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

Y7t Ext KEY POINT
B7h A 02)3215-1437 o MZCHH| 2 AKX U EQHHX|S X5 S}
o MECHH| SAKY x| & 298 57}
l. KISSEHAX| 0]
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 1.12 2.11 1.83 -1.39 -4.00 10.03 1.74
Duration 512 5.06 5.16 572 6.03 5.04 175
YTM 422 4.28 4.07 344 272 419 7.45

= 1KY FE$AUE 1.95 3.63 2.63 -3.67 -8.76 8.38 1.65
Duration 8.49 8.41 848 9.42 9.97 8.24 2.05
YTM 424 436 4.14 3.45 272 4.03 6.86

Eotxy FE$AUE 0.20 047 0.82 1.15 1.91 10.05 144
Duration 1.26 1.24 133 1.32 1.31 1.29 0.96
YTM 3.69 3.67 344 2.97 2.38 3.80 6.80

IPNN| FE$AUE 0.40 0.82 1.23 0.84 0.58 12.95 2.10
Duration 2.17 2.21 2.28 2.41 2.42 2.42 1.35
YTM 437 438 422 3.67 2.87 461 8.43

KOBI30 FHoE 0.29 0.58 0.88 0.86 1.09 10.06 1.57
Duration 1.85 1.84 1.84 1.84 1.83 1.83 1.87
YTM 3.75 3.75 3.68 3.18 2.37 3.98 6.86

KOBI120 FHoE 0.14 0.36 0.78 1.16 2.02 9.87 1.42
Duration 0.99 0.96 0.97 0.97 0.97 0.99 1.11
YTM 3.83 3.75 347 3.01 2.53 403 7.09
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AtZ: KISKHHEIE

H2. KISS A X5 ME{/27|H Duration

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

= XY 0.60 1.44 2.34 3.66 13.24 8.30

N 0.61 1.39 2.30 3.70 732 2.73
Sy 0.60 1.46 2.38 3.58 11.20 3.83
sot5H 0.72 1.51 2.34 0.00 0.00 1.27
28Ky 0.62 1.39 2.38 2.96 6.22 1.21
7|Et=E X 0.62 1.44 233 3.34 5.03 1.56
NS 2RET) 0.52 1.42 234 3.58 9.53 2.26
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.61 1.45 2.40 3.80 0.00 1.73

A 0.61 1.44 2.35 3.61 12.94 523

t



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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.544 3.727 3.831 3.950 4.207 4.040
N 3.587 3.811 3.949 4.105 4.268 3.946
S 3.800 4.050 4.167 4.235 4.365 4133
S5 H 3.373 3.751 3.864 0.000 0.000 3.613
2A XK 3.792 4.019 4134 4.210 4.256 3.935
7|Et=8* 4153 4.438 4479 4.466 4.569 4367
A (S EZEET) 4,045 4305 4.425 4416 4.656 4312
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.890 4,078 4.142 4167 0.000 4.047
A 3.792 4,037 4136 4,089 4232 4080
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 374 ~1d 1~2d 2~34 3~54d 50| 4 HH
=M 435 5.94 408 772 27.23 4932
N 0.19 0.25 0.24 0.38 0.10 1.16
SxY 248 3.18 2.88 2.30 2.76 13.60
S5 H 1.34 1.74 0.32 0.00 0.00 3.40
2y 5.43 454 1.61 0.22 0.03 11.83
7|Eta-8 X 2.70 3.74 1.95 0.82 0.02 9.23
A (S ZEET) 2.50 3.35 218 1.21 0.74 9.99
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.46 0.49 0.32 0.21 0.00 1.48
A 19.45 23.23 13.58 12.86 30.88 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T& 374 ~1d 1~2d 2~34 3~54d 50| 4 HH
=M 26 22 18 44 51 161
N 195 257 269 506 40 1,267
Sy 587 720 651 534 695 3,187
S5 H 9 6 2 0 0 17
23Ky 536 410 137 23 7 1,113
7|Et=8X 1,517 1,920 980 507 21 4,945
SIMHSEREDS) 577 663 391 333 302 2,266
AR (B2 ET) 0 0 0 0 0 0
ABS 446 342 1M 42 0 941
A 3,893 4,340 2,559 1,989 1,116 13,897

X2 KISKHEE 7}



Il. KIS ESGX|HX|5 30|

H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM

@ «isrsrzo

CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS SY40E 0.360 0.750 1.140 0.850 0.740 11.850 0.324
ESG Duration 2.070 2.100 2.160 2.260 2.110 2.240 3.110
s YTM 4257 4263 4,095 3.526 2722 4412 2.488
ESGREMA |+H+dE 0.380 0.770 1.120 0.740 0.540 11.590 0.185
Duration 2.150 2.170 2.190 2.280 2.350 2330 3.690
YTM 4168 4172 3.983 3394 2671 4375 1.996
HlmX|$ |FH49E 0.420 0.840 1.180 0.660 0.310 12.050 0312
Duration 2.270 2.290 2330 2450 2.580 2.580 3.100
YT™M 4253 4249 4.060 3479 2.752 4431 2.410

KH&: KISKFAHE 7}
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 0.61 1.49 242 3.56 9.93 2.47
2%y 0.68 142 2.36 2.82 6.80 1.38
7|Eta-& X 0.63 1.49 243 3.24 477 1.85
A (S ZEET) 0.52 143 2.33 3.58 7.98 2.02
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.62 1.47 2.40 3.80 0.00 1.88
A 0.58 1.45 2.38 3.56 8.82 2.08
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 3.791 4.023 4132 4.188 4.331 4,054
2%y 3.848 4014 4132 4317 4278 3.983
7|EtE2&X 4,026 4.306 4.429 4424 4.420 4292
IMHSERES) 3.993 4.275 4397 4.407 4.542 4.265
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.821 4,032 4130 4.166 0.000 4,025
TH| 3.915 4.162 4276 4312 4.435 4.164
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
S=x 6.25 8.55 7.97 4.16 2.14 29.07
2y 2.00 3.77 0.76 0.02 0.09 6.65
7|Eta-8 XY 2.05 2.90 2.10 1.52 0.07 8.65
A (B EZEET) 11.76 15.25 10.53 6.11 2.30 45.95
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.51 3.14 2.38 1.66 0.00 9.68
A 2457 33.61 23.75 13.47 4.60 100.00
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 168 218 213 145 84 828
23Ky 24 38 12 1 1 76
7|Eta-8 XY 125 166 124 105 6 526
N BEREET) 324 377 230 212 125 1,268
AR (B2 ET) 0 0 0 0 0
ABS 87 99 68 41 295
A 728 898 647 504 216 2,993

X2 KISKHEE It
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@ KISKpAHE 7

H1. FU 3K 2EHS (EH2l: %)
ThE 9/23 10/2 10/8 10/16 HFCHH|(BP)
S0t 1 3.55 3.47 35 3.557 5.7
ot 2 3.97 3.89 3.925 3.817 -10.8
=7 34 3.995 3.927 3.997 3.835 -16.2
=54 42 4115 4175 3.97 -20.5
=1 104 437 4.357 4412 4.165 -24.7
SAHHAAA 3t 4335 4273 4343 4.201 -14.2
SAHHAAA 54 4482 4.402 4467 4277 -19.0
SAHHAAA 10 4.547 4534 4589 4342 -24.7
A2 : KISKHHE 7}
73, 30X SPREAD 30| (542l : bp) %4, E*HAAA SPREADZO0| (542l : bp)
3_5 SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00 oo e
RPN\
O 1A
20.00
0.00 : 0.0 T 1
\9’40 ¥ d ¥ d 6\'\? A > ,\9”6 ¥ ,0“:& ,0/\:{0 ~ 4
g & & g x4 s s s
AHZE : KISKHAE 7} XEE : KISKFAE 7}
B2 Ft 3K Aoy EHE (+21: bp)
IE 9/23 10/2 10/8 10/16 HFChH|
=31 310 SPREAD 375 43.0 415 33.0 -85
=11 3_5 SPREAD 20.5 18.8 17.8 13.5 -43
=3 510 SPREAD 17.0 24.2 23.7 19.5 42
=31 _E4X{AAA 3YR SPREAD 340 346 346 36.6 20
=11 EK{AAA 5YR SPREAD 282 287 29.2 30.7 15
= 1_EXAAA 10YR SPREAD 17.7 17.7 17.7 17.7 0.0

Xt : KISKHAE 7}



0 KISApAHE 7t

J%s. XIE, SSMAAA £ 3H HFH F2HEE (€91 %, bp)

X EHE 0 EFifasA S ——XE -—w-E3HanA

-5.000

-10.000

-15.000

-20.000 0
3M 6M 9M 1Y 1.5y 2Y 2.5y 3y Y 5Y 10y 20y 30Y

RE2 : KISKHAHE I}

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

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
= BEI — 21266 —— &7} 26-4
5 400
4 W’JW_NVA\—-\_ 350
4
- 300
250
200
150
100
50
0
F PP T F PP TS P PSS
¢ & ¢ @ L @ P T
O SO S SIS U S U S U S I SIS S M S

Xt : KISKHAME 7}
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Kb 30K AZ2 =10 26-5 2% 4,000, =11 26-11 6,000 A40| STHesH | QCt
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@ KISKF4HE 7

H9. 55 SAK 2y (E491: 7H, %)
Az =Y HESE 27| gyE | HE3E SEad
2026-10-12 FEISESAB07(AN AAA 254 2IE -2.0bp 4.200 1,100
2026-10-12 EX|FER #637 AAA 3.54 21 0.2bp 4355 2,000
2026-10-12 st 21632 AAA 24 21 +2.0bp 4.288 600
2026-10-12 b= 1633 AAA 34 DI +2.0bp 4.420 1,700
2026-10-12 st 21634 AAA 54 21 +1.0bp 4,547 800
2026-10-12 SHEEE S AR291 AAA 304 DI +7.9bp 4713 1,000
2026-10-12 | 3=YEE7|526107H-221-304 - 84 +380.0bp 3.800 400
2026-10-13 2™ (FY2])2026-100|3Y-C AAA 34 DI +4.0bp 4330 3,300
2026-10-13 EX|FE8xH H638 AAA 54 21 0.3bp 4.400 1,300
2026-10-13 | M B (HE 2 5)260|E0100-1013-1 - 14 +388.0bp 3.880 1,000
2026-10-14 E23AH024 AAA 24 DI +6.0bp 4.160 800
2026-10-14 E2ZAHM025 AAA 34 BIH +5.0bp 4249 1,100
2026-10-14 IHIH I EZARR15 AAA 44 DI +8.0bp 4335 1,400
2026-10-14 ot 21635 AAA 24 DIH +4.0bp 4214 900
2026-10-14 st 21636 AAA 34 2IE +4.0bp 4307 1,600
2026-10-14 QAHEA|FZAR277(AD AA+ 14 BIE +9.0bp 4116 600
2026-10-15 FEISESAIB08(Ah AAA 34 2IE -23bp 4170 1,300
2026-10-15 SAHKN 7| GT SR HI59(Ah AAA 54 2IE -0.4bp 4304 1,200
2026-10-15 SHRIIAZAISTS AAA 34 DI +5.0bp 4311 1,000
2026-10-15 St It AZAST6 AAA 54 21 +9.0bp 4.466 700
2026-10-15 st =X B AL298 AAA 34 DI +8.0bp 4308 1,300
2026-10-16 =7 = S EHA 458 AAA 34 2IE +6.0bp 4309 1,300
2026-10-16 Z2ZAHM026 AAA 204 BIE +9.7bp 4538 300
2026-10-16 St ESAR026-11 AAA 34 21 +0.7bp 4.286 100
2026-10-16 MEFEEAZNE S AR04(5) AAA 14 DI +5.0bp 4108 900
XFZ : KISKHEE T}
n. 33 F8s
N FSAIE2 71 26-58 SH2R RES 0|20 9f 20= 7,90420] FSEIRUALE O[O =
26-3 JA| 9 446243 FEEIM 1 FE O|ULCE
7. FIH X ESE 85 (T2l 24 3)
250000
200000
150000
100000
Bl B B
O - T T T — T T T T

ECH
S o

=1125-10 =1126-5

=258 T1126-3

21269 =112511 =1126-6

ALZ : KISAHAHE G

11



@ KISKF&HE 7

J8ls. F7 BAM HEE 85 (&l: ot

60000
50000
40000
30000
20000
10000

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

X2 : KISKHAME 7}
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S8 : TAR oM XIS

wI7lerebx} KEY POINT
3T Ard  02) 3215-1432 o STHXHA|ZF 2tsiEF =T} Ct| L7 ZAO| AT E =4
o OJTXAIY HAT 7t TVl 712 SHQ 2=y E 4
. S8 MY
T S| TAHH2 TF Ui S5t A|S2dM T T3 Ui St
2K FEAE2 1HE 2285 451 3~58F 2TYEs &ifkl= SAYS ERALE Of0f what
SHMAAA 1H TR AT EE= 445bp2 T F OfH| -9.0bp 4, 2HIAAA 3E AR 2T EE
38.3bpE T = CiH| 1.0bp CHE|RACE

