 | 68 18 14 | -10
A+ 856 | 100.6 | 1286 | 209.1 | 2.2 0.3 00 | -05 | 44 14 | 03 | -05
A0 1004 | 126.7 | 1734 | 255.1 | 2.2 0.3 00 | -05 | 44 14 | 03 | -05
A- 1275 | 1717 | 2334 | 3064 | 22 0.3 00 | -05 | 44 14 | 03 | -05

AHE : KISKHAE 7}
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OftH = S|AtH LHZ A2 8,800

g2 STAR X[FAE M Qlot= BBB+SE2 eHEHIA

o

ojten 2

—_

—

—

EE

=

2 2,700 o2

| >
1o
me
o2
=]
rh
=
32
sl

HE 7IEUCL 2F YA

. SHEH Y ABBBY)E

154, 2H HAHOA 25 QL 46bp2 THEH X THS OFNCL Xt30s RS2 2 SKAA+)LE

ALAS B (AA-)S| 2Ol O F | Of AL

H2, A Te e
S

HESE 3549 e BHO|E | LHAZYE | LAWY | LA
BBB+ SHEH A Y 2A93-1 2026-03-24 3.753 JHEelE -46bp 1.5 210
BBB+ SHEH I HA93-2 2026-03-24 4523 JHEBIE -46bp 2 290
AAO 7|25 H19-1 2026-03-25 4.006 el 2 300
AAO 7185 819-2 2026-03-25 4189 el 3 300
AAA KB= & X559 2026-03-26 3.882 JHETE -1bp 3 2,000
AA+ JBE8X[F40 2026-03-26 3.586 7HE21E -3bp 15 1,000
AA- nESH11-1 2026-03-27 4,092 JHE2IE -15bp 2 2,200
AA- wnESH11-2 2026-03-27 4.245 JHE 2IE -15bp 2,500

F) REZ 32 g 3|AK, ELS M2
Xt&E: KISKHHE 7Y, o BF A &
H3. | BH7|HE (E9l: %, ', gl

HESE 559 L HHO|E 27| dEl | Ty
A+ ZAFAO|QHM|59-2 2021-03-26 2.263 5 400 2,700
AAO 2| =5 8X|F16-1 2024-03-26 4.046 2 2000 15,120
AAA Aot F8XF155-1 2023-03-22 3.751 3 300 83,900

F) REZ 32 Uk 3|AK, ELS M2
XtE: KISKHHE 7Y, o BF A &
H4, X S AMY Lai A 2 (H21: %, bp, H, A49)

HESE 59 EC R 2y Az E/ BHOIE 27| ECE
AA+ SK 2026-03-31 JHETE +6bp 3 2400
AA+ SK 2026-03-31 JHETE -46bp 5 1800
AA- al® PN 2026-04-01 7HE2E -19bp 2 550
AA- A A 2026-04-01 JHEEE -23bp 3 1000

FREZS 32 Ak S|AMKY, ELS M2
AHE: KISKHHE 7}, DART
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182, S|A A 30| (59l : o 8
180,000
160,000
140,000
120,000
100,000 2023
80.000 - " 2024
, m 2025
60,000 ™ 2026
40,000 +
20,000
12 28 38 48 58 6" 78 8 98 108 g 1nd
AtZ : KISKHAHE 7}
123, 3| A LTl 0| (421 : of )
3300000
3100000

2900000

2700000
2500000
2300000
2100000
1900000

1700000
2024-03-27 2024-07-27 2024-11-27 2025-03-27 2025-07-27 2025-11-27 2026-03-27

RtE : KISKHAE 7}

. §SA% 3¢

0

SuE 72 AAA SE2 TF OHH| 3.17%P 71t 22.8%E AKX, AA S52 T3 UH| 1.09%P &

7tet 70.19% 8 AHX|UCE AS B2 3.91%P H20 6.27%S AHX|RUCE THE 07| E R&2 19 0|2t 712

Ol M= 7.07%P Zt23t 45.45%, 1EH~3HE 2 1.23%P A% 39.65%, 3H~5EHE2 844%P 57I8t 11.15%

E XXM n 53 0|y 0= 0.15%P &4t 3.76% & XHA|IRULCE.
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@ «isHim7
HS5. 3 S2E /8 (SHl: o )
T2 2026-03-05 2026-03-12 2026-03-19 2026-03-26
AAA 20,821 16,234 14,418 16,409
AA 31,564 41,562 50,756 50,503
A 14,065 7,482 7,474 4,510
BBB 581 787 762 366
JUNK 52 62 41 166
Total 67,084 66,127 73,451 71,954
AHZ : KISKHAHE 7}
6. A THEH Q& (5H9l: o )
T2 2026-03-05 2026-03-12 2026-03-19 2026-03-26
~1y 26,206 30,897 38,573 32,703
1y~3y 32,841 28,931 30,028 28,530
3y~5y 4,599 3,449 1,984 8,019
Sy~ 3,439 2,850 2,866 2,702
Total 67,084 66,127 73,451 71,954
XIZ : KISKHAE I}
184, 2lM SSE /S (52l : %) as, 3|A| ZHET|E Q5 (£l : %)
A
6.3% 3y~5y
BBB 11.1%
AA 0.5% 5y~
70.2% BB+ 3.8%
0.2%
AAA
22.8%
AtE: KISKHAHEZF AHE: KISKHAHE 7}
Jd%e6. 2|AIK & 0| (59l : o 9)
WA REY
140000
120000
100000
80000
60000 i
40000 I II B IIIII-I II_-IIII B I.III B
0PSO OO OO0 OO OO OO
SO I I 0 0 O OO0 AR
2025-03-26 2025-05-29 2025-08-07 2026-01-01 2026-03-19

AHE : KISKHAE 7}
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BE7MESE HE

LA AL HEY HEH OUTLOOK HEE OUTLOOK HE
TP 2026-03-23 BB+ BBB- o
TEIESEE] 2026-03-23 AA- AAO o
o2l =53 E) 2026-03-23 A+ AA- o
7125 HE) 2026-03-23 A+ AA- e
Hel=ZasAEol=s)|  2026-03-23 A0 A+ ot
HDJCHEH EZ 2026-03-24 A+ AA- e
HD® LY 2026-03-24 A+ AA- o
HDHLO 55 Y 2026-03-24 A+ AA- e
CHAA|A 2026-03-25 BO B- st
S-0il 2026-03-26 AAO AA+ ot

A& et=4Al 8 "I KISAHHE 7L
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ABS/MBS : ABS, MBS 2X¥A| & &

CHEER KEY POINT
o713 A 02) 3215-1435 o ZHISE ABS MBS AR SEA|Z
0|5t 2| 02) 3215-1454 o MEIO|HHA|O| X} 1=K Abgk
| EE AR 5
Ol F QS8 YHUAZOME BL7| SRUSHALS 7| XXMO R ot E[FER Lo LK L HA

