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

YIS SxE KEY POINT
2712 X 02)3215-1437 o MZCHH| 2 ORYX|S Y ECHKYX|S £ 408 STt
o TZCHH| AR} X|% X S002 E7}
I. KISSEAX|5 0|
#2#1. X AX| 5 7|7HE X2 &/72 0] ¥/YTM (FHEYUE, o9 %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.57 0.56 -0.22 -1.43 -5.82 7.46 1.70
Duration 5.06 4.99 5.30 5.58 6.10 5.19 1.75
YTM 428 413 3.96 3.62 2.65 4.07 7.45

= 1KY FE$AUE 1.07 1.09 -1.01 -3.83 -11.73 3.83 1.58
Duration 8.41 8.18 8.71 9.25 10.12 8.53 2.05
YTM 436 425 401 3.68 2.63 3.85 6.86

=l FE$AUE 0.02 0.05 0.53 1.17 1.54 9.79 1.43
Duration 1.24 1.28 1.30 1.28 1.27 1.21 0.96
YTM 3.67 3.50 3.35 3.10 2.34 3.78 6.80

IPNN| FE$AUE 0.16 0.16 0.55 0.92 -0.09 12.18 2.08
Duration 2.21 2.25 2.31 2.40 2.46 2.49 1.35
YTM 438 424 410 3.81 2.81 453 843

KOBI30 FE$AUE 0.07 -0.01 043 0.99 0.59 9.63 1.56
Duration 1.84 1.82 1.82 1.82 1.83 1.79 1.87
YTM 3.75 3.71 3.59 3.36 2.30 3.92 6.86

KOBI120 FE$AE 0.02 0.08 0.58 1.15 1.78 9.71 1.41
Duration 0.96 0.95 0.94 0.95 0.94 0.96 1.1
YTM 3.75 3.53 3.38 3.1 2.50 3.99 7.09
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SR —— 20K SO0HKY S|AFKY KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =

ALZ : KISKHAE 7L

32, MAX| 5 70| 30|

12
10 M
8

6 M

=3, MHX| YTM F0|

5.0%
4.5%

4.0%
3.5%
3.0%
2.5%
2.0%

4 1.5%

2 1.0%

0.5%

0 0.0%

2023-09-23 2024-09-23 2025-09-23 2026-09-23 2023-09-23 2024-09-23 2025-09-23 2026-09-23
— EE BRI =kl S0t — ST AR EnEYl S
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e 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 0.65 1.49 2.38 3.70 13.02 8.12
N 0.59 1.39 2.31 3.69 7.26 2.70
Sy 0.62 145 2.37 3.59 11.01 3.78
sot5H 0.61 1.44 2.40 0.00 0.00 1.25
28Ky 0.62 1.40 2.39 3.00 6.27 1.25
7|Et=E X 0.62 1.44 233 3.35 5.10 1.58
NS 2RET) 0.55 1.45 236 3.58 9.45 2.27
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.62 1.45 242 3.84 0.00 1.77
A 0.62 1.45 2.37 3.63 12.72 5.10




#3. KISS XA X5 HE{/27|E YTM
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(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.578 3.879 3.992 4.143 4472 4.258
N 3.610 3.962 411 4.290 4.501 4.098
S 3.857 4.184 4.294 4.398 4.610 4285
SoHEH 3.384 3.894 4,044 0.000 0.000 3.737
2A XK 3.857 4.154 4.261 4.346 4.470 4,045
7|Eta-& X 4188 4,555 4,607 4,609 4815 4.468
A (S EZEET) 4.091 4.453 4.583 4577 4.889 4.448
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.929 4216 4278 4.346 0.000 4.165
TH| 3.838 4174 4.284 4.270 4.494 4.254
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 4.49 5.91 3.98 7.79 26.57 4874
N 0.19 0.27 0.24 0.38 0.10 1.19
SxY 2.50 3.09 2.97 2.31 2.73 13.61
SoHEH 1.21 2.07 0.32 0.00 0.00 3.61
2y 5.15 479 1.66 0.25 0.03 11.87
7|Eta-8 X 2.67 3.81 2.00 0.85 0.02 9.35
SIMHBSEEEDS) 2.52 343 2.19 1.27 0.74 10.15
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.43 0.50 0.33 0.22 0.00 1.48
A 19.17 23.87 13.70 13.07 30.19 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
=M 27 22 18 44 51 162
N 194 258 268 508 40 1,268
Sy 583 707 639 532 696 3,157
S5 H 10 6 2 0 0 18
23Ky 519 426 135 28 7 1,115
7|Et=8X 1,497 1,930 987 511 18 4,943
SIMHSEREDS) 567 672 382 345 303 2,269
AR (B2 ET) 0 0 0 0 0 0
ABS 431 347 109 43 0 930
A 3,828 4,368 2,540 2,011 1,115 13,862

X2 KISKHEE 7}
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H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM
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CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FHRPAUAE 0.130 0.080 0.540 0.960 0.140 11.160 0.316
ESG Duration 2.100 2.120 2.190 2.260 2.130 2.300 3.110
s YTM 4.263 4.094 3.989 3.676 2.671 4.336 2.488
ESGEAEMA |FE$AE 0.140 0.080 0.510 0.830 -0.100 10.830 0.177
Duration 2.170 2.170 2.220 2.270 2.390 2.390 3.690
YTM 4172 3.984 3.883 3.540 2.618 4.292 1.996
H| m x| 4= FHPAUAE 0.160 0.140 0.480 0.700 -0.390 11.140 0.303
Duration 2.290 2.300 2.370 2.450 2.600 2.640 3.100
YTM 4.249 4.069 3.961 3.607 2.703 4.341 2410
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~2d 2~34 3~54d 50|44 HH|
S 0.65 1.50 242 3.56 9.86 2.48
2A XK 0.71 1.40 227 2.88 6.85 142
7|Eta-& X 0.64 1.49 2.41 3.27 483 1.86
A (S ZEET) 0.54 1.45 2.35 3.61 7.96 2.04
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.64 147 243 3.84 0.00 1.92
A 0.60 1.46 2.38 3.58 8.79 2.10
XtE: KISKHEE L
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~2d 2~34 3~54d 50|44 HH|
S 3.858 4163 4.259 4350 4.566 4187
23Ky 3.943 4.145 4.245 4.451 4.497 4.109
7|Et=8x 4,066 4.423 4.554 4.567 4617 4.400
SIMHBSEREDS) 4.041 4424 4,557 4.580 4.770 4.402
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.870 4174 4.268 4,345 0.000 4154
TH| 3.972 4.306 4419 4.481 4.667 4.297
REE: KISKHAHE 7F
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~24 2~34 3~54d 5E0]4 HH
SxY 6.16 8.33 7.78 424 2.09 28.61
2y 1.86 3.56 0.99 0.02 0.09 6.52
7|Eta-8 XY 2.03 2.86 2.08 1.58 0.05 8.59
A (B EZEET) 11.67 15.53 10.78 6.39 2.26 46.63
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.36 3.20 2.41 1.68 0.00 9.64
A 24.08 33.48 24.04 13.91 450 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (THSl: 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
S=Xy 164 213 207 148 84 816
23Ky 22 38 13 1 1 75
7|Et=8X 125 165 123 105 4 522
N BEREET) 318 382 231 219 125 1,275
AR (B2 ET) 0 0 0 0 0
ABS 83 100 68 42 293
A 712 898 642 515 214 2,981

X2 KISKHEE It
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MSB 2YR

MSB 1YR

- €2-60-9¢0C
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H1. FU 3K 2EHS (EH2l: %)
= 9/4 9/11 9/18 9/23 T FCHH|(BP)
S0t 1 3.29 3.355 347 3.55 8.0
S¢t o4 3.765 3.91 3.985 3.97 -15
=7 34 3.885 402 4027 3.995 32
=54 4.095 4.267 422 42 -2.0
=1 104 435 4.542 4.46 437 -9.0
SAHHAAA 34 4.206 4351 4.365 4.335 -3.0
SAHHAAA 54 4387 455 4512 4482 -3.0
SAHHAAA 10 4527 4719 4637 4547 9.0
A2 : KISKHHE 7}
73, 30X SPREAD 30| (542l : 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 oo e W
i
20.0 QAV\.\:f ——————————————————————————————————————————————————————
20.00
0.00 0.0 T T -
" 9‘*{’ ,0& 9“’& [\ 9‘*@
& & & $ o &
AHZE : KISKHAE 7} XEE : KISKFAE 7}
H2 FU 3N A= E HE (TH21: bp)
= 9/4 9/11 9/18 9/23 HFChH|
=31 310 SPREAD 465 52.2 433 375 -5.8
=11 3_5 SPREAD 21.0 247 19.3 20.5 1.2
=3 510 SPREAD 25.5 27.5 24.0 17.0 -7.0
=11_EXAAA 3YR SPREAD 32.1 33.1 338 34.0 0.2
=11 EK{AAA 5YR SPREAD 29.2 283 29.2 28.2 -1.0
=1 ELX|AAA 10YR SPREAD 17.7 17.7 17.7 17.7 0.0

Xt : KISKHAE 7}
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H9. 55 SAK 2y (E491: 7H, %)
Az =Y HESE k7] gdle | HGEa SEad
2026-09-21 F=itE XA (T Y2])28-090|H24-215  AAA 24 2H +9.1bp 4410 1,000
2026-09-21 HE7H e ZAL26-03 AA+ 24 DI +12.0bp 4.481 300
2026-09-21 | MEHH (Y 2 5)260| #0400-0921-1 - 44 +433.0bp 4330 2,000
2026-09-22 MEFE T A|ZfE S AR03(Ah AAA 3d 2IE +3.0bp 4483 1,200
2026-09-22 FEEZESA304(Ah AAA 3 2IF -1.7bp 4330 2,100
2026-09-22 SABKI| LS KA I56(A AAA 54 2IE +2.0bp 4526 500
2026-09-22 sHE 21626 AAA 244 21 +1.0bp 4.356 500
2026-09-22 oha T 1627 AAA 34 OIE +1.0bp 4461 1,200
2026-09-22 sh= 21628 AAA 54 21 +2.0bp 4.649 1,000
2026-09-22 NS EA|EAR026-01 AAO 34 o 4814 299
KbZ @ KISKHAE 7}
n. 338 8
AF RSAIE2 311 26-98 SH2E 82 0|8H & 8% 3,091™0| RSEIRACL 0|0 =11