CiH| -9.2bp HAEYD, 3 AZY S 58.1bp2
3bpE M F CH| -9.2bp FHAE|YOH, 3 Axy

2
(oo}
o
©
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°—|>1

M = [y 1,0bp s | 9 q AA- 11 ﬁEEﬂEE
EL 75.1bpE M F CfH| 1.0bp SCHE

1. 2%x 3y YTM 0| (2l = %) &2, o{ A 3y YTM 0| (H1: %)
7
6 - 6 -
5 |
] ) {M
R M M
2 4 5
1
0 ; ; ; ‘ 0 ; ‘ ‘ ‘
2024-10-16 2025-04-16 2025-10-16 2026-04-16 2026-10-16 2024-10-16 2025-04-16 2025-10-16 2026-04-16 2026-10-16
XHE: KISKHAHEIE REE: KISKHAHE 7F
23, 28k 3 0CiH| SPREADZEO| (£l : bp) 24, o™X 3 0C{H| SPREADZ0| (EH2: bp)
AR 3v- KTB 3Y —a 2 Y- kTB 3Y 7|EtZ Sk AA+ KTB3Y
50 7 SHAAAA- KTB 3Y S8k AA+- KTB 3Y 200 1 7|EtZ-8XHAA- - KTB 3Y

7|Et2-8 XA+ - KTB 3Y

150

20

- 7W
10 A
0 T T T ] 0 T T T 1
2024-10-16 2025-04-16 2025-10-16 2026-04-16 2026-10-16 2024-10-16 2025-04-16 2025-10-16 2026-04-16 2026-10-16

Xt KISKHAHE 7} RE2: KISKHAE 7}
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H1. 2N 0 AxgE S HES (E+2: bp)
S= =2F ATYH E(10/16) HFClH[(10/08) HECHH[(09/15)
at7| 1Y 3Y 5y | 10Y | 1Y 3Y 5y | 10y | 1Y 3Y 5Y | 10Y
oz 373 | 285 | 271 | 345 | 90 | 10 | 02 00 | -115| 43 09 | -00
= 373 | 272 | 269 | 371 | 90 | 10 0.2 00 | -115| 43 09 | -00
AAA 445 | 383 | 309 | 448 | 90 | 10 | 02 00 | -115| 43 0.9 0.0
AA+ 501 | 467 | 443 | 529 | 90 | 10 | 02 00 | -115| 43 0.9 0.0

H2. O{MA| mOCHH| AxEE S HES (E421: bp)
S= =2F ATY E(10/16) HZFClH[(10/08) HECHH[(09/15)
at7| 1Y 3y 5v | 10Y | 1Y 3y 5Y | 10Y | 1Y 3y 5Y | 10Y
AA+ 618 | 581 | 448 | 1369| 92 | 10 | 40 | 00 | 67 | 43 | 40 | 00
AA0 62.6 | 666 | 61.7 | 1554 | 92 | 10 30 | 00 | 62 | 43 30 | 00
AA- 703 | 751 | 703 | 176.1| 92 | 10 30 | 00 | 62 | 43 30 | 00
A+ 107.9 | 154.1 | 184.7 | 2448 | -7.7 | 00 30 | 00 | -47 | 38 30 | 00
A0 172.8 | 229.8 | 2482 | 289.2 | -87 | 00 3.5 00 | -57 | 38 30 | 00
A- 230.2 | 296.1 | 314.1 | 3535 | -7.7 | 00 3.5 00 | -42 | 38 2.5 0.0
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= o 3 HFSH X = HESH <
aE5. FIH 2lX ZAF0| (£l - %) g6, FZF x| TAl=0| (2H2l: %)
20000 , BEFX mU4FR HAAA T AA+ 8,000 - m7tE g FHI B
15,000 - 6,000
10,000 4,000 -
5,000 - 2,000 . .
0 - o -
2026-10-12 2026-10-13 2026-10-14 2026-10-15 2026-10-16 2026-10-12 2026-10-13 2026-10-14 2026-10-15 2026-10-16
KFZ: KISKHAE 7} RFZ: KISKHAE I}
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H3. F2H 2% 2y HE (£49l: %, el
8 59 Lge | g¥AmEe e oY EC R
AAA 7| 2 (Th26102304A-12 3.800 0IE -14bp | 2026-10-12 | 2027-08-12 4,700
AAA 7|28 (4)26100[2A-12(Ah 4130 2IE -4bp 2026-10-12 | 2028-10-12 3,300
AAA 22|2330-10-0|E1.5-Z-12 4.150 2E +1bp | 2026-10-12 | 2028-04-12 600
AAA ShLE2349-100]0.75212 3.970 21 Obp 2026-10-12 | 2027-07-12 7,000
AAA = 012346100| E(03)1-13 4.030 2IE -Obp 2026-10-13 | 2027-10-13 2,000
AAA Ar226410]0200-1013-1 4110 2E -1bp 2026-10-13 | 2028-10-13 2,500
AAA sl =EUZ826100r-2021-182 | 3.620 2 -9bp 2026-10-13 | 2027-04-13 2,200
AAA = 012346100|E(03)3-14(=) 4.280 2E -1bp 2026-10-14 | 2029-10-14 1,500
AAA 0284610 21 2IM-14 3.860 BIE -10bp | 2026-10-14 | 2027-07-14 2,500
AAA A226410]0206-1014-1 4.080 2E -1bp 2026-10-14 | 2029-04-14 800
AAA staZ 28261088 21-212 3.700 2IE -7bp 2026-10-14 | 2027-05-14 2,000
AAA 7| 2¢l(Eh26108304A-15 3.780 0H 14bp | 2026-10-15 | 2027-08-15 1,400
AAA St =EAF82610A-E 21 3.790 2E -14bp | 2026-10-15 | 2027-10-15 900
AAA ot =5 UF 82610010 &-3 4.140 9E -3bp 2026-10-15 | 2029-10-15 1,200
AAA = 012346100/ E(03)1-16 4.000 2E -Obp 2026-10-16 | 2027-10-16 1,300
AAA A226410]0500-1016-1 4270 2E -1bp 2026-10-16 | 2031-10-16 1,100
AAA Aot2a30-10-0]-3-A 4.260 oy 2026-10-16 | 2029-10-16 2,500
AAA Alst2330-10-0]-9M-A 3.960 2IE Obp 2026-10-16 | 2027-07-16 2,100

XFE: KISKHHE I

B4, FLHOjTA LY g (EHel: %, o
8 29 Lge | g¥Am e Ly oY ol
AA+ 7| O|H| = BI7t =458-1 4538 oy 2026-10-12 | 2030-01-11 1,100
AA+ 7| O|H| = BIFFE458-2 4539 oy 2026-10-12 | 2030-04-12 200
AA+ 7| 0|H| = RIFF=458-3 4.540 o 2026-10-12 | 2030-10-11 300
AA- BNK7H | &398-1 4.607 oy 2026-10-12 | 2028-10-12 300
AA- BNK7H | £398-11 4684 oy 2026-10-12 | 2029-10-12 200
AA- BNKZH | £k398-12 4.686 oy 2026-10-12 | 2029-11-12 100
AA- BNK7H | &F398-13 4762 oy 2026-10-12 | 2031-04-11 200
AA- BNK7HI|£398-3 4.609 oy 2026-10-12 | 2028-11-13 200
AA- BNK7H | §f398-4 4612 oy 2026-10-12 | 2028-12-08 100
AA- BNK7H | £398-5 4612 oy 2026-10-12 | 2028-12-11 200
AA- BNK7H | £f398-9 4615 oy 2026-10-12 | 2029-01-12 100
AA+ AMSH7H=2308-3 4574 oy 2026-10-13 | 2030-02-13 300
AA+ AMSHIHE2308-4 4587 oy 2026-10-13 | 2031-10-13 200
AAO S 2|7t=299-1 4.449 9E -1bp 2026-10-14 | 2028-10-13 300
AAO L 2|7tE299-2 4.458 9 -1bp 2026-10-14 | 2029-04-13 500
AAO L 2|7t=299-3 4.509 9 -1bp 2026-10-14 | 2029-10-12 1,000
AAO L 2|7tE299-4 4.509 9 -1bp 2026-10-14 | 2029-10-15 200
AA- OFO| A 7Y | EH157-1 4.766 oy 2026-10-14 | 2030-01-11 200
AA- OfO| A7} | EH157-2 4.766 oy 2026-10-14 | 2030-01-14 800
AA- OFO| A7} | EF157-3 4787 oy 2026-10-14 | 2030-10-14 200
AA- 7| O[H| 7] 2| & 590-1 4487 ol 2026-10-14 | 2028-10-13 1,500
AA- 7|O[H| 7R | & 590-2 4.487 oy 2026-10-14 | 2028-10-16 700
AA- 70| H| 7] [ & 590-3 4.560 ol 2026-10-14 | 2028-10-16 800
AA+ A471=2922 4.425 2 -1bp 2026-10-15 | 2029-10-15 1,000
AA+ 7122923 4425 2E 1bp 2026-10-15 | 2029-10-12 300
AA+ 47122924 4.435 oy 2026-10-15 | 2029-11-15 100
AA+ A47H=2925 4438 oy 2026-10-15 | 2030-04-15 500
AA+ A471=2926 4438 oy 2026-10-15 | 2030-04-12 200
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AA+ Ag7HE2927 4443 ol 2026-10-15 | 2031-06-20 200
AA+ A47tE2928 4.463 oy 2026-10-15 | 2031-12-22 200
AA- OFO[H| | O] 7H | E363-1 4255 oy 2026-10-15 | 2028-02-15 300
AA- Ofo|H|#|O|7H | &F363-2 4.401 ol 2026-10-15 | 2028-09-15 300
AA- Ofo|H|#|O|7H | E363-3 4473 oy 2026-10-15 | 2029-10-15 300
AA- OfO[H|A 0|7} | E363-4 4474 oy 2026-10-15 | 2029-11-15 100
AA- Ofo|H|#|O|7H | &363-5 4,549 oy 2026-10-15 | 2031-10-15 500
A+ Ml 2| =74 I 2307-1 5.055 oy 2026-10-15 | 2028-10-12 100
A+ 2| =74 | &307-2 5.055 oy 2026-10-15 | 2028-10-13 1,900
AO AX|FHI] EF412-1 5.125 QIE -15bp | 2026-10-15 | 2027-10-15 100
AO AX|FHI| EF412-2 5.142 DI -20bp | 2026-10-15 | 2028-04-14 100
AO AKX 7| Er412-3 5.458 Ol -25bp | 2026-10-15 | 2028-10-13 300
AO AX|FHI| EF412-4 5.529 DI -40bp | 2026-10-15 | 2029-04-13 300
AO AX|FH | EH412-5 5.662 OIE -50bp | 2026-10-15 | 2029-10-15 700
AA+ H| M 7HE194 4474 2H 1bp | 2026-10-16 | 2029-10-16 1,300
AA+ SCHFN T EH2117-1 4457 2H 1bp | 2026-10-16 | 2029-10-16 600
AA+ SR E2117-2 4.469 oy 2026-10-16 | 2030-01-16 300
AA+ SO E2117-3 4.641 2IH 5bp | 2026-10-16 | 2033-10-14 700
AA- QlOj| O X| =& 7H I| Ef272-1 4278 oy 2026-10-16 | 2027-12-16 400
AA- QUoj|O| K| =& 7} I| §f272-2 4291 oy 2026-10-16 | 2028-01-14 300
AA- QUlof| O X| =& 7H m| §f272-3 4303 oy 2026-10-16 | 2028-02-16 300
AA- oo X| sH NI E272-4 4316 oy 2026-10-16 | 2028-03-31 300
AA- QUlof| O X| =& 7 I| §f272-5 4329 oy 2026-10-16 | 2028-04-14 400
AA- QUOj| O X| =& FH I| §f272-6 4355 oy 2026-10-16 | 2028-05-16 400
AA- ddlojjo| K| s YT E272-7 4.490 oy 2026-10-16 | 2028-10-16 600
AA- QUoj|O| K| =& 7H | §f272-8 4493 oy 2026-10-16 | 2028-12-15 200
AA- QUof|O| K| =& 7H I| & 272-9 4548 oy 2026-10-16 | 2029-10-16 200
AA- SHLEFH I B 495-1 4453 oy 2026-10-16 | 2028-10-16 400
AA- SHLEFH I E495-4 4.460 oy 2026-10-16 | 2029-01-16 300
AA- SHLEFH I E495-5 4468 oy 2026-10-16 | 2029-04-16 100
AA- SHLEFH I 2 495-6 4516 oy 2026-10-16 | 2029-10-16 200

