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

Y7t Ext KEY POINT
E7H AHE 02)3215-1437 o MZCHH| ZOXYX|5 U EQKYX|L FR£QAUE ZHA
o TIFLHH| SAM X £8 £ L2
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w 1™ 3M 6M 1Y 3y Inception

SR |FEHAE -0.63 0.71 -0.83 279 -1.85 11.65 177
Duration 567 5.58 5.75 5.99 6.02 512 175
YTM 3.23 3.39 3.11 2.66 2.81 3.92 7.45

= XY FHoE -1.04 1.08 -1.99 -5.58 -5.47 10.50 174
Duration 9.32 9.24 9.47 9.82 9.97 8.29 2.05
YTM 3.26 3.46 3.12 2.67 2.68 3.69 6.86

Eotxy FHoE -0.10 0.28 0.56 0.71 2.37 10.89 1.41
Duration 1.30 1.32 1.34 1.28 1.23 1.23 0.96
YTM 2.74 2.86 2.70 2.32 2.66 374 6.80

IPNDN| FHFAUAE -0.28 0.35 0.19 -0.22 1.71 14.39 2.07
Duration 2.44 2.44 2.44 247 2.61 2.59 1.35
YTM 341 3.53 3.29 2.82 3.10 445 8.43

KOBI30 FHoE -0.23 0.28 0.32 0.19 1.80 10.96 1.55
Duration 1.80 1.85 1.86 1.86 1.86 1.83 1.87
YTM 2.93 3.08 272 2.31 2.71 3.82 6.86

KOBI120 FHoE -0.04 0.25 0.54 0.82 2.32 10.65 1.38
Duration 0.94 1.00 1.00 0.98 0.99 0.97 1.11
YTM 2.88 2.97 2.84 2.48 2.83 3.88 7.09
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90
85
80
2023-03-06 2023-09-06 2024-03-06 2024-09-06 2025-03-06 2025-09-06 2026-03-06
SR —— 20K SO0HKY S|AFKY KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =

ALZ : KISKHAE 7L

32, MAX| 5 70| 30|

=3, MHX| YTM F0|

12 5.0%
4.5%
N W\N 4.0%
8 3.5%
3.0%
6 w 2:5%
2.0%
4 1.5%
2 1.0%
0.5%
0 0.0%
2023-03-06 2024-03-06 2025-03-06 2026-03-06 2023-03-06 2024-03-06 2025-03-06 2026-03-06
— EER AR S 2% sokxy — AR 2o ok
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 s KOBI120
AtE: KISKHAHE L RHZ: KISKHAHE 7}
H2. KISS A X5 ME{/27|H Duration
T= 374~ 1~2id 2~34 3~5i S50 4 HA|
=&Y 0.54 1.33 2.22 3.76 13.91 8.84
NS 0.63 1.49 2.46 3.79 7.30 2.83
EKY 0.62 1.44 2.37 3.68 11.45 415
Eotsd 0.66 1.50 2.40 0.00 0.00 1.30
S xY 0.59 1.41 233 3.36 6.75 1.26
7|EtES X 0.61 1.44 2.32 3.54 5.15 1.68
SIMNMNBERES) 0.68 1.53 2.39 3.80 9.65 2.57
SIMHESZET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.58 1.39 2.27 3.69 0.00 1.54
A 0.60 142 2.31 3.72 13.54 5.63

t



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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 2617 2.930 3.139 3.400 3.574 3.379
N 2.784 2.992 3.286 3.503 3.773 3.258
S 2.870 3.129 3.422 3.596 3.761 3.376
S5 A 2.594 2.936 3.215 0.000 0.000 2.845
2 Xy 2.829 3.087 3.341 3.536 3.704 3.026
7|Eta-& X 3.137 3.480 3.699 3.799 4133 3.482
A (S EZEET) 3.206 3.495 3.699 3.771 4.062 3.573
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.968 3.208 3.477 3.632 0.000 3.220
A 2.867 3.155 3.400 3.514 3.606 3.345
Xt KISKHHE 7}
H4. KISS A X| = ME|/2U7|E H|F (2Hl: %)
72 374 ~1d 1~2'd 2~34 3~54 50| 4 HH|
= Xi 3.76 5.52 491 7.62 28.37 50.17
N 0.21 0.29 0.24 0.37 0.13 1.23
SxY 2.29 3.06 2.30 2.37 2.96 12.99
S5 d 1.30 2.07 0.36 0.00 0.00 3.73
28Ky 5.11 436 1.54 0.44 0.03 11.48
7|EtE & X 2.39 3.38 222 1.02 0.02 9.03
A (S ZEET) 2.33 2.93 243 1.40 0.87 9.96
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.55 043 0.25 0.19 0.00 1.41
A 17.93 22.04 14.24 13.42 3237 100.00
XbE: KISKHAE 7}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 HH|
=M 26 22 21 44 48 161
N 195 260 263 507 42 1,267
S=Xy 496 711 570 537 703 3,017
sot5H 9 6 1 0 0 16
23Ky 531 426 155 50 7 1,169
7|Et=8X 1,401 1,774 1,078 594 19 4,866
A (B EZEET) 536 628 448 358 330 2,300
AR (B2 ET) 0 0 0 0 0 0
ABS 443 328 104 37 0 912
A 3,637 4,155 2,640 2,127 1,149 13,708

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

H6. ESGHMAX 4 7| ZHE =X 40l 8/5 (0| M/YTM (FH4AE, YIMES : %)
T= 1w ™M 3M 6M 1Y 3Y Inception

KIS FHoE -0.260 0.350 0.200 -0.080 1.760 12.980 0.311
ESG Duration 2.290 2.290 2.320 2.140 2.200 2.340 3.110
e YTM 3.269 3.402 3.156 2.665 2.946 4.220 2.488
ESGREMA |+H+dE -0.240 0.380 0.190 -0.220 1.520 12.630 0.174
Duration 2.280 2.270 2.300 2.400 2.380 2.390 3.690
YTM 3.162 3.296 3.061 2.606 2.884 4183 1.996
Hluxls=  |&839E -0.250 0.410 0.160 -0.340 1.390 13.130 0.301
Duration 2.490 2.470 2.530 2.600 2.670 2.680 3.100
YTM 3.246 3.378 3.150 2.699 2.960 4.200 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
Sy 0.58 1.39 2.33 3.58 9.97 2.70
2%y 0.51 143 230 3.13 732 1.56
7|Eta-& X 0.59 1.40 230 3.47 5.30 1.99
AN (S EZRES) 0.68 1.54 240 3.80 7.96 2.30
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.58 1.39 2.28 3.69 0.00 1.71
A 0.63 1.46 2.36 3.68 8.87 2.29
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
2 374 ~1d 1~24 2~34 3~54 50|44 A
Sy 2.829 3.084 3.381 3.551 3.748 3.267
28Xy 2.816 3.087 3.323 3.556 3.739 3.102
7|EtE2&X 3.014 3315 3.603 3.745 4.193 3.442
AN B EEES) 3.138 3.436 3.667 3.771 3.982 3.515
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.891 3.166 3.462 3.632 0.000 3.221
A 3.004 3.278 3.545 3.681 3.870 3.388
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
T2 37HE~14 1~2d 2~34 3~54 5E0]4 HH
Sy 5.20 8.22 6.79 5.47 2.67 28.36
28Ky 1.63 222 1.74 0.09 0.10 5.78
7|Et= & X 1.59 2.39 2.30 1.92 0.02 8.22
SN (B RREET) 11.40 14.19 12.46 7.53 2.99 4857
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.86 2.81 1.85 1.55 0.00 9.08
A 22.68 29.83 25.15 16.57 5.78 100.00
XFE: KISKHAE T
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54 5E0]4 HH
Sy 135 206 174 169 95 779
28Ky 23 23 19 2 1 68
7|Et=8X 107 146 125 116 2 496
N BEREET) 299 356 268 227 146 1,296
A (B2 EE) 0 0 0 0 0 0
ABS 84 90 53 37 0 264
A 648 821 639 551 244 2,903

X2 KISKHEE It



@ KISK&HE 7t

KEY POINT

I3 : XIEe A3 =00l T2 24l

Mn_h_l — of — = =) Q
BN K v T X
:_O [all] “ o_._ e A_O A_O . Ex3 . ~ 90-€0-920¢
Mo © N <o ol < N °F | &
_|_H_ |_.A.O |_.A.O <0 <0 ud @ - 90-20-920C
_— & W = N a i =1 =
=~ & M T = N 5 2 o - 90-T0-920¢
-3 B N
o &0 ooz = o O ~ o - 90-2T-520C
= . H a1 = ol ol 1 € - 90-T1-5207
SRR R T Tyl :
i’y Womoon L oo o7 o 2 - 90-0T-520C
_ T f z o & 4 oo
2= © mo K | o H iHo [ o0eoseoe
© m.umﬂ - m 0 =3 :;_._E o i <l Tl - 90-80-5207
M g Kk = - 40 uy m| -
m Lo Joll = X ) o ] - 90-£0-520C
H M ® o= N SN o
| 4 = o % T g o B =~ | 90-90-520¢
RO 3l &% or e L g ol - 90-50-
- TR I T I 52 o W e
., <0 0 o H Ao ~ n = . - 90-%0-5202
Au_ i L. ._IO.H ha| < - O_L V] 1o N
. e - Sowoow
o) b K0 - W o o W — r S 232 3 9 , 0-5202
ro mxlm_amﬂmu% wmoET &8 383238383 8
_ ] _ e [ - — —
U il o 0=y ol _ o L ol En_w__.
L:._ _._ I_.__._I = _|__”_ o OL _ 1 o O
EREN o I+ ir I i 2 =
- X = =K m osn 4= = n o =
RS ™ s - = ol - o = ™ 3
’l OF O o oo o, © o KO o= @ -
o = H =~ o ol 4 H il = = o oF r 90-80-9202
o S = o T 4 #2le ' s020-
o Moo g7 - X ol 2 Kir = 209202
o ol ulo <0 Kk P
o 1 %0 a3 M_o o UL o 1 2 ~ - 90-10-920¢
o =z ol X . o T & = &8
Ho K0 H g [ n Ko< - 90-¢1-520¢
M%EO_EWWATM = TR
© B S o Jod o = N0 — J - 90-TT-520C
2 T o o R Ny 4oy
- o = oI Klo H = =~ of o 2 F = . € - 90-0T-520¢
th — = K oo 0 =] B - - 90-60-
N AV - KR g H HofEE oot
o a r ot [ER H = - oo <] m - 90-80-520C
o j00 ol © Frad .A._o M = © = |_._L ) o
Ho 3o o4 .A__o <0 W = = o oll 2o ro - 90-£0-520C
e -_— —_ —
mm _.AIO mo E .AO m LH ﬂ 1 ._Aou_ _u__E 1 Q/J ..u.A" e - 90-90-520¢
n e wE Womw w®H o T ARE 0505207
ol _ Kk 1ol o m < & ool < ™ W ml=E
W_n ! _u_.__. =.__E ol - © |m| ﬂ 1 ; - - 90-70-520T
N - — . = —
oF M =T 4 oF o ~ o ®% uﬂn_ ma o ° o T 90-£0-5202
N NI o 1 S o 9 8 2 8 2 8
544 e S B