ELIO|EX|854, #E4t #H IfES 7| XXM R St CIH|M4Z RS2 E, Primary CBOE 7| XA
2 8t= AME2026K|2KF LI K| 4k} ghslg| Qict

MBS ZEA|ZO| A= 2026-5 A|2|=7} 7,3512 RIS CHAXIMOE &10] Ma&9| 6,973 & U =9 21

=

of 20| waE|olc

a8, &7 7| XXpLHH ABS L Z A 30| (Et9l:91 &, 7|7t : 2025-11-01 ~ 2026-03-27)
20,000 400000
I PF Loan
- 350000
s P-CBO
15,000 - 300000
- 7| E}
~ 250000
oEE
10,000 - ~ 200000
e T BYEY
. 150000 == PN
PR RF2I Of 2 XH 2
5,000 - | 100000 = =S/ZeiUiEHE coo
. 50000 Synthetic CDO
0 w x x : x 0 PR

2025-11 2025-11 2025-12 2026-01 2026-02 2026-03
A& KISKHHE 7}

82 A7 YMH|F (E49] : %, 7|2t : 2025-05~2026-03) 213, 38 WaldH|= (EH9] : %, 712t : 2026-03)
EISYRSE
eEE e

CbO
1P4CBO
26%

P-CBO,
5716.509
94

PFL bt PELeaf I xh 3 3130
Ay

36%

A& KISKHHE 7 A2 KISKHAHE L
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1. 7 ABS L&l §E (549 : 42, %, 7|7t : 2026-03-23~2026-03-27)
HESN, SPC HE8SE e 27| Y | TdIE | M

A ETHO| B X|85XtR1-1 AAA 2026-03-24 ™ 50 3.037 -
A ETIO|EX|85KR1-2 AAA 2026-03-24 1.93M 70 3.037 -
A EIO| B X|85%t71-3 AAA 2026-03-24 3M 50 3.037 -
HAETO|EX|85KR1-4 AAA 2026-03-24 4M 100 3.056 -
2 EIO| B X|85XH71-5 AAA 2026-03-24 5M 50 3.085 -
HAETO|EX|85KR1-6 AAA 2026-03-24 5.96M 100 3.104 -
HAETO|EX|85KR1-7 AAA 2026-03-24 6.96M 50 3.128 -
HAETIO|EX|85K21-8 AAA 2026-03-24 8M 100 3.152 -
HAETO|EX|85KR1-9 AAA 2026-03-24 oM 100 3.177 -
A EDHO| 2 X|85%21-10 AAA 2026-03-24 9.93M 100 3.253 -
HAEIHO| 2 X|85KFF1-11 AAA 2026-03-24 11M 50 3.330 -
A EDHO| 2 X|85K21-12 AAA 2026-03-24 1Y 100 3.407 -
HAETHO| B X|85%+R1-13 AAA 2026-03-24 1YOM 50 3458 -
HAEIO| = X85kt 1-14 AAA 2026-03-24 1Y2M 100 3.499 -
HAEIO| 2 X|85KF31-15 AAA 2026-03-24 1Y3M 100 3.550 -
HAEDNO| 2 X|85%21-16 AAA 2026-03-24 1Y3M 50 3.591 -
HAEIO| 2 X|85KF31-17 AAA 2026-03-24 1Y5M 100 3.642 -
HAEDHO| 2 X|85%21-18 AAA 2026-03-24 1Y6M 50 3.683 -
HAEIO| 2 X|85KF31-19 AAA 2026-03-24 1Y6M 100 3.740 -
I{ A EDHO| E X|85%+21-20 AAA 2026-03-24 1Y8M 50 3.808 -
HAETIHO| 2 X|85KF31-21 AAA 2026-03-24 1Y9M 50 3.866 -
HAEIO| = X85kt 1-22 AAA 2026-03-24 1Y10M 100 3.923 -
HAEIHO| 2 X|85KF31-23 AAA 2026-03-24 1Y11M 50 3.981 -
HAEIO| = X|85ktF1-24 AAA 2026-03-24 2Y 50 4.039 -
HAEIHO| 2 X|85KF31-25 AAA 2026-03-24 2Y2M 50 4065 -
HAEIO| = X|85%t71-26 AAA 2026-03-24 2Y4M 50 4.082 -
A EDHO| 2 X|85KF31-27 AAA 2026-03-24 2Y5M 50 4,099 -
HAEIO| = X85kt 1-28 AAA 2026-03-24 2Y8M 50 4156 -

cra|e sy 3 A HAEDIO| 2 X|85KF71-29 AAA 2026-03-24 2Y11M 40 4214 CALL
HAEIO| = X85kt 1-30 AAA 2026-03-24 4Y7M 10 4302 CALL
E|2 S| Qo] M Lxt1-1 AAA 2026-03-25 ™ 25 3.041 -
E|2EX| Lol & UKt - AAA 2026-03-25 2M 25 3.041 -
El2 S| Qo] M Lxt- AAA 2026-03-25 3M 25 3.041 -
E|2EX| L0l & K- AAA 2026-03-25 4M 25 3.069 -
E|2EX LHo| 4 UK - AAA 2026-03-25 5M 50 3.088 -
E|2EX| Lol & Xt - AAA 2026-03-25 6M 50 3.107 -
El2 S| Qo] M Lxt- AAA 2026-03-25 ™ 50 3.130 -
E|2EX| Lol & UKt - AAA 2026-03-25 8M 50 3.153 -
E|2EX L0 UX}- AAA 2026-03-25 9M 50 3.176 -
El °JEK1I°'H"OIQ%'IH 10 AAA 2026-03-25 10M 25 3.254 -
El2 X Qo] Lxt1-11 AAA 2026-03-25 1M 25 3332 -
E|2EX QH0| Y YXH-12 AAA 2026-03-25 1Y 25 3411 -
E|ZEX Lol M LAt1-1 AAA 2026-03-25 1Y1M 25 3.461 -
El2 X o]y Lxt1-14 AAA 2026-03-25 1Y2M 25 3.501 -
E|ZEX Lol M LAt1-1 AAA 2026-03-25 1Y3M 25 3.551 -
El2 X o]y dxt1-16 AAA 2026-03-25 1Y4M 50 3.591 -
E|ZEX Lol M At1-17 AAA 2026-03-25 1Y5M 50 3.641 -
E|2 S X 0]y Lxt1-1 AAA 2026-03-25 1Y6M 50 3.682 -
E|ZEX Lol M LAt1-19 AAA 2026-03-25 1Y7M 50 3.731 -
El2 S X Qe0| Y YXH-20 AAA 2026-03-25 1Y8M 50 3.791 -
E|ZEX L0l H LAp1-21 AAA 2026-03-25 1Y9M 50 3.841 -
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El2 EX| Q0|4 UK -22 AAA 2026-03-25 1Y10M 50 3.890 -
E|2 =X QU0 M YUKt1-23 AAA 2026-03-25 1Y11M 50 3.940 -
El2 EX| Y0l 4 Axt1-24 AAA 2026-03-25 2Y 50 3.990 -
E|2 =X Q0| M YK -25 AAA 2026-03-25 2Y4M 50 4,015 -
El2 =X QE0l 4 AxtH-26 AAA 2026-03-25 2Y10M 50 4.090 -
E|2 =X U0l M YUKt -27 AAA 2026-03-25 3Y6M 45 4142 CALL
El2 EX| QH0| 4 Axt1-28 AAA 2026-03-25 4Y6M 15 4212 CALL
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1. FUH 33 32HS