AE: KISKHAME 7}
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W7} ErebR} KEY POINT

x| Cfj2| 02) 3215-1471 o 72 E2|EY

o SAKH Az EET|2 2

=i

I A A B3-S

A 7|E 2lAHKH 3 27| AAASEC| =10 OhH| 3R AZEs M 3 hH| 1bp &St 48.9bpE Lt
EF, AAOSS2 T F ThH| 1bp &&3H 63.1bp, AOSE2 ™ F CHH| 0.5bp 45Tt 134bpE 7|55

o= AEHel M7t K& ALY

0

a8, 3|AHY Sa2|30| (5491 : o 2
6.5 350
- 300
5.5 AOAIH E
45 250 AAOA I E
200 AAAA I E
3.5 —— A0
150
) s —— AAO
100 \an
15 - 50 —— 2134
0.5 ; ; 0
2023-10-16 2024-10-16 2025-10-16 2026-10-16
AE2E : KISKHAE 7}
H1 Ay AZgc U HEE (£+21: bp)
S= =F A% E(10/16) HCHH[(10/08) | (09/18)
at7| 1h% 3Y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 524 | 489 | 368 | 51.1 | -104| 1.0 1.7 00 | -97 | 09 0.7 0.0
AA+ 634 | 596 | 466 | 804 | -104 | 1.0 1.7 00 | -89 | 15 1.0 0.0
AAO 66.0 | 631 | 53.2 | 1143 | -104 | 1.0 1.5 00 | -89 | 15 0.8 0.0
AA- 69.8 | 675 | 63.3 | 1509 | -104 | 1.0 1.5 00 | -89 | 15 0.8 0.0
A+ 85.8 | 107.9 | 1282 | 2091 | -9.7 | 05 1.0 00 | -72 | 05 0.0 0.0
AO 101.1 | 1340 | 173.0 | 255.1 | -9.7 | 05 1.0 00 | -72 | 05 0.0 0.0
A- 128.2 | 179.0 | 233.0 | 3064 | -9.7 | 05 1.0 00 | -72 | 05 0.0 0.0

RE2 : KISKHAE 7}
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e AF0 Aol £=20=F0|M 7HY Xt=0| E2[0 =S LtEHRICE

H2, S|AY welisig (EH1: %, bp, 1, 28)

HESE =9 L EHO|E | WAz c | w3ary] | ol
AA- S EMA|A51-1 2026-10-12 4.457 HERE -3bp 2 800
AA- I EMA|AS1-2 2026-10-12 4.554 HERE -1bp 3 1,200
AAO 12{0F¢14 2026-10-13 4756 HE 2B -5bp 5 3,000
AAO 2| =35 H2610-1 2026-10-13 4331 JHEBIE 2bp 1.5 2,000
AA- St E X K| F42-1 2026-10-13 4548 JHE2IE -13bp 2 2,600
AA- St=EXF&XF42-2 2026-10-13 4631 JHEBIH -14bp 3 2,400
A+ Itetcto] £9-1 2026-10-14 461 ey 2 550
A+ mtatcto| A9-2 2026-10-14 4972 JHEBIE +27bp 3 300

F) EEZS 3L Yot S|AHY, ELS M9

X&E: KISAHEEIL o EFEH @

H3. SAM To[HE (5H91: %, 9, 218

HESE =9 EC R nHO|E 27| astoll | kgl Thol
A+ CHAlof Qi 0t0|41-1 2024-10-16 4.094 2 800 13,040
AA+ IO 51 F30-2 2023-10-13 4433 3 1200 6,100
AA- Ol O] X| | @ LB 3121-2 2019-10-14 1.882 7 1000 20,400
AA- oot E2HOf| 14 X[ A24-3 2019-10-16 1.869 7 800 6,000
AAO ROEESE59 2023-10-18 4771 3 1200 12,100
AAO St EREH21-2 2021-10-15 2.574 5 800 29,650
AAO ot EREH25-2 2023-10-17 5.175 3 1100 29,650
AAA ol g e E37-2 2016-10-12 1.736 10 300 44,000
AAA SKE 2| Z87-1 2023-10-18 4543 3 1150 46,100
AAA st= = AXtH61-1 2021-10-14 2.34 5 500 88,300
BBB+ O INCC84-1 2024-10-17 5.5 2 700 1,000

F)EEE 30 Ut S|AHY, ELS H Q)

XbE: KISAHEEIL o EFE A @

H4. K3 S| ALY H A =l (H21: %, bp, 1, 248

HESE =9 L U AP E/ EHOIE 27| ECE
AAO GS 2026-10-21 JHEBIE -11bp 2 500
AAO GS 2026-10-21 2" -10bp 3 1000
AA+ LGREZA 2026-10-21 N2 2bp 2 1100
AA+ LGREZA 2026-10-21 N2 2bp 3 1900
AO Lss# 2026-10-21 S 2% +5bp 15 720
AO Lss# 2026-10-21 S 2% +5bp 2 610
A0 7| 20| =l 00| 2026-10-21 JHETE -5bp 2 1150
A0 7|20 = H0t0| 2026-10-21 JHETE -15bp 3 800

=
Xt2: KISKHAHE 7L DART
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=2, 3 A 3o 30
180,000
160,000
140,000
120,000
100,000 2023

80.000 4 2024

’ m 2025
60,000 =2026
40,000 -

20,000 +

m
£
2
e

18 28 38 48 sE 68 78 88 98 108 118 128

ALZ : KISKHAME 7}

183, S|AMKY AT =0 (591 : o )

3300000

3100000

2900000 -~

2700000
2500000
2300000
2100000
1900000

1700000
2024-10-16 2025-02-16 2025-06-16 2025-10-16 2026-02-16 2026-06-16 2026-10-16

AL ; KISKHAME 7}

FEEH2 AAA S22 T OfH| 25.34%P S7t35t 435%S AKX, AA S22 A3 Oy

20.71%P Z A3 44 2%E KX ASS S 4.85%P ZATH 11.59%E AX|SHCH ZH= Oty & S E2FS 4

H 0|2k 22N & 14.23%P 37t 62.5%, 1EH~3EHE 2 15.36%P A% 31.87%, 3E~5H=2 0.55%P

AT 238%E XXMM 53 O] A0 M= 1.68%P 5718t 3.24% & XHX|ZULCE.

HS5 ZAM SSE /8 (E49): o )
= 2026-09-24 2026-10-01 2026-10-08 2026-10-15
AAA 12,655 14,015 4,285 20,337
AA 18,039 26,230 15,313 20,660
A 2,379 3,825 3,880 5,420
BBB 90 139 96 311
JUNK 18 37 19 18
Total 33,182 44,246 23,593 46,747

AtZ : KISKHAHE 7}
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H6. A THEE /&

(SHel: o &)

T&= 2026-09-24 2026-10-01 2026-10-08 2026-10-15
~1y 17,260 21,396 11,389 29,217
Ty~3y 12,597 20,368 11,145 14,900
3y~5y 2,164 908 691 1,114
Sy~ 1,161 1,574 368 1,516
Total 33,182 44,246 23,593 46,747
A& : KISKHAE T}
4. 3MMY S2E 7S (91 : %) A5 A ZHEUI|E | (2 = %)

3y~5y
2.4%
Sy~
3.2%
62.5%
AtE: KISKHAHE 7 XtE: KISKHAHE I
86, S| R85 F0] (591 : o )
nMN S
140000
120000
100000
80000
60000 | 13
40000 | ] B ] I 1 I-Il [ | I I III.I
0 T T T T T T T T T T T T T T T T T T T T T T T T 1
2025-10-15 2025-12-18 2026-03-05 2026-05-14 2026-07-30 2026-10-08
ALZ : KISKHAME 7}
B7MESE HSE
L3 AL HEY HAM OUTLOOK HEAZ OUTLOOK HE

Atz ot=m A"t KISKHHE I}
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szt : 9l %, 7|7t : 2026-10-12~2026-10-16)
SPC g5 LR 27| EL gdazE | M
SHRINI SR A RER1-1 AAA 2026-10-14 3M 400 3812 CALL
SHRINT R AR 1-2 AAA 2026-10-14 6M 400 4223 CALL
SHRINI SR AR 1-3 AAA 2026-10-14 oM 400 4370 CALL
SHRINT R AR 1-4 AAA 2026-10-14 1% 400 4394 CALL
SHRINI SR AR 1-5 AAA 2026-10-14 1Y3M 400 4422 CALL
SHRIND A AR 1-6 AAA 2026-10-14 1Y6M 300 4461 CALL
SHRINIEA AR 1-7 AAA 2026-10-14 1Y9M 300 4549 CALL
SHRINI R AR 1-8 AAA 2026-10-14 2Y 300 4638 CALL
SHRI T 2R R 1-9 AAA 2026-10-14 2Y3M 300 4.650 CALL
SHRAN DS TLAHR1-10 AAA 2026-10-14 2Y5M 300 4662 CALL
RE2{ALO0IEX|89R1-1 AAA 2026-10-12 2M 270 3.656 -
RE2{ALO|EX|89R1-2 AAA 2026-10-12 4Mm 240 3.806 -
RE2{AL0[EX|8951-3 AAA 2026-10-12 6M 240 4.086 -
RE2{ALO|EX|89R1-4 AAA 2026-10-12 8M 240 4193 -
RE2{ALO0IEX|89R1-5 AAA 2026-10-12 10M 240 4258 -
RE2{AIO|EX|8971-6 AAA 2026-10-12 1Y 230 4280 -
RE2{ALO0|EX|89R1-7 AAA 2026-10-12 1Y2M 230 4322 -
RE2{AIO0|EX|8971-8 AAA 2026-06-09 3y 20 4530 -
RE2{AIO0|EX|8971-9 AAA 2026-06-09 3Y7M 10 4555 -
REHALIO|EX|89R1-10 AAA 2026-10-12 1Y8M 220 4475 -
REALO[ZX|g9R1-11 AAA 2026-10-12 1Y10M 220 4535 -
REHALIO|EX|§9R1-12 AAA 2026-10-12 2Y 130 4595 -
RE2|ALIOIZX|89]1-13 AAA 2026-10-12 2Y2M 90 4613 -
REYALOIZX|gIR1-14 AAA 2026-10-12 2Y4M 80 4622 -
RE2|ALIOIZX|89R1-15 AAA 2026-10-12 2Y6M 70 4,631 -
REHALIOIZX|89R1-16 AAA 2026-10-12 2Y8M 60 4.644 -
RE2|ALOIEX|891-17 AAA 2026-10-12 2Y10M 50 4,657 -
REHALIO|ZX|g9R1-18 AAA 2026-10-12 3y 30 4670 -
REHALO|EX|89R1-19 AAA 2026-10-12 3Y7M 10 4678 CALL

X2 : DARTE RIS A|A| A
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@ sz
H2. 2T MBS EY 3 TR} LY HluHE (52l : 28, %)
a7 MBS 2026-26(2026-10-16) MBS 2026-25(2026-09-22) MBS 2026-24(2026-09-11)
- waigoy | wage| | Amyc | wwgy | wwgel | Amic | wway | wwagel | amyc
14 695 4,063 - 314 4106 +41 605 3917 +42
24 1,100 4130 - 700 4287 +34 900 4,081 +62
34 1,100 4204 - 1,300 4377 +32 900 4211 +31
5 1,300 4.365 - 700 4.544 +30 1,100 4.448 +54
74 1,000 4.699 - - - - 800 4887 +36
104 900 4797 - - - - 800 4936 +35
2044 1,000 4.927 - - - - 800 4.863 +32
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H1. 35 CD ¥dLd (EH9l: A
ECE M, 271 THE 2 Z2|(%) ECER
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2026-10-12 o2 2027-04-12 182 3.71 350
2026-10-12 Ofo|&s3 2027-02-12 123 3.56 350
2026-10-12 fel2d 2027-02-11 122 3.55 300
2026-10-12 StL2 2027-01-12 92 3.24 1200
2026-10-12 StL2 2027-04-12 182 3.70 600
2026-10-13 g2 2027-04-13 182 3.79 50