KFE: KISKFAFE 7}

KFE: KISKFAIE 7}



1. F4 23K SCIHE

@ KISKpAHE 7

(C[-O . %)

IE 2/13 2/20 2/27 3/6 M ZELCHH|(BP)
S0t 1 2.595 2.585 2.6 2.65 5.0
ot 2 2.995 2.99 2.905 3.08 17.5
=7 34 3.14 3.14 3.04 3.222 18.2
=54 3.392 3.387 3.275 3.472 19.7
=1 104 3.565 3.537 3.445 3.617 17.2
SAHHAAA 3t 3.495 35 3.382 3.559 17.7
SAHHAAA 54 3.659 3.659 3.542 3.732 19.0
SAHHAAA 10 3.782 3.754 3.662 3.834 17.2
AtZ : KISAHAHZE G
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 - e e P A N

20.00

0.00 : 0.0 :
6”60 & i o"gb \’,ng & d N ’ Dbpb ,0°’Q(o ,\')’Qb 9%96
& & & A g g & & 5
AHZE : KISKHAE 7} XEE : KISKFAE 7}
H2 FU 3N A= E HE (TH21: bp)
= 2/13 2/20 2/27 3/6 o]
=31 310 SPREAD 425 39.7 405 39.5 -1.0
=11 3_5 SPREAD 25.2 247 235 25.0 15
=3 510 SPREAD 173 15.0 17.0 14.5 -25
= 11_E=X{AAA 3YR SPREAD 355 36.0 342 337 -0.5
=1 _E=XAAA 5YR SPREAD 26.7 27.2 26.7 26.0 -0.7
=1 ELX|AAA 10YR SPREAD 21.7 21.7 21.7 21.7 0.0

Xt : KISKHAE 7}



0 KISApAHE 7t

J8s5. X5, ETMAAA U E M MFLHH| F2HSH (54 : %, bp)
mm X EHE 0 EFXfaAAABEE  ——X|E —s—-EHana
10.000 4.5
8.000 4
6.000 - 35
4.000 3
2.000 & 2.5
0.000
0.000 -2
-1!)0 -1!)0 -1.000 -1.000
-2.000 - 1.5
-4.000 -1
-6.000
-6.000 - 05
-8.000 0
3M 6M 9M 1Y 1.5Y 2Y 2.5Y 3Y 4Y 5Y 10Y 20Y 30Y
Kt : KISKHAE 7}
F) K E $E : £0F 3M~2Y, 21 25Y~30Y 72| A&
J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
T BEI —— =245 —— &7t 246
5 400
4.5 350
4 A\ 300
35 - Va
3 250
2.5 200
2 150
1.5
100
1
0.5 50
0 0
() () © ) ) o ) () () o o o )
9“"0 9“"0 ,0"'0 ,0“0 ,6\'0 9‘*’9 9"’9 :90 :&'0 ,»’VQ ,&'0 Nz N
0’{? Q’f’o 0’{? 0’{? Q’{’O Q’{’O Q'f” 0"‘? Q’f? Q’{? qu) qu) 0’1’
% % % % % % % % v % % % %
Xt : KISKHAME 7}
I 33X gAdE

RF 308 A|™2 =10 26-1 3% 2,0009¥, =11 26-2 52 /0| LA = ACE

10
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Q KISKF&HE 7

H9. 55 SAK 2y (E491: 7H, %)
Az =Y HES= 27| gyE | HE3E HE=Y
2026-03-04 REAHZE|ZALH| 1443 (A AAA 3 21 -1.0bp 3.466 1,500
2026-03-04 SABKT| LTS KA 928(Ah AAA 54 DIE -2.6bp 3.624 1,300
2026-03-04 EX|FEiR) 581 AAA 54 2IE +1.2bp 3704 1,100
2026-03-04 EX|FEAl 2582 AAA 104 21E +1.4bp 3.836 800
2026-03-05 o3 1554 AAA 24 21 -6.0bp 3.307 1,200
2026-03-05 ok 21555 AAA 34 DI -7.9bp 3.515 1,100
2026-03-05 o= 21556 AAA 54 21 -8.6bp 3.705 700
2026-03-05 MEEZADESALS AA+ 14 21 +3.0bp 3.075 200
2026-03-05 | 3 YAFH7|F2603Lt-0|#-1.5 - 154 2IE +301.0bp 3.010 800
2026-03-06 =7PE = S TR 445 AAA 2 2IE +1.0bp 3.320 1,100
2026-03-06 BEINLFA2026-2 AA+ 54 21 +9.0bp 3.930 400

X2 : KISKHAME 7}
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ALZ : KISAHAHE TG
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ALZ: KISKHAHE 7L

2024-03-06

2024-09-06 2025-03-06 2025-09-06 2026-03-06

ALE: KISKHAHE 7L

2024-03-06

O34, 6§ Fxj F0CHH| SPREADZEO|  (TH2l: bp)

: bp)

X I nCHH| SPREADZEO| (2t

3.2
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a

7|Ef = 8 XHAA+ KTB3Y

=K 3v- KTB 3Y

t

A
(
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(=
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200
1
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H1. 2¥AM 1 0CjH| A3 E U HSE (5+$: bp)
£ 23 AZ# £(03/06) HECH|(02/27) M ECH|(02/03)
27| v | 3y | sy [ 1oy | 1y | 3y | sy | 1oy | 1y | 3y | sy | 1o0v
M2 249 | 223 | 220 [ 359 | 10| 20| 05| -05 | 53| 03 | 11 | -10
532 249 | 238 | 225 [ 390 | 10| 20 | 05| .10 | 53| 03 | 11 | -10
AAA 291 | 311 | 292 | 462 | 10| 20 | 05 | -05 | -44 | 08 | 16 | -05
AA+ 347 | 395 | 426 | 543 | 10| 20 | 05 | -05 | -44 | 08 | 16 | -05
2. O{MX| 3 nCHH| AP E G HEE (21: bp)
£ 23 AZ# £(03/06) HECH|(02/27) M ECiH](02/03)
27| v | 3y | sy [ 1oy | 1y | 3y | sy [ 1ov | 1y | 3y | sy | 1ov
AA+ 498 | 522 | 369 | 1372 05 | 35| 10| 00 | 34 | 59 | 30 | 00
AAO 516 | 615 | 565 | 1552 | 05 | 20 | -1.0 | 00 | 44 | 94 | 40 | 00
AA- 589 | 686 | 651 | 1759 | 05 | 20 | -10 | 00 | 54 | 94 | 38 | 00
A+ 925 | 1463 | 1800 | 2446 | 05 | 20 | 10 | 00 | 54 | 77 | 30 | 00
AO 1624 | 2228 | 2435 |2890| 05 | 20 | -10 | 00 | 49 | 60 | 30 | 00
A- 2181 | 289.1 | 3094 | 3533 | 05 | 20 | 10 | 00 | 49 | 60 | 28 | 00
I LAY S
LK LA 8300A Y02 M I [H| 1& 1,000 ZAZMCEH X HEX EstalA & 20| HE
Moj| 2Bst 7t E2KE SANOZE 7t X|{E|HA A LM S O|O{ZiCt F =8t st =2
O GILfE O|EAM7t A 3.4bp= LM ZAS LIEIHCE O|O{N St A28 ol 21 671 THY| Ol &
X Al Q1O 3.6bp LS 0|017tH ZM|E LIEFRCE S 0xH HEMHO| HX| & &g U7 B2 2
HAE0| 22|H S22 ZAMo TS 2ol OrURUC
7|EF2 ) gagohe go7od o2 M F CfH| 1X 3,670 ZAMCE 7|EF2 8= 3|2 M7t 4L
A LojLIHA Ho el g A0 L F A AA- O|A S 30| JHI|E U FHERIF Hot 2aig 0]0f7t 7}
20, AA+ S22 HCHFHIE 3ETY| OB Y7t AT -1.0bp2 HHSH7| =L F H DA| H{=ot S5
2 0|07IH E3M| 2 opRict.
O35, F7H 23k w3 30| (el : %) d&le. 7 oMl LaF0| (EH2l: %)
gooo , ESFX| mAFX| mAAA T AA+ 5,000 - m7tE 2ol m Y m] e

6,000 -

4,000 -

2,000 4

2026-03-02  2026-03-03

2026-03-04

2026-03-05

2026-03-06

ALE: KISKHAHE 7L

13

4,000

3,000 -

2,000 -

1,000 -

2026-03-02

2026-03-03

2026-03-04

2026-03-05

2026-03-06

AtZ: KISKHAHE 7L



H3. F7h 2 L oig (2Hl: %, 24el)
s= 5598 wyIe | LdATYE LR 271 LR
AAA ShLH2249-030(224-03 3.140 OIE -3bp | 2026-03-03 | 2028-03-03 2,000
AAA St E A3 826037+-0|H-92 2.740 OIE -3bp | 2026-03-04 | 2026-06-04 1,900
AAA St EUF82603L-0[H-1.5 3.100 Ol -0bp | 2026-03-04 | 2027-09-04 2,500
AAA A326410]0206-0305-1 3.280 OIE -4bp | 2026-03-05 | 2028-09-05 5,000
AAA ota+E 28260300 -2 3.210 OIE -4bp | 2026-03-05 | 2028-03-05 1,900
AAA 7| 123 (41)26030[1.25A-06 3.010 DI +2bp | 2026-03-06 | 2027-06-06 2,900