=2t E 2026-03-26 2026-03-20 2026-02-27 M Oiy| HE oiy|
US TREASURY 2Y 3.93 3.79 342 13.10 50.60
US TREASURY 5Y 4.02 3.88 3.56 14.30 46.40
US TREASURY 10Y 436 425 4.00 11.20 36.60
US TREASURY 30Y 492 484 465 8.50 27.10
DEUTSCHLAND REP 2Y 2.60 2.59 2.04 1.30 56.10
DEUTSCHLAND REP 5Y 2.69 2.69 2.30 0.70 39.60
DEUTSCHLAND REP 10Y 2.96 2.96 2.69 -0.40 26.70
DEUTSCHLAND REP 30Y 343 3.46 335 -2.50 7.70
JAPAN GOVT 2Y 1.34 1.27 1.23 6.30 10.60
JAPAN GOVT 5Y 1.75 1.68 1.58 6.20 16.10
JAPAN GOVT 10Y 2.28 2.28 2.12 0.00 16.00
JAPAN GOVT 30Y 3.53 3.54 3.34 -1.00 18.80
CHINA GOVT 2Y 1.28 1.27 1.36 0.50 -8.40
CHINA GOVT 5Y 1.55 1.55 1.55 -0.10 -0.50
CHINA GOVT 10Y 1.81 1.83 1.81 -1.80 0.10
CHINA GOVT 30Y 2.34 2.39 2.29 -5.20 4.90

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(29l %, 712t 25.03.28~26.03.26)

1,800
1,600
1,400 W
1,200
1,000
% ® »
&7 C),(s"'m 6,@3 6,093 (9,03 @D\ﬂ’
N N\ ¥ Ng N ¥
e JSD/KRW EUR/KRW
Xt& : KISAHHE I, Bloomberg
d87. KP= 58 M3 HE (EH91: %)
6
5 /
4
3
2
1
0
) > N LS N S LS N
NG /\\\\‘\’& ’Q\f‘& A A \9\/\/ \3;0 ’19\4/
N
— T YTV HEvym™m

XtZ : KISKHHE I, Bloomberg

31

dZl6. MOVE & VIX

(EH9l: %, 717t 25.03.28~26.03.25)

150

100

"1

X2 : KISAHAHE T, Bloomberg

J&l8. KPE HZ8 A

e

(25 %)

/

O B N W b~ U1 O

15 Q [ N
g /\\\Ké q\\/# Y
RN

—EILZ,‘_ YTM

HFEvi™m

XtZ : KISKHHE I, Bloomberg



(£+21:bp,712:26.03.20~26.03.26)

DR(bp)
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X2 : KISAHEE I Bloomberg

J&10. KPE HZ8K #HE HE

(£49:bp, 71 2+:26.03.20~26.03.26)

DR(bp)
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1 e/l 1270 g 2 s 74 104 15 204

X2 @ KISAHEIE Bloomberg

(THl: %, 712t 26.03.23~26.03.27)

1.75%75% 7.02%

| Utilities B Consumer, Non-cyclical
B Communications M Financial
Basic Materials Government
Technology 1 Energy

Consumer, Cyclical

25 HY M YE 2=
3.45%  5.17% 5.17%
’ ° > 3.45% .
5.17% 1.72%
34.48%
6.90%
M Utilities B Consumer, Non-cyclical
B Communications M Financial
Basic Materials Government
Technology 1 Energy