=
26-5 9A| 8 307092 SEH

A87. FH XN EFS
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S8 : TAR oM XIS

o 7}eket X} KEY POINT
g8 A7 02) 3215-1432 o 2TUAHA|ZS Hislar ZhA JAZtE Amp|C X5}
o O|TXHAIT T o, F2HE AT E XHES}
. S8 MY
a7 Mt NS DAl 25 dL5ALE
UK A2 B Yo 18E AZgEs B, 3HE2 AT E 2, SEE2 AT EE J4
He= 2XYS ERQCE o0 it 2AHAAA 13 R AZ 2 E= 575bp, SHKHAAA 3H I H A=
=& 355bp2 M F CiH| 1.0bp BCHEACH, SUMAAA 5EH T2 AZHE= 297bp2 © F CiH|
-1.0bp HAE|UCE

JEtE 8K REAEE 3UE AZYEE YLD, 5HE AT EE FALE SXYS EACE
olof w2t o M} AA+ 3 AZPE& 558bp2 M F CHH| 1.5bp SR, 54 AT EE
7= CHH| -1.0bp ZHAE|QUCH AA- 3 AZyE | 0
E &= 658bpE T F CHH| -1.0bp HAE|RULE

J81. 2™8x 3y YTM 0| (59 - %) &2, ofFHxH 3y YTM 0| (E+2l: %)

Sy 7|Eta 8 AA+
7|EFS & AA- 7|EtS 8 A+

=0 A 28 xaaa SaH 8 -

P ”M

2 A 2 A

0 : : : ‘ 0 : : : ‘
2024-09-23 2025-03-23 2025-09-23 2026-03-23 2026-09-23 2024-09-23 2025-03-23 2025-09-23 2026-03-23 2026-09-23
Xt&E: KISKHHE I A2 KISKHEIF
23, 28X = OCHH| SPREADZEO| (242l : bp) a%l4, o™X} = 1CH{H] SPREADZO| (EH2l: bp)
A2 A} 3y- KTB 3V —a 2 - KTB 3Y 7|Et2-8 X AA+- KTB3Y
50 7 23 AHAAA- KTB 3Y S H K AA+- KTB 3Y 200 4 7|Et2-8XHAA- - KTB 3Y

7|Et2-8 XA+ - KTB 3Y
40 -
150 |

30 A
20

0 T T T 1 0 T T T 1
2024-09-23 2025-03-23 2025-09-23 2026-03-23 2026-09-23 2024-09-23 2025-03-23 2025-09-23 2026-03-23 2026-09-23

Xt KISKHAHE 7} RE2: KISKHAE 7}
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H1. 2N 0 AxgE S HES (E421: bp)
8 =F ATH E(09/23) HCHH|(09/18) HElchH|(08/21)
o7 1Y 3y 5Y | 10Y | 1Y 3y 5Y | 10Y | 1Y 3Y 5Y | 10Y
Az 503 | 257 | 259 | 345 | 00 10 | 10 | 00 | 104 | 25 | -28 | 00
= 503 | 247 | 269 | 371 | 00 10 | -10 | 00 | 104 | 25 | -28 | 00
AAA 575 | 355 | 297 | 448 | 00 10 | 10 | 00 | 104 | 25 | -28 | 00
AA+ 63.1 | 439 | 431 | 529 | 00 10 | 10 | 00 | 104 | 25 | -28 | 00

H2. O{Fi| 2ACHH| AP E QU HEE (£+2I: bp)
8 =F ATH E(09/23) HCHH](09/18) HelcH|(08/21)
o7 1Y 3y 5y | 10y | 1Y 3y 5y | 10Y | 1Y 3y 5Y | 10Y
AA+ 700 | 558 | 396 | 1369 | -05 | 15 | -10 | 00 | 63 12 | -40 | 00
AA0 708 | 643 | 57.2 | 1554 | 0.0 10 | -1.0 | 00 | 63 07 | -35 | 00
AA- 785 | 728 | 658 | 176.1| 0.0 10 | 10| 00 | 68 | 02 | -35 | 00
A+ 114.6 | 1528 | 181.2 | 2448 | 0.0 10 | 10| 00 | 70 | 07 | -30 | 00
A0 180.5 | 2285 | 2447 | 2892 | 00 | 20 | -10 | 00 | 70 | 07 | -30 | 00
A- 2369 | 2948 | 3106|3535 00 | 20 | -1.0 | 00 | 75 07 | -30 | 00

SR LHAL 4% 49009 P22, B F ThH] 1 37009 AL KLHE SEI} pirh2 LUK %

7Ete 8N AN 1= 7,0004#22, T = ChH| 1= 31009 Z23U0t Edge| =52 55 Lo

1

= A0 E AA+THA| RHZIEE M 2loHH, TIE CiH] ZEEME 2L

’

> o = Hi= . = HISH X< -
d2ls, F7F 28ik| walZ0| (2 = %) d3e6. FIH o TA| TAF0| (EH9l: %)
20000 1 BEEFA mU4FXH mAAA T AA+ 12,000 - m7tE 2 FH | B 2
10,000
15,000 -
8,000 -
10,000 - . 6,000 -
4,000 -
5,000 -
2,000 -
0 T T 0 T T T T )
2026-09-19 2026-09-20 2026-09-21 2026-09-22 2026-09-23 2026-09-19 2026-09-20 2026-09-21 2026-09-22 2026-09-23
Xt KISKHHE 7} RE2: KISKHAME 7}
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B3 FU 2N 2 s (H: %, A
8 59 Lge | g¥AmEe e oY EC R
AAA = 02846092 21 L 10M-21 3.870 I -10bp | 2026-09-21 | 2027-07-21 6,600
AAA 7| A28 (ThH2609E273A-21 3.820 0H 11bp | 2026-09-21 | 2027-06-21 3,000
AAA A226410]0106-0921-1 4.140 2E +3bp | 2026-09-21 | 2028-03-21 2,600
AAA AE26410]0206-0921-2 4.250 2E +2bp | 2026-09-21 | 2029-03-21 2,500
AAA ot =5 U5 82609E-0| &-3 4.280 2IE -Obp 2026-09-21 | 2029-09-21 2,300
AAA 7| g-22(41)26090[2A-22 4.240 21 Obp 2026-09-22 | 2028-09-22 5,500
AAA 7| 28 (42609 1A-22 3.860 IE -15bp | 2026-09-22 | 2027-09-22 2,200
AAA L+326410]0300-0922-2 4300 2E -1bp 2026-09-22 | 2029-09-22 4,700
AAA = 0246092 01 29M-23 3.890 0E 11bp | 2026-09-23 | 2027-06-23 600
AAA 7|22 (41)26090]1.5A-23 4.160 2IE -Obp 2026-09-23 | 2028-03-23 1,600
AAA 7|1 9-22(41)26090(2A-23 4220 2IE -Obp 2026-09-23 | 2028-09-23 3,300
AAA 719 2&(4)26098H1A-23 3.880 2E +1bp | 2026-09-23 | 2027-09-23 3,500
AAA Ar226410]0200-0923-1 4220 2IE -Obp 2026-09-23 | 2028-09-23 1,500
AAA Ah23430-09-2-9M-C 3.890 9H 11bp | 2026-09-23 | 2027-06-23 5,000

XbE: KISKFAE 7}

B4 FZH O TR LM s (EHel: %, A
8 29 Lge | g¥AmE Ly oY ol
AA+ SICHFH T 2114 4580 2 -2bp 2026-09-21 | 2029-09-20 500
AA- ShLEH I £h493-1 4343 9E -2bp 2026-09-21 | 2028-03-21 300
AA- StLEFH I £4493-2 4487 9E -2bp 2026-09-21 | 2028-08-21 200
AA- StLEH I Eh493-3 4516 9E -2bp 2026-09-21 | 2028-09-21 600
AA- StLEFH I E493-4 4628 9E -2bp 2026-09-21 | 2029-09-20 200
AA- StLEH I Eh493-5 4.660 9E -2bp 2026-09-21 | 2030-03-21 200
AA- St E X7 I EH145-1 4751 s=0y 2026-09-21 | 2029-09-20 700
AA- oh= S At EH145-2 4915 s=0y 2026-09-21 | 2031-09-19 400
A0 7| 271 o E249-1 5.037 OIH -35bp | 2026-09-21 | 2028-03-21 300
A0 7| 271 E249-2 5.380 DIH 45bp | 2026-09-21 | 2028-09-21 200
AA+ AMItE2914 4,534 o 2026-09-22 | 2028-12-22 300
AA+ 2Hd7tE2915 4.602 oy 2026-09-22 | 2030-03-22 200
AA+ 2Hd7tE2916 4.691 oy 2026-09-22 | 2032-03-22 300
AA+ AMSHIHE2307-1 4.249 9 -1bp 2026-09-22 | 2027-12-22 400
AA+ AMSHIHE2307-2 4.599 oy 2026-09-22 | 2030-02-22 500
AA+ AMSHIHE2307-3 4.626 oy 2026-09-22 | 2031-09-22 300
AA+ SL{FLE972-1 4351 oy 2026-09-22 | 2028-03-22 200
AA+ Si7t=972-2 4438 ol 2026-09-22 | 2028-06-21 500
AA+ SL{7tE972-3 4.526 oy 2026-09-22 | 2028-09-22 1,200
AA+ S7t=972-4 4541 ol 2026-09-22 | 2028-12-22 200
AA+ Si7H=972-5 4556 oy 2026-09-22 | 2029-03-22 300
AA+ S7H=972-6 4594 oy 2026-09-22 | 2029-09-20 300
AA+ sti7t=972-7 4.602 oy 2026-09-22 | 2029-09-20 300
AA- JB 22|74 T E572-1 4.263 2E -2bp 2026-09-22 | 2027-09-22 200
AA- JB 2E|7Hm|E572-2 4610 2E -2bp 2026-09-22 | 2028-10-20 600
AA- JB 22|74 T E572-3 4815 2E -2bp 2026-09-22 | 2031-03-21 400
AA- 2 07H=598-1 4511 oy 2026-09-22 | 2027-06-22 800
AA- ZO|7H=598-2 4.862 AE +7bp | 2026-09-22 | 2028-03-21 500
AA- fE2la87Hm E558-1 4562 2E -2bp 2026-09-22 | 2028-10-23 100
AA- fE2la871m E558-2 4584 2E -2bp 2026-09-22 | 2029-03-22 300
AA- LY 704 585-1 4482 oy 2026-09-22 | 2028-06-21 400