2026-10-13 dged 2027-07-13 273 3.98 100
2026-10-13 o2 2027-04-13 182 3.71 2100
2026-10-13 Ofo|¥ee 3 2027-04-13 182 3.75 900
2026-10-13 {2 2027-04-12 181 4 250
2026-10-13 {2 2027-02-12 122 4 300
2026-10-13 HE2 2027-01-13 92 3 50
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2026-10-14 StLt2 3 2027-04-14 182 4 650
2026-10-15 g2 2027-02-15 123 4 700
2026-10-15 dged 2027-07-15 273 4 100
2026-10-15 aFFed 2027-01-15 92 3 450
2026-10-15 Ofo|¥Ee3 2027-04-15 182 4 200
2026-10-15 {22 2027-01-15 92 3 100
2026-10-15 HE2d 2027-04-15 182 4 100
2026-10-15 ShLt2 2027-04-15 182 4 850
2026-10-16 dg2d 2027-07-16 273 4 300
2026-10-16 Aot 2027-10-15 364 4 2700
2026-10-16 Ofo|¥Ee3 2027-02-16 123 4 750
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2. FU 33X SEIHE (SH21: %)
=2t E 2026-10-15 2026-10-08 2026-09-16 M Oiy| HE oiy|
US TREASURY 2Y 474 479 465 -4.90 8.30
US TREASURY 5Y 491 5.05 482 -14.20 9.10
US TREASURY 10Y 5.11 5.32 4.99 -21.40 11.60
US TREASURY 30Y 5.45 5.71 5.36 -26.00 9.30
DEUTSCHLAND REP 2Y 3.08 3.08 3.25 -0.50 -17.30
DEUTSCHLAND REP 5Y 3.19 3.25 335 -6.50 -15.70
DEUTSCHLAND REP 10Y 3.40 3.49 3.53 -9.60 -13.30
DEUTSCHLAND REP 30Y 3.77 3.87 3.89 -10.00 -11.40
JAPAN GOVT 2Y 1.92 1.94 1.85 -2.80 6.60
JAPAN GOVT 5Y 2.33 2.40 2.29 -7.30 4.00
JAPAN GOVT 10Y 2.93 3.09 3.00 -15.80 -6.70
JAPAN GOVT 30Y 3.99 420 412 -20.90 -13.00
CHINA GOVT 2Y 1.22 1.25 1.24 -2.40 -1.70
CHINA GOVT 5Y 1.37 1.40 141 -2.40 -3.10
CHINA GOVT 10Y 1.64 1.68 1.68 -4.40 -4.10
CHINA GOVT 30Y 2.05 2.13 2.17 -7.60 -11.70

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(29l %, 717t 25.10.17~26.10.15)
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(EH9l: %, 712k 25.10.17~26.10.14)
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(2+9l:bp,717+:26.10.08~26.10.15)
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Xt& : KISAHHE I, Bloomberg

E2 HF | BY A ME 52

(2H2l: %, 712t 26.10.05~26.10.16)

HE] 3% e 57
Financial 30.00% 20.00% 10.00%
Consumer, Cyclical 6.00% 12.00% -6.00%
Consumer, Non-cyclical 4.00% 0.00% 4.00%
Energy 8.00% 4.00% 4.00%
Government 26.00% 24.00% 2.00%
Basic Materials 2.00% 8.00% -6.00%
Communications 12.00% 4.00% 8.00%
Diversified 0.00% 0.00% 0.00%
Industrial 4.00% 8.00% -4.00%
Technology 2.00% 0.00% 2.00%
Utilities 6.00% 20.00% -14.00%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 26.10.12~26.10.16)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KDB 4.82 10/18/27 EURO MTN usD 2026-10-16 2027-10-18 | 4.82% 50.00MM
KEBHNB 0 02/16/27 EURO-DOLLAR | USD 2026-10-16 2027-02-16 -- 45.00MM
WOORIB Float 10/21/27 AUSTRALIAN | AUD 2026-10-20 2027-10-21 |5.301%| BBSW3M 34.90MM
INDKOR 0 04/20/27 EURO-DOLLAR | USD 2026-10-20 2027-04-20 -- 45.00MM
KORELE 5 Y& 10/20/29 EURO-DOLLAR | USD 2026-10-20 2029-10-20 | 5.25% 400.00MM
KORELE 5 ¥ 10/20/29 | PRIV PLACEMENT| USD 2026-10-20 2029-10-20 | 5.25% 400.00MM
KEBHNB 5 % 10/20/29 | PRIV PLACEMENT| USD 2026-10-20 2029-10-20 | 5.25% 300.00MM
KEBHNB 5 ¥ 10/20/29 EURO MTN usD 2026-10-20 2029-10-20 | 5.25% 300.00MM
KEBHNB 5 ¥ 10/20/31 EURO MTN usD 2026-10-20 2031-10-20 | 5.5% 300.00MM
KEBHNB 5 % 10/20/31 | PRIV PLACEMENT| USD 2026-10-20 2031-10-20 | 55% 300.00MM
CITNAT 5.19 10/20/28 GLOBAL usD 2026-10-20 2028-10-20 | 5.19% 50.00MM
INDKOR 0 04/20/27 EURO-DOLLAR | USD 2026-10-20 2027-04-20 -- 20.00MM
KDB 0 05/28/27 EURO-DOLLAR | USD 2026-10-22 2027-05-28 -- 58.00MM
KDB 5 04/22/28 EURO MTN usD 2026-10-22 2028-04-22 5% 10.00MM
CITNAT 5.33 10/22/29 EURO MTN usD 2026-10-22 2029-10-22 | 5.33% 50.00MM
GSENGI Float 10/23/29 EURO MTN usD 2026-10-23 2029-10-23 | 4.809% | SOFRRATE 30.00MM
INDKOR 0 04/23/27 EURO-DOLLAR | USD 2026-10-23 2027-04-23 -- 50.00MM
KDB 4.74 10/22/27 EURO-DOLLAR | USD 2026-10-23 2027-10-22 | 474% 15.00MM
XtE : KISXHAHEZE Bloomberg
H4. 7t 0|2 AN X = (H2l: %, 717t 26.10.12~26.10.16)
Date Name Survey Actual Prior
2026-10-09 OJA|ZtH St AH| XA 2| 476 46.3 48.1
2026-10-09 OjA[ZiCHE 0 Ho|og 50.3 447 50.9
2026-10-09 OJA|ZtoiEt . A-H|XEZ|CH 455 473 46.3
2026-10-09 ojA|Ztoietm 14 QlE2| o] 470% 470% 4.60%
2026-10-09 OJA[ZtCHE D 5-104 QIZ2 0|4 3.50% 3.50% 3.40%
2026-10-13 7| ZEZ=E 04 o) 3.96m 3.99m 3.98m
2026-10-13 7| EFEHOfO) (M TiH]) -0.60% 1.50% -2.00%
2026-10-14 Tt ERE AE A5 Yoy - -0.10% 0.30%
2026-10-14 CPI (I &CHH() 0.60% 0.60% 0.40%
2026-10-14 Core CPl MoM 0.20% 0.30% 0.30%
2026-10-14 CPI (H'ACHH]) 3.60% 3.70% 3.40%
2026-10-14 Core CPI YoY 2.50% 2.60% 2.40%
2026-10-14 CPI X|%= NSA 336.623 336.94 334.98
2026-10-14 HE ED AlZY g ©ACiy| - -0.70% -0.30%
2026-10-15 204 ©of 22| O& 0.30% 0.10% 1.40%
2026-10-15 Zetdojor AE Z7| ¥y 309 209 37.8
2026-10-15 M A H3ds -- 199k -
2026-10-15 PPl XT38 MoM 0.50% 1.30% 0.40%
2026-10-15 PPl £&+8 YoY -- 6.30% 5.40%
2026-10-15 7| 4R 0.30% 0.40% 0.80%

AtZ : KISAHAHE L Bloo

mberg

#5. W= 0|= 3H x=
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Date Name Survey Actual Prior
2026-10-16 w5 & MUY H7|2s -4.1 -- -8.7
2026-10-16 US| 5= dEH| 1.00% - 0.70%
2026-10-16 FYUE7HX = A RH e | 0.60% - 0.80%
2026-10-16 FUS 7K A EH| 8.20% -- 7.00%
2026-10-16 +=EE7HXF= MoM 0.90% - 0.60%
2026-10-16 F=EE7HX| Yoy 9.60% - 8.60%
2026-10-16 23 Y4 A MoM 0.40% - 0.00%
2026-10-16 MZEQY A T 0.30% -- -0.30%
2026-10-16 HH|7tSE 76.50% - 76.30%
2026-10-20 ADP Weekly Employment Change -- -- 24.750k
2026-10-20 Zetdoor HE HMHEY &2E -- - -22
2026-10-20 TR S A 1305k -- 1275k
2026-10-20 TR AL Y| 2.30% - -2.60%
2026-10-20 UH5{7t 1385k - 1403k
2026-10-20 URS7H (A THH) -1.70% - -2.10%
2026-10-20 O] ZZ=E OO (2 ChH) 0.00% -- 0.30%
2026-10-20 O] ZZ=EHOfOf (K| =, T ALHH]) -- -- -4.90%
2026-10-21 MBA FEHEX} MHX| - - -2.70%
2026-10-22 M A Hds 200k - 199k
2026-10-22 HYEHAS g AU-ER - - 1710k
XtE : KISKHAHEZE Bloomberg
B6. Tt 54 4H X|= (5+91: %, 71ZF: 26.10.12~26.10.16)

Date Name Survey Actual Prior
10/12-10/14 ZOiE7HX 5= T & - 1.90% 0.90%
10/12-10/14 ZOiE7HX 5= HEH| - 8.70% 6.80%
2026-10-13 CPI (M I CH[) - 0.60% 0.60%
2026-10-13 CPI (HACHH]) -- 3.30% 3.30%
2026-10-13 CPI EU T8 M| -- 0.60% 0.60%
2026-10-13 CPI EU B8 M| -- 3.30% 3.30%
2026-10-13 RPN - 10.3b 21.2b
10/07-10/14 SO E7HR| 4 | -- 1.90% 0.90%
10/07-10/14 ZOiE7HX 5= HEH| - 8.70% 6.80%
2026-10-08 FYX| SA -- - 21.3b
2026-10-08 & SA MoM - - -0.80%
2026-10-08 22 SA MoM - - -5.70%
XtE : KISXHAHEZE Bloomberg
27 UF 54 48 X|= (E491: %, 7|2t 26.10.19~26.10.23)

Date Name Survey Actual Prior
2026-10-16 SEHI 108 5L AMH|O|
2026-10-20 PPI( I CHH|) -- -- 1.10%
2026-10-20 PPl H HH] 5.60% - 4.60%
2026-10-20 ZEW A{H{O] of & 33 - 347
2026-10-20 ZEW AHi|o] A& - - -47.1

X2 : KISKHHEZL Bloomberg



8. 7t 57 AN X|=® (52l %, 712+ 26.10.12~26.10.16)
Date Name Survey Actual Prior
10/09-10/15 Al {23t TiE CNY YTD 11486.9b 11520.0b 10440.0b
10/09-10/15 SXHEH CNY YTD 27274.5b 27460.0b 23910.0b
10/09-10/15 S3Ea M2 HiEH| 7.40% 7.20% 7.50%
10/09-10/15 E3l532 M1 Yoy 4.00% 3.20% 410%
10/09-10/15 £3152 MO YoY - 10.60% 11.20%
10/12-10/18 FDI 2ZO{H] YoY CNY - - -5.30%
2026-10-14 PPI T AH| 430% 5.00% 3.80%
2026-10-14 CPI (M A CHH]) 1.00% 0.90% 0.80%
2026-10-14 CPl 2 M| -- 1.00% 1.00%
2026-10-14 £Z Yov 25.30% 36.30% 25.00%
2026-10-14 29 Yoy 23.10% 31.00% 28.20%
2026-10-14 F=X| $117.80b $133.53b $119.09b
2026-10-14 £ YoY CNY - 29.60% 18.60%
2026-10-14 22 YoY CNY -- 24.60% 21.70%
2026-10-14 B ALX| CNY - 905.97b 809.30b

XtE : KISXHAHEZE Bloomberg

HI. WF 5= 44X X|& (E42l: %, 712 26.10.19~26.10.23)

Date Name Survey Actual Prior

2026-10-19 A EEiItA R - - -0.17%
2026-10-19 7|& FEILH MoM -- - -0.31%
2026-10-19 GDP (M A& 7| H[) 4.40% - 430%
2026-10-19 GDP YTD ™ ALCHH] 4.60% - 470%
2026-10-19 GDP SA (H7|CHH]|) 1.00% -- 0.90%
2026-10-19 200 Yoy 0.50% - 0.40%
2026-10-19 20§ 0jF HZCHH| © EHOiH| - - 1.10%
2026-10-19 ZS ML Yoy 5.40% - 5.20%
2026-10-19 L3 UMM YTD Yoy - - 5.30%
2026-10-19 DX ER Q) YTD Yoy -7.30% - -7.20%
2026-10-19 HEZM HYE 5.30% -- 5.30%
2026-10-19 2&E4 Xt YTD Yoy -20.00% - -19.90%
2026-10-19 FHEg BS54 0§E YTD Yoy - - -13.10%
2026-10-20 19 s =2t 2 3.00% - 3.00%
2026-10-20 54 ofE =2t 32 3.50% - 3.50%
2026-10-20 FX Net Settlement - Clients CNY -- -- 352.4b
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2026-10-22 | SWIFT CNY= | Z X H| 5 - - | 0.0326

XHE : KISKHHE 7L Bloomberg
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ELS : 20264 10& A= KOSPIXI<= 5668.05= O+

T 7}ehekR} KEY POINT

Holx thzl  02) 3215-1422 e X|t 3= CHH| KOSPI X|== 2, S&P500 5F2f
o FLHELS WA U STt LASNH HF OfH| 7+
o ELS &%t 2= 37t ot 55 H X2 E SHE.