Consumer, Cyclical

Xt& : KISAHHE I, Bloomberg

B2 MFE CfH| ©Y xHH M 3T (EH2l: %, 712t 26.03.16~26.03.27)
HE] 25 e 57
Financial 34.48% 24.56% 9.92%
Consumer, Cyclical 517% 0.00% 517%
Consumer, Non-cyclical 3.45% 24.56% -21.11%
Energy 3.45% 1.75% 1.69%
Government 34.48% 22.81% 11.68%
Basic Materials 6.90% 10.53% -3.63%
Communications 1.72% 1.75% -0.03%
Diversified 0.00% 0.00% 0.00%
Industrial 0.00% 0.00% 0.00%
Technology 517% 1.75% 3.42%
Utilities 5.17% 7.02% -1.85%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 26.03.23~26.03.27)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
SHNHAN 0 11/24/26 EURO NON-DOL...| EUR 2026-03-24 2026-11-24 -- 46.30MM
KDB 0 03/24/27 EURO-DOLLAR | USD 2026-03-25 2027-03-24 -- 200.00MM
KDB Float 03/25/27 US DOMESTIC | USD 2026-03-26 2027-03-25 | 4.07% | SOFRRATE 20.00MM
WOORIB 0 06/26/26 EURO-DOLLAR | USD 2026-03-27 2026-06-26 -- 13.00MM
WOORIB Float 03/22/27 | EURO-DOLLAR | USD 2026-03-27 2027-03-22 | 4.056% | SOFRRATE 20.00MM
KOROIL 4 ¥2 03/30/29 EURO-DOLLAR | USD 2026-03-30 2029-03-30 | 4.5% 400.00MM
KOROIL Float 03/30/29 | PRIV PLACEME...| USD 2026-03-30 2029-03-30 | 4.456% | SOFRRATE |  500.00MM
KOROIL 4 %> 03/30/29 | PRIV PLACEME...| USD 2026-03-30 2029-03-30 | 4.5% 400.00MM
KOROIL 4 % 03/30/31 | PRIV PLACEME...| USD 2026-03-30 2031-03-30 | 4.625% 300.00MM
KOROIL 4 % 03/30/31 EURO-DOLLAR | USD 2026-03-30 2031-03-30 | 4.625% 300.00MM
KOROIL Float 03/30/29 EURO-DOLLAR | USD 2026-03-30 2029-03-30 | 4.456% | SOFRRATE |  500.00MM
KEBHNB Float 04/01/27 EURO MTN usD 2026-03-31 2027-04-01 |3.997% | SOFRRATE 50.00MM
KDB 1.64 04/01/27 EURO MTN CNY 2026-04-01 2027-04-01 | 1.64% 72.45MM
LGENSO 5 04/02/29 EURO-DOLLAR | USD 2026-04-02 2029-04-02 5% 300.00MM
LGENSO 5 Y 04/02/31 EURO-DOLLAR | USD 2026-04-02 2031-04-02 | 5.25% 500.00MM
LGENSO 5 04/02/29 PRIV PLACEME...| USD 2026-04-02 2029-04-02 5% 300.00MM
LGENSO 5 Y 04/02/31  |PRIV PLACEME...| USD 2026-04-02 2031-04-02 | 5.25% 500.00MM
LGENSO Float 04/02/31 EURO-DOLLAR | USD 2026-04-02 2031-04-02 |5.216% | SOFRRATE |  300.00MM
LGENSO Float 04/02/31 | PRIV PLACEME...| USD 2026-04-02 2031-04-02 |5.216% | SOFRRATE |  300.00MM
LGENSO 5 7 04/02/36 | PRIV PLACEME...| USD 2026-04-02 2036-04-02 | 5.875% 500.00MM
LGENSO 5 7 04/02/36 EURO-DOLLAR | USD 2026-04-02 2036-04-02 | 5.875% 500.00MM
KDB 3.02 04/02/27 EURO MTN HKD 2026-04-02 2027-04-02 | 3.02% 25.58MM
XtE : KISKHAHEZE Bloomberg
B4, F7H 0|7 AN X & (5+91: %, 7|ZF: 26.03.23~26.03.27)
Date Name Survey Actual Prior
2026-03-20 7HA =Xt S -- $2173b $6064b
2026-03-23 A7t A F7tEE X[ 0.16 -0.11 0.18
2026-03-23 AHX|E A 0.10% -0.30% 0.30%
2026-03-24 ADP Weekly Employment Change -- 10.000k 9.000k
2026-03-24 Zotdmor HE HMHEY &E -15.7 -23.9 -17.3
2026-03-24 HsdR2E caditd 1.80% 1.80% 2.80%
2026-03-24 CHR| L SH| X5 3.60% 4.40% 2.80%
2026-03-24 S&P 229 0|= HMZY PMI 51.5 52.4 51.6
2026-03-24 s&p =22Y 0|5 MH|AY PMI 52 51.1 51.7
2026-03-24 s&p 22 0|= 3T PMI 51.9 51.4 51.9
2026-03-24 2 XZ2E Y HEYX| 5 -8 0 -10
2026-03-24 2X2E OFE F4o|Hg -8 2 -10
2026-03-25 MBA FEHEX} MHX| 4 -- -10.50% -10.90%
2026-03-25 U7X 4= | 0.60% 1.30% 0.20%
2026-03-25 YU S7HX| = MM e | 0.40% 1.20% 0.40%
2026-03-25 FYUE7HX| 4= H A 0.40% 1.30% -0.10%
2026-03-25 +=EE7HX|4= MoM 0.60% 1.50% 0.60%
2026-03-25 F=EE7HX|%= Yoy -- 3.50% 2.60%
2026-03-25 da=K -$208.5b -$190.7b -$226.4b
2026-03-26 M deeg R 210k 210k 205k

XtE : KISKHAHEZF Bloomberg
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#5. W= 0]= 3H x=

(EH2l: %, 717t 26.03.30~26.04.03)

Date Name Survey Actual Prior
2026-03-27 HRIAAE] MZ s 3 11 5
2026-03-27 OJA|ZHEi &M AH|XHAIR 54 - 55.5
2026-03-27 OjAZtoist e o s 56.9 - 57.8
2026-03-27 OJA[ZtCHE D AH|X}Z|CH 50.9 - 54.1
2026-03-27 OjA|ZtoiEtm 14 QlE2| o] 3.60% - 3.40%
2026-03-31 MNI AlZ}2 PMI - - 57.7
2026-03-31 TOlO|RETA TLOIAS -- - 6946k
2026-04-01 MBA FEAZX} MHEX|= -- - -10.50%
2026-04-01 2 OfThof =7 T 2| 0.40% - -0.20%
2026-04-01 20 #of (RtsXF M 2l) 2| 0.30% - 0.00%
2026-04-01 20 #of (RtksAF 8 7k H| Q) 0.20% - 0.30%
2026-04-01 200 #of 22| 2F -- -- 0.30%
2026-04-01 S&ap 22Y O0/= HZ¢ PMI -- - 52.4
2026-04-01 ISM M= X|== 523 - 52.4
2026-04-01 ISM 0§ 2 7HX| 4= -- -- 70.5
2026-04-02 Challenger Job Cuts YoY - - -71.90%
2026-04-02 Challenger Job Cuts Total - - 48.307k
2026-04-02 FYX -$66.0b -- -$54.5b
2026-04-02 22 MoM -- - -0.70%
2026-04-02 +Z MoM -- - 5.50%
XtE : KISKHAHE ZF Bloomberg
6. Tt 5Y AN X|® (5+91: %, 71Z}: 26.03.23~26.03.27)

Date Name Survey Actual Prior
2026-03-20 PPI(H & CHH() 0.30% -0.50% -0.60%
2026-03-20 PPl M HH -2.70% -3.30% -3.00%
2026-03-24 sap 2E2Y 52 MH|AY PMI 52.5 51.2 535
2026-03-24 sap 2EY 52 ZE PMI 522 519 53.2
2026-03-24 S&P S2Y/BME S =Y PMI 495 51.7 50.9
2026-03-25 IFO 7| g4 86.3 86.4 88.6
2026-03-25 IFO $x =7t 86.2 86.7 86.7
2026-03-25 IFO Of & 86 86 90.5
2026-03-26 GfK 2H|X}p 7|CHX| = 273 -28 247
XtE : KISKHHE 7L Bloomberg
H7. WF 54 38 X|= (E+2: %, 712} 26.03.30~26.04.03)