14



AA- L 7{0{ 4585-2 4561 o 2026-09-22 | 2028-09-22 700
A+ RO 74 I E508-1 4.750 o 2026-09-22 | 2027-12-22 100
A+ ZH7Hm|E508-2 5.145 oy 2026-09-22 | 2028-09-22 200
AO St m| &H575-1 5.441 0IE -13bp | 2026-09-22 | 2028-09-21 100
AO St I E575-2 5.441 Ol -13bp | 2026-09-22 | 2028-09-22 300
AO o= 7H I E575-3 5.540 DIE -20bp | 2026-09-22 | 2028-12-21 100
AO S E575-4 5.540 DI -20bp | 2026-09-22 | 2028-12-22 100
AO st m| &575-5 5.559 DI -35bp | 2026-09-22 | 2029-03-22 100
AO ShE XN E146-1 5.059 DI -18bp | 2026-09-22 | 2028-03-22 500
AO = E AN I E146-2 5.435 DI -20bp | 2026-09-22 | 2028-09-22 900
AA- AMet7h o Eh536-1 4399 2 2bp | 2026-09-23 | 2028-03-23 200
AA- Aotz o Eh536-2 4428 21 2bp | 2026-09-23 | 2028-04-21 500
AA- ASHIH I E536-3 4593 O 2bp | 2026-09-23 | 2029-02-23 300
A+ o 2| =7 o] &306-1 5.205 oy 2026-09-23 | 2028-09-21 200
A+ ol 2| =7 L] E306-2 5.205 oy 2026-09-23 | 2028-09-22 800

K& KISKAHE L
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1.5bp ZtCh, 54 39.6bpZE -1.0bp HAE|H OpZZHCE.
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=
OIAM : =4 dg A1) AL
o 7petetkxt KEY POINT
BEX|E Cha| 02) 3215-1471 o I A 22| AV SAOE GIESIH FHE ZEHEY
=;]

o D|AMM AP E OHY| FZHH
B|AXY A S
AL 7|F DA 3E BHI] AAAS S| =10 CHH| F2|R Az E= ™ 3 CiH| 0.5bp S7+9 48bpE LtEL
M, AAOSE2 ™ = CiH| 0.3bp 5t23t 61.6bp, AOSE2 ™ F CHH| 222l 133.5bpE 7|FSIRUCE =
F o MEANE2 = /72 W22 S22 SH=5I0HoL = M-S0 oot oMt I/ F712| SHEFA|
2 F2|7t SlERCE =M A[E AT A L0 FEHXY, =21 Bj=M7t IUZE ZME SIEA
Ct. of0f] HSE AN 2= 7|2 SHUCE 616t A EfEY SES EQCL F R 2xg =

U7 FHEZ SOt =ES HO|0 =M E LHEFRICL

—

a7, A S2|50| (59l : o 9)
6.5 350
/ - 300
5.5 AOAIHE
250 i
45 AOAIY E
200 AAAA TR E
3.5 —— A0
150
55 ——AA0
100 jpn
15 - - 50 ——=134
0.5 ‘ ‘ 0
2023-09-25 2024-09-25 2025-09-25
XIE : KISKHAE 7}
H1. Oy S A=y E U HEE (E421: bp)
s IF A2TY E(09/23) L] (09/11) ™ CHH|(08/28)
at7| 1Y 3Y 5Y | 10v | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
AAA 63.6 | 480 | 351 | 51.1 | 25 05 | -10 | 00 5.1 -11 | =30 | 00
AA+ 738 | 581 | 446 | 804 | 25 | -03 | -05 | 00 5.1 19 | =22 | 00
AAO 764 | 616 | 514 | 1143 | 25 | -03 | -05 | 00 5.1 19 | =22 | 00
AA- 802 | 660 | 615 | 1509 | 25 | -03 | -05 | 00 5.1 19 | =22 | 00
A+ 945 | 107.4 | 127.2 | 2091 | 25 00 | 10| 00 | 46 | 16 | -27 | 00
A0 109.8 | 133.5 | 172.0 | 255.1 | 2.5 00 | 10| 00 | 46 | 16 | -27 | 00
A- 136.9 | 1785 | 232.0 | 3064 | 2.5 00 | 10| 00 | 46 | 16 | -27 | 00

Xt : KISKHAE 7}
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H | |
. 2HAE S

0|

O|H == A HHFU24390HRCE 1,040 2 =LHZ 7|FIMCE A0 22| oHFSZHO| EH7] 9]

Cf,

H2 S|A s (EH91: %, bp, 9, 242)
HESS 359 L HEHO|Z | WHAZIYCS | WPty | wEoH
A0 SHAZH2026-1-1 2026-09-21 5.1 s=0E +54bp 1 500
A0 SHASH2026-1-2 2026-09-21 5.2 s=03E +49%p 13 600
AO St B H2026-1-3 2026-09-21 5.35 S=UE +54bp 15 200
AO St S H2026-1-4 2026-09-21 5.65 =¥ +57bp 2 200
AA- SKX| M E 2|26-1 2026-09-22 5.271 7HE I8 +38bp 2 650
AA- SKX| M E 2]26-2 2026-09-22 5.491 i 21E +55bp 3 750
AA- Ol 20| 2| =8-1 2026-09-22 4469 oy 1 400
AA- Ol ~#|0|2| =8-2 2026-09-22 4818 oy 2 600
A0 CHHE M155-1 2026-09-22 4.821 JHETE +6bp 2 210
A0 CHFE M155-2 2026-09-22 484 JHE el 3 280

F) RFEZS 32 Lt 3|AMKY, ELS X2
Xt KISKHHE 7Y, o EF A K
H3. A o7 (EH91: %, 4, 2g)
HESE =9 L HHO|E 27| gty | izl
A+ 2O #IE59-2 2023-09-25 5.14 3 400 7,610
AA- A 2|00 4 X|E{ O] &3 2023-09-26 4968 2 300 4,550
AAO SKE 2 CHHE48-3 2019-09-24 1.857 7 500 20,050
AAO o 2| X ZH2409-1 2024-09-27 3.407 1 700 46,400
AAA A28 XIF160-1 2023-09-20 4387 3 1100 84,500
B- O AUASA21 2025-09-24 76 1 350 1,420
F) REZS 32 Lt 3|AMKY, ELS X2
Xt KISKHHE 7Y, o EF A K &
24, A DA ZlA = (H21: %, bp, 4, A9)
Hgse =9 e 2 A=y e/ 5HOIE 27| LR

F) REZ S2 Lt 3|AMKY, ELS X<
XHE: KISKHAHE T} DART
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72, 3|AMK L3l 0| (Sl - o 9)
180,000

160,000

140,000

120,000

100,000 2023
80,000 - = 2024

m 2025

60,000 - = 2026
40,000 -

20,000

18 28 38 428 58 eEd 78 88 9E 108 11E 128

AtE : KISKHAHE 7L

3. SIAR LT 0| (291 : ©f &)
3300000
3100000

2900000

2700000
2500000
2300000
2100000
1900000

1700000
2024-09-25 2025-01-25 2025-05-25 2025-09-25 2026-01-25 2026-05-25 2026-09-25

RHE : KISKHAME 7}

Hn. AN s

0ot

oln
ul
nE

T2 AAA 552 TF OiH] 9.39%P 570t 38.14%E AtA[ 2, AA S5 T3 C{H| 8.84%P

L3 5437%2 AAYCH ASTS 0290%P LL3H 7.17%S AXUCE FE 9] 8 QEFL 16 /gt 7

MM = 0.63%P 75t 52.02%, 1H~3HE2 4.81%P S7t8t 37.96%, 3EH~5EHE2 465%P 223t 6.52%

£ AX[Ren 53 O]y 7 M= 0.79%P HAet 3.5% S AHX[RUCE
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(EH91: o 2)

TE 2026-09-03 2026-09-10 2026-09-17 2026-09-24
AAA 7,600 21,991 13,821 12,655
AA 33,790 33,492 30,390 18,039
A 3,233 5,253 3,585 2,379
BBB 363 395 252 90
JUNK 39 30 35 18
Total 45,026 61,161 48,082 33,182
RtE : KISKHAME 7}
HG6. A THEE R E (EHel: o 9)
TE 2026-09-03 2026-09-10 2026-09-17 2026-09-24
~1y 18,324 23,652 24,709 17,260
1y~3y 19,869 28,116 15,940 12,597
3y~5y 4,243 7,147 5,369 2,164
Sy~ 2,591 2,246 2,064 1,161
Total 45,026 61,161 48,082 33,182
KHZ : KISKHAHE 7}
J84. A S2E8 8 (T2l = %) &5, AR ZHEDI|E /& (T2l - %)
A 3y~5y
0,
AA 7.2% 6.5%
54.4% BBB Sy~
0.3% 3.5%
BB+
AAA ~
38.1% 0.1% o
1% 52.0%
Rt KISKHAHE 7F AtZ: KISKHAHE 7L
d3e6. Al fEF F0| (5H9 - o 9)
n¥K RS
140000
120000
100000
80000
60000 1
40000 III | I-III | I- n III II -IlIl
o000 ML KELLELLL OO OO
SOARL I 0 000U A AEOOAAER ARy

2025-09-24 2025-12-04 2026-02-12 2026-04-30 2026-07-16 2026-09-24

AtZ : KISKHAHE It
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ABS/MBS : MBS 2026-25

KEY POINT

7SR

o

e MBS 2026-25 &L

02) 3215-1435

SH

HOIM1=2 0 AH| &

A EHE

PN|
=

= o
SR

O| &1 MBS 2026-25= st

Ol M1=20f

=
=
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Off CHet FEEA

iy
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ot e 3
g o W~ K% g
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N N 1
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XtZ: KISKHAHE ¢

1 %, 712t : 2026-09)

(2l

1 %, 712t : 2025-12~2026-09)