A2 KISKHHE 7

H4, F2HofHxy 2 B (E91: %, 28
s= 5598 Wi Fe| | YHAZYE EEL 271 LR
AA- JB 22|74 I E556-1 2.983 oI 2026-03-03 | 2026-08-03 500
AA- JB 22|74 u & 556-2 2.988 oI 2026-03-03 | 2026-09-03 300
AA- JB 22[7) o[ &556-3 3.467 oI 2026-03-03 | 2028-02-03 100
AA+ & Th 71 1D £ 2092-1 3.576 OIF -1bp | 2026-03-04 | 2029-03-02 500
AA+ HCH7H=955-1 3.300 oI 2026-03-05 | 2027-09-03 400
AA+ HCH7H=955-2 3.512 oI 2026-03-05 | 2028-02-29 200
AA+ HCH7H=955-3 3.512 oI 2026-03-05 | 2028-03-02 600
AA+ HCH7t=955-4 3.512 oI 2026-03-05 | 2028-03-03 1,600
AA+ HI M 7H=188-1 3.552 oI 2026-03-06 | 2028-03-06 600
AA+ HIM 7= 188-2 3.765 oI 2026-03-06 | 2029-03-06 200
AA+ HIM7H=188-3 3.765 oI 2026-03-06 | 2029-03-07 200
A+ Ol 2| = 7§ | B 294-1 4170 ol 2026-03-06 | 2028-03-06 300
A+ Ol 2| 274 I 2 294-2 4202 oI 2026-03-06 | 2028-04-05 400
A+ ol 2| 7K I E294-3 4202 oI 2026-03-06 | 2028-04-06 1,100
A+ Ol 2| 274 | 22944 4268 oI 2026-03-06 | 2028-06-02 100
A+ ol 2| 7K I & 294-5 4268 oI 2026-03-06 | 2028-06-05 1,100
BBB+ ClH|7Hm| §F138 4,000 +400bp 2026-03-06 | 2027-06-04 70

Xb&E: KISKpLHE 7}
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OIALM : OI=1} OItC] 5 S0l HE M

gotggdxt KEY POINT
HIX|Y A 02) 3215-1471 o O|ZA3 FE| S5
e SKSIO|HA S5 &5

I ZIAR] A EEE
A 7|F 2|ARKE 3E BH7| AAASE2| =1 OiH] 33X Az E= F 3 CfH| 0.5bp 520t 41.5bpE Lt
B, AAOSE2 ™ = CiH| 0.3bp 525t 55.6bp, A0S 22 ™ = CHH| 1bp 78t 125.3bpE 7| SR
Ct. 23 O|2tut 0|79 R3 FE2 Qs HE Mt O|0IX|HM I x| 2|7t SSHCEH T Y LI=H0i| Chet

HEof et 2= 7F O|ofX|Ch7t F=OpX| 8ty &S DG RUCE o = OiH| 527t 88728 SH2E 2

= MEOIHM HE AEZY SEZ LIEHHCEH st EE7L ot 7| E 710 0|0 NICEAN 8 E7HALOA =
SKSIO|H A9 SE2 AAQOIA AA+E ArSEALCE
a1, 3|AH SE|F0] (5] : o 9)
6.5 350
i - 300
>3 AOAIZHY E
250 AIT
45 AOAZY E
200 AAAA IR E
3.5 AO
150
”s ——AAQ
100 app
1.5 - - 50 ——=13H
0.5 ‘ ‘ 0
2023-03-06 2024-03-06 2025-03-06 2026-03-06
KIZ : KISKHAE I}
H1. 35 ADYE U HEE (E+l: bp)
s =23 28 £(03/06) HCHH|(02/27) HE&clH|(02/13)
27| 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
AAA 516 | 415 | 348 | 516 | 00 | -05 | -03 | 00 | -03 | 28 | -03 | 00
AA+ 578 | 527 | 418 | 814 | 00 | -03 | -03 | 00 | -08 | 25 14 0.0
AAO 604 | 556 | 486 | 1153 | 00 | -03 | -03 | 00 | -08 | 25 14 0.0
AA- 642 | 600 | 587 | 151.9| 00 | -03 | -03 | 00 | -08 | 25 14 0.0
A+ 812 | 992 | 1283 | 2096 | 00 1.0 0.0 0.0 1.0 33 05 0.0
AO 96.0 | 1253 | 173.1| 2556 | 0.0 1.0 0.0 0.0 1.0 33 05 0.0
A- 123.1 | 1703 | 233.1 | 3069 | 00 1.0 0.0 0.0 1.0 33 05 0.0

AHE : KISKHAE 7}
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O|H == DA HAFH2 32 513043 0|20 BH7|ZH2 3% 2, 73042 =LA S 7| EUCt

FF0= KT(AAA) 209 &, LGO|HX|EFRM(AA0) 1085 & =R~ STUHA T7|8 L0 AA2H

F 353 25 AEAS 7| SUCL oHH X130 = =3 CiH| ChA ohatei T A S 0| LEEFHLCE

H2, S|AR s (EH2l: %, bp, 4, AF)

ME8SE 558 LA BHOg | LAZYE | LAY Y
A+ StO|ETI2135-1 2026-03-03 3.447 HE2IE -10bp 2 410
A+ StO|ETIZ135-2 2026-03-03 3.604 HERE -17bp 3 780
A+ oh2tof 4 X|27-1 2026-03-03 3.613 HE 2 E -5bp 2 800
A+ ohotof| 4 X|27-2 2026-03-03 3913 JHEQHE -2bp 3 700
AAA KT203-1 2026-03-04 3.487 JHEBIE -3bp 3 1,600
AAA KT203-2 2026-03-04 3.619 JHETE -4bp 5 500
AAA KT203-3 2026-03-04 3.91 JHETE -2bp 10 500
AAA KT203-4 2026-03-04 4018 N8 -35bp 20 400
AA- SKX| M E 2124-1 2026-03-04 4095 | 7HETIE +40bp 2 800
AA- SKX| M E 224-2 2026-03-04 4188 | 7HETIE +28bp 3 600
A+ SKQIEH I A16-1 2026-03-04 3.775 gy 2 800
A+ SKRIEHZIA16-2 2026-03-04 3.982 HE R E -5bp 3 1,000
AO ofo|X|&E S £18-1 2026-03-04 3.896 HERIE -13bp 2 520
AO ofo|X|eE S £18-2 2026-03-04 4238 HERE -14bp 3 680
AAO LGOI HX| &R H5-1(=) 2026-03-05 3.639 s= 28 +7bp 2 2,950
AAO LGOI HX| &R H5-2(=) 2026-03-05 3.856 s= 28 +9bp 3 4,300
AAO LGOI X| &R 95-3(%) 2026-03-05 4.008 Se ¥ +5bp 5 450
AAO LGOI HX| &R H5-4(=) 2026-03-05 4613 s 28 -15bp 10 300
AA- 9)0]9-1 2026-03-05 3.562 g 2 900
AA- Tgol9-2 2026-03-05 3.801 HEE +5bp 3 4,400
AA- FH0]9-3 2026-03-05 4.09 HEDE +14bp 5 1,200
A+ ROHXIF22-1 2026-03-05 4.1 HETE +11bp 2 1,400
A+ ROX|F22-2 2026-03-05 433 HEYE +7bp 3 850
A+ &t31254-1 2026-03-05 3.637 HERE -9bp 2 1,330
A+ ot31254-2 2026-03-05 3.917 HERE -9bp 3 1,640
AO SOAAIRZ HA109-1 2026-03-05 3.82 HERE -17bp 2 300
AO SORAIRZ FA109-2 2026-03-05 4.036 JHE2IE -30bp 3 300
AAA LEF8XIF22 2026-03-06 3.096 HERE -2bp 1 1,300
A+ A Of| AT M33-1 2026-03-06 3.538 JHE2IE -10bp 2 950
A+ Ao ATIM33-2 2026-03-06 3.74 7HERIE -10bp 3 850
A+ oh&7| 01243 2026-03-06 3.822 7HERIE -16bp 3 800
AO Motz g A23-1 2026-03-06 3.808 HERE -2bp 2 400
A0 Mot g A23-2 2026-03-06 4.138 7HE2IE -10bp 3 420

F) REE 32 LAY, ELS H 2

R&E: KISKHAEZL O EFEH A
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H3. B|AHY 2| E (SH9l: %, 1, 28l)
LESE 89 E e HHO|Z 27 el | kol

A+ SKQIE &I A13-1 2024-03-04 4246 2 2000 8,800
A+ SIO|EZIZ129-2 2021-03-03 2.099 5 740 4,350
A+ RIS BN 2025-03-07 3.466 1 400 1,500
A+ O AH O] 25-1(=) 2024-03-07 4607 2 1400 5,790
A+ ZHE4H4-1 2024-03-07 4346 2 1400 4,050
A+ 20 E4H3-2 2023-03-08 5.374 3 700 4,050
A+ SIO|EEIZ132-1 2024-03-04 4012 2 300 4,350
A+ siorE2-1 2024-03-07 4.822 2 2500 4,000
A- O|ZZ 2 H|We-2 2024-03-08 4.491 1 910 910
A- SHEIZH3 2024-03-07 4.201 2 500 2,800
A0 HSE A HEFATY3-2 2021-03-04 2.331 5 480 3,880
A0 Motz g 421 2024-03-08 4.296 1 840 2,360
A0 SOIAA2EHA106-2 2023-03-08 5.118 1 300 1,600
A0 IO A1 2f 0] M42-1 2024-03-05 4318 1 400 1,000
A0 ot==0t5-1 2024-03-04 4.291 1 540 2,600
A0 CHAlof Qi 0}0|38-2 2024-03-07 5.171 1 880 12,320
A0 oo k| A= Y A15-1 2024-09-04 3.825 1 680 4,900
A0 HDZAA 7| A[15-1 2024-03-08 4.037 1 230 2,700
AA+ KBS H39-2 2021-03-04 1.703 1 1200 45,500
AA+ LG=}2}57-1 2024-03-06 3.697 1 1000 36,150
AA+ GSZEIA141-2 2021-03-03 1.697 1 2600 13,600
AA+ ANHEH19-2 2023-03-08 4433 1 2200 31,000