Date Name Survey Actual Prior
2026-03-30 F=AS7HR| 5= | -- -- 1.10%
2026-03-30 FAS7HR| 5= T dH| -- -- -2.30%
2026-03-30 CPI &4 M &H| -- -- 0.40%
2026-03-30 CPI &f 4l M| -- -- 2.20%
2026-03-30 CPI HtO[Of| 2 ™ gH| -- -- 0.20%
2026-03-30 CPI HEO[Of 2 A H| -- -- 1.90%
2026-03-30 CPl ERIEHIE =3 | -- -- 0.40%
2026-03-30 CPI ERIEHIE =3 HiAH| - -- 2.00%
2026-03-30 CPI ZHdl M | -- -- 0.30%
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2026-03-30 CPI ZHMl M H| -- -- 2.30%
2026-03-30 CPI (M CHH[) 0.90% -- 0.20%
2026-03-30 CPI (M ALCHH]) 2.70% -- 1.90%
03/30-04/02 20§ B0} (M ZTHH]) 0.00% - -0.90%
03/30-04/02 204 THo NSA | - - 0.70%
2026-03-31 Yt HE (THRH) 0.0k - 1.0k
2026-03-31 Y=g HAE SA 6.30% - 6.30%
2026-04-01 s&pP 22H/BME 52 =Y PMI - - 51.7
XtZ : KISKHHE T, Bloomberg
28 Ft &= 4dH X|= (52l %, 712t 26.03.23~26.03.27)
Date Name Survey Actual Prior
2026-03-20 54 s =2ty =2 3.50% 3.50% 3.50%
2026-03-20 19 s =2t 2 3.00% 3.00% 3.00%
2026-03-20 FDI 2ZO{H] YoY CNY - -5.70% -5.70%
2026-03-26 EEHI1 38 5= AMH0| (&)
XtE : KISKHHE 7L Bloomberg
H9. UF 5= 4H X|& (542l: %, 712+ 26.03.30~26.04.03)
Date Name Survey Actual Prior
2026-03-27 3710l EChH| HiHy| -- 15.20% 0.60%
2026-03-27 BoP Current Account Balance -- -- $242.1b
2026-03-31 HZ=L PMI 50.2 - 49
2026-03-31 HIHZ=Y PMI 50 - 495
2026-03-31 =3t pMI - - 495
2026-04-01 gole=s 5= HMEY PMI 52.5 - 52.1

XtE : KISXHAHEZE Bloomberg
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ELS : 20264 3& W= KOSPIXI+= 5438.87= Ot&

Yt KEY POINT

Mgl ojz| 02) 3215-1422 e X|t F CHH| KOSPI X|%= &}2t, S&P500 o=t
o FTHELS WA U BTt TABY M Cjy| St
o ELS &%t U U dot TF B XZE o=

L S FA AR

B OtX|8 A2 LRl 272, KOSPIX|SE T O] -34233p 812(3}91T, FR X4 & KOSPI200E HF

CHH| 6.64% o=, KOSPI= A|'th &= OFX| 8 A2 & CiH| 5.92% SFESHACE

H1. MF OjH F8 X5 F0| (EH9l: ZOIE)
s Rt = o = HEE
KOSPI200 862.50 805.19 v57.31
NIKKEI225 53,372.53 53,373.07 A0.54
HSCEI 8,574.07 8,453.77 ¥120.30
EUROSTOXX50 5,501.28 5,565.93 A64.65
S&P500 6,506.48 6,477.16 ¥29.32
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SWAP:CD 912= =d 0.01% &5

"Rt KEY POINT

MeZE 1% 02) 3215-2940 e X|t F CiH| CD 22| 0.01% A&
o IRS 22| #5A, CRS 22| &SA|
e SWAP SPREAD &}2tA||, SWAP BASIS SHEHA|

|>
fo
=
Ja
Ol

5

2 DS 2.82%=2 ™ F CH| 4&StQULt RS S2|& MEtM o=z 551, CRs 222 4
2 N2 M5 FME 2ULCL IRS 222 KTB Yield2| X}0[Ql BE A ATy C= MEtHO 2 5|2t

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

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

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

5.00%
4.00%
o W
> 00% W

J82 F8 32| FUHHE (SHSl: %)
m KTB ® KRW IRS ® KRW CRS = USD IRS USD TB
0.25%
0.21%
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Xt : KISKHAME 7}
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

Xpo| ——3/27/2026 3/20/2026
4.30% 0.160%
4.20% 0.140%
0,
4.10% 0.120%
4.00%
0,
3.90% 0.100%
3.80% 0.080%
3.70% - 0.060%
3.60% 0.040%
3.:00% 0.020%
3.40% e
3.30% 0.000%
3.20% -0.020%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-03-27 3.8562 3.8012 3.7411 3.7604
2026-03-20 3.762 3.6675 3.5978 3.6088
U5 0.0942 0.1337 0.1433 0.1516
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 0.4401 0.5155 0.435 0.3375
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
KpO| ——3/27/2026 3/20/2026
4.50% 0.18%
4.00% 0.16%
3.50% \ 0.14%
3.00% 0.12%
2.50% 0.10%
2.00% 0.08%
1.50% 0.06%
1.00% 0.04%
0.50% 0.02%
0.00% 0.00%
3M 6M 9M 1y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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@ «isrsrzo

H#2. KRW IRS Data (EH2I: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2026-03-27 3.3025 3.64 3.735 3.805
2026-03-20 3.245 3.525 3.58 3.65
FUBZ 0.0575 0.115 0.155 0.155
2025-12-31 2.775 2.9225 3.03 3.15
HZChb| 0.5275 0.7175 0.705 0.655
ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2: %)
XpO| ——3/27/2026 3/20/2026
4.00% 0.16%
3.50% 0.14%
3.00% / \ 0.12%
2.50% 0.10%
2.00% 0.08%
1.50% 0.06%
1.00% 0.04%
0.50% 0.02%
0.00% 0.00%
3M 6M 9M 1Y 2y 3Y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (Et2I: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2026-03-27 278 3.04 3.14 3.335
2026-03-20 2.65 2.89 3.01 3.21
034 0.13 0.15 0.13 0.125
2025-12-31 2.135 2.405 2.6 2.855
| 0.645 0.635 0.54 0.48

ALZ : KISKHAE 7}
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a2l6. KTB (5+$1: %, BP)
XpO| ——3/27/2026 3/20/2026
4.50% 0.25%
4.00% —
3.50% 0.20%
3.00%
0.15%
2.50%
2.00%
’ 0.10%
1.50%
1.00% 0.05%
0.50%
0.00% 0.00%
3M 6M 9M 1Y 2Y 3Y 4y 5Y eY 7Y 8Y 10y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (EH2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-03-27 3.072 3.507 3.592 3.84
2026-03-20 2.957 3.31 3412 3.615
F034 0.115 0.197 0.18 0.225
2025-12-31 2.55 2.795 2.952 3.235
HEChb| 0.522 0.712 0.64 0.605
ALZ : KISKHAE 7L
217, IRS TEH7| A=y E 0] (59 = %) 128, IRS e ATYE FZHHE (T : %)

—— KRW IRS 5Y-3Y

0.20%

0.15%

0.10%

0.05% -

0.00% :

KRW IRS 10Y-5Y

)
\uf"dl\\

‘\

-0.05%

-0.10%

2025-03 2025-07 2025-11

2026-03

AtZE : KISKHAHE L
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AtZ : KISKHAHE L



39, Ag H|O|A| A 3=0]

(5t : %)
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XtZ : Refinitiv, Bloomberg

a&11.