&l

P-CBO,
3368.28

ALZ: KISKHAHE 7}

ALE: KISKHAHE 7}
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H1. F7H ABS #d s ChQl : 29, %, 7|2t : 2026-09-21~2026-09-23)
FNEA SPC dgs=| =9g @] | Zw=Y | gw=a | 84
PF Loan G 27 0| M1 0fl AH| 1 AAA 2026-09-22 7.16M 200 4150 | CALL
E| 2SR 20| 4 H K} -1 AAA 2026-09-23 ™ 100 3.603 -
E|E R Q0|4 H X -2 AAA 2026-09-23 2M 100 3.603 -
E| 2 E R Q0|4 H X} -3 AAA 2026-09-23 3M 100 3.603 -
E|YE R Q0| Al E -4 AAA 2026-09-23 aM 100 3.759 -
E| 2 E R Q0| & HXH -5 AAA 2026-09-23 5M 100 3.905 -
E|YE R Q0| Al EXH-6 AAA 2026-09-23 6M 100 4052 -
E|YE R Yol Al E -7 AAA 2026-09-23 ™ 100 4113 -
El R Q0| LA XH1-8 AAA 2026-09-23 8M 100 4175 -
E| SR Q0|4 AXH1-9 AAA 2026-09-23 9M 100 4237 -
ElZEH 20| 4= XH-10 AAA 2026-09-23 10M 130 4259 -
El 2 H 20| 4 =X -11 AAA 2026-09-23 11M 100 4281 -
ElZEH 2ol 4 HXH-12 AAA 2026-09-23 1y 100 4304 -
El 2SR Q0|4 A XH1-13 AAA 2026-09-23 1Y1M 100 4338 -
El R Q0| 4 HXH-14 AAA 2026-09-23 1Y2M 100 4363 -
R E R
El 2R Q0| LA XH1-15 AAA 2026-09-23 1Y3M 100 4398 -
ElZEH 20| 4 HXH-16 AAA 2026-09-23 1Y4M 100 4422 -
El QM L0l 4 =X -17 AAA 2026-06-09 3y 20 45530 -
ElZEH Y0l 4 KX -18 AAA 2026-06-09 3Y7M 10 4555 -
El 2 H 20| 4 =X -19 AAA 2026-09-23 1Y7M 110 45508 -
El 2= H 20| 4= XH-20 AAA 2026-09-23 1Y8M 110 4545 -
El 2SR 20| 4 =X -21 AAA 2026-09-23 1Y9M 110 4572 -
El M 20| 4 =X -22 AAA 2026-09-23 1Y10M 110 4598 -
El 2R Q0| & XH1-23 AAA 2026-09-23 1Y11M 110 4625 -
El Q=R Q0| 4 & X -24 AAA 2026-09-23 2y 90 4652 -
El 2R Q0| 4 & XH1-25 AAA 2026-09-23 2Y4M 70 4673 -
El2 =M 20| 4 =X -26 AAA 2026-09-23 2Y10M 80 4695 -
El Q=M Q0| 4 "X -27 AAA 2026-09-23 3Y6M 50 4720 | CALL
El Q=M 20| 4 & X} -28 AAA 2026-09-23 4Y6M 20 4771 | CALL

XtZ : DARTH XS AIA|AH
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H2. %2 MBS 2 3 To|x 2y Hmwg (52l : 28, %)
a7 MBS 2026-25(2026-09-22) MBS 2026-24(2026-09-11) MBS 2026-22(2026-09-04)
B wegd | wege | amyc | wu3o | wuzel | azmec | waad | wwgal | azZlc
14 314 4.106 +41 605 3.917 +42 578 3912 +44
24 700 4287 +34 900 4.081 +62 800 4115 +39
34 1,300 4377 +32 900 4211 +31 700 4.234 +35
5 700 4.544 +30 1,100 4.448 +54 1,000 4.450 +34
74 - - - 800 4887 +36 800 4.878 +63
104 - - - 800 4936 +35 700 4936 +57
204 - - - 800 4.863 +32 800 4.900 +35
304 - - - 200 4.990 +30 200 5.009 +41
S E N TS
A2 HRFATEBA
184, MBS 7| HHETA 0] THel: o )
60,000 140,000
50.000 - 120,000
- 100,000
40,000 2023 4
- 80,000 024 3
30,000 Q75 HHel
- 60,000 =<
(26 2l
20,000 =<
- 40,000 U (REH)
10,000 - \ - 20,000
0 - -0
1Y 2Y 3y 5Y 7Y 10y 15y  20Y  30Y
KHZ : KISKHAHE 7}
25 MBS 27|18 4 Az e 30| £H9l: ©f 8l)
4
m 1y
m2yY
m3Y
m5Y
m 7Y
m 10y
15Y
20Y

MBS2026-21

T

MBS2026-22

T

MBS2026-24

MBS2026-25

Xt : KISKHAE 7}
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98 REAIEOME P-CBOE 7| X=X 2 St= XHHO| 3,164.44 A, PF Loana 7| =X 2 SH= KA
0] 11,436.23Y ¥, Synthetic CDOE 7| =Xt E Sh= X{HO| 800U R, LEE S 7| XXM 2 St i A

O] 200 ¥, 7|Et RHE 7|XXtAtO 2 Sl= X #HO0| 27,943.314 2] 72} | ULt
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N N Q Q I\
o3 o3 <& o (1 © © o (] © o (1
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Xt : KISKHAE 7}
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SPCE Hgd | H@s | 83 EST HEY
Lol gtg : : -

KHZ : KISKHAHE 7}
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o 7pEbehR} KEY POINT
2483 A8 02) 3215-1457 o CD: & ZtA CD-2¥KH A== Y

e CP/ESTB: CP, ESTB &3l ZoH ZtA CP-Z|AMK] =4

I L TH2IxA Al

CDEE/(AAASE 3HEE 7|FE)= TFELt 1bp 718t 3.21%2 2 OHASIALCE CD-2HXH(AAASE 371

U2 7|F) AT L HREEC25bp 5748 -20bpE OHASHACH B CD LWL FL

rlo
o
N
o
[
[P

3,100 92 7|S5tH ™ == CfH| 3,900 & ZASHRULH

CPEZl91Y, A58 7I1T)E TF 2L} 9bp 7t 3.38%= OrASHRULE CP-2 AKX (AASE 3/ E = 7

HA
|>
[El
o
[m
r|r
-I>|
HL
A
N
O
'O

FOJ
N
(0¢]
O
©

il

N
T
iy
H
)
P
)
O
[>
|H
=}
[N
rir
r>|
ki

EC} 8bp S7tet 17bp 2

ABSTBE 2 FIISIRULCH 23 THIAEOA AMAZ X222 ZETH 7|2 o300 2AH 0| A (A1) 91
1,900 2!, AOLO|X|C|HI AN ZATH 0| A (A1) 30 7009 &, CIM LA EHAT) 91 2,000 %, #2I5H|

3|(A1) 91 2,0004 0| ARALE.

d181. 91€=E 2 TI|152|F0| (Be:%) B2 MMF, MAY, FHY HETAF0|  @sae
490000 S =AY
AmB| E (cp-S8K) S|AHAAD K2 MMF THS
cp co 440000
E=L AN V.Y
4.0 %1 390000
3.5 0.05 340000
290000
3.0 0
240000
2.5 -0.05 190000
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2. FU 33X SEIHE (SH21: %)
=2t E 2026-09-22 2026-09-18 2026-08-24 M Oiy| HE oiy|
US TREASURY 2Y 477 468 422 9.60 55.00
US TREASURY 5Y 486 479 4.40 7.00 4520
US TREASURY 10Y 498 493 471 4.50 27.40
US TREASURY 30Y 5.31 5.28 5.24 2.50 6.90
DEUTSCHLAND REP 2Y 3.24 3.25 2.85 -0.40 39.40
DEUTSCHLAND REP 5Y 3.31 3.32 2.98 -0.60 3270
DEUTSCHLAND REP 10Y 348 3.49 3.26 -0.80 22.10
DEUTSCHLAND REP 30Y 3.82 3.84 3.74 -1.90 8.10
JAPAN GOVT 2Y 1.86 1.85 1.68 0.80 18.10
JAPAN GOVT 5Y 2.29 2.28 2.13 0.80 16.10
JAPAN GOVT 10Y 2.99 2.99 2.89 0.30 9.80
JAPAN GOVT 30Y 4.08 4.08 4.08 0.40 0.00
CHINA GOVT 2Y 1.24 1.24 1.23 0.20 0.80
CHINA GOVT 5Y 1.40 1.40 1.38 0.10 1.60
CHINA GOVT 10Y 1.67 1.68 1.68 -0.90 -1.40
CHINA GOVT 30Y 2.14 2.16 2.16 -2.60 -2.80

K& @ KISAHHE I, Bloomberg
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H2 MF CHH HE A ME ST

(TH2l: %, 712k 26.09.14~26.09.23)