ZF) 2HZ T Uit SARKY, ELS M 2l

RtE: KISKHHE L O EF A K| 2

H4. KtF S|AHH Sl 2 (E491: %, bp, 4, 248

L8SE 359 o Yl Aoy E/ 5EHOIE ak| oy

AAO GSI+e 2026-03-12 ey 3 700
AAO GSI+e 2026-03-12 JHEIE -4bp 5 300
A+ StLEOf| ZZ Q00| 2026-03-11 JHETIE +9bp 1.5 400
A+ StLEOf| ZZ Q00| 2026-03-11 JHEIE -2bp 2 1160
A+ StLEOf| ZZ Q00| 2026-03-11 JHEE -1bp 3 1030
A+ =Xt 2026-03-11 JHE2E -13bp 2 600
A+ =Xt 2026-03-11 JHHTE -13bp 3 960
A0 Cistats 2026-03-10 JHHTE -13bp 3 2320
A0 ootets 2026-03-10 7HE0IE -5bp 5 720

F)REZ 30 Lt |AMY, ELS M| Q)

XtE: KISKHAHE 7} DART
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T2, S| A Hadel 30| (el &

180,000
160,000
140,000
120,000
100,000 2023
80,000 w2024

™ 2025
60,000 - W 2026
40,000 +

20,000 -+

12 28 38 48 58 ¥ 78 sE 98 108 ng 1ng

AtZ : KISKHAHE 7}

13, SJARE LT 0| (291 : 9

3300000

3100000

2900000

2700000
2500000
2300000
2100000
1900000

1700000
2024-03-06 2024-07-06 2024-11-06 2025-03-06 2025-07-06 2025-11-06 2026-03-06

RtE : KISKHAE 7}

. §SA% 3¢

0

S22 AAA SE2 ™3 CfH| 0.33%P ZAS 31.04%E AKX, AA S5 ™3 CH| 9.78%P

oln
40

=1
=

nE

UASE47.05%S KHX|UCE ASB2 9.92%P S7t%t 20.97%S AHX|ZUCH ZHE 07| & S E2F2 114 D|o

T M= 0.49%P ZEA T 39.06%, 1H~3HE2 5.91%P LA 48.96%, 3 ~5EHE2 0.53%P S 7t

6.86% S XA D] 54 O]t M= 3.16%P 718t 5.13% & AHX|YLCE

19



@ wsrimt

H5 2MK SEE /& (SHl: o 9)
= 2026-02-05 2026-02-12 2026-02-26 2026-03-05
AAA 8,868 20,144 28,264 20,821
AA 49,451 56,148 51,212 31,564
A 9,124 11,405 9,951 14,065
BBB 557 823 643 581
JUNK 75 63 45 52
Total 68,075 88,583 90,115 67,084
AtZ : KISKHAME 7t
H6. 2|AIX| THEE |8 (EHl: o 8)
& 2026-02-05 2026-02-12 2026-02-26 2026-03-05
~ly 32,896 35,583 34,166 26,206
1y~3y 29,466 44,787 48,600 32,841
3y~5y 2,312 6,640 5,607 4,599
Sy~ 3,402 1,574 1,742 3,439
Total 68,075 88,583 90,115 67,084
At : KISKHAE 7}
d34. 3M X S2E /S (T2l - %) O35, S|ARY THEQI|E /8 (4] - %)

RtZ: KISKHHE It

O E

mo

6. 3| ARxY

=12

g 30|

RtZ: KISKHAHE It

140000

120000
100000

80000

60000

40000

20000
0 T T

2025-03-05

T T T T T

2025-05-08

T

2025-12-11

T T T T 1

2026-02-26

AHE : KISKHAE 7}
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2026-03-05
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ABS/MBS : MBS 2026-4 AT Y| = =HH, SHAUSHABS AIE

W7} ErebR} KEY POINT
1Y K 02) 3215-1435 e MBS 2026-4, 2026-3%| A} CHH| A2 = 2O
0|8+ i 02) 3215-1454 o SHAISH ABS HhSHA|ZE Bl Q E A%

I 2l Al

oz

s

O F RSTH LAHAY2 LT LEHRATE MBS 2026-42| Xt Y& A= 1HE0] 2B 17bp, 2H=2

ol

QU] 26bp, 3HELS Qb 25bp, 520 D8 24bp, 7THES Q1| 45bp, 1042 QB 53bp, 20422 @

H 72bp, 30EE2 24 90bpE K|t 2026-32| At YEELCH MU OZ AZpCVL SfE B&52 ERCH
7. #7E 7| XX E ABS Wl Z A 30| (Ehl: &, 712F: 2025-11-01 ~ 2026-03-06)
20,000 400000
s PF Loan
~ 350000
—_— mm P-CBO
15,000 - 300000
- e 7| E}
~ 250000
EER
10,000 - 200000
150000 £ 7| g o) 3
5,000 - 100000 =3/ oj= %3 coo
B | 50000 Synthetic CDO
0 0 oy
2025-11 2025-11 2025-12 2026-01 2026-02 2026-03
AHE: KISKHAHE 7}
Jgl2, A7 Wl =S (E491 - %, 712t : 2025-05~2026-03) J213, 38 Wald|= (5491 - %, 712t : 2026-03)
e
L= e
cDo
R9gBO
25%
PF Loan
36%
AtE: KISAHAHE 7} X2 KISAHHE It
1. FZF ABS Ll g (59 - &2, %, 7|7t : 2026-03-02~2026-03-06)
HESSY, \ SPC MESFE | WY | 87| | wHIY | wHIe | M

AtE : DARTHAS AIA|AH

22



H2. %2 MBS Y N M|kt Y HuHE

(EH91 - 248, %)

ot MBS 2026-3(2026-02-10) MBS 2026-2(2026-01-27) MBS 2026-1(2026-01-13)
- wegy | wdgel | Amec | waay | wwael | Amsc | wday | wwlel | amec
14 719 2950 +25 725 2.821 +20 730 2705 +20
24 1,000 3309 +32 1,100 3.070 +19 1,000 2913 +11
3 900 3.522 +30 900 3.299 +18 800 3.038 +12
5 1,400 3773 +25 1,300 3.598 +19 1,300 3341 +16
74 1,100 4116 +46 1,100 4.005 +47 1,100 3.832 +49
104 1,100 4239 +53 1,000 4126 +55 1,000 3933 +57
204 1,100 4355 +64 1,100 4312 +75 1,100 4.055 +72
304 300 4319 +70 300 4250 +80 300 3939 +70
) WZHA mA| - OfojZFoH o
AE =TI ESA
34, MBS 2H7|'E LATHY 0| (29l o 2)
70,000 140,000
60,000 120,000
50,000 100,000
2023 2
40,000 80,000 e 2024 Y
— L
30,000 60,000 20255
026 2
20,000 - 40,000 EXIOH QX
10,000 20,000
0 L0

1y 2Y 3Y

5Y

10y

15Y

20Y 30Y

AL ; KISKHAME 7}

J&l5. MBS 21| Wl AzmyE 0]

4
3.5

MBS2025-18

T

MBS2026-1

T

MBS2026-2

1

MBS2026-3

m1y
m2y
m 3y
m5Y
m7Y
w10y
15Y
20Y

AL : KISKHAME 7}
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. #SAME 8¢

32 ABS SEA|ZO|M=PF Loan2 7| XXHIC 2 8t 83 0| 30094 Y, 7|EF &

o2t
mjo
N
Pt
Dal
F_E
|0
Hu
ot
rr
=

™O0| 1,603.53% & 7|0 HWH otifol RS ERALCE

d3e. 7t ABS 7| XXt E FEH|E F0| (SH91: o )
100% 5
90% I 5
80% 4
= P-CBO
70% 4
I PF Loan
60% 3
I mmm Synthetic CDO
50% 3 .
e TSRO F A A
40% 2 =
mQEE
30% = 2 -
2d/deof =13 cpo
20% 1
7| E}
10% 1
—R 5=
0% 0
> ® © & S O o O Y
0”3’9 0'”60 0’”6)0 6‘370 @9,0 &(90 0’69,\/ 6’?\’ 0’”6)” 6\'0 0"(99 &bg
O S A O S "G WA A A S A A,
ALZ : KISKHAME 7}
H3. MB8SE HE
SPCH HAH HAS HE 7| =Xt HAY
e elg - - -
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SIIARE - E0IX=2AIE QM E |

"I} KEY POINT

HHOIX| CH2] 02) 3215-1458 o CD:all ZtA CD-2¥K| AZpE =4

o CP/ESTB: CP HlgM ZtA THI[AMKY 2z 2t

W TIIxA Al

CDEEZ/(AAASE 3MEE 7|12 ™ T4 Lt 281%2 2 OUSIFCE CD-2HAHAAASE 3HE =

7|F) A EL % 1509 2 7|=310 M = CfH]

(@)
O
©
Hu
o
N
o
il
(@)
o
ne
0%
rlo
H
=
rlo
o
(Vo]
r\l

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

T E& ™ 3 OfH] Stakst 122bpE 7| &} 1, CP-CD 2Z 2 E= N Fof YD 30bp=E OARUCE FF

X, ZEE/7H O Xl 25 oFM LHE[THAM gl 13 77 F2[= 3.10% O] SSAULE F2 AIE2 E
Z YO0 g0 Ao, 2l d Ff FAet 552 EQC
d181. 91€=E 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sue
Y —MMF — 4%

Az (cp-28H) 3| A AAO 340,000 o

CcpP CD

E=L PN TV
4.0 0.1 290,000
3.5 0.05 240,000
3.0 LJ 0 190,000
25 w -0.05 140,000
2.0 -0.1 90,000
1.5 -0.15 40,000

3 6 9 12 2026

1.0 -0.2
7|2t : 2025-03-06~34 X} 7|2t : 2025-03-06~2026-03-05
Xt @ KISKHHE 2} Az 3 8FAED
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@ «isrsrzo

ha

Il. CD, CP/ESTB LS A| &} S

=5 D 22 I 28 9, 1= 1509 ¥S 7|Fot0 © = OfH| 6,500 S7I5tULt 85 =22

oy
-
(@)
av)
nE
0%
12
rlo
o
>
o
o
(@]
19
{0
o
HU
rd
-
fim]
s
w
~
(Oa]
(o))
(Oa]
19
{0
oy
B>
ot
30