L S FA AR

=7 0K} A2 22l 16, KOSPIX|+=

CHH| 15.93% dt&f, KOSPI= X[t 3= OFX|9F 72 & CHH| 14.46% oSFE{SHRICE

MZ= CH| -957.88p S8t D, FRX|4 T KOSPI200= M F

1. MF CHH| FQ X|5= 30| (SHl: ZQIE)
R e UEES HES
KOSPI200 1,044.52 878.16 v 166.36
NIKKEI225 69,042.11 65,324.29 v3,717.82
HSCEI 8,010.58 8,128.25 A117.67
EUROSTOXX50 6,126.73 6,168.26 A41.53
S&P500 7,765.36 7,744.06 v21.30
F) 3F 2 KIISAAT 1T 2N 71F @aotst 12 571 HE
231, A2 WY T8 XF F0| (EF91: Z91E)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
72000 1 r 1200 8400 - - 9000
71000 I 8000
70000 1 t 1000 8300 -
r 7000
69000
t 800 8200 1 L 6000
68000
67000 1 [ 5000
b 600 8100 1
66000 b 4000
65000 |
b 400 8000 + 3000
64000
+ 2000
63000 1 b 200 7900 1
62000 1 [ 1000
61000 : : : 0 7800 ; ; ‘ 0
2026-09-21 2026-09-28 2026-10-05 2026-10-12 2026-09-21 2026-09-28 2026-10-05 2026-10-12
7 #2452 7IE
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@ «is7l
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 88 110 22
TLX| =¥ 47 34 -13
deEs=d 25 43 18
Sl X| = 99 102 3
T 10 12 2
sfeleetd 6 4 -2
A 275 305 30
XtZ : KISKHAHE ¢
H4, FIHELS Y 7| XX oY SlZA (GEREE))
T2 N O]t HER
TUESY 4,167 13,668 9,501
TLX|+=¥ 1,226 2,919 1,693
delEs=d 363 2,052 1,689
Sl x| =¥ 2,706 7,757 5,051
TU=ed 116 1,263 1,147
sfel=etd 30 290 260
A 8,608 27,949 19,341
X2 : KISKHEEIE
H5. FZHELS BAlE : 7| XXME(ESF = 49 107)) (EHl: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 SKStO|H A SRR, - 52
2 KOSPI200 SPX SX5E 47
3 KOSPI200 - - 34
4 SRR, - - 34
5 KOSPI200 NIKKEI225 SPX 19
6 KOSPI200 NIKKEI225 SX5E 13
7 MICRON TECHNOLOGY INC !ALANTIR TECHNOLOGIES INC- - 13
8 SKSHO| A - - 9
9 KOSPI200 SRR, - 7
10 NIKKEI225 SPX SXSE 6

KHE : KISKHHE 7}
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SWAP:CD 912= =d 0.01% &5

"Rt KEY POINT

FRE WY 02) 3215-2940 e X|t F CiH| CD 22| 0.01% A&
e IRS =2| 5t2HA|, CRS 2| StEHA|
e SWAP SPREAD 3}2HA|, SWAP BASIS SFEHA|

2 CDEEl= 3.25%2 T F CiH] ¥SSHRACE RS F2l= MEHEC 2 o2fsiRia, CRs 2/ ¥
L M Z o2t =ME =Lt IRS 22|12 KTB Yield| Xt0|Ql 2E-Ag AZgEE MEHOZ sf2t

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

aE1. F8 32 F0| (EF91: %)

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

6.00%

5.00%

4.00%

3.00%

2.00%
1.00%

0.00%

&
{V
N

%2 Fo 2| FUHHES (5+1: %)

mKTB m KRW IRS m KRW CRS m USD IRS uUSD TB

0.00%

-0.05%

-0.10%

-0.11%
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-0.20%

-0.20%

-0.20%

-0.25% -

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

@ «isxt

(THl: %)

AFIH 7

X}0] ——10/16/2026 10/8/2026
6.00% 0.050%
5.00% 0.000%
-0.050%
4.00% = °
-0.100%
3.00%
-0.150%
2.00%
-0.200%
1.00% -0.250%
0.00% -0.300%
3M 6M 9M 1Y 2y 3y 4y 5Y  6Y 8Y 9y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H#1. USD IRS Data (SH$l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-10-16 44642 45918 46118 4.6069
2026-10-08 44746 46615 47273 47775
FUHsT -0.0104 -0.0697 -0.1155 -0.1706
2025-12-31 34161 3.2857 3.3061 3.4229
HEChb| 1.0481 1.3061 1.3057 1.184
AEZE : KISKHAHE 7}
24, KRW IRS (£H2l: %, BP)
Xp0| ——10/16/2026 10/8/2026
4.50% 0.05%
4.00% \ 0.00%
350% / -0.05%
3.009
% -0.10%
2.50%
-0.15%
2.00%
-0.209
1.50% 0.20%
1.00% -0.25%
0.50% -0.30%
0.00% -0.35%
3M 6M O9M 1Y 2Y 3Y 4Y 5Y  6Y 8y 9y 10Y 15Y 20Y 30Y

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

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2026-10-16 3.59 3.7625 3.83 3.89
2026-10-08 3.6425 3.915 40325 4.145

FU57 -0.0525 -0.1525 -0.2025 -0.255
2025-12-31 2.775 2.9225 3.03 3.15

HZChb| 0.815 0.84 0.8 0.74

ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
X}O| ——10/16/2026 10/8/2026
4.00% 0.00%
3.50% -0.05%
/ \
3.00% 0.10%
2.50%
-0.15%
2.00%
-0.20%
1.50%
| 0,
1.00% 0.25%
0.00% -0.35%
3M 6M O9M 1Y 2Y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2026-10-16 3.38 3.405 3.475 3.46
2026-10-08 3.455 3.585 3.67 3.715

FUs -0.075 -0.18 -0.195 -0.255
2025-12-31 2.135 2.405 2.6 2.855

| 1.245 1 0.875 0.605

ALZ : KISKHAE 7}
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dZl6. KTB (+$l: %, BP)
X}O| ——10/16/2026 10/8/2026

5.00% 0.00%
4.50%

p—— - 0,

4.00% . — 0.05%

3.50% /// -0.10%
3.00%

2.50% -0.15%
2.00%

. 0,

150% 0.20%

1.00% -0.25%
0.50%

0.00% -0.30%

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

XtZ : Refinitiv, Bloomberg

H#4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-10-16 3.625 3.805 3.835 3.97
2026-10-08 3.715 3.91 3.997 4175
FU3Y -0.09 -0.105 -0.162 -0.205
2025-12-31 2.55 2.795 2.952 3.235
i 1.075 1.01 0.883 0.735
X2 : KISKHEE L
&7, IRS HTH7| AT E 0| (H2] = %) 8. IRS TH| AZEE FZHHE (Tl : %)

—— KRW IRS 5Y-3Y KRW IRS 10Y-5Y

0.20%

;U"WMMM ,\y"\” ,’M‘]‘f'\

0.00% : : :

0.15%

0.10%

0.05%

-0.05% |

-0.10% *“

2025-10 2026-02 2026-06 2026-10

AtZE : KISKHAHE L
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qlo, A2 HIOAlA 0| (&1 : %

SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00%
-0.10% -
0.20% |
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-0.40% .|
-0.50%
-0.60% \
-0.70% -
-0.80%
0.90%

-1.00% : : :
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XtZ : Refinitiv, Bloomberg

Jd311. KTB/IRS 30| (549l -

SWAP SPREAD(1Y) ——SWAP SPREAD(3Y)
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0.30% -
0.20% -
0.10% -
0.00% -

-0.10% |

-0.20% - - !
2025-10 2026-02 2026-06 2026-10

Xt& : Refinitiv, Bloomberg

1. FXA| & 58

B/Ee g2 X F ofH| 133850 =€ 1331422 -7.1%, -53.33BP2HE
O &3 CiH] ZME 21, Adst=
EEs 14 7|F 13288 LIEHLH 2

£ UEIRICE 7|Ef =2 S5t & R22 8%
B2 M 285 EUC0L |/E8 AEEQE
MEt
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810. 2HHOAA FZHHE (29l :
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Xt2Z : Refinitiv, Bloomberg
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FUHE
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(Tl - %)
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J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
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xj T T
_20 P— ———
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-140
-160
Q N v &y Qv ) 3 \e) © > V) Q
> m%,» 'f"\’ @9 ’&,0 '1‘99 %b,o m‘°’° '&9 m‘°’° q‘,°’° mb,o N
DY > > DY DY DY > > D D DY > DY
AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e M EHCHH| X}O| MZSCHH| X}0|] ——10/16/2026 ——10/8/2026 ——12/31/2025
1500 0
1450 -20
1400 40
-60
1350
-80
1300
-100
1250 190
1200 -140
1150 -160
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2026-10-16 | 2026-10-08 Xto] =2 2026-10-16 | 2026-10-08 Xto|
KRW/USD 13314 13385 7.1 USD/CHF 0.826 0.833 -0.006
EUR/USD 1.124 1.12 0.003 USD/SGD 1.281 1.281 0
GBP/USD 1.331 1.32 0.011 USD/IDR 18017.5 17893.5 124
USD/JPY 157.875 158.195 -0.32 USD/PHP 63.043 62.777 0.266
USD/HKD 7.848 7.848 0 USD/TWD 32.397 31.91 0.487
USD/CNY 6.689 6.701 -0.013 USD/SEK 9.923 10.006 -0.083
USD/CAD 1417 1426 -0.008 USD/PLN 3.889 3.91 -0.021
AUD/USD 0.695 0.695 -0.001 USD/DKK 6.652 6.672 -0.02
NZD/USD 0.565 0.56 0.005 USD/ZAR 16.453 16.671 -0.218

M2 MEASESH (15A] 40& 22 7|F)
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(EETEER KIS-RAI ETF INDEX

XL KEY POINT
X238 £2F  02)3215-2991 o XM MSEE 0N =2

o Attt 3 MEXHAZE O|F, Aol Sls

o TUFA 57 27| A& SIMM7F ANz Mt

I. KIS-RAI ETF X|%= A1}
KIS-RAI ETF X|$=

160%
140%
120%
100%
80%
60%
40%
20%

0%
-20%
-40%

19-12 20-12 21-12 22-12 23-12 24-12 25-12

——KIS-RAI ETF —KOSPI x 60% + KISS A HX| 5= x 40%

ol EMo[=

KIS-RAI ETF 0.92% -13.82% 13.22% 29.13% 64.98% 20.61% 94.45%
KOSPIx60%+KISE & A & X| +=x40% 0.20% -11.01% = 22.04% 53.29% 98.20% 36.00%  113.64%

KIS-RAI ETF 100 X|3=, KIS-RAI ETF 30_M x|
100%

80%
60%
40%
20%

0%

-20%

-40%
21-12 22-06 22-12 23-06 23-12 24-06 24-12 25-06 25-12 26-06

——KIS-RAI ETF 30_M ——KIS-RAI ETF 100
=ol. EAMo|=
KIS-RAI ETF 30_M 1.51% -10.97% 19.06% 34.77% 70.92% 25.42% 57.02%
KIS-RAI ETF 100 1.55% -14.66% 15.32% 31.33% 67.50% 22.71% 46.90%
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KIS-RAI 4! ETF X| %=

350%
300%
250%
200%
150%
100%
50%
0%
-50%
-100%
19-12 20-12 21-12 22-12 23-12 24-12 25-12
——KIS-RAI =4 ETF  ——MSC| ACWI ——KOSPI
71=9: 2026.09.30 3M 1Y 3y vyip | ENO=
s = U (2019.12.30)
KIS-RAI =A! ETF X| % -082%  4378% = 57.92%  10095% 14321%  57.92% = 217.60%
MSCI ACWI 091%  1446%  983% = 2207% = 6409%  983%  9853%
KOSPI 000%  67.77%  101.14% 17595% 23056% 101.14%  285.70%
KIS-RAI X & ETF X|=
15%
10%
5%
0%
-5%
-10%
-15%
19-12 20-12 21-12 22-12 23-12 24-12 25-12
——KIS-RAI AH ¥ ETF(TR) ——KIS SEAHEX|=(TR)
= 0 | EAlol-r
KIS-RAI |2 ETF (TR) 014% = -026%  -160%  -143%  669%  -1.60%  9.04%
KIS =83 K| %= (TR) -0.66% -1.09% -3.18% -4.77% 7.71% -3.18% 4.76%
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Il. KIS-RAI ETF X|$= 3+