HE] 3% e 57
Financial 33.33% 30.19% 3.14%
Consumer, Cyclical 7.41% 20.75% -13.35%
Consumer, Non-cyclical 11.11% 3.77% 7.34%
Energy 741% 0.00% 741%
Government 25.93% 20.75% 517%
Basic Materials 3.70% 0.00% 3.70%
Communications 741% 1.89% 5.52%
Diversified 0.00% 0.00% 0.00%
Industrial 0.00% 0.00% 0.00%
Technology 0.00% 0.00% 0.00%
Utilities 3.70% 3.77% -0.07%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 26.09.21~26.09.23)
=29 S A| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
CITNAT 0 09/17/27 EURO-DOLLAR | USD 2026-09-16 2027-09-17 -- 15.00MM
KORSFC 4 7 09/17/29 EURO-DOLLAR | USD 2026-09-17 2029-09-17 | 4.875% 300.00MM
KDB 4 Y5 09/17/27 EURO MTN usD 2026-09-17 2027-09-17 | 4.5% 50.00MM
SHNHAN 0 03/17/27 EURO NON-DOLLAR| HKD 2026-09-17 2027-03-17 -- 16.57MM
KDB 3.49 09/15/27 EURO NON-DOLLAR| HKD 2026-09-17 2027-09-15 | 3.49% 50.98MM
CITNAT 0 12/22/26 EURO-DOLLAR | USD 2026-09-22 2026-12-22 -- 50.00MM
CITNAT 0 12/23/26 EURO-DOLLAR | USD 2026-09-23 2026-12-23 -- 50.00MM
CITNAT 4.81 09/24/27 US DOMESTIC | USD 2026-09-23 2027-09-24 | 481% --
KEBHNB 3.98 09/29/27 EURO MTN HKD 2026-09-28 2027-09-29 | 3.98% 49.72MM
KDB 0 10/28/26 EURO-DOLLAR | USD 2026-09-28 2026-10-28 -- 20.00MM
CITNAT 0 09/27/27 EURO-DOLLAR | USD 2026-09-28 2027-09-27 -- 19.00MM
WOORIB Float 09/29/27 EURO MTN usD 2026-09-28 2027-09-29 | 4.249% | SOFRRATE 40.00MM
KDB 4.83 09/28/27 EURO MTN usD 2026-09-28 2027-09-28 | 4.83% 48.00MM
KOCRGF Float 09/29/29 | EURO-DOLLAR | USD 2026-09-29 2029-09-29 | 4.598% | SOFRRATE |  300.00MM
KDB 1.69 09/29/29 EURO NON-DOLLAR| CNY 2026-09-29 2029-09-29 | 1.69% 448.17TMM
CITNAT 3.97 09/30/27 EURO MTN HKD 2026-09-29 2027-09-30 | 3.97% 42.06MM
CITNAT 0 09/28/27 EURO-DOLLAR | USD 2026-09-29 2027-09-28 -- 50.00MM
KDB 4.74 09/29/27 EURO-DOLLAR | USD 2026-09-29 2027-09-29 | 474% 10.00MM
HANFGI 6 ¥2 09/30/56 EURO MTN usD 2026-09-30 2056-09-30 | 6.5% | H15T5Y 300.00MM
KOROIL 5 Y& 09/30/29 EURO-DOLLAR | USD 2026-09-30 2029-09-30 | 5.25% 700.00MM
KOROIL 5 % 09/30/31 EURO-DOLLAR | USD 2026-09-30 2031-09-30 | 5.375% 500.00MM
KOROIL 5 ¥ 09/30/29 | PRIV PLACEMENT| USD 2026-09-30 2029-09-30 | 5.25% 700.00MM
KOROIL 5 % 09/30/31 | PRIV PLACEMENT| USD 2026-09-30 2031-09-30 | 5.375% 500.00MM
KOROIL Float 09/30/29  |PRIV PLACEMENT| USD 2026-09-30 2029-09-30 | 4.509% | SOFRRATE |  400.00MM
KOROIL Float 09/30/29 EURO-DOLLAR | USD 2026-09-30 2029-09-30 | 4.509% | SOFRRATE |  400.00MM
XtZ : KISKHHE 7L Bloomberg
B4, F7t 0|7 AN X & (5+91: %, 712t 26.09.21~26.09.23)
Date Name Survey Actual Prior
2026-09-18 23 YA MoM 0.30% 0.00% 0.20%
2026-09-18 M= A My 0.30% -0.30% 0.20%
2026-09-18 HH|7tsE 76.40% 76.30% 76.30%
2026-09-18 ME x| 0.10% -0.10% 0.20%
2026-09-21 Fed's Goolsbee Speaks at Event
2026-09-22 ADP Weekly Employment Change -- 20.000k 16.250k
2026-09-22 Zotdmor HE HHEY &s -8.7 -22 -10.6
2026-09-22 2X2E OFE F4o|Hg -12 -8 -12
2026-09-23 MBA FEHEX} AHX| -- -- -4.10%
2026-09-23 S&p 22Y 0|= M= PMI 53.7 -- 53.9
2026-09-23 SapP ZEY 0|2 MH| A PMI 55.8 -- 56.5
2026-09-23 sap =22 0|5 3 PMI 55.3 - 56
2026-09-24 dE=X -$258.1b -- -$226.8b
2026-09-24 M deeg R 200k -- 196k
2026-09-24 Initial Claims 4-Wk Moving Avg - - 203.25k
2026-09-24 HYEHAS =T AR 1740k -- 1730k
2026-09-24 Al 3=E4 04 0 616k - 607k
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2026-09-24 Mooy (M=o H) 1.30% -- -10.50%
09/24-09/25 A=s{7t -- - 1394k
09/24-09/25 AE517F (HEH]) -- -- -2.70%
A& : KISAHAHE 7L Bloomberg
H5. L{F 0| FH X|&® (E+21: %, 712} 26.09.28~26.10.02)
Date Name Survey Actual Prior
2026-09-25 W2 == -0.30% - 1.10%
2026-09-25 25H 2l LH?U(H 0.60% - 0.40%
2026-09-25 O|A[ZFCHE 0 AH|XA 2| 47.5 - 478
2026-09-25 OJA[ZtCHE D AH|X}Z|CH 457 - 458
2026-09-25 OjAlZtCHEtm 1 QIE 80| - -- 4.60%
2026-09-25 OJAlZtCHE D 5-104 QIZ2 0] 3.40% - 3.40%
2026-09-29 TRIOIZE M FOIHS 7225k - 7271k
2026-09-29 JOLTS Quits Level -- -- 3056k
2026-09-29 JOLTS Layoffs Level - - 1666k
2026-09-30 201F4 D My -- -- 0.70%
2026-09-30 PCE E7H|$= MoM 0.40% -- 0.20%
2026-09-30 PCE E7HXI== YoY 3.70% - 3.70%
2026-09-30 =& PCE E7tX|= MoM 0.30% - 0.20%
2026-09-30 =& PCE 27HX|== YoY 3.40% - 3.30%
2026-09-30 GDP ¥7t5} QoQ 1.50% - 1.50%
2026-09-30 =& PCE E7tX|+= QoQ - -- 3.60%
2026-10-01 A Hesd gds -- -- -
2026-10-01 HYEHAS ST AUHA S - - -
2026-10-01 S&p =229 0j= Mz PMI - - -
2026-10-01 ISM M= X|== 55 - 54.6
XtE : KISKHHE 7L Bloomberg
6. FU =S¢ EH X = (SH2l: %, 712t 26.09.21~26.09.23)
Date Name Survey Actual Prior
2026-09-18 PPI( 2 CHH|) 0.60% 1.10% 1.10%
2026-09-18 PPl M HH 3.90% 4.60% 3.00%
2026-09-18 |SURVEY: Germany Economic Forecasts in Sept. 2026
2026-09-23 S&pP ZZH/BME S ®MEY PMI 54 -- 54.3
2026-09-23 Sap =2 =Y MH|AY pmI 499 - 497
2026-09-23 sap 22H 52 TE PMI 51.8 -- 51.8
2026-09-24 IFO 7| &t 89 - 88.8
2026-09-24 IFO Hx H7t 89 - 88.5
2026-09-24 IFO Of & 89.3 - 89.1
XtE : KISXHAHEZF Bloomberg
7. UF 5 38 X|= (E+2: %, 71Z}: 26.09.28~26.10.02)
Date Name Survey Actual Prior
09/28-09/30 FYE7HX 3= HEH| -- - 6.80%
09/28-09/30 20§ &0} (M THH]) 1.30% - -3.40%
2026-09-30 At HES (THH) -- -- 4.0k
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2026-09-30 CPI 8| Ml H &H| -- -- 0.30%
2026-09-30 CPI &4l M| -- - 3.00%
2026-09-30 CPI HiO[0f 2 ™ &y -- - 0.20%
2026-09-30 CPI HiO[0f 2 M iHH| -- - 2.90%
2026-09-30 CPI EEtEHIE =3 HgH| - - 0.30%
2026-09-30 CPI EEtEHIE =3 HidH| - - 3.10%
2026-09-30 CPI ZHdl M | -- - 0.10%
2026-09-30 CPI 2t M| -- - 2.90%
2026-09-30 CPI HHEI H|2 " =23 M| -- - 0.10%
2026-09-30 CPI HHE H|2 " =23 M| -- - 2.60%
2026-09-30 CPl =2 Ea}Ql HAETH HYH| - - 0.20%
2026-09-30 CPl =2 Ea}Ql HAETH MY - - 2.90%
2026-09-30 CPI (M CHH[) -- - 0.20%
2026-09-30 CPI (M ACHH]) -- - 2.90%
2026-09-30 CPI EU T8 M| -- -- 0.20%
2026-09-30 CPI EU T M| -- -- 2.90%
2026-10-01 S&P 22H/BME 52 M=¢ PMI - - -
XtE : KISKHAHE ZF Bloomberg
B8 Ft 5= 4H X|= (5+91: %, 71ZF: 26.09.21~26.09.23)
Date Name Survey Actual Prior
2026-09-18 FDI ¢Z=CHH| YoY CNY - -5.30% -6.20%
2026-09-20 19 s =2ty 2 3.00% 3.00% 3.00%
2026-09-20 54 s =2ty =2 3.50% 3.50% 3.50%
2026-09-23 =EH1 98 5= AMHI0| (&)
XtZ : KISKHHE 7L Bloomberg
H9. WF 5= 4H X|&® (E421: %, 712 26.09.28~26.10.02)
Date Name Survey Actual Prior
2026-09-28 3710l AxChH| HiEHy| -- -- 17.60%
2026-09-28 ArAM A Yoy - -- 11.20%
2026-09-29 BoP Current Account Balance -- -- $195.1b
2026-09-30 M= pMmI 50.1 -- 49.8
2026-09-30 HIXMZ=Y PMI 493 - 49
2026-09-30 Z3t PmI -- - 495
2026-09-30 o= 55 3 PMI - - 52.1
2026-09-30 20l8= = MH[A PMI - - 51.4
2026-09-30 HolE= = MZEY PMI -- -- 51.5

X2 : KISKHHEZL Bloomberg
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3. WA 7| XXM fEE LASE ¢ (EHSI: 7H)
T2 N O]t HEE
TUESY 126 100 -26
ENTNES 52 45 -7
sfelEs=d 38 31 -7
s X+ 107 88 -19
T 26 16 -10
sfeleetd 5 2 -3
A 354 282 -72
XtZ : KISKHAHE ¢
H4, FIHELS Y 7| XX oY SlZA (GEREE))
T2 N O]t HER
TUHE=Y 5,796 7,591 1,795
WX+ 1,292 7,593 6,301
delEs=d 342 1,971 1,629
Sl x| =¥ 3,172 5,167 1,995
TU=ed 489 1,280 791
sfel=etd 31 150 119
A 11,122 23,752 12,630
X2 : KISKHEEIE
H5. FZHELS BYNY : 7| ZxHE(F S + 49 107h) (E9l: 7H)
=2 7| =X 1 7| =Xt 2 HESSHE! =52 5
1 KOSPI200 SPX SXSE 48
2 KOSPI200 - - 44
3 SKSHO| A ISE=EabN; - 39
4 ISE=EubN; - - 38
5 SPX - - 19
6 KOSPI200 SK3FO|HA - 7
7 KOSPI200 SRS, - 7
8 KOSPI200 SPX - 6
9 MICRON TECHNOLOGY INC !ALANTIR TECHNOLOGIES INC- - 6
10 SKSHO| LA - - 5

KHE : KISKHHE 7}

39



167U 2, X|H3 CiH| -136

t2tsto] 7.39% SICH %=

=
[=)

ELS=

X| k3= CiH| -1.5%p

L=
[

—_

3
—_

Ol A}
o

.
o

o
—

(221 7H, %)

(EH2: 7H)

<k
Tl
ol
<0
)
<

(TH21: 7H, %)

r 10.00

- 8.00

- 6.00

- 4.00

- 2.00
0.00
(EH$l: 7H)

<+

or
kio

44
20
20
14

2026-09-21

<+
L

foil
<0
no
orl

36
32

EIT

SX5E

2026-09-14

<+
Ll

foil
<0

<+

258

129

£l 57H)
7| E=xH 2

t

SPX

2026-09-07

< |0
HL54
ol
%0
~
o |
no| X | X
CAERRS
rhl | o |
H0
oo
Fu RN
ol
%0
~
x.________o R
LR
K | X |-
1
iH0
F oS
TR|E2
ol
20
*._o________
il R R
CAERES
Mhl | oo |~
H0
1
Jl