Ct S| AR O] EEHOH2 364,6102 &
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1. FUH 33 32HS

=2t E 2026-03-05 2026-02-27 2026-02-06 M Oiy| HE oiy|
US TREASURY 2Y 3.56 342 347 14.00 8.80
US TREASURY 5Y 3.70 3.56 3.73 14.00 -3.40
US TREASURY 10Y 412 4.00 419 12.10 -7.30
US TREASURY 30Y 476 465 485 10.60 -9.20
DEUTSCHLAND REP 2Y 2.13 2.04 2.10 8.90 3.50
DEUTSCHLAND REP 5Y 2.37 2.30 242 7.30 -5.20
DEUTSCHLAND REP 10Y 2.75 2.69 2.84 5.90 -9.30
DEUTSCHLAND REP 30Y 3.40 335 3.50 4.80 -10.00
JAPAN GOVT 2Y 1.26 1.23 1.28 2.60 -2.50
JAPAN GOVT 5Y 1.62 1.58 1.69 3.10 -7.10
JAPAN GOVT 10Y 2.16 2.12 2.24 3.90 -8.00
JAPAN GOVT 30Y 3.38 3.34 3.56 4.00 -18.20
CHINA GOVT 2Y 1.34 1.36 1.36 -2.70 -2.30
CHINA GOVT 5Y 1.53 1.55 1.56 -2.10 -2.50
CHINA GOVT 10Y 1.79 1.81 1.80 -2.10 -1.30
CHINA GOVT 30Y 2.28 2.29 2.23 -1.30 5.10

K& @ KISAHHE I, Bloomberg
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6.78%

5.08%

1.69%

5.08%

6.78% 13.56%
8.47%
W Consumer, Non-cyclical H Utilities B Consumer, Non-cyclical M Utilities
M Financial B Communications M Financial = Communications
Government Industrial Government Industrial
Consumer, Cyclical 1 Energy Consumer, Cyclical 1 Energy
Basic Materials Technology Basic Materials Technology

Xt& : KISAHHE I, Bloomberg
B2 MFE CfH| ©Y xHH M 3T (EH2l: %, 712t 26.02.23~26.03.06)
HE] 3% e 57

Financial 27.12% 19.77% 7.35%

Consumer, Cyclical 5.08% 8.14% -3.05%

Consumer, Non-cyclical 6.78% 19.77% -12.99%

Energy 11.86% 2.33% 9.54%

Government 13.56% 22.09% -8.53%

Basic Materials 1.69% 0.00% 1.69%

Communications 8.47% 9.30% -0.83%

Diversified 0.00% 0.00% 0.00%

Industrial 6.78% 8.14% -1.36%

Technology 13.56% 0.00% 13.56%

Utilities 5.08% 10.47% -5.38%

Government(Municipal) 0.00% 0.00% 0.00%

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

(712t 26.03.02~26.03.06)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
INDKOR 0 07/07/26 EURO-DOLLAR | USD 2026-03-03 2026-07-07 -- 200.00MM
WOORIB Float 03/08/27 | EURO-DOLLAR | USD 2026-03-05 2027-03-08 | 4.067% | SOFRRATE 30.00MM
KDB 9.95 01/07/28 EURO MTN BRL 2026-03-06 2028-01-07 | 9.95% 93.84MM
WOORIB Float 03/08/27 | EURO-DOLLAR | USD 2026-03-06 2027-03-08 | 4.077% | SOFRRATE 65.00MM
HYUCAP 2.2 03/06/28 DOMESTIC CNY 2026-03-06 2028-03-06 2.2% 95.50MM
WORICA Float 03/06/28 DOMESTIC usD 2026-03-06 2028-03-06 | 4.488% | SOFRRATE 50.00MM
WOORIB Float 03/09/29 | EURO-DOLLAR | USD 2026-03-09 2029-03-09 |4.257% | SOFRINDX 20.00MM
CITNAT 0 06/09/26 EURO-DOLLAR | USD 2026-03-09 2026-06-09 -- 50.00MM
WOORIB Float 03/09/29 | EURO-DOLLAR | USD 2026-03-09 2029-03-09 | 4.207% | SOFRRATE 50.00MM
CITNAT 3.83 03/11/27 EURO MTN usD 2026-03-10 2027-03-11 | 3.83% 35.00MM
KDB 3.82 03/10/27 EURO MTN usD 2026-03-10 2027-03-10 | 3.82% 30.00MM
DAESEC 4 ¥ 03/11/29 EURO MTN usD 2026-03-11 2029-03-11 | 4.25% 300.00MM
DAESEC 4 ¥ 03/11/31 EURO MTN usD 2026-03-11 2031-03-11 | 4.375% 300.00MM
KDB 3.84 03/11/27 EURO MTN usD 2026-03-11 2027-03-11 | 3.84% 50.00MM
KEBHNB 2.85 03/13/27 EURO MTN HKD 2026-03-12 2027-03-13 | 2.85% 49.88MM
XtE : KISXHAHEZE Bloomberg
B4, F7H 0|3 X X|= (Sl %, 712t 26.03.02~26.03.06)
Date Name Survey Actual Prior
2026-02-27 PPl X|Z+82 MoM 0.30% 0.50% 0.50%
2026-02-27 PPI (A1Z 2 O X| M 2l) T &H| 0.30% 0.80% 0.70%
2026-02-27 PPI A&, OHX|, £ X el T EH| 0.30% 0.30% 0.40%
2026-02-27 PPl X Z+8 YoY 2.60% 2.90% 3.00%
2026-02-27 PPI (A2 % OfHX| M 2) & HH| 3.00% 3.60% 3.30%
2026-02-27 PPI A&, O|HX|, £ X2l T HH| 3.50% 3.40% 3.50%
2026-02-27 MNI A|Zt3L PMI 52.1 57.7 54
2026-03-03 ISM M= X|= 51.5 52.4 52.6
2026-03-03 ISM TOi = 7R = 60 70.5 59
2026-03-03 ISM Al g2 53.3 55.8 57.1
2026-03-03 ISM 18 483 488 48.1
2026-03-05 ISM AH|A X|= 53.5 56.1 53.8
2026-03-05 ISM AfH| A X|& 7tA 68.3 63 66.6
2026-03-05 ISM AMB|A Al F=2 53.5 58.6 53.1
2026-03-05 ISM MH|A D& 50.6 51.8 50.3
2026-03-05 Fed Releases Beige Book
2026-03-05 U7X 4= | 0.30% 0.20% 0.10%
2026-03-05 U7X MM e M| 0.50% 0.40% 0.40%
2026-03-05 FYUE7HX| 4= H A 0.10% -0.10% 0.00%
2026-03-05 +=EE7HX|4= MoM 0.20% 0.60% 0.30%
2026-03-05 F=EE7HX|%= Yoy -- 2.60% 3.10%
XtE : KISXHAHEZE Bloomberg
HS5. L3 0|= AN X & (TH2l: %, 717t 26.03.09~26.03.13)
Date Name Survey Actual Prior
2026-03-06 HE 430% - 430%
2026-03-06 dNgs #8ite 62.50% -- 62.50%
2026-03-07 2H[XFE X5 $12.650b -- $24.045b
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@ s

2026-03-11 CPI (M CHH() 0.20% -- 0.20%
2026-03-11 Core CPI MoM 0.30% -- 0.30%
2026-03-11 CPI (1 ACHH]) 2.50% - 2.40%
2026-03-11 Core CPI YoY 2.40% -- 2.50%
2026-03-11 CPI X|4= NSA - - 325.252
2026-03-11 Core CPI Index SA - -- 332.793
2026-03-12 Federal Budget Balance - - -$94.6b
2026-03-12 FA=X -$67.9b -- -$70.3b
2026-03-12 2 MoM -- -- 3.60%
2026-03-12 +Z MoM - - -1.70%
2026-03-12 M A H1ds - - 213k
2026-03-12 Initial Claims 4-Wk Moving Avg - - 215.75k
2026-03-12 HYEHAS =T AER -- -- 1868k
2026-03-12 FEHEZHS 1340k - 1404k
2026-03-12 UH5{7t 1392k - -
2026-03-12 FERRZ AL TEH| -4.60% -- 6.20%
2026-03-12 AFS 7 (o) -430% - -
XtE : KISXHAHEZE Bloomberg
B6. Tt 54 4H X|= (5+91: %, 7|Z}: 26.03.02~26.03.06)

Date Name Survey Actual Prior
2026-02-27 U7X 4= 2| 0.60% 1.10% -0.10%
2026-02-27 U7X 4= A Ay -2.80% -2.30% -2.30%
2026-02-27 YR WS (THRIH) 2.0k 1.0k 0.0k
2026-02-27 Mg 78 sA 6.30% 6.30% 6.30%
2026-02-27 CPI &4l &H| -- 0.40% 0.00%
2026-02-27 CPI &f|4ll MidH| -- 2.20% 2.10%
2026-02-27 CPI HtO[Of & T &H]| -- 0.20% 0.00%
2026-02-27 CPI HtO[Of & T HH]| -- 1.90% 2.10%
2026-02-27 CPl EHZIHIRE 23 M| -- 0.40% 0.00%
2026-02-27 CPl EHZIHIRE 23 HiHH| -- 2.00% 2.20%
2026-02-27 CPI (I &CHH() 0.50% 0.20% 0.10%
2026-02-27 CPI (H'ACHH]) 2.00% 1.90% 2.10%
2026-02-27 CPI EU B¢ M| 0.50% 0.40% -0.10%
2026-02-27 CPI EU B¢ MdH| 2.10% 2.00% 2.10%
02/27-03/02 20§ gol (T THH]) 0.00% -0.90% 0.10%
02/27-03/02 20 Eoj NSA ™| 1.20% 0.70% 3.20%
2026-03-02 HCOB =< M=% PMI 50.7 50.9 50.7
2026-03-04 HCOB =& MH|2Y PMI 53.4 53.5 53.4
2026-03-04 HCOB =¥ Z¢ PMI 53.1 532 53.1
2026-03-05 HCOB =g AHEY PMI - 437 447
XtE : KISXHAHEZF Bloomberg
H7. UWF 5 44X X|=® (E49l: %, 712 26.03.09~26.03.13)