7|E Y 2026.10.01(=27| EI“"E**')
KIS-RAI ETF X| %= KIS-RAI ETF 30_M X|== (71%: 2026.10.08 €' @

KODEX 200 6.34% RISE 200 19.84%
2 TIGER O|=S&P500 5.15% 2 RISE O|=rS&P500 11.54%
3 TIGER O|=LtAE100 2.98% 3 ACE AIEt=H|TOP3+ 9.38%
4 KODEX O|=S&P500 2.56% 4 RISE O/=LtAEF100 9.90%
5 TIGER 200 2.53% 5 TIGER CD1HZE[HE[E (&) 9.77%
6 TIGER Bt=XTOP10 2.53% 6 TIGER HL|OFHHEIE 7.55%
7 KODEX O|=L{AE100 2.39% 7 RISE 2009 22[HHES 3.46%
8 |[KODEX H{L|O}ZIHE|IE 227% 8 |RISE AtMMRISKSIO| AR HEB50 | 3.08%
9 |KODEX 200TR 1.94% 9 ACE S #(AA-O|HAEIE 2.51%
10 KODEX CDE=E|HE|E (2™ 1.72% 10 | KODEX O| =8t =X 2.35%
TOP 10 H|S 30.41% TOP 10 H|= 80.38%
MM 35 480 i MM 3= 30 7}

KIS-RAI 4| ETF X| KIS-RAI X # ETF X|=

#] __ErE | HE HHE

1 KODEX 200 8.32% KODEX S H(AA-O|HAEIE | 12.52%
2 TIGER O|=S&P500 6.76% 2 RISE A& (A-0|AhHEIE 7.77%
3 TIGER OJ=LtAEF100 3.91% 3 KODEX EH7|®#PLUS 6.61%
4 KODEX O|=S&P500 3.36% 4 ACE O|=30EZ X HE|E(H) 5.17%
5 TIGER 200 333% 5 TIGER £H7| & Qi 4.62%
6 TIGER Ht=H|TOP10 3.32% 6 SOL S (AA-O|HAEIE 4.50%
7 KODEX O|=LtAE100 3.14% 7 ACE e H(AA-O|HAEI= 4.07%
8 KODEX 200TR 2.54% 8 SOL Z=ECHI[X{ HHE|E 3.72%
9 KODEX 200EtZ|2E|AHHES 1.97% 9 TIGER S #(AA-O| &) HEIE 3.69%
10 KODEX HtE=X| 1.96% 10 | KODEX TH7| X & 2.85%
TOP 10 H|E 38.61% TOP 10 H|F 55.52%
M 555 364 7H HH 5+ 53 7l
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ME 594 H|F F0|
KIS-RAI ETF 30 M X| %

KIS_AFLH(CH)
100% m B R =" =
5 20% 4 4 .2

80% 28% 28% 289, 288 28% 2% 2 o 2d% 28% 23% 1 1 1
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40%

b, 5B S 5Bb, 5Bb: 58 5 .6 06 o TOG 7086 TO6 7080 7086 7086 7
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BTN A mtV[Ale m A mERESY mSe mETAY mARMtEE = 7fE

Ex Mo e =3
T4 H|F 70.00% £ T SLSHH, AX 0| Ao /X Mz XEHED JoLt XM
E= ™S RO AZE L2 AMEHCE ETF 100 X|£=2] 4] H|E0| 62 80.73%= IOz 78
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Appendix 11 = 2¢d| & Credit Spread 8His

olet

@ «sx

sl o gl 02) 3215-1438

1. 3 Fa23g (5+91: %, 2026-10-16) H2. 812 =8 22| (5+$l: %, 2026-10-16)
U2 i HFCHY| | AXCHH| U2 A HRCHH| | AXCHH|
CD 90¢ 3.250 0.010 0.480 o= 2y 4735 -0.051 0.355
CcP90Y 3.680 0.140 0430 o|= 5y 4.887 -0.164 0.932
=3 34 3.835 -0.162 0.908 o= 10Y 5.078 -0.243 1.240
=3 54 3.970 -0.205 0.735 oj= 20Y 5474 -0.279 1.371
=31 104 4.165 -0.247 0.780 oj= 30Y 5426 -0.284 1.499
=1 204 4.195 -0.225 0.850 =AY 3.112 0.029 0.451
=31 304 4.257 -0.200 1.002 28 5y 3.201 -0.052 0.744
Set14d 3.557 0.057 1.055 a8 10y 3.408 -0.085 0.970
S¢t2d 3.817 -0.108 0.987 a8 20y 3.761 -0.102 1.313
S0t 3d 3.887 -0.163 0.905 S8 30y 3.784 -0.088 1427
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (PIEY : 2026-10-16) H4. 3L Credit Spread (2H2l: %, 2026-10-16)
Fax i TFCHY| | AXCHH| =2 g TFCHH| | AXCHH|
KTB3 111.8 3.24 -20.6 E% AAA 4.201 0.020 0.142
KTB10 106.64 2.24 -6.11 A AA- 4510 0.010 0.160
KOSPI 5668.05 -957.88 1,358.42 7|Et=-8XH AA- 4.586 0.010 0.207
0 0. 0 0 2K AAA 4218 0.013 0.128
A& : KIS-NET A& : KIS-NET
H5. ME{'H 31 CfH| Credit Spread HE ZM Top3 L&At (9l : bp, T7] : 3Y)
e ZM Top 3
- LA s HE
SA4DSSA AAA 0.5
St= S0 ESA} AAA 1.5
5L AAA 15
St=of QI et e A7) LK RIS A AAA 1.5
St FEIZESAL AAA 1.5
el e Fo R o AAA 2.0
stmsESAL AAA 2.0
QA Al S AL AAO 2.0
AAH WS SA AA+ 2.0
St s A TS S AL AAA 2.0
LA = A LS AL AAO 2.0
H7| HES DS AL AA+ 2.0
St= XA S A AAA 2.0
S DS A AAA 2.0
St EX|FEESAL AAA 2.0
ERZA|SAL AAO 2.0
HE A S A AAO 2.0
H TS AL AAA 2.0
SHEEA|SA AAO 2.0
e MEFH T ASAL AAA 2.0
S 2 A} AAA 2.0
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v
=4

Ab

ESLSAL AA+ 2.0
TEHINLSAL AA+ 2.0
BEFEINLSA AA+ 2.0
SASGA A S A} AA+ 2.0
SHEZINLSAL AA+ 2.0
ot A A CHR| S T AAA 2.0
BEINLZA AA+ 2.0
St x| G et AL AAA 2.0
St ZAL AAA 2.0
ST H YA A SA AA+ 2.0
St XpAt 2| S A AAA 2.0
o =H LTS AL AAA 2.0
SALZA|SAL AA+ 2.0
Y| FEHEANSAL AAA 2.0
St M FSA AAA 2.0
ShRTtA T AL AAA 2.0
AAHEZA|SA AA+ 2.0
I E S AAA 2.0
T SSA AA+ 2.0

Of| 2 | G| A B S IHO| LA A H| A A+ B3t
M OFO| O tHAE MH| A A 2|Of A+ B3t
St=E XN Il E A0 =gt
EAHAIO| A A MH| A 2|Of A+ 23t
ol 2| =74 m| & A+ H3h

Off 727K m| & A0 Hgt

7| 270 o E A0 Hgt
ROZHE A+ =23t
AX|FHm| A0 23t
ot=70 o] & A0 23t
ClH| 7R & BBB+ B3t
AoIFH ol e BBB+ B3t
ST o] B AA+ 1.0
fElFsMalE AA- 1.0
Ofo[H|Z|o|7Hm| & AA- 1.0
dOf7tE AA+ 1.0
7tEX ABHItE AA+ 1.0
HIMNZLE AA+ 1.0
Ao E AA- 1.0
7lO|H| 7] m| & AA- 1.0
XlolH| 2|7 m g AA- 1.0
ShLEH I AA- 1.0
RO7tE AA- 1.0

O] 2K of| A 71 ] AA- 1.0
Adlofo|X| s m| & AA- 1.0
Rl Bl b= AA- 1.0

H| 2l A 0| 7] | & AA- 1.0
ayste AA+ 1.0
L7t AAO 1.0

Ofo| A7 m| T AA- 1.0
SHLEFLE AAO 1.0
A2 70 I E AA- 1.0
AolHZLIZtE AA+ 1.0
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SI=EEXFEXF AA- -5.0
Oiotet s A0 05
SKOIO|O|H|I A =& X| A- 0.5
ol A 0|2 A+ 05
SAtF U BBBO 05
sitiA o A0 05
M|OFH| A& A+ 05
Statd| ™ A+ 05
NGIEEES A+ 0.5
APMENE X A+ 05
IPARKS CH £ Q172 A0 0.5
ocl A+ 05
HSE X Tt XY A0 0.5
Ol ZHIE A+ 05
M|OtH|Z A+ 0.5
Sk oj 2 A+ 0.5
HDHAA 7| A A0 0.5
SHUAIHE A+ 05
MY H A- 0.5
N SME|0HM| A+ 05
SIMH Sa|3golZaHoro] AO 0s
&S 0|2t A+ 0.5
stotg|x A+ 0.5
7| 20| =l 0}O| AO 0.5
diEeESY A- 0.5
SOtOj| AE| A+ 0.5
SHER| X AO 0.5
HKO| =2l A0 0.5
shxlzt A- 0.5
FREQIH A0 0.5
HEROf L x| H It AO 0.5
ol A7 0] 21 M A R 5 5t A+ 0.5
oots AO 0.5
LXSFA| A A+ 0.5
ot=Z20t A0 0.5
sh3tol| L x| A+ 0.5
Motz g4 AO 0.5
St XpLHAEL A- 0.5
HH ST A+ 05
ZOAE A+ 0.5
AtE : KISKHAHE It
H6. ME{®¥ 1 CiH| Credit Spread -5 2 M| Top3 L3WA} T2l : bp, BH7] : 3Y)
Qs 2FM| Top 3
= LAY ss HE
SR IA AAA 2.2
SR 2 IAF AAA 2.0
SN TS ST AAA 2.0
AAHIHSSSA AAA 2.0
AP S AL AA+ 2.0
MNEEA| RS SA AA+ 2.0
M A|SAL AAO 2.0
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ASIH I E AA- 1.0

70| H| 7] | AA- 1.0
ZO7HD & A+ =3t

71270l g A0 =gt

AX|FH o] A0 =gt

st 70 o] & A0 =gt

ClH|ZHm| & BBB+ 23t

Of F=274 ol & A0 =gt

Of| 2 M| Cf| 2 Bl 2 IHO| LA A H| A A+ B3t
M oto|mto| h M A H| AR 2|0} A+ B3t
70|17 7H | BBB+ 23t

ol 2| =71 m| & A+ 23t

St=E XN IS A0 =gt
ZEAHtAIHO| A A H| AT 2| O} A+ B3t
mafcrol A A+ 10.5

ot AR AAA 3.0

SR s U AAA 2.5

ALY St EAMET AAA 2.5
ot e AAA 2.5

st EHEYH AAA 2.5

St MU AAA 2.5

XIZ : KISKHAHE 7L
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i < A{GH od al =
Appendix 2] SMUAIUHY X MESZ dE
S| X 02) 3215-1435
H1, SAYAILLY
BEIAC =54 iy oY Z7\1HALY A2
KR60210W8G61 HfHt2| kA FHO[10%}H1-8 2026-06-25 2027-02-25 2026-10-25 Moy
KR60210W9G60 HfHt2| kA FHO[10%}1-9 2026-06-25 2027-03-25 2026-10-25 Moy
H2. 3A M52 HA Szl (712 : 2026-10-08~2026-10-16)
EOHAL|A SHA Sh7|m
|Ate A == saHALlY ghaly NICE et14
o | ol | & "ot sS=2 oty S5 oty
QLO| = Al H| 2026-10-15| BOND | B+ BB- BB- |2026-10-15
H3. 3A\ fRME8S3 HE s (712 : 2026-10-08~2026-10-16)
E:Lﬁzu_ﬂod o§
Il of 1| m 7}l == OEEEHIA ™ SHAIT t7|m™
T+ A A E Wt R Nk @t | ug | sz 2UE NICE | $7|4
Mt AIBERFARAIER 2026-10-06 1988 A- A- A-
At LSEH 2026-10-07 BOND A0 A0 A0 A0 A0
At StalE XS (B0l 22| E) 2026-10-12 BOND A0 A0 A0 A0 A0
At MAE=ELA 2026-10-15 BOND AA- AA- AA-
At QFO[=IH AL 2026-10-15 BOND BB- BB- BB- BB-
HE wsga 7|9S3 | BBBO | BBB+ BBB+
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

SPC 7| Z=XpAtE MM 2 KIS-NetS

E5) golsty

+ ASLICL

48s A8l 02) 3215-1457

(712t 2026-10-12~2026-10-16, TH2 : )

spca BV zms aly | o8 T|ERH KR
od O
OAZEMEZK A1 CHExH A (CLO) | 2027-01-11 3,000 oj2fo NS A
= A= X4K} A1 o0 2027-03-08 1,450 o2
S E[A—H13%KE A1 go10= 2027-06-14 1,250 L2
SHLPM I 2 1| S At A1 o0 2027-06-10 500 st 3
x| o|gr =22 2 x| 0|kt AT 3| AHXH(CBO) 2026-11-16 153 St 7tAS AL
Aots| B 1Xt A1 o0z 2027-04-08 1,000 Aot
AT R ARRE A1 "olola 2027-08-06 4 Aot g
Alobm| 2 x| 2 At A1 o0z 2027-02-03 1,600 Aot
AMoh I 2 X E A} A1 "olola 2027-10-01 5 Aot d
ST =X 0|k} A1 "oloa 2027-08-06 5 Aot
H|H 0| =2 A X LAt AT 3| AHRH(CBO) 2027-01-13 1,000 RH7tE
7| 2B O1 M4 & Xt A1 | ABFLEDEXA | 2027-01-08 800 HACjAx|L o
SYHAER 1A A1 "olola 2027-04-02 2,000 g2
SYHHAER X} A1 710 2027-06-04 400 g2
SHEH| AR X} A1 "olola 2027-06-10 2,450 g2
OFO| US| Of 2 M| ALK} A2+ |ABILECHZ YA | 2027-01-04 1,149 of| a7 o]l M R 5t st
Of| O] K| 1 K| L A} Al | BSA 2E THE | 2026-11-03 40 iy
H{ C| T & L A H| QA Al | B34 BA OE | 2026-10-16 694 PR A7
O| A E| =4 M| LA Al | BSA 2E THE | 2027-01-16 126 S| LB EX| LA
BaXEY Al | B4 A OEF | 2026-11-16 85 Wojj A~
HEEH LAt Al | BSA 2 THE | 2026-11-13 100 MITIZHE
EEIESES Tolbs Al | BSA A OE | 2027-01-14 180 MBS HIA | A AT
Of| O| X[ Of| A C| &| O| Xt Al | B34 2 THE | 2026-10-29 465 SHYSE[Yol~
ZO|OtO| O AQHM K UKt | A2- | BS4A BE OjEF | 2027-08-26 100 | ZEMO|Z I LEHAACLX]
ClAolgste Al | BSA 2 THE | 2027-01-11 100 | HotZoAmaHEZZY
ST M Xt Al | B34 BA OE | 2026-10-26 602 MK
StLiotEEE Al | BS54 A THE | 2026-10-29 15 Hqe
FLHAONE A1 HESAZH | 2026-11-16 70 | K| AR LH R SAEXAEMS
AOHMZMYR | A1 | RESA BB OhE| 20261111 | o791 AT T SHEEHAE
7|01 Of| O X| K| Of 444 &+ Xt Al | RS B THE | 2027-04-12 1,355 71|O|ﬁ-?.||01:1$_H0|E aAmdzs
C| | of A~ K| O Kt A1 gEOEME | 2027-10-01 27 =524
ME[AX| A O] Xt Al | S4B THE | 2027-01-15 100 Ol 22 = 0| M
& A A Lkt A1 EM3(CLo) | 2027-01-11 779 701
0j| A 1| OFO| 74| O| A| & K} AT 3| AHXH(CBO) 2026-11-12 50 QtO| o AH| O T H| & & X}
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spcy SN oama ary | =9 SRR R
od O
7| 2 M| O| A K| = At Al | B34 A OE | 2027-10-13 1,500 KB dH Q1 =2t
2] Of| A K| & K} A1 | BEEA B OE | 2026-10-30 175 NHEXS H
S RSN S PNy Al | B34 BA OE | 2026-10-30 175 NHEXISH
5t 2 Bt A K| &f A} Al | SHOREARXHAHE | 2026-10-16 100 oo E A
e[ = 3K A1 o0z 2027-01-12 700 L2
2|2 22|H 3%t A1 o103 2027-03-15 1,700 fe/2
2|5 LA 2K} A1 go10= 2027-03-15 200 L2
FEEWHEM X Al | ESA 2E E | 2026-11-11 500 | AAHOINREHE
C|H| 2B | & = Xt A2- | AEZIECiFA A | 2027-01-12 195 shate M
7| O|H|O| A EX| LAt AT CHEM 2 (CLo) | 2027-01-13 68 s
O EF 24 B T A R AR KL A1 | SHOREASRA | 2026-10-14 100 HdsH
BEZYAENA} Al | SHOREASXHRH | 2026-10-15 100 MeEH
AMBEALZE [ 12K A1 7105 2027-04-06 800 Aot g
2tO| X| O| K| Of K A1 "oloa 2027-10-01 4 Aot
T2 ELY A A1 gol0= 2027-02-04 1,200 Mot
ST =X 0|k} A1 "oloa 2027-02-04 2,400 Aot
HIO| A ZE{AXOIX | AT |AMEFIECHSH A | 2027-01-15 300 ] Pak=!
C| H| A b | R 4 X} Al | AEItEF M| 2027-01-15 349 olotE RN
ESTUC HUH Xt Al | B34 A OF | 2026-11-10 800 MIE
H| A E &2 MH O X} A1 FA 2026-11-13 204 LS5 d
ofjojx|=zte A3 | CHEXJ(CLO) | 2026-11-14 100 OfFEAE
SHEM SN A At A1 7|02 2027-01-08 700 g2
E2jZEto| EX TR A1 7103 2027-10-01 5 g2
EafZ 20| EXME AL A1 "oloa 2027-06-04 600 s82d
ClAZ 2| M LA A1 CHEXH B (CLO) | 2027-01-11 300 CH 2 =t 5t
M EH At Al | BSA 2 THE | 2026-10-21 100 HO|AM S I 0| ZEO|
CRESHEN LRt Al | BESA B OE | 2027-01-13 200 ST ANy
OFO| & AEFA| YA A1 CiExHAH(CLO) | 2027-01-15 580 SILIZ EH| AFKL
ShShm ol | A} A1 CHEXHE(CLO) | 2026-11-13 375 O] Off A Qi &) Kt
ME'UX| A 2 K Al | B34 BA OE | 2026-12-30 196 HCHEEA Xt
LojAEF A1 | ESA B OIE | 2026-10-22 120 2ATHHA
) of 2ot A2+ | B34 2 THE | 2026-11-16 23 | AZfHFERAFESTI0ZEQ]
HZ2ZEHMSA Al | S4B THE | 2026-11-13 100 MIBIZHE
CJof| & AR LKt A1 HESAYSH | 2027-01-15 169 SPL}EW?ZOEEZE$%AJ$
| O[H| 7t 0| & M LAt Al | RS EE THE| 2026-11-10 254 7raﬂm|%omfﬂa§§ﬂwg
EHEY 0| EX LAt A1 CHEMB(CLO) | 2026-11-09 370 | 2L QIE{LIME JHQI Z|CHFZF
T HI Of| O] K| K| 2K} Al | RS EE tE | 2027-01-15 100 SUEF AN
Of| A II| O} O| Hi| E} A| O| X} A1 3| AFKH(CBO) 2026-11-12 107 QtO| | O Ef H| | =X}
Of| = N QK| A L K} Al | B4 2 THE | 2027-01-14 135 Or=7NY
7| 2= 2| M| O| Xt Al | B34 A OE | 2027-01-15 220 K| A= Z MM
7| A= M YXt Al | S4B THE | 2027-01-15 180 XA -=O| 2 CHM
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A EE
SPCH o 7| =X 71 —on 7| ZXpE KpE
SH (=
H7EH UKt Al | B34 2> HE | 2027-01-15 237 C|QZC|M|
O AUE|F2H| LAt A1 HESSH 2027-01-15 1,044 %E%EEE;T}%Z%%HE”
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2026-10-21 | 2|2%28-10-0|#02-Y-21 2024-10-21 2Y 110,000 AAA
2026-10-21  |A225410]0106-0421-2 2025-04-21 1Y 6m 170,000 AAA
2026-10-21 | 7|28 (A1)22100]4A-21 2022-10-21 4y 130,000 AAA
2026-10-21 | AISH22430-05-2-5M-A 2026-05-26 4m 25d 170,000 AAA