7t

b

X2 : KISK}

IH

Kk

-

|

Kk
Bl

4 7}
7t

t
t

2026-08-31

NIKKEI225
KOSPI200

K

<o

X2 : KISK}
400
300
200
100

XIE : KISK}

. |oF
<H

SX5E

40

SPX

KOSPI200
KOSPI200




@ «isrsrzo
SWAP: CD 91 = 3¢d] 0.01% &=
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StRLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 32 SMHE 200 1 5= AL,

a8, Fa 28| F0| (EH1: %)
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

Xpo| ——9/23/2026 9/18/2026
4.80% 0.060%
4.60% _/\ 0.050%
4.40% 0.040%
4.20% 0.030%
4.00% 0.020%
3.80% 0.010%
3.60% 0.000%
3M 6M O9M 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
2026-09-23 44935 46171 46101 4.559
2026-09-18 4.4599 45637 4.5549 4516
U5 0.0336 0.0534 0.0552 0.043
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 1.0774 1.3314 1.304 1.1361
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
XpO| ——9/23/2026 9/18/2026
4.50% 0.02%
4.00% /— \ 0.01%
3.50% 0.00%
L
3.00% -0.01%
2.50% -0.02%
2.00% -0.03%
1.50% -0.04%
1.00% -0.05%
0.50% -0.06%
0.00% -0.07%
3M 6M 9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

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

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2026-09-23 3.7125 3.945 40375 4.11
2026-09-18 3.7175 3.9675 40725 4.1625

FU57 -0.005 -0.0225 -0.035 -0.0525
2025-12-31 2.775 2.9225 3.03 3.15

HZChb| 0.9375 1.0225 1.0075 0.96

ALZ : KISAHAE 7L

aEl5. KRW CRS (EH2l: %)

XpO| ——9/23/2026 9/18/2026

3.90% 0.12%
3.80%

3.70% 0.10%
3.60% 0.08%
3.50%

3.40% 0.06%
3.30%

3.20% 0.04%
3.10% 0.02%
3.00%

2.90% 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 (£H2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2026-09-23 3.595 3.67 3.74 3.73
2026-09-18 3.545 3.6 3.67 3.655

FUs 0.05 0.07 0.07 0.075
2025-12-31 2.135 2.405 2.6 2.855

| 1.46 1.265 1.14 0.875

ALZ : KISKHAE 7}
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dZl6. KTB (Z+9I: %, BP)
XpO| ——9/23/2026 9/18/2026
5.00% 0.06%
4.50% = 0.04%
4.00% |
0.02%
3.50%
3.00% 0.00%
2.50% -0.02%
2.00% -0.04%
1.50%
-0.06%
1.00%
0.50% -0.08%
0.00% -0.10%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-09-23 3.75 3.965 3.995 42
2026-09-18 3.72 3.975 4.027 422
F034 0.03 -0.01 -0.032 -0.02
2025-12-31 2.55 2.795 2.952 3.235
HEChb| 1.2 117 1.043 0.965
ALZ : KISKHAE 7L
27, IRS HTH7| A=y E 0| (THl : %) 2l IRS HCH7| AT E FZHHS (29 : %)

—— KRW IRS
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OOA:(
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AtZE : KISKHAHE L
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39, Ag H|O|A| A 3=0]

(5t : %)

SWAP BASIS(1Y) SWAP BASIS(3Y)

1210. ZZH|O[A| X F7HHE (5491 : %)

m SWAP BASIS(1Y)

SWAP BASIS(3Y)

0.00% - 0.120% .
0.10% | 0.105%
0.20% |- 0.100% -
0.30% 0.080%
-0.40% o SO
M ‘
-0.50% A ﬂh“ 0.060% 0.055%
0.60% |- s
0.70% |- 0.040%
-0.80% |-
-0.90% |- 0.020% -
-1.00% : : :
2025-09 2026-01 2026-05 2026-09 0.000%
Xt& : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
12111, KTB/IRS 30| (EH%l : %) 2112, KTB/IRS £t HE (B2l : %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) m SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% - 0.000% -0.003%
0.30% - -0.005%
- 00
0.20% | 0.010%
-0.015%
0.10% -
-0.020%
0.00% -0.025%
-0.10% -0.030%
-0.20% x s x -0.035%
. . " ; -0.035%
2025-09 2026-01 2026-05 2026-09 20.040% ()

X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
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@ «isrsrzo

J&13. KRW/USD Swap Point 30|
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XtZ : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
M EChH| ko) MZCHH| X}O| —=—=——9/23/2026 ———9/18/2026 == 12/31/2025
1450 0
\
1400 -20
-40
1350 \
\ -60
1300
-80
1250 100
1200 -120
SPT 01w 01M 02M 03M o6M 09M 12M 02y 03y 04y 05Y
Xt& : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
== 2026-09-23 2026-09-18 Xto] = 2026-09-23 2026-09-18 xto|
KRW/USD 1358.4 1383.3 -24.9 USD/CHF 0.822 0.824 -0.003
EUR/USD 1.143 1.148 -0.006 USD/SGD 1.276 1.276 0
GBP/USD 1.332 1.337 -0.006 USD/IDR 17790 17750 40
USD/JPY 157.7 156.735 0.965 USD/PHP 62.671 62.691 -0.02
USD/HKD 7.844 7.845 -0.001 USD/TWD 31.715 31.789 -0.074
USD/CNY 6.706 6.699 0.007 USD/SEK 9.853 9.805 0.048
USD/CAD 1.408 14 0.009 USD/PLN 3.806 3.792 0.014
AUD/USD 0.71 0.713 -0.003 USD/DKK 6.543 6.51 0.033
NZD/USD 0.571 0.573 -0.002 USD/ZAR 16.211 16.23 -0.02

N MRS (154 402 &E 7|F)
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Appendix 11 = 2¢d| & Credit Spread 8is

1. 7l FoaL

(EH2l: %, 2026-09-23)

olet

> WA

sl gl 02) 3215-1438

(EH2l: %, 2026-09-23)

B2 oie =2 =

U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 3.210 0.010 0.440 o= 2y 4759 0.081 0.379
CcP90Y 3.380 0.090 0.130 oj= 5Y 4819 0.033 0.864
=3 34 3.995 -0.032 1.068 o= 10Y 4.944 0.010 1.106
=3 54 4.200 -0.020 0.965 oj= 20Y 5.320 0.002 1.217
=31 104 4370 -0.090 0.985 oj= 30Y 5.283 0.001 1.355
=1 204 4.450 -0.035 1.105 S8 2y 3.204 -0.042 0.543
=31 304 4.550 -0.035 1.295 28 5y 3.270 -0.047 0.813
Set14d 3.550 0.080 1.048 a8 10y 3.437 -0.050 0.999
S¢t2d 3.970 -0.015 1.140 a8 20y 3.770 -0.048 1.322
S0t 3d 4.067 -0.025 1.085 a8 30y 3792 -0.048 1435
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (IEY : 2026-09-23) H4. 3L Credit Spread (THSl: %, 2026-09-23)

Fax i TFCHY| | AXCHH| =2 g TFCHH| | AXCHH|
KTB3 106.6 1.14 -25.8 E% AAA 4335 0.002 0.116
KTB10 104.76 0.86 -7.99 A AA- 4,655 0.000 0.145
KOSPI 7,080.92 186.69| 2,771.29 7|Et=-8XH AA- 4723 0.015 0.184

0 0. 0 0 2K AAA 4.350 0.010 0.100
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

St X S AL AAA -0.8

St TR & SA AAA -03

NFE A2 S AL AAO 0.2

St=of QI et e A7) LK RIS A AAA 0.2

MERSSA AAA 0.2

el e Fo R o AAA 0.2

WHEZASAL AAO 0.2

stmsESAL AAA 0.2

QA Al Z A} AAO 0.2

AAH WS SA AA+ 0.2

Stm s A TS S AL AAA 0.2

St= XA S AL AAA 0.2

LA = AT LS AL AAO 0.2

H7| HES DS AL AA+ 0.2

S DS A AAA 0.2

St EX|FEES AL AAA 0.2

ERZA|SAL AAO 0.2

HE A SA AAO 0.2

H TS AL AAA 0.2

e SHEEA|SA AAO 0.2

- SHHZWLTA AA+ 0.2

N
~



@ «sx

AHIE

SN SAL AAA 0.2
St 2 ZA} AAA 0.2
BEINLZA AA+ 0.2
St AT ZAL AAA 0.2
SAS oS AL AAA 0.2
L SAL AA+ 0.2
BHEEEILSA AA+ 0.2
SASGA A S A} AA+ 0.2
HFEAA A SA AA+ 0.2
St Xpot 2| S A AAA 0.2
o =H LTS AL AAA 0.2
BEMZASAL AA+ 0.2
St Z0{EZA} AAA 0.2
BI|FE A SA AAA 0.2
St M FSA AAA 0.2
SR I A AAA 0.2
St I7tAZAL AAA 0.2
AAHEZA|SA AA+ 0.2
I E S AAA 0.2
Ab2IH T E AA- 15
SHLEFLE AAO 15
Alstf ol g AA- 15

7| 2o & A0 15
70| Z}7H m| & BBB+ 15

o 2| =74 m| B A+ 15
OfO| A7 m| & AA- 1.5
ZAHtAIIHO| -G AMH| A 2|0} A+ 1.5
28|17l AAO 1.5

M OFO| O tH A M H| AR 2| Of A+ 1.5
7 O|H| = RIFI= AA+ 15
O 2 M| O AR A IHO| H-F A H| A& A+ 1.5
H| M A 0| 7] | & AA- 1.5
A A AA- 1.5

of F=27Hm| & A0 1.5
o Ao O|X| s m| & AA- 1.5
o] 2K of| A 74 ] AA- 1.5
ClH| 7R & BBB+ 1.5

SO 7| 2 AA+ 1.5
fElFsMalE AA- 1.5
Ho|H| 2|7 m| & AA- 1.5
SLEZH o] B AA- 1.5
ot= 70 o] & A0 15
Ofo[H| 7| O|7Hm| & AA- 1.5
AX|FHm| A0 1.5
SVENS AA+ 15
AlBt7LE AA+ 15
EIES AA+ 15
AMTFIE AA+ 15
ZOI7 I & A+ 15
St=E XIS A0 1.7
27l AA- 18
THEOf| L X M H| A AA- -0.5
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N