Date Name Survey Actual Prior
2026-03-09 ST T -4.10% - 7.80%
2026-03-09 ST WDA M iHH| 13.20% - 13.00%
2026-03-09 AP A SA MoM 1.00% - -1.90%
2026-03-09 A1 A WDA Yoy -0.80% - -0.60%
2026-03-10 FAX| SA 15.7b - 17.1b
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2026-03-10 £Z SA MoM -2.00% -- 4.00%
2026-03-10 2 SA MoM -1.00% - 1.40%
2026-03-11 CPI EU T M| 0.40% - 0.40%
2026-03-11 CPI EU T M| 2.00% - 2.00%
2026-03-11 CPI (M CHH() 0.20% - 0.20%
2026-03-11 CPI (M ACHH]) 1.90% - 1.90%
03/12-03/15 EOiE7HK] 5= & -- -- 0.90%
03/12-03/15 ZOjE7HK|2= M EH| - - 1.20%
XtZ : KISKHHE T, Bloomberg
H8 Ft 57 FH X|= (5+9: %, 7IZ}: 26.03.02~26.03.06)
Date Name Survey Actual Prior
2026-02-28 FDI HZT{H] YoY CNY - -5.70% -9.50%
2026-03-04 HZ=Y PMmI 492 49 493
2026-03-04 HIAMZZ PMI 497 495 494
2026-03-04 =3t pMI - 495 49.8
2026-03-04 HolE=E &= 3¢ PMI - 55.4 51.6
2026-03-04 ZolE= = MH[A PMmI 52.3 56.7 52.3
2026-03-04 HOolE=E &= HZY PMI 50.1 52.1 50.3
XtE : KISXHAHEZE Bloomberg
29 WFE 3= A x& (TH9l: %, 712t 26.03.09~26.03.13)
Date Name Survey Actual Prior
2026-03-07 9|3t o of - - $3399.08b
2026-03-09 PPl ™ HH] -1.10% - -1.40%
2026-03-09 CPI (HACHH]) 0.90% - 0.20%
03/09-03/14 Aot 2Ietst THE CNY YTD 5610.0b - 4710.0b
03/09-03/14 X5 CNY YTD 9220.0b - 7220.0b
03/09-03/14 Eslag M2 M| 9.00% - 9.00%
03/09-03/14 E3l53 M1 Yoy -- - 4.90%
03/09-03/14 £3152 MO YoY -- - 2.70%
2026-03-10 EY==X| YTD CNY - - -
2026-03-10 £Z YTD Yov 6.60% -- --
2026-03-10 £Z YTD YoY CNY -- -- --
2026-03-10 22 YTD YoY CNY -- -- --
2026-03-10 F9==X| YTD $188.50b -- --
2026-03-10 22 YTD Yov 5.50% -- --
03/10-03/17 FDI 2ZO{H] YoY CNY - - -5.70%

X2 : KISKHHEZL Bloomberg
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T2 N O]t HEE
TUESY 106 66 -40
TLX| =¥ 37 36 -1
deEs=d 63 49 -14
Sl X| = 153 87 -66
T 19 11 -8
sfeleetd 8 1 -7
A 386 250 -136
XtZ : KISKHAHE ¢
H4. FZHELS THHUE : 7| XXM REE EHIY (2H9l: o 8)
T2 N O]t HER
TUHE=Y 5,348 2,536 -2,812
TLX|+=¥ 937 1,069 132
delEs=d 1,091 538 -553
s K|+ 2,889 2,930 41
TU=ed 452 428 -24
sfel=etd 101 10 -91
A 10,818 7,511 -3,307

5. ELS HaldS : 7| XX 4t T 42 107H) (H9: 7H)
=8| HES SR 7| EXpM 2 7| XXpM 3 2 4

1 KOSPI1200 SPX SX5E 35

2 KOSPI1200 - - 34

3 AMF X - - 31

4 KOSPI1200 NIKKEI225 SPX 14

5 KOSPI1200 NIKKEI225 SX5E 10

6 KOSPI200 SR-RuPN; - 9

7 MICRON TECHNOLOGY INC 'ALANTIR TECHNOLOGIES INC- - 9

8 NOUEES AMF X - 8

9 HOhx - - 7

10 TESLA INC - - 7

gt
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=1
a

SWAP:CD 9122 2d| ©8

KEY POINT

o Xt == CHH| CD 22| 28
o IRS 2| &AM, CRS 22| &5Al
e SWAP SPREAD &S M|, SWAP BASIS SHEHA|

02) 3215-2940

. 2AAE S

= CDE2l= 2.81%=2 ™ F CHH| ET0|Ct RS BE|& MEtH oz ME6% D, CRS 22|20 42
HZ A5 FME EQUCE IRS 222 KTB Yield2| X10|Ql 2E-A AT EE MEIYOZ ME3}
R}, CRS 22|2} IRS ZE|2| X0]Ql A HO|A|AC] AL SIEHME EOo|H O £ HRCH
a31. &2 22| F0| (EH91: %)

= USDTB3Y e=———USDIRS3Y ==———=KRW CRS3Y e KRW IRS 3Y KTB 3Y
6.00%
5.00%
N e e
3.00% T
W
2.00%
1.00%
0.00%
%) %3 » () 4 Q) O Q N v N Q) %)
’&9 @9 ’f?D @9 rf?,Q ’9,0 ’\?,0 qff\’ q‘?'\’ ,f),'» ’&D ,\9’0 %60

> > > > > > > o > N > o >
XIE : KISKHAE 7}
J82. 8 22| FUHHS (5+: %)

W KTB m KRW IRS m KRW CRS = USD IRS USD TB
0.25%
0.19%

0.20% 0.18% 0.18%

0.15%

0.10%

0.05%

0.00%

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

@ «isxt

(THl: %)

AFIH 7

Xfo| ——3/6/2026 2/27/2026
4.50% 0.160%
4.00% - 0.140%
\
3.50% 0.120%
0,
3.00% 0.100%
2.50%
0.080%
2.00%
0.060%
1.50% %
1.00% 0.040%
0.50% 0.020%
0.00% 0.000%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H#1. USD IRS Data (EH2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-03-06 3.5413 3.3999 3.3665 3.4252
2026-02-27 3.4432 3.2496 3.2148 3.2846
FUHsT 0.0981 0.1503 0.1517 0.1406
2025-12-31 34161 3.2857 3.3061 3.4229
HEChb| 0.1252 0.1142 0.0604 0.0023
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
Xpo| ——3/6/2026 2/27/2026
4.00% 0.25%
3.50%
\ 0.20%
3.00%
2.50% 0.15%
2.00%
1.50% 0-10%
1.00%
0.05%
0.50%
0.00% 0.00%
3M 6M 9M 1Y 2y 3y 4y 5Y 6y 7Y 8 9y 10Y 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
2026-03-06 2.9425 3.185 3.305 3.4225
2026-02-27 2.88 3.025 3.1125 3.2125

FUBZ 0.0625 0.16 0.1925 0.21
2025-12-31 2.775 2.9225 3.03 3.15

HZChb| 0.1675 0.2625 0.275 0.2725

ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2: %)
XtO| ——3/6/2026 2/27/2026
3.50% 0.16%
\ D
2.50% \’_/ 0126
0.10%
2.00%
0.08%
1.50%
0.06%
1.00% 0.04%
0.50% 0.02%
0.00% 0.00%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30Y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (Et2I: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2026-03-06 2475 2.685 2.825 2.995
2026-02-27 2.39 2.55 2.695 2.875

034 0.085 0.135 0.13 0.12
2025-12-31 2.135 2.405 2.6 2.855

| 0.34 0.28 0.225 0.14

ALZ : KISKHAE 7}
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dZl6. KTB (+$l: %, BP)
XtO| ——3/6/2026 2/27/2026
4.00% 0.25%
3.50% ———
0.20%
3.00%
2.50% 0.15%
2.00%
1.50% 0.10%
1.00%
0.05%
0.50%
0.00% 0.00%
3M 6M 9M 1y 2¥ 3Y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-03-06 2.745 2.97 3.222 3472
2026-02-27 2.695 2.815 3.04 3.275
F034 0.05 0.155 0.182 0.197
2025-12-31 2.55 2.795 2.952 3.235
HEChb| 0.195 0.175 0.27 0.237
ALZ : KISKHAE 7L
A%l7. IRS e AZY E 30| (242l - %) 128, IRS HEH| AZYE FZHHS (U9 : %)

—— KRW IRS 5Y-3Y KRW IRS 10Y-5Y

0.20%
0.18%
0.16%
0.14%
0.12%
0.10%
0.08%
0.06%
0.04%
0.02%

0.00%
2025-03

1

2025-07

1

1

2026-03

2025-11

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

0.020% 0.018%

0.010%

0.000%

-0.010%

-0.020%

-0.030%

-0.040% -0.033%

AtZE : KISKHAHE L
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) B SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.030% 0.023%
-0.10% + 0.020%
-0.20% - 0.010%
-0.30% | 0.000%
-0.40% |
. " o, Lo -0.010% +
. WA
-0.50% Va4 0.020% |
- 0, -
0.60% -0.030%
-0.70% +
-0.040%
080% 0.050%
-0.90% - R
| 0, -
1.00% 1 1 1 0.060%
2025-03 2025-07 2025-11 2026-03 -0.070% - -0.063%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
211, KTB/IRS 30| (SH2 - %) 8112, KTB/IRS FZH HE (SH2l - %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.013%
0.013%
0.30% + 0.013% +
0.20% - 0.012% |
0.10% - 0.012% |
0.00% 0.011% +
010% L 0.011% -
0010% | 0.011%
-0.20% : : : e
2025-03 2025-07 2025-11 2026-03 0.010%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