2K | 2026-10-21 |72 (FH)25100]1A-21 2025-10-21 1Y 300,000 AAA
2026-10-22 | =Y &MH(E2")2025-040/1.5Y-D 2025-04-22 1Y 6m 120,000 AAA
2026-10-22 |7| 428 (H)25100]1A-22 2025-10-22 1Y 500,000 AAA
2026-10-22 |=LFEXHH(E2H)2026-060/4M-F(HE 2026-06-22 4m 440,000 AAA
2026-10-22 | A224410]0200-1022-2 2024-10-22 2Y 310,000 AAA
2026-10-22 | A22541%0100-1022-1 2025-10-22 1Y 310,000 AAA
2026-10-23  |=Ata X3 (28)25-100[12-23 2025-10-23 1Y 100,000 AAA
2026-10-23 | 415H2%429-04-0]-1.5-A 2025-04-23 1Y 6m 100,000 AAA
2026-10-23 | 7|28 (CH2603E214A-23 2026-03-23 7m 120,000 AAA
2026-10-23 | =SS H(E2H)2023-100(3Y-F 2023-10-23 3y 230,000 AAA
2026-10-23 |2t +EUFS(H)2606AH-0|H-122 2026-06-23 4m 60,000 AAA
2026-10-24 |7| €28 (H)25100]|1A-24 2025-10-24 1Y 270,000 AAA
2026-10-24 |2 EUSTE2510A-0|F-1 2025-10-24 1Y 100,000 AAA
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2026-10-19  |StLZHI|EH426-3 2024-04-19 2Y 6m 50,000 AA-
2026-10-19 | #|O|H|7H | EF534-1 2024-04-19 2Y 6m 60,000 AA-
2026-10-20 | AX|7H 1| Ek388-1 2025-10-20 1Y 20,000 A0
2026-10-20 | OFO|H|#AH|O| 7] | Ek319-2 2024-12-20 1Y 10m 30,000 AA-
2026-10-20 |JB 2|74 L|EH498-4 2023-12-20 2Y 10m 30,000 AA-
2026-10-20 | StLIZHI|EF389-5 2023-04-20 3Y 6m 10,000 AA-
2026-10-20 | #A|O|H|=BI7}E395-1 2023-12-20 2Y 10m 30,000 AA+
2026-10-20 |Of|2| =74 | E275-1 2025-03-20 1Y 7m 40,000 A+
2026-10-20 |&g7HE2530 2021-10-20 5Y 50,000 AA+
2026-10-21  |BNK7HI|Er266-4 2021-10-21 5y 20,000 AA-
2026-10-21 | #O|H|= BI7} =393 2023-11-21 2Y 11m 70,000 AA+
2026-10-21 | OtO| A7 | Eh134-1 2025-07-21 1Y 3m 30,000 AA-
2026-10-21  |#HO|H|7H I & 546-5 2024-10-21 2y 40,000 AA-
2026-10-22 |00 K| &= 71 1| E 237-1 2024-10-25 1Y 11m 27d 10,000 AA-
2026-10-22 | AH2IHI|E751-1 2024-10-22 2y 50,000 AA-
2026-10-22 |27 I E536-2 2024-10-25 1Y 11m 27d 30,000 AO
2026-10-22 |$+=7H I E540-2 2025-01-22 1Y 9m 10,000 AO
2026-10-22  |BNKZ{I|E336-3 2023-11-22 2Y 11m 10,000 AA-
2026-10-22 | A|O|H|7} | Et548-2 2024-11-22 1Y 11m 30,000 AA-
. 2026-10-22 | R2|7tE239-2 2024-04-22 2Y 6m 80,000 AAO
xHDB 2026-10-22 |O|2| X7 o] Eh265-2 2024-10-25 1Y 11m 27d 20,000 A+
2026-10-22 |0 0| X| 5 H 7] | & 224-3 2023-11-22 2Y 11m 30,000 AA-
2026-10-22 |M|2| X7 o] Ek254-3 2024-04-22 2Y 6m 20,000 A+
2026-10-23 |0 2| =7] | E265-3 2024-10-25 1Y 11m 28d 30,000 A+
2026-10-23  |StLEFHE259-2 2024-04-25 2Y 5m 28d 20,000 AAO
2026-10-23 | 3ILE7H=268-3(Ah 2024-10-23 2y 30,000 AAO
2026-10-23 | ®2|7t=£239-3 2024-04-22 2Y 6m 1d 10,000 AAO
2026-10-23 | A|O|H| = BI7}E391-5 2023-10-25 2Y 11m 28d 20,000 AA+
2026-10-23 |0 R =271 E233-4 2024-10-24 1Y 11m 29d 10,000 AO
2026-10-23 |0 O| K| s R 7] | & 221-6 2023-10-25 2Y 11m 28d 10,000 AA-
2026-10-23 |0l O| K| s & 7] | & 237-2 2024-10-25 1Y 11m 28d 20,000 AA-
2026-10-23  |7| 274 m|E216-1 2025-04-25 1Y 5m 28d 10,000 AO
2026-10-23 | HCHIHI|E2031-1(%) 2024-10-24 1Y 11m 29d 90,000 AA+
2026-10-23 |JB R2|7Hm|Et518-3 2024-08-23 2Y 2m 20,000 AA-
2026-10-23  |JB R2|7Hm|Et557-2 2026-03-25 6m 28d 20,000 AA-
2026-10-23  |SHLIFH I EF432-2 2024-07-25 2Y 2m 28d 30,000 AA-
2026-10-23  |$H=7H I E536-3 2024-10-25 1Y 11m 28d 50,000 AO
2026-10-23 | OtO[H|#|O|FHm|&F317-2 2024-11-25 1Y 10m 28d 30,000 AA-
2026-10-23 | AX|7HI| E368-2 2024-10-25 1Y 11m 28d 30,000 AO
2026-10-23  |4l8t7+E2195-3 2023-10-24 2Y 11m 29d 30,000 AA+
2026-10-23 | HCHIHI| E2031-5(%) 2024-10-24 1Y 11m 29d 20,000 AA+
2026-10-18  |EfZHCHE252 2024-10-18 2Y 1,210
2026-10-19  |GSTH12-1(%) 2023-10-19 3y 70,000 AAO
2026-10-19 |HDHLC{YHE=210-2 2023-10-19 3y 10,000 AA-
2026-10-20 |RAEIA|A6CB 2021-10-20 5Y 1,500
2026-10-22 | AM$H28X[F130-3 2019-10-22 7Y 60,000 AAA
2026-10-22 |M[2|=FFH2410-1 2024-10-22 2Y 80,000 AAO
2026-10-22 |AMMHZH17-2 2021-10-22 5Y 190,000 AA+
2026-10-22  |SKO|E{ A7 2025-04-22 1Y 6m 40,000
2026-10-23  |HD#CH14-1 2024-10-25 1Y 11m 28d 51,000 AA-
2026-10-23 | =EZ8XIF46-1 2024-10-24 1Y 11m 29d 70,000 AAA
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2026-10-23 | I}F0f| L X[ A{H[A4-2 2019-10-23 7Y 30,000 AA-
2026-10-23 | 0f| O] X|#|O| O] .. QM 5-1 2024-10-24 1Y 11m 29d 51,000 A0
2026-10-23  |$+%l120-2 2024-10-25 1Y 11m 28d 23,000 BBB+
2026-10-23 | H[OABH99 2025-10-24 11m 29d 3,000 BBB+
2026-10-23 |2o|AUHE2I186-2 2023-10-24 2Y 11m 29d 70,000 AA-
2026-10-23 | M[OFA| Z7-1 2024-10-24 1Y 11m 29d 50,000 A+
2026-10-23 |20 H149-1 2024-10-25 1Y 11m 28d 118,000 A0
2026-10-23  |LS130-1 2024-10-24 1Y 11m 29d 50,000 A+
2026-10-23 |SKAEZ51-1 2024-10-25 1Y 11m 28d 50,000 A+
2026-10-23 | EXEH27-1 2024-10-25 1Y 11m 28d 140,000 AAO
| ALXY 2026-10-23 | RO/SHO|0LE11-1 2024-10-23 2Y 50,000 A+
2026-10-23 |ROoJATM29-2 2023-10-24 2Y 11m 29d 70,000 A+
2026-10-23 |EfZCHE253 2024-10-23 2Y 700
2026-10-23 | M2 EX[F161-1 2023-10-23 3y 50,000 AAA
2026-10-23 | 2t@tof| L X[ 24-1 2024-10-23 2y 80,000 A+
2026-10-23 |7|20{ = QH0}06-2 2024-10-24 1Y 11m 29d 57,000 AO
2026-10-24 |EHA7|48-2 2024-10-24 2y 600
2026-10-24 |0 ZE|QH8-2 2024-10-24 2y 800
2026-10-24 |2|EXEZ14-2 2024-10-24 2y 300
2026-10-24 |CHT+&4H10-2 2024-10-24 2y 600
2026-10-24 |EEQIELIME9-2 2024-10-24 2y 700
2026-10-24 |EAZI15-2 2024-10-24 2y 700
2026-10-24 |$+210-2 2024-10-24 2y 400
2026-10-24 |CHEESZM4-2 2024-10-24 2y 800
2026-10-24 |2teHE R M260-3 2019-10-24 7Y 60,000 AA-
2026-10-24 | HZHRH5-2 2024-10-24 2y 1,300
2026-10-24 | =H4432-2 2024-10-24 2y 800
2026-10-24 |Y236-2 2024-10-24 2y 700
2026-10-24 |O|=ZHI{L[4-2 2024-10-24 2y 800
2026-10-24 | 0| AC| 341 2024-10-24 2y 150
2026-10-24 |0 AME|24-2 2024-10-24 2y 400
2026-10-18 | S EHEO|0| AX[1-12(X]) 2024-08-26 2Y 1m 22d 10,000 AAA
2026-10-18 |HHAEQLEX A XtR1-23 2024-07-23 2Y 2m 25d 1,400 AAA
2026-10-18 | EI|OtX| & MEXtR1-20 2023-10-23 2Y 11m 25d 30,000 AAA
2026-10-18 | FEHZESAIMBS 2024-20(1-2)(Ah) 2024-10-18 2y 90,000 AAA
2026-10-19 |HAEDIO|EX|79%81-19 2025-03-19 1Y 7m 5,000 AAA
2026-10-20 | QIC|H|H| & Xt 2025-10-20 1Y 10,000 BBB-
2026-10-21 |2 WI|2Hd AFKH -3 2025-04-30 1Y 5m 21d 890 AAA
2026-10-21 |23 AIMBS2016-22(1-6) 2016-10-21 10Y 100,000 AAA
2026-10-22 |CHE K| O|Xt5 2026-07-22 3m 5,000
2026-10-22 |HAEDO|EX|724481-29 2023-12-22 2Y 10m 4,000 AAA
2026-10-22 | FEFESAIMBS2021-23(1-4)(Ah) 2021-10-22 5Y 590,000 AAA
2026-10-22 |E|EEHM YO 2txH-5 2026-05-22 5m 2,500 AAA
ABS 2026-10-23 |E|ZEM YA FX}1-9 2026-01-23 9m 5,000 AAA
2026-10-23 |HAEDIO|EX|61421-29 2022-03-23 4Y 7m 100 AAA
2026-10-23 |IHAEDIO|EX|854t1-7 2026-03-24 6m 29d 5,000 AAA
2026-10-23 |E|ZEX L0 4 &= K}-1 2026-09-23 m 10,000 AAA
2026-10-23 |E|ZEUEWMMAKX}1-17 2025-05-23 1Y 5m 5,000 AAA
2026-10-23 |HAEDIO|EX|844tE1-10 2025-12-23 10m 10,000 AAA
2026-10-24 |E|ECH LM AN FK1-12 2025-10-24 1Y 5,000 AAA
2026-10-24 | SHO| T EFH A K| AFXE2-1 2022-12-20 3Y 10m 4d 310
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2026-10-24 |E|EEX LA KX}1-21 2025-01-24 1Y 9m 5,000 AAA
2026-10-24 |E|EEX LM AMIKH-10 2025-12-24 10m 5,000 AAA
2026-10-24 |E|ZEX YLH40| A O0|XtH-6 2026-04-24 6m 10,000 AAA
2026-10-24 |FEHSESAIMBS2023-30(1-3)(Ah) 2023-10-24 3y 220,000 AAA
2026-10-24 |E|EEX LW FKt1-22 2024-12-24 1Y 10m 10,000 AAA
2026-10-24 |E|EEXN LHO|H2K}-3 2026-07-24 3m 6,000 AAA

AtZ : KISAHAME 7t
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Appendix 5] i H B
eHs# rf2] 02) 3215-1482

H1. HESF2 XA LAl Tkl : JHE, o 9, 7|7t 2026-10-12 ~ 2026-10-16)

F8ac 559 H8E53 w¥y | Wiy FRNAFE A OlE | wWIY bl 2 £3t
KR614576BGAO |BNKIHI| E£398-7 AA- 2026-10-12 | 2028-12-13 |21 B4AF BNKIHI| & 2H271 & 3 100 KRW
KR614576CGA8 |BNK7HI|EF398-8 AA- 2026-10-12 | 2029-01-11 |21 B4AF BNKIHI| & 23712 3 100 KRW
KR6005273GA5 |OFO| A 347-100](#H)12A-12 AAA 2026-10-12 | 2027-10-12 | 2IFH3A}L AAA CD 17H&+53bp 1 600 KRW
KR6145762GA8 |BNK7HI|E398-10 AA- 2026-10-12 | 2029-04-12 |21 B4AF BNKZHI| & 2H67H 2 3 200 KRW
KR6145766GA9 |BNK7HI|Et398-2 AA- 2026-10-12 | 2028-11-10 | 2IE4AF BNKFHI| & 2170 & 3 400 KRW
KR614576AGA2 |BNKZH | E£398-6 AA- 2026-10-12 | 2028-12-12 |21 B4AF BNKZHI| & 2H271 & 3 400 KRW
KR381003GGA5 —‘g)ﬂa%xHﬁ(%@)zozfs-mohw-qtﬂ AAA | 2026-10-12 | 2027-08-12 |2IE3A} AAA CD 17§ ¥ +49bp 1 1,800 KRW
KR6175331GAS |JBE8XAIFZAHR (10 B-LH-53) A+ 2026-10-13 | 2056-10-13 |'Z& Y O|= 54: 5.90%/ O|F TIH4Al = 15H+170bp 3 1,000 30NC5 Q KRW
KR6032711GA1 | Al3t7tE2308-1 AA+ 2026-10-13 | 2030-02-12 |21 H4AL ABHFHE 3474 3 400 KRW
KR6032712GA9 |4l5t7t=2308-2 AA+ 2026-10-13 | 2030-02-13 |21 H4AL ABHFLE 3EH4T4 A 3 600 KRW
KR6000037GA9 | <2|-2%30-10-0|(#)01-Z-13 AAA 2026-10-13 | 2027-10-13 |21 B4AL AAA CD 174 & +50bp 1 1,500 KRW
KR381004GGA3 &8 MH(2H)2026-100[1Y-D(HS) |  AAA 2026-10-13 | 2027-10-13 |21 H3AL AAA CD 174 & +50bp 1 3,400 KRW
KR6004947GA5 |StLE-2249-100]1.52014(1-H) AAA 2026-10-14 | 2028-04-14 | ZIH4At AAA CD 17§ +57bp 1 4,500 KRW
KR6000011GA4 |A15H2330-10-0]-11M-A(BS) AAA 2026-10-15 | 2027-09-15 | ZIH4AL AAA CD 17 +52bp 1 1,100 KRW
KR6006351GA8 |E-2%330-100[1215(H) AA+ 2026-10-15 | 2027-10-15 | 2I'H3AF AAA CD 1742 +55bp 1 600 KRW
KR6019808GA2 |StLt7H I E495-2 AA- 2026-10-16 | 2028-10-16 |CDI1 L 2 +63bp 3 100 KRW
KR6019809GA0 |StLt7H I E495-3 AA- 2026-10-16 | 2028-11-16 | I EAAL SHLEZHI| B 2174 € 3 500 KRW
KR6004948GA3 |5tLI-2249100[0.67216(1-H) AAA 2026-10-16 | 2027-06-16 | ZIH4AL AAA CD 174 & +52bp 1 2,000 KRW
KR380603GGA3 |$=4At2-&X A (22)26-100](1H)12-16 AAA 2026-10-16 | 2027-10-16 | 21 E3AF AAA CD 1712 +49bp 1 900 KRW
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