CHot ™M A0 -0.5
KBS AA+ Hgt
IXggda AA- =gt
Statd| ™ A+ 23t
SKQIH A A+ 23
oA ol A+ 23
SAtF U BBBO =23
iAoz A0 =gt
M|OtHH| A A+ 23
SKOO|O|H 2 &2 X| A- 23
NGES AA- =gt
ZAD AA+ =gt
ocl A+ 23}
AEFNE| X A+ =gt
ZAzZ|otof 4 X| O] AA- =gt
IPARKH CH & 1712 A0 =23
HSE-EE AT A0 =23
Of|ZHE A+ =5t
SIAY LGOIHX|&FM AAO Ef:,*
M OFH|Z A+ R
SHUAHE A+ =kl
Sk oj 2 A+ =kl
HDAAE 7| A A0 =23
HDZ LY AA- =23
HDAHCHYHEZ AA- =23
RHAFEE AAO Het
MY H A- =kl
SME|OHM| A+ =gt
e F8AF AAA =23t
S0 2} A+ 2yt
HOIM M Z2tA AA- =gt
L2|a80l=Hot0| A0 23t
ohatz| = A+ 2yt
7| 20| = ot A0 Bt
AUZEESE A- =23
HLOHE AA- 23}
SOtOj| AE| A+ 2yt
SHEH| K| A0 =23t
Of 2f off M AHAH2-8 AAO 23t
At : KISKHAHE IF
6. ME|{'H 1 CHH| Credit Spread 3 M| Top3 LA o1 : bp, 71 :3Y)
Qs kM| Top 3
= LAY ss HE
EEREER AA+ 1.2
1 THELY AAA 0.7
MEFE A ZA} AAA 04
70| H| 7] m| AA- 2.0
FHEXH ZH7tE AA- 1.8
St=E XIS A0 1.7
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SKX| 2 E & AA- 185
KB H AA+ 2ot
IX2YA AA- =gt
Statd| ™ A+ 23}
NGIEEES A+ =gt

ol A 0|2 A+ B2}
SAtF U BBBO =23
iAoz A0 gt
M|OFH| A& A+ B2}
SKOIO[|O|H| A =2 X A- =23
NGES AA- =gt
ZAD AA+ =gt

ocl A+ =gt
AEFNE| X A+ =3t
ZAZ|otof 4 X| O] AA- =gt
IPARKH CH & 1712 A0 Het
HSE X Tt XY A0 Het
o ZHIE A+ =gt
LGOIHX|&FM AAO =gt
M OFH|Z A+ =kl
SHUAHE A+ =kl
sk oz A+ =23t
HDAAE 7| A A0 =23
HDCH AA- Het
HDAHCHYHEZ AA- Het
RHAFEE AAO Het
L7 A- =gt
SHE(|HM A+ B3t
fela&XF AAA Bt

&S GO0 2t A+ B3t

7O MM Z2fA AA- =gt
2| F 80| = A0t A0 =gt
[T ES A+ =gt

7| 20{zH0tO] A0 23t
AUZEESE A- =gt
HLZH= AA- =gt
SOLOf| AE| A+ B3t
SHEH| K| A0 =23t

O] 2§ oi| S KHAH2-& AAO =gt
HEAAX Ol AAO Bt

X2 : KISKHARE 7}



Appendix 2] SMUAILHY & AESg3 WE

rot

7|1 A& 02) 3215-1435

H1. SMAMAILLY

=
BEIC 554 R Pl ZI|dMY AH|E
KR60182V2G45 Mol L2FHm E24-]1-2 2026-04-21 2027-04-21 2026-09-21 A
KR60210W5G64 HHF2| 2k A FH0[10%H -5 2026-06-25 2026-11-25 2026-09-25 A
KR60210W6G63 HHHF2|2F2FH0[10%H -6 2026-06-25 2026-12-25 2026-09-25 A
KR60210W7G62 HHHF2| kA FH0[10%H -7 2026-06-25 2027-01-25 2026-09-25 A
KR60113VAF94 St o 2 EHXH-10 2025-09-25 2028-02-25 2026-09-25 ey
KR60075ZXF65 HHF2| 2k 2 FF0]9Kk1-30 2025-06-26 2027-12-26 2026-09-26 A
KR60075ZYF64 HHF2| 2t A FH0]9X}1-31 2025-06-26 2028-01-26 2026-09-26 A
KR60075ZZF63 HHHF2| 2k A FH0]9KF1-32 2025-06-26 2028-02-26 2026-09-26 A
KR60194H5G53 7IEQ EMEALR1-5 2026-05-13 2026-10-27 2026-09-27 e
KR60142GDFC4 ZIEQ EX AR S2H-13 2025-12-15 2027-01-27 2026-09-27 A
KR649586BEA3 FIEQEM AR S2H-11 2024-10-29 2027-07-27 2026-09-27 A
H2. 3\ MESE HAE B
AP A == sEHEUY chil NICE ooy
o | oz | S& ot s "oty sa "oty
W s
H3. 3A fRME5F HE sig (712} : 2026-09-18~2026-09-23)
= —_—
7% AR Wiy e L gl T LT
A ATFF 7L A 2026-09-23 71gs= AAA | AAA AAA
Al mjatcho| A 2026-09-23 BOND A+ A+ A+
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

| -
SPC 7| X XtAHE MM 2 KIS-Net2 S8l Eolsta 5= Q&LICE
23 AT¥ 02) 3215-1457
H1. |35 5 2L (712+: 2026-09-21~2026-09-23, T+l : 4 2)
spca BV zms ary | 59 T|ERH KR
od O
Q10| 7| O & EHA| L K} Al | B34 2 THE | 2026-12-22 146 | YAEHOA|E|LO|ZEOQ]
AOHEOHHYR | A1 | SEN BHOE| 20061223 | a0 - T oL TR
Aol o] X| 2Ol L&KL | A2+ | ESA 2E 4= | 2026-10-08 150 of ol x| 7
FAEH 2R Al | 23St 28 O1E | 2026-10-21 350 sFEX ATz
C| Of] 2 Off & B[ | 2K} Al | BS42H 2026-12-21 101 ClEmo| = =0
Of| =2l -= 2| | O] K} A1 | EEA arE 2026-10-20 500 of A QHhd| =2
Of| 2K O ZS M| &4 Kk Al | BE4 2E 2026-10-23 15 Al AHEA
Aol O X|AMO| M EXL | A2+ | ESAF 2HEH 2026-12-23 977 of ol x| F
AHO| A E B H| 2Kt Al | RS 2E 2027-03-26 210 IO H M 74 2
| EX| A o & =X A1 | ESA 2HE 2026-11-23 217 ERmEHA
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2026-09-30 |EX|FEIXHH(EX|3)21-09 2021-09-30 5y 1,186 AAA
2026-10-01 |$H=H 21075 2021-10-01 5Y 200,000 AAA
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@ «sH

FAFIY

r=1d

—

& 2FKH 2026-09-29 | SQ2tDC026-0929-0910 2026-06-30 2m 29d 500,000
2026-09-25 |4t=23410]0300-0925-3 2023-09-25 3Y 90,000 AAA
2026-09-25 |4t=25410]0103-0625-1 2025-06-25 1Y 3m 300,000 AAA
2026-09-26 |t =A== 8(H)25114t-0[&#-304 2025-11-26 10m 260,000 AAA
2026-09-26 | S4H222025-090|1A-26 2025-09-26 1Y 100,000 AAA
2026-09-27 | s LFEHE2HY)2024-090]2Y-| 2024-09-27 2y 150,000 AAA

2 XY 2026-09-27 | = 212¥44090| & 2 (03)2-27 2024-09-27 2Y 300,000 AAA
2026-09-29 | AT E AL (4)20-090[10L(F) 2016-09-29 10Y 160,000 AAO
2026-09-29 | &F2¥2025-090|(H)12-29 2025-09-29 1Y 130,000 AA+
2026-09-29 |4t=2580[0100-0929-1M 2025-09-29 1Y 210,000 AAA
2026-09-30 | =3B H(EH)2025-090(1Y-D 2025-09-30 1Y 60,000 AAA
2026-10-01 |St=m+==A=825107F-2l-1 2025-10-01 1Y 240,000 AAA
2026-09-25 |EOH7L=910-1(%) 2024-09-26 1Y 11m 30d 160,000 AA+
2026-09-26 |¥Ci7L=667 2016-09-26 10Y 10,000 AA+
2026-09-26 | & CH7HI|EH1658 2016-09-26 10Y 10,000 AA+
2026-09-27 |M2|X7] I E263-2 2024-09-27 2y 10,000 A+
2026-09-28 | SE|7HE252-1 2024-09-25 2Y 3d 90,000 AAO
2026-09-28 |BNKZHI|E362-1 2024-09-27 2y 1d 40,000 AA-
2026-09-28 |M|2|X7H I E261-2 2024-08-28 2Y 1m 70,000 A+
2026-09-28 |PHEEXIHI|E119-3 2024-11-28 1Y 10m 80,000 AO

S, 2026-09-29 |BNKZHI|E360-5 2024-08-29 2Y 1m 20,000 AA-
xHD 2026-09-29 |00 X| s FHL|EF170-3 2021-09-29 5Y 20,000 AA-
2026-09-29 | HCHFHE=904-1 2024-03-29 2Y 6m 20,000 AA+
2026-09-29 | AH27HI|EH756-1 2024-11-29 1Y 10m 10,000 AA-
2026-09-29 |M|2|X7Hm|E252-4 2024-03-29 2Y 6m 20,000 A+
2026-09-30 |StLIZHI|EF387-5 2023-03-30 3Y 6m 20,000 AA-
2026-09-30 | 7|0[H|7H | & 545-1 2024-09-30 2Y 30,000 AA-
2026-09-30 |O2| =FH I E277-1 2025-04-30 1Y 5m 10,000 A+
2026-10-01 |SH=EEXIHIE114-1 2024-10-04 1Y 11m 27d 60,000 AO
2026-10-01 |#CHFt=834 2021-10-01 5Y 50,000 AA+
2026-10-01 | #A|O|H|=EI7}E419-2 2024-11-05 1Y 10m 26d 10,000 AA+
2026-09-25 | &FLKA[2f22 2023-09-25 3y 15,000
2026-09-25 | SA7| 31 2023-09-25 3y 13,000 B+
2026-09-25 |SIO|EZI2131 2023-09-25 3y 50,000 A+
2026-09-25 | EO|X[2 2023-09-25 3y 35,000
2026-09-25 |CHL3 2126 2025-09-25 1Y 3,000
2026-09-25 |2|ERA9 2023-09-25 3y 1,500
2026-09-25 |™QHEZ3 2023-09-25 3y 5,000
2026-09-25 |MAZ#H0/Z18 2023-09-25 3y 2,000
2026-09-25 |EfAFO[HA12 2023-09-25 3y 1,000
2026-09-25 |X|3t0|H7 2023-09-25 3y 3,000
2026-09-25 |I|AAO|QIAER|S 2023-09-25 3y 2,000
2026-09-25 |X|M[O|¥0|&13 2023-09-25 3y 2,000
2026-09-25 |0O/&6 2023-09-25 3y 500
2026-09-25 |HAlS|24 2023-09-25 3y 1,000
2026-09-25 |CHYTAM12 2023-09-25 3y 1,500
2026-09-25 |AEAR13 2023-09-25 3y 1,500
2026-09-25 |2+0|X|-240 2023-09-25 3y 23,000 BBBO
2026-09-26 |EATZKU21-1(%) 2023-09-26 3y 200,000 AA-
2026-09-26  |OFXIm[H |13 2024-09-26 2Y 2,700
2026-09-26 | O|4=%}&t61 2025-09-26 1Y 15,000
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2026-09-26 | LMHHM75 2024-09-26 2Y 19,800 BBO
2026-09-26 |EFHET 2024-09-26 2Y 270
2026-09-26 | AET2|0H1 2024-09-26 2y 469
2026-09-26 | Z 7|44 2024-09-26 2Y 4,000
2026-09-26 |27 62 2024-09-26 2y 14,000 BB+
2026-09-26  |4[TjA5 2024-09-26 2Y 17,500 BB+
2026-09-26 | AE4tA21 2024-09-26 2Y 820
2026-09-26 |CHE 74419 2024-09-26 2y 120
2026-09-26 |O|AX| 418 2024-09-26 2y 560
2026-09-26 | EAME=Z14 2024-09-26 2Y 880
2026-09-26 |H<L18 2024-09-26 2y 705