147642 2 36.72, 248.58BPTHE HESSIH At A
=2 OiH HME 2R, dlgt=
1 )

H/2e 22 XY F ofH| 1439.701AM 2L
| of
H 7|&E 149 S LtEtLHO] 2hg otet MAS L]

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

03m

06M

12M

03y 05Y
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R P
D D D D DY AD D DY DY D D DY D
X2 : Refinitiv, Bloomberg
J&14. KRW/USD Swap Point 0| (EHSl: &)
e X O H| X}O| MZC{H| Xt0| ——3/6/2026 ——2/27/2026 ——12/31/2025
1480 45
40
1460
35
1440 30
25
1420
20
1400 15
10
1380
5
1360 0
SPT 01w 01M 02m 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FRE3} g2 U F2t (Sl 7HE)
55 2026-03-06 | 2026-02-27 Xto| 5 2026-03-06 | 2026-02-27 Aol
KRW/USD 14764 14764 36.7 USD/CHF 0.781 0.773 0.008
EUR/USD 1.161 1.161 -0.02 USD/SGD 1279 1.264 0.014
GBP/USD 1.336 1336 -0.011 USD/IDR 16929 16769.5 159.5
USD/JPY 157.865 157.865 1.99 USD/PHP 58.993 57.612 1.381
USD/HKD 7.822 7.822 -0.003 USD/TWD 31.74 31317 0.423
USD/CNY 6.903 6.903 0.046 USD/SEK 9.22 9.048 0.173
USD/CAD 1.366 1.366 0 USD/PLN 3.68 3.577 0.103
AUD/USD 0.704 0.704 -0.009 USD/DKK 6.436 6.329 0.107
NZD/USD 0.591 0.591 -0.008 USD/ZAR 16.584 15.894 0.69

M2 MEASESH (15A] 40& 22 7|F)
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Appendix 1] =2 2¢dl & Credit Spread His &g

H21. I F252

(TH2l: %, 2026-03-06)

o|ste! CH2| 02) 3215-1454

22 o2 F8 =&

(TH2l: %, 2026-03-06)

TL=2 A HFCHH] | HXCHH| LS| gy HFCH] | AXCHH|
CD 90¥ 2.810 0.000 0.040 o|= 2y 3.582 0.163 -0.798
CPo0¥ 3.110 0.000 -0.140 o= 5Y 3.733 0.176 -0.222
=134 3.222 0.182 0.295 o= 10Y 4.143 0.146 0.305
=154 3472 0.197 0.237 oj= 20Y 4728 0.134 0.625
=1 104 3.617 0.172 0.232 o|= 30Y 4.760 0.107 0.833
=1 204 3.615 0.105 0.270 {82y 2.241 0.200 -0.420
=1 304 3.517 0.095 0.262 a8 5y 2486 0.190 0.029
Sot 1 2.650 0.050 0.148 S8 10y 2.841 0.150 0.403
S¢t2d 3.080 0.175 0.250 {8 20y 3.352 0.098 0.904
S¢t3d 3.215 0.173 0.233 a4 30y 3430 0.077 1.073
XtE : KIS-NET Xt&E : KIS-NET
#3. 3 F2X|+ (7IE¥ : 2026-03-06) #4. Y| Credit Spread (2HSl: %, 2026-03-06)

FaX|5 g TFRCHH| | AXxCfH| U= gy HFCOH] | AXCHH|
KTB3 127.16 -1.9 -5.24 E4%1 AAA 3.559 -0.005 0.113
KTB10 111.26 -1.59 -149 2| ALK AA- 3.822 -0.003 0.085
KOSPI 5584.87| -659.26| 1,275.24 7|EtZEXH AA- 3.908 -0.020 0.142

0 0. 0 0 28] AAA 3.533 -0.015 0.056
XtE : KIS-NET Xt&E : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (h9l : bp, 7] : 3Y)
o ZAM Top 3

TE Ty =3 e

St M EI A AAA -1.0

St 2 TA AAA -0.5

DEZA[SA AAO -05

DA A ZE[SA AAO -05

St ol Q QI Z 2= A|7H L K| RIS At AAA -0.5

NEZA| LS SA AA+ -0.5

MEWNESSA AAA -05

ot A Y SE AAA -0.5

QHALE AlS AL AAO -0.5

XU ESA} AA+ -0.5

St ARSI AL AAA -0.5

St EeSA AAA -0.5

A AT LS AL AAO -0.5

F7|HEigits AL AA+ -0.5

St =Xt S AL AAA -0.5

A TS A AAA -0.5

SQEASA AAO -0.5

GEIE A SAL AAO -0.5
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QIHETZ AL AAA -0.5
=ax St EX|FEES AL AAA -05
St E Al S A AAO -05
MEFE A SA AAA -05
SHEEINLYSAL AA+ -05
SADESA AAA -05
St A THX| S E AAA -0.5
ZENLSA AA+ -05
St K| RS AL AAA -05
SR EEZIA AAA -05
SSMLSA AA+ -0.5
HENLSAL AA+ -05
A EES AL AAA -05
SMHZ A ZA|SAL AA+ -05
SR=hogeiel AAA -05

St RpAbE 2| S AL AAA -0.5
o =2 ATSAL AAA -05
SFEGANZAISA AA+ -0.5
SUHEAISA AA+ -0.5
St s ESA AAA -0.5
Q7| FEZ A SAL AAA -0.5
St MR ZA AAA -0.5
Hd7tE AA+ -35
AolH|=ol7tE AA+ -35
ST 7R | & AA+ 35

Rl = AA+ 35
MBHItE AA+ 35
HIMZHE AA+ 35
Adlofo|X| s | & AA- -25
A O| 7] | BBB+ 25
ot= SR O E A0 -2.0
OfO| A7 m| & AA- -2.0

L e prif=, A+ 20
ZAdpmbo| 8 H| AR 2| OF A+ 2.0
fE|7t= AAO -2.0

LM OO IO LH & A H| AR 2| Of A+ 2.0
SHLEFLE AAO -2.0
FrEX H 2 M| C| A Ao A M H| A A+ 2.0
H| M 7| 0| 7} | EF AA- -2.0
7|27 ol g A- -2.0
A2 7Y E AA- -2.0

Of =74l & A0 -2.0
7O H| 7H | AA- -2.0
ASHH I & AA- -2.0
o|2hof| A 7H m| & AA- -2.0
2H7tE AA- -2.0
felasHoE AA- -2.0
HlofH| 2| 7Hm| & AA- 2.0
st 7fm| & AO -2.0
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SALEA S A AA+ -05
st s 0| ESAL AAA -05

QI | FE A S AL AAA -05
St 33 A AAA -0.5

ClHZH o] BBB+ -15

AN S AA- -15

A2 7Y EF AA- 20

7| 270 ol & A- 20

7| O H| 7H | AA- 20

MoHFH ] E AA- 20

R OIZHm & A+ 20

AX|FH | EF AO 20

L e prii= A+ 20

St S X1 A0 2.0

OfO| A 71 x| AA- 2.0
SHLEFLE AAO 2.0
ZAHAIO| -G M| AT 2|0} A+ 2.0
FrEX fE[7tE AAO 2.0
2 Moto|m}ol H-E A H| A Z 2|0} A+ 2.0
Of| 2 M| G| A I 2 IO H - A H A A+ 20
H| QA O 74 m| & AA- 2.0

O 7271 A0 2.0

O 2Hoff AU 74 m| & AA- 2.0
RH7tE AA- 2.0
felz8huE AA- 2.0

HlolH| 2| 7Hm & AA- 2.0
SHLPFH I §F AA- 2.0

oh= 70 m| & A0 2.0

Ofo|H| #| O 7H | & AA- 2.0

A Ol ZF7H m| & BBB+ 2.5

dlofo| Xl sl & AA- 2.5
SKA|ME & AA- 9.2

B ALRY RHXF A+ 40
LGO|HX|EFEM AAQ 32

AtZ : KISKHAHE 7}
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Appendix 2] SMBAHHS

e

@ «isrsrzo

7|8 XHE 02) 3215-1435

H1, SMAYARLY
BEEIE 59 oh7|d e i PN T SUALH| &
W els
H2 3AL ME53 HE o (712} : 2026-02-27~2026-03-06)
sk 5714
A tH Cho = = =
sS= sS= "ot s "ot
SK3HO| LA BOND 2026-03-05
RhaseEE BOND BBB+ | 2026-03-06
RO &2 E BOND

BBBO | 2026-03-06

H3.3A\ S M85 HA

=

ret
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: 2026-02-27~2026-03-06)

o=
& 4 55 = shME | NICE | 37|
s
At CIHC|ZHE 2= 2026-02-26 A-
#HE NGEES 2026-03-05 A AA+




Appendix 31 ABCP, ABSTB J|ZEX}j&t g

| -
SPC 7| XXt MMILHY 2 KIS-Net2 S8l Q154 = AFL|CL
H{Of| x| CHE2| 02) 3215-1457
H1. {33 55 g2l (712+: 2026-03-02~2026-03-06, T+l : 24 2l)
spca BV zms ary | 59 T|ERH KR
od O
Ol A E| Of SFLLA| AFXE A1 CHEA 3 (CLO) | 2026-06-01 600 Ofl O|X|C| AT U S
SHLEAELH| Y XE A1 CHEXH=(CLO) | 2026-05-28 600 S FA
C|H| 24 H| | & = Xt A2- | AMEZIECiZA A | 2026-05-06 41 shate M
O] EL}QIO|H M| At A1 | SHOREALMA | 2026-03-04 100 HeEH
S0 LA A1 MEXEZH | 2026-06-02 102 HACHD A (stol 2| &)
SO KF2Z A OO E| | LAt Al CiEx A (CLO) | 2026-03-30 20 Ofo|of| A E[ 2l
ZereE Al | BS54 2 THE | 2026-03-30 10 Of| A0 Al = A 7H
Hj| A E Q10| QK| U Xt Al CHEXHE(CLO) | 2026-03-31 842 HESTISEPS by
0| O] K| 24kt A1 | ESA B O1E | 2026-03-31 464 [ERAPSES: Rt Nl
X|Etef| A H| X} Al | B34 2 THE | 2026-04-01 123 | OfAEK|512 00| C |0 ZE O]
QL0 Y C| A LA} Al | BS54 2 THE | 2026-04-01 270 | OFAEIR|5150{ Q| =IO Z 0|
HOIINASENTA | Al | HEXASH | 20260605 | 14 | oL SHNTAL
SIxTologle| SefolE S al
B K| H|EFH LA A1 CHEXHE(CLO) | 2026-06-01 480 -
7| 20 SH R Al | FE4 2E E | 2026-06-01 900 0|2 = Al
SELEARSH| A} Al | BS54 2 THE | 2026-03-30 141 Ao agd A
JIAUEHESHAR | A1 | BE4YSH | 20260605 o5 | ST s
TEADE Al o1o= 2027-03-05 2 LMY 2R (A=)
IEX| A & & LA Al | EEA 23 O1E | 2026-04-30 200 M E L A0 7 E|
7lo[1ef 0]~ Al | B34 2 THE | 2026-05-04 1,350 S H353PFV
AHAAEN YA Al | BS54 2 THE | 2026-06-01 2,550 WS
Al Of| 2 OFO| B M| & Xt Al | B34 BH OE | 2026-05-22 91 EI|0|EE AT Z O
OfO| =2 &= H Xt Al | BS54 2 THE | 2026-04-06 200 X ot0]|
L+2 AFK| O] X} A2+ 7|E 2026-06-03 23 CAl 2 X213
Ol AYE|ZEM LA Al | B34 2 THE | 2026-03-19 374 B I L A K| ARKE
5|0 2=0j 0| X Al SO = AR A | 2026-06-04 347 | Hanover Investments, S.L.U.
SHLE2 3 (AH[O]H| FO] = A EF U HF
T 2ERO| O A O | L &} A2 | CHEXJE(CLO) | 2026-05-06 300 | AHRESAEXAIE 1129
AEFAXREO] X| 2| 0] Af)
SIAIH XA AL Al | B34 B OE | 2026-03-30 28 Htte78L|of == 0|
AZ2HMEOO|X|AE A1 CHEXH B (CLO) | 2026-06-05 1,250 HCHH -
S2|C|H O M| LAt Al | B34 B O1E | 2026-05-28 800 s=HZ
ol 2|2 X YAt A1 MEXESH | 2026-06-04 405 S E EHO|| L K| A
Of| A CH|®| 2kt Al | AEILEF | 2026-06-02 1,979 =[G EEES T TJES
7 0|E]| O] 2 A H| AbX} AT CHEM B (CLO) | 2026-06-05 500 S5l O 2 AH O] A
CIOf|O| X 2 K| A2+ |AEFLEDFX | 2026-06-05 94 =Y
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=2 T
SPCH =2 7| =X 71 o 7| ZXpE KpE
Z2l0|EX 2K A1 | AME7IECF A | 2026-04-06 122 SKOf|LHX]|
Z2HO|EN 2K} A1 | AMEFLECHS | 2026-04-06 953 SKOj| LA X|
SHALZH 2K} A1 go10= 2027-03-03 700 sg2d
StLIOOI X QI S YA AMXE A1 CHEAHR(CLO) | 2026-06-01 1,000 HD® O}
Of| A 3 T H| Lkt A1 HESAZH | 2026-05-26 80 H E1|$¢ﬁ§§§;§)\r£$w
AEIES RN EX Al | B4 BA OE | 2026-04-07 278 HAERAZE
ngrCjoay A1 | BEEA B O1E | 2026-06-05 30 HAEQ/EE
O E|Z =M Xt A1 | 2SS4 B O1E | 2026-06-05 300 HAERJZSE
Clof| A O M| ) Xt A1 | BEEA B OE | 2026-03-09 100 X|QHL|
CiA0] 4= Al | RS B E | 2026-03-17 200 mﬁ%mffjfmﬁziﬂ
EZ8EX
OfAkSAEK| O X} Al | BS54 2 THE | 2026-04-01 30 SH= 0| QUM
7| O X| Db = &| & A} Al | B34 2 THE | 2026-05-04 1,214 | E|2HI0rZ K| O| K| of = 0|
IS AK LA} A1 CHEXH B (CLO) | 2026-06-02 146 H =2l
Z|AMEEK 0|kt Al | B34 BA O1F | 2026-03-06 100 HEMELN
Q10| O] Off A E|H| & &} A1 CHEXHB(CLO) | 2026-04-06 73 Q10| 7| 0| Of| A E| K| O] Xt
HolAHol2s A2 | B34 B 1E | 2026-06-05 122 Ao ALHATH S
O & & O A | O] Xt A2+ | B34 A THE | 2026-06-02 300 g At
M| O] = 0| M &| LA} Al | B34 2 THE | 2026-05-28 100 Qo[ |00 ™
27| O|H| LK} Al | BS54 2 THE | 2026-06-01 129 Ef - CI M
X|2+0] £ [ O] Xt Al | HESASE | 2026-04-06 800 HDCEIEH%ﬁii%:};%%HE
M A XE Al | B34 B> O1E | 2026-03-30 237 O| 7| O| C| M| = At
of o] X|AH O] L& M| LAt Al | B34 2 THE | 2026-04-03 150 MITIZHE
= DI B RIH A A1 7|02 2026-09-29 2,450 =02
Ol AEZ0|Y A1 CHEXHE(CLO) | 2026-06-01 325 a2
7| 20| A Off T Rf| Abd AFRL A1 CHEA 3 (CLO) | 2026-03-30 396 S
A O[OtO|Of AZ|HRALRE | A1 | BS54 23 4E | 2026-06-05 20 SGC E&C
Sto[glo[1 gl Al | SHOHZ=HEMAE | 2026-03-04 100 Hd5A
C| | Qb I K| 44 Xt A1 | AEFLECHZRA| 2026-08-31 1,393 ohotER M
2|7 AKX O] X} A1 CHEXHE(CLO) | 2026-05-29 1,000 ototE R
SHAZH 2K A1 o0z 2026-09-22 1,750 sg2d
Cl¥&X|0t0| 2 Al | B34 2 THE | 2026-03-31 100 sYdsYL
FEASE Al | BESA 2 THE | 2026-04-06 380 | AUHMO|ZEHEIOZEO
OrO| E& 3= SH|O| Xt Al | BS4 BA OE | 2026-04-06 200 | EHAZEAK KT O ZEQ]|
O & bE K| & Xt Al | B34 2 HE | 2026-03-30 30 M
BRI PN Al | OIEMBECLO) | 2026-06-02 500 “"‘“ﬁ'z%'oig':;j el
E 22| X| X O X} Al | BES4 BA OE | 2026-09-04 200 sxcantayg
L AERA|H K| & Lk} A1 CHEM B (CLO) | 2026-04-28 390 W m| A K| LA
ERHSH LA Al | B4 B OE | 2026-05-29 1,000 Al 2f| A M LA
Sl of 2ot H 2k} Al | BS54 2 THE | 2026-03-09 236 ofl o] XA O] & &
= E2[0 XK 0| Xt Al | B4 B OE | 2026-03-23 20 270

51



spca BV zms aly | o8 T|ARH KR
od O
Ao|H S LAt Al | B34 BA E | 2026-06-02 200 HFEa2d
O & S ntH x| Y Xt A1 | BEEA B OE | 2026-03-30 166 HZH
HolgA3 g A1 | ESA B OE | 2026-04-30 247 goldtymo| = 0|
IHEN LK} A1 | BEEA B OE | 2026-04-15 459 Q4bM| W OLE PRV
IHEN L A1 | 2SS4 B O1E | 2026-03-20 543 QAbM| IMOLE PRV
MUz A1 | EEA B O1E | 2026-05-28 200 =4
HUHLARR Al | B34 2A EF | 2026-05-28 150 R
EAS AN LK} A1 | ESA 23 OE | 2026-03-17 110 | J[UDMIZEMX|GFEx
7|2 F 2 AH A TR} Al | B34 BA E | 2026-05-04 304 C|M ol
Ol AL E|Z EH O[Xt A1 | BEEA B O1E | 2026-06-03 100 S I L| A K| A ARKE
SHLEOf| A QT H| At Al | BS54 2 THE | 2026-06-01 200 | TS LOozEOQ|
AEAZZHEHAL | Al | HEM B | 2026-03-16 190 28 ”Jg,;'jﬁ% Esj SN
CH2 S Of At Al | RS 2E HE | 2026-04-03 150 cﬂﬁmomcﬂELﬂ“olElEali
et N YA Al | BEA 2 HE | 2026-03-30 1,500 HNEssSang
0| Ofl O] K| A H| 4 T X} A2+ | BSA 2 THE | 2027-02-26 95 A K| O A K| LUK}
= QA = 4K} AT 2193 2027-01-20 4 B2
O|H| X| Off A HO| K| Ak X} A3 | CHEXJ(CLO) | 2026-09-30 1 oji=gE
7| A2 M A A Al | SHOHZ=HEMAH | 2026-03-05 100 Hd5A
Hfl Of of O] X| M| 2k} A1 CHEXHE(CLO) | 2026-03-12 40 Ef sS4t
O AE}O|7{ O| K E| A1 CHE=xHH(CLO) | 2026-06-05 1,500 O|OrE
OfO|X|O{EEHAEHO| K} | AT CHEXHE(CLO) | 2026-06-08 100 Ao EMAL
Of| O X| 2t 0| Z 2 & Ykt A3 | CHEXA(CLO) | 2026-05-28 200 H|O|E|H| M|
of o|X|2tO|OtE| [ M[O| Xt | A3 | CHEAH(CLO) | 2026-06-23 10 M| o[ E[H| M
7| 2= CH 2 M Of X} A2 | B3t A THE | 2026-06-05 86 7|2 S 2 M L X}
EZz|22[H YH &AL A2 | CHEXHE(CLO) | 2026-06-02 340 Zgz
OO EE A HEH LA Al | B34 BH OE | 2026-04-03 424 Aoto| A 0| 7L
7| A= 9| M| O X} Al | 254 2 THE | 2026-04-01 220 XA =O| ZCHM
Of| O X| C| 6| Off O M| & X} Al | B34 B O1E | 2026-05-28 1,722 O|HC|FLIOJEIE
of ACJ R O] A} Al | HESZA | 2026