KTB/IRS 30| (T2l - %)
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Xt& : Refinitiv, Bloomberg

1210. ZZH|O[A| X F7HHE (5491 : %)
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=7t HE
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J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
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O m%,o h&,o W(o,o @9 © N Wc),o Wc),» A&,» 'ﬁo,» W@ A&,Q w‘°’°
DY o D DY DY D DY DY D D DY D DY
AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e M L CHH| X}O| MZSCHH| X}O| ——3/27/2026 ——3/20/2026 ——12/31/2025
1520 80
1500 70
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1460
50
1440
40
1420
1400 30
1380 20
1360 10
1340 0
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2026-03-27 | 2026-03-20 Xto] =2 2026-03-27 | 2026-03-20 Xto|
KRW/USD 1508.9 1500.6 8.3 USD/CHF 0.796 0.789 0.007
EUR/USD 1.154 1.156 -0.003 USD/SGD 1.286 1.28 0.006
GBP/USD 1334 1.34 -0.007 USD/IDR 16965 16980 -15
USD/JPY 159.685 158.425 1.26 USD/PHP 60.38 59.903 0477
USD/HKD 7.832 7.835 -0.002 USD/TWD 31.959 31.952 0.007
USD/CNY 6.912 6.895 0.017 USD/SEK 9.427 9.302 0.125
USD/CAD 1.385 1374 0.011 USD/PLN 3.708 3.695 0.013
AUD/USD 0.69 0.708 -0.018 USD/DKK 6.477 6.461 0.015
NZD/USD 0.577 0.588 -0.01 USD/ZAR 17.08 16.815 0.265

M2 MEASESH (15A] 40& 22 7|F)
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Appendix 11 = 2¢dl & Credit Spread #H=

H1. 3 T3

(EH2l: %, 2026-03-27)

ot

#2. 52| F2 =&l

0|3t Ci2| 02) 3215-1454

(THRl: %, 2026-03-27)

=2 oo HEChd] | AXCHH| U2 o HEChd] | AXRCHH|
CD 90¥ 2.820 0.010 0.050 oj= 2y 3.989 0.195 -0.391
CP90¥ 3.110 0.000 -0.140 o|= 5y 4.101 0.222 0.146
=134 3.592 0.180 0.665 oj= 10y 4429 0.178 0.591
=154 3.840 0.225 0.605 oj= 20v 4984 0.151 0.881
=1 104 3.925 0.190 0.540 o]= 30v 4954 0.115 1.026
=21 204 3.932 0.232 0.587 S3 2y 2715 0.126 0.054
=1 304 3.820 0.235 0.565 {8 5y 2.810 0.125 0.353
St 1 2.835 0.130 0333 S3 10y 3.074 0.112 0.636
S¢t2d 3.492 0.227 0.662 S8 20y 3474 0.076 1.026
S0t 34 3.645 0.185 0.663 S8 30y 3.512 0.057 1.155
XtE : KIS-NET XtE : KIS-NET
#3. 34 FaX|¢ (71 : 2026-03-27) #4. Y| Credit Spread (H91: %, 2026-03-27)
Fa x| oo HEChd] | AXCHH| U2 el HEChd] | AXRCHH|
KTB3 120.62 -4.38 -11.78 E% AAA 3917 0.003 0.101
KTB10 108.17 -174 -458 2| AR AA- 4210 0.013 0.103
KOSPI 5438.87| -342.33| 1,129.24 7|EtE & AA- 4311 0.013 0.175
0 0. 0 0 2K AAA 3.911 -0.005 0.064
XtE : KIS-NET XtE : KIS-NET
B5. ME{H Z 1 C{H| Credit Spread 'HE ZA| Top3 B A (491 : bp, 27| : 3y)
o ZM Top 3
. LHALH 3 HE
AP S AL AA+ 03
MNEZA| RS SA AA+ 03
AAHZA|S A AA+ 03
HEZA|SAL AAO 0.3
DT A B2 Z A AAQ 03
St o Q QI Bt A TH L X| | S AL AAA 0.3
MNEDEZTA AAA 0.3
st d St AAA 03
st=sESAL AAA 0.3
QA A S A} AAQ 03
AIE NS S A AA+ 0.3
St A TS S A AAA 0.3
Stm =Xt S AL AAA 0.3
SRl A|SAL AAO 0.3
HEI T A S A AAO 0.3
SHEEA|SA AAO 0.3
A A= AZ LS A AAO 0.3
A7 HE S AL AA+ 0.3
SAH oS AL AAA 0.3
e St EX|FEIZAL AAA 0.3
- RS AAA 03
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MEFEHZA|SAL AAA 0.3
SHIZINLSA AA+ 0.3
SADESAL AAA 0.3
ot A EHR| S E AAA 0.3
ZENLSAL AA+ 03
St=X| G LS A AAA 0.3
St E T ZAL AAA 0.3
SAS oS AL AAA 0.3
EELSAL AA+ 0.3
HEINLSAL AA+ 0.3
BEFEINLSA AA+ 03
SAEAA A SAL AA+ 0.3
ST EIAZASAL AA+ 03
THEYZ AAA 0.3
o =3 LTS AL AAA 03
SALZA|SAL AA+ 0.3
St S0l ESAL AAA 03
QI FEHZA|SAL AAA 0.3
ot [ SAL AAA 03
SAAHH A AA- -0.2
A2 o] g AA- 1.3
7|2 ol g A- 1.3
7lolH|ZH | & AA- 13
Aotz g AA- 13
Ha7l= AA+ 1.3
HIMNZL= AA+ 1.3
Alo|Zt7H | BBB+ 1.3
C|H[7H | & BBB+ 1.3
ol 2| =7 m| & A+ 1.3
ot S AN Ol E A0 1.3
OfO| A7 m| & AA- 13
SHLEFHE AAO 1.3
EAHtAIDHO| A A H| AT 2| O} A+ 13
f27tE AAO 1.3
o LM oto|mo| HEAMH| AR 2| OF A+ 13
A0lH|=RI7IE AA+ 1.3
| 2 M| O] A B X I}HO] H - A H| A A+ 13
B M A O 7] | B AA- 1.3
Of 727 | & A0 1.3
Mol O| K| s 7 | AA- 1.3
O] 24 of| A 7H | AA- 13
ot 7 o] A0 1.3
oA L7 o] B AA+ 1.3
fe2l=8/halE AA- 13
SHLEFH I & AA- 1.3
otolH| A o|7H .| & AA- 1.3
AUX| 74 | B AO 1.3
7= AA+ 13
AMstrte AA+ 1.3
ZO7H ol g A+ 1.8
247t AA- 1.8
HDHE S A+ -25.5
BIAHH HDHCH YA E 2| A+ -16.8
HDH LY A+ -12.0

KR : KISKHHE 7L
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Appendix 4] F2t THH S|

O|M& 02) 3215-1432

H1. FUHNASRE 7| aA (9 wakel)
Z3M S=x Sokxy 2 7IEtZ-8X S| AE ABS A
2,239,312 1,063,185 3,500,000 4,195,405 502,000 407,000 844,588 12,751,489
XE : KISKHAEIE
B2 FI 33X 2| (TH9l - uHTEgl)
T2 271y 324 gy ER k] R H8SE
2026-03-31 |HHFZA[HE21-03 2021-03-31 5Y 5,525
2026-03-31 |EFX[A7HL21-03 2021-03-31 5y 9,446
2026-03-31 | RAHX|A7HE21-03 2021-03-31 5y 3,351
2026-03-31 |MIZBX|A7HL21-03 2021-03-31 5y 4,357
2026-03-31 | & JAX[A7HL21-03 2021-03-31 5y 2,357
2026-03-31 |ASX[A7HL21-03 2021-03-31 5y 32,211
2026-03-31 | 24HX[A7HE21-03 2021-03-31 5y 14,493
2026-03-31 |QAEX|A7HL21-03 2021-03-31 5y 14,720
2026-03-31 | MEX[A7HL21-03 2021-03-31 5y 24,954
2026-03-31  |MFX|A7HL21-03 2021-03-31 5y 3,797
=M 2026-03-31 | MSX[A7HL21-03 2021-03-31 5y 16,911
2026-03-31 | ESX[A7HE21-03 2021-03-31 5y 21,257
2026-03-31 |2 TUFEH1E21-03 2021-03-31 5Y 1,823,919
2026-03-31 | AEX[A7HE21-03 2021-03-31 5y 8,810
2026-03-31 | A7|X[7HE21-03 2021-03-31 5y 128,969
2026-03-31 |RAZAIEE21-03 2021-03-31 5Y 12,148
2026-03-31 | SEX[A7HE21-03 2021-03-31 5y 18,471
2026-03-31 |CH7X[7HE21-03 2021-03-31 5y 2,291
2026-03-31 | ME2ZA|EEZ19-03 2019-03-31 7Y 63,600
2026-03-31 |ZJAX[A7HE21-03 2021-03-31 5y 19,101
2026-03-31 |CHEX|A7HE21-03 2021-03-31 5y 8,626
2026-03-30 [$F= 1376 2023-03-30 3y 160,000 AAA
2026-03-31 |OHAMZA|Z AL 8X]2023-2 2023-03-31 3y 2,561 AAOD
2026-03-31 | EX|FEIXH A (EX]|2)23-03 2023-03-31 3y 300 AAA
2026-03-31 |EX|FEIXHH(&X])23-03 2023-03-31 3y 58,438 AAA
2026-03-31 |8 Q= A|S AR A2023-037F 2023-03-31 3y 4,306 AAO
2026-03-31 |ZEHLIAHE &) (& ehH23-03 2023-03-31 3y 887 AA+
2026-03-31 | BSSINLSAEA(F0]) 2023-03 2023-03-31 3y 635 AA+
2026-03-31 | EFEA|SAIEX[23-3-1-7t 2023-03-31 3y 1,933 AA+
Sy 2026-03-31 | EFEA|SALEX|23-3-4-Lt 2023-03-31 3y 573 AA+
2026-03-31 | EFEA|SALEX[23-3-2-7t 2023-03-31 3y 800 AA+
2026-03-31 | EFZA|SAMRX|23-3-1-L} 2023-03-31 3y 2,140 AA+
2026-03-31 | EX|FEIXH A (EX|3)21-03 2021-03-31 5y 205 AAA
2026-03-31 | H7|FE = A|SALE 2423-037} 2023-03-31 3y 26,734 AAA
2026-03-31 | A7|FE ZA|SALE 223-03LF 2023-03-31 3y 13,673 AAA
2026-04-01 |SAHKNI|ATISHA722(Ah 2021-04-01 5y 210,000 AAA
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2026-04-01 | FERZ S A209('H)(Ah 2025-04-01 1v 120,000 AAA
2026-04-04 |ot= 121378 2023-04-04 3y 260,000 AAA
2026-04-04 |gt= T 2984 2019-04-04 7Y 200,000 AAA
& OHXH 2026-04-02 |- &2t03365-2604-02 2024-04-02 2Y 3,500,000
2026-03-29 |&F2Y ZUE(4)2016-030[102f-29(]  2016-03-29 10Y 70,000 AA-
2026-03-29 |7/ Y2 (Th25042334A-29 2025-04-29 11m 130,000 AAA
2026-03-30 |s Y= H(E2E)2025-120|3M-F 2025-12-29 3m 1d 100,000 AAA
2026-03-30 | AIBH2H29-04-2-11M-A 2025-04-30 11m -1d 260,000 AAA
2026-03-30 | AI$H2¥28-09-0|-1.5-E 2024-09-30 1Y 6m -1d 200,000 AAA
2026-03-30 |HE+EASZ 825070 01-243 2025-07-30 8m 250,000 AAA
2026-03-30 |mF(RH)ZTUE(4)2016-030[10Y-Z(§ 2016-03-30 10Y 300,000 AAO
2026-03-31 |4+316030[10A 2016-03-31 10Y 2,343 AAA
2026-03-31 | 4t=254180008-0731-1 2025-07-31 8m 500,000 AAA
2026-03-31 | &F2¥2025-030|(H)14-31 2025-03-31 1Y 150,000 AA+
2 XY 2026-03-31 | = 21-2%45030| & 2(03)1-31 2025-03-31 1Y 300,000 AAA
2026-03-31 | A21603210A 2016-03-31 10Y 3,062 AAA
2026-04-01 |OFO| &8 346-040]12A-01 2025-04-01 1Y 100,000 AAA
2026-04-01 |A22580[0006-1001-1M 2025-10-01 6m 200,000 AAA
2026-04-02 |2rE+EUFT 25040221 2025-04-02 1Y 320,000 AAA
2026-04-02 | StLH2%347-040[224-02 2024-04-02 2y 260,000 AAA
2026-04-02 |2rE+EAUFT 25067221304 2025-06-02 10m 160,000 AAA
2026-04-02 | 7| YP2A(H)25040|1A-02 2025-04-02 1Y 150,000 AAA
2026-04-03 | 4t=254180100-0403-1 2025-04-03 1Y 390,000 AAA
2026-04-04 | = 21-2%344100] & ( 03)1 5-04 2024-10-04 1Y 6m 190,000 AAA
2026-04-04 | = BI2345040| Y (03)1- 2025-04-04 1Y 160,000 AAA
2026-03-29 | A|O[H|ZHm| B A B Rt %i 343 2016-03-29 10Y 50,000
2026-03-30 | AHFHE2505 2021-03-30 5y 10,000 AA+
2026-03-30 | ¥ CHFH D E504-1 2024-01-30 2Y 2m 20,000 AA-
2026-03-30 | 28T E464-3 2023-03-30 3y 40,000 AA-
2026-03-30 2|71 o E468-4 2023-03-30 3y 20,000 AA-
2026-03-30 |JB R2|7Hm|E519-2 2024-08-30 1Y 7m 10,000 AA-
S 2026-03-30 |StLEZHI|EE387-4 2023-03-30 3y 10,000 AA-
4 2026-03-31 | OO[H|#|O|7H | & 303-2 2024-05-31 1Y 10m 70,000 AA-
2026-03-31 oo EM7 2025-03-31 1Y 2,000
2026-04-02 |JB 2|7HI|Et506-1 2024-04-03 1Y 11m 30d 10,000 AA-
2026-04-03 |JB R2|7HI|E506-2 2024-04-03 2y 50,000 AA-
2026-04-03 |4l8t7+E2135-3 2022-04-04 3Y 11m 30d 30,000 AA+
2026-04-03 | RO7HI|EH459-4 2024-04-05 1Y 11m 29d 120,000 A+
2026-04-03 | 7|0[H|7H | E506-4 2023-04-04 2Y 11m 30d 10,000 AA-
2026-04-03 | A|O|H|7H | E469-5 2021-04-05 4Y 11m 29d 50,000 AA-
2026-03-30 |O|0LE2436 2024-09-30 1Y 6m -1d 10,000
2026-04-01 |HDZA 7| AH13-1 2024-04-01 2Y 56,000 AO
2026-04-02 |2MHE5IZY9-2 2021-04-02 5Y 22,000 AO
2026-04-03 | &H252 2025-04-03 1Y 5,000 BB+
S 2026-04-03 |2 MFHEH155-1 2024-04-05 1Y 11m 29d 45,000 A+
2026-04-03 | 4IAIEFO|0159-1 2024-04-04 1Y 11m 30d 60,000 AO
2026-04-03 |BLLEMN 2024-04-04 1Y 11m 30d 45,000 BBBO
2026-04-03 |3HBISEINE B| X E47-2 2024-04-04 1Y 11m 30d 50,000 A-
2026-04-03  |2H&EH| X|258-2 2023-04-04 2Y 11m 30d 44,000 AO
2026-04-04 |2 2H70-3 2016-04-04 10Y 70,000 AA-
2026-03-29 | A E2024K5XF-53H-1(Ah 2024-03-29 2Y 40,158 AAA
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2026-03-29 |0fO|X|QfO|Z 217412 2025-12-29 3m 40,000
2026-03-29 | A E2024K6X3-53H-1(Ah 2024-03-29 2Y 121,330 AAA
2026-03-30 |HAEIIO|EX|74%+81-23 2024-04-30 1Y 11m -1d 10,000 AAA
2026-03-30 |IHAED}IO|EX|81At1-9 2025-06-30 9m -1d 5,000 AAA
2026-03-30 |HAEIIO|EX|76XHR1-19 2024-08-30 1Y 7m 5,000 AAA
2026-03-30 | 7| A0f O] x| K| LA 2025-11-21 4m 9d 3,000
2026-03-30 |E[EEHMSNUEXF1-28 2021-09-30 4Y 6m -1d 100 AAA
2026-03-30 |HAEIIO|EX|80AHR1-11 2025-04-30 11m -1d 10,000 AAA
ABS 2026-03-31 |IHAEIIO|EX|70%HR1-28 2023-08-31 2Y 7m 5,000 AAA
2026-03-31 |IHAEIIO|EX|58%HR1-29 2021-08-31 4Y 7m 1,000 AAA
2026-03-31 |LIO|AAHM RS E1 2023-06-01 2Y 9m 30d 113,000 AA+
2026-03-31 |HAEIIO|EX|83KHR1-5 2025-10-31 5m 10,000 AAA
2026-03-31 |IHAEIO|EX| K77k -17 2024-10-31 1Y 5m 10,000 AAA
2026-04-01 |4t 7|EHA 2R 12KH1-9 2017-04-28 8Y 11m 4d 4,000 AAA
2026-04-02 |FEEFESAIMBS2021-7(1-4)(Ah) 2021-04-02 5y 450,000 AAA
2026-04-03 |HAEDO|EX|71ktE1-27 2023-11-03 2Y 5m 5,000 AAA
2026-04-03 |EZEZ|HNO0|AH-2 2024-10-04 1Y 5m 30d 6,240
2026-04-03 |EZEZ|XNO0]AH-1 2024-10-04 1Y 5m 30d 5,760
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H1. HEz 2 Lz (5491 : 7HE, o 9, 7]ZH: 2026-03-23 ~ 2026-03-27)

F8ac 559 H8E53 w¥y | Wiy FRNAE 4] OlE | wWIY bl 2 £3t
KR310514GG35 | 7|28 (1H)26030|1A-23 AAA 2026-03-23 | 2027-03-23 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+29bp 1 3,300 KRW
KR310517GG32 | 7| 28(1H)26030|1A-24 AAA 2026-03-24 | 2027-03-24 | I H3AF AAA CD 170 & +16bp 1 6,200 KRW
KR6176941G31 |OtO|A7HII| & 146 AA- 2026-03-25 | 2028-03-24 |21 HAA} OFO| A & 214 3 1,500 KRW
KR310518GG31 |7| 2% (#H)26030|1A-25 AAA 2026-03-25 | 2027-03-25 |21 E3AL AAA CD 174 & +16bp 1 2,000 KRW
KR6000012G37 |Al8H2¥30-03-0|-1-B(H &) AAA 2026-03-26 | 2027-03-26 |21 B4AL AAA CD 170 & +21bp 1 1,500 KRW
KR6004945G31 |StLt-2249-030(12f-26(1-H) AAA 2026-03-26 | 2027-03-26 |21 B4AL AAA CD 170 & +21bp 1 4,000 KRW
KR380811GG38 |st==& AT & (H)2603X}-0| &-1 AAA 2026-03-26 | 2027-03-26 | L E3AF AAA CD 17H& +16bp 1 1,300 KRW
KR310522GG35 |7| 22 (#)26030|1A-26 AAA 2026-03-26 | 2027-03-26 |21 H3AL AAA CD 174 & +16bp 1 1,100 KRW
KR609724DG39 |0l 0| K| =& 7H | E262-4 AA- 2026-03-27 | 2028-03-27 |2IH4A} A0 O] K| sHIH IS 2'H 3 200 KRW
KR354419GG39 |FEiT 83 At266(H)(Ah AAA 2026-03-27 | 2027-03-27 |21 H3AF AAA CD 170 +16bp 1 500 KRW
KR6000031G34 |<2|-2%30-03-0|(*H)01-2-27 AAA 2026-03-27 | 2027-03-27 |21 H4AF AAA CD 170 +21bp 1 4,000 KRW
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