| ALXY 2026-09-26 |CH3 21 2024-09-26 2Y 16,000
2026-09-26 | HOotE L4 2024-09-26 2Y 8,100
2026-09-26 | AlBHAERd6 2024-09-26 2Y 1,000
2026-09-26 |AYLA14 2024-09-26 2Y 90
2026-09-26 |H&=HH7 2024-09-26 2y 460
2026-09-26 | MHQIELHAE12 2024-09-26 2y 120
2026-09-26 |MZEAEE 2024-09-26 2y 274
2026-09-26  |SKOI| L X|46-3(%) 2019-09-26 7v 70,000 AAO
2026-09-26 |SE™EF15 2024-09-26 2Y 90
2026-09-26 |O|FH|E2{A8 2024-09-26 2y 400
2026-09-26 | SOFAHRI20 2024-09-26 2y 160
2026-09-26 |HEIEZS 2024-09-26 2y 250
2026-09-26 | 00| A8 2024-09-26 2y 64
2026-09-26 |m3EWAI15 2024-09-26 2Y 220
2026-09-26 |0 A22 2024-09-26 2y 170
2026-09-26 |CiAl9 2024-09-26 2y 320
2026-09-26 | 4AI$tAE|0t26 2024-09-26 2y 740
2026-09-26 |SLEZ{A8 2024-09-26 2Y 600
2026-09-26 |CHAZHE 1 2024-09-26 2y 180
2026-09-26 |t A A1 2024-09-26 2Y 1,080
2026-09-26 | MISHRIE{LHA &9 2024-09-26 2Y 560
2026-09-26 | A EEtXt6 2024-09-26 2Y 600
2026-09-26 | =47 2024-09-26 2Y 3,500
2026-09-26 |X|C|1&E9 2024-09-26 2y 720
2026-09-27 |SK7tA35-2 2019-09-27 7v 80,000 AA-
2026-09-27 |O|2HO| MAHAHR-85-3 2019-09-27 7v 40,000 AAO
2026-09-29 |HE2|=ZF8XFLUBA=ZH 4 2021-09-29 5Y 150,000 A+
2026-09-29  |LXBIRA|A13-2 2021-09-29 5y 80,000 A+
2026-09-29 |4&H259 2025-09-29 1Y 7,000 BB+
2026-09-30 | OFO|0ASA{51 2025-09-30 1Y 18,000 BBBO
2026-09-30 |=EIEXIF15-2 2016-09-30 10Y 150,000 AAA
2026-10-01 | A O|™ A7 2025-10-02 11m 29d 1,000
2026-09-25 |E| X UeHAAIXIK}1-10 2025-11-25 10m 10,000 AAA
2026-09-25 |E|2EX L AAAKL1-14 2025-07-25 1Y 2m 5,000 AAA
2026-09-25 |E|EEX YLEO|N S K11 2026-08-25 Tm 5,000 AAA
2026-09-25 | HHH2|FAZO[10KH -7 2026-06-25 3m 15,000 AAA
2026-09-25 | ot 7HI| EE A EX}t1-10 2025-09-25 1Y 18,000 AAA
2026-09-25 | HHZ| kA ZLO[ 10K} -6 2026-06-25 3m 15,000 AAA
2026-09-25 | HtH2|2FAZFHO|10%}H-5 2026-06-25 3m 20,000 AAA
2026-09-25 |E|EEX L AMOK}1-12 2025-09-25 1Y 10,000 AAA
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2026-09-25 |E|EEX L8EK}1-19 2025-02-25 1Y 7m 5,000 AAA
2026-09-25 |E|EEH L 1K}1-18 2025-03-25 1Y 6m 15,000 AAA
2026-09-25 |E|ZEX| U8 UM ALK -13 2025-08-25 1Y 1m 5,000 AAA
2026-09-25 |E|ZEM LO|H AFA}-3 2026-06-25 3m 5,000 AAA
2026-09-25 |E|EEX L8 atKt1-24 2024-09-25 2Y 5,000 AAA
2026-09-25 |E|2EX Y AXO|KH-15 2025-06-25 1Y 3m 10,000 AAA
2026-09-25 |E|EEX LEIALK}E1-23 2024-10-25 1Y 11m 5,000 AAA
2026-09-25 |E|EEHM LHO[4K}1-7 2026-02-25 7m 5,000 AAA
2026-09-25 |E|ZFEX YOl H LdXH1-6 2026-03-25 6m 5,000 AAA
2026-09-25 |E|REX Y 2K}1-22 2024-11-25 1Y 10m 10,000 AAA
2026-09-25 |E|EEUHMKI-17 2025-04-25 1Y 5m 10,000 AAA
2026-09-26  |HFH2|QFAFFO|9K}-32 2025-06-26 1Y 3m 10,000 AAA
2026-09-26 | A E22023M15%R-83H-1(Ah 2023-09-26 3y 245,012 AAA
2026-09-26 | A E22023M164R-83H-2(Ah 2023-09-26 3y 71,857 AAA
2026-09-26 | A E2023K16XH2-53H-1(5) 2023-09-26 3y 112,687 AAA
2026-09-26 | HHZ|2FAFH0|9%}-31 2025-06-26 1Y 3m 10,000 AAA
ABS 2026-09-26 | HHI2| kA ZHO[9%}-30 2025-06-26 1Y 3m 10,000 AAA
2026-09-27 |7IER EMAHARS2H-13 2025-12-15 9m 12d 7,200 AAA
2026-09-27 |23 AMBS2016-20(1-6) 2016-09-27 10Y 90,000 AAA
2026-09-27 |7IEREMXFEEH-11 2024-10-29 1Y 10m 29d 2,400 AAA
2026-09-27 | AE2024K 203534 -1(AH 2024-09-27 2y 76,790 AAA
2026-09-27 | ME2024K 19X S5H-1(Ah 2024-09-27 2y 107,804 AAA
2026-09-27 | TEHZESAIMBS 2024-19(1-2)(Ah) 2024-09-27 2y 120,000 AAA
2026-09-27 |FIEEXNEAR1-4 2026-05-13 4m 14d 6,700 AAA
2026-09-27 |ZIEQLENMEAIR1-5 2026-05-13 4m 14d 10,000 AAA
2026-09-28 | AZO[H|O| & FXH0 2024-03-28 2Y 6m 18,750 AAA
2026-09-28 |CEHAERE? 2025-02-07 1Y 7m 21d 20,000
2026-09-29 |IHAEIIO|EX|82421-13 2025-08-29 1Y 1m 10,000 AAA
2026-09-30 |I{AEIIO|EX|86AHS1-5 2026-04-30 5m 10,000 AAA
2026-09-30 |E[ZEHME M ALK}1-28 2022-03-31 4Y 6m 100 AAA
2026-09-30 |IHAE@IO|EX|81X}21-15 2025-06-30 1Y 3m 10,000 AAA
2026-09-30 |I{AE@O|E X|70%tR1-30 2023-08-31 3Y 1m 3,000 AAA
2026-09-30 |HAEIIO|EX| K| 77X -23 2024-10-31 1Y 11m 10,000 AAA
2026-09-30 |I{AEI}O|EX|88ktE1-1 2026-08-31 m 6,000 AAA
2026-09-30 |IHAEDIO|EX|87AtS1-3 2026-06-30 3m 6,000 AAA
2026-09-30 |I{AED}O|EX|83k}F21-11 2025-10-31 11m 10,000 AAA
2026-09-30 |I{AEI@}O|E X|80ktR1-17 2025-04-30 1Y 5m 10,000 AAA
2026-09-30 |FAEMHFEIR| AXF]1 2023-12-06 2Y 9m 24d 200,000 AA+
2026-10-01 | 7|HHAE S AH21SH1-3 2020-10-29 5Y 11m 2d 1,890 AAA
2026-10-01 |FEEZX XGRS 2025-10-01 1Y 300,000 AA+
2026-10-01 | FEBIEXN AL S2H 2025-07-01 1Y 3m 500,000 AA+

AtZ : KISKHAHE 7}
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orE ¥ 2] 02) 3215-1482

H1. HESF2 XA LAl (SH9l : 7HE, o 9, 7|2t : 2026-09-21 ~ 2026-09-23)
F8ac 559 H8E53 w¥y | Wiy FRNAE 4] OlE | wWIY bl 2 £3t
KR310501GG97 Zﬁfg" BUT(E)260901E) SA- AAO 2026-09-21 | 2056-09-21 [&H Y 0| % 5iH: 4.84%/0|F 5: DIH3IA F 155 +58bp 3 4,000 NC5 Q KRW
KR6000037G95 |<2|-2230-09-0|(*H)01-2f-21 AAA 2026-09-21 | 2027-09-21 | L EAAF AAA CD 172 +50bp 1 4,000 KRW
KR6192522G92 |4 22%2026-090](%H)1A-22 AA+ 2026-09-22 | 2027-09-22 | ZIH3At AAA CD 17§ +51bp 1 1,500 KRW
KR606000BG99 | = EI-22846090|(01)1%#H-22 AAA 2026-09-22 | 2027-09-22 | I EAAL AAA CD 171 & +50bp 1 1,600 KRW
KR310219GG90 |At=26%0]0009-0922-1M AAA 2026-09-22 | 2027-06-22 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+45bp 1 2,800 KRW
KR6006221G98 |MF&H ZHL(hH7(MB-E+-53) A+ 2026-09-22 | 2056-09-22 |'L& Y O|= 54: 5.90%/0|F 54: TIH4At F 15 +164bp 3 480 NC5 Q KRW
KR381006GG98 | == 8H & (2&)2026-090[1Y-F(HS) AAA 2026-09-23 | 2027-09-23 |21 H3AF AAA CD 171 & +48bp 1 2,600 KRW
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MEA| GSET QL2 70 155 (02| =5, ONE CENTINEL)

02) 3215-1452
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02) 3215-1462

02) 3215-2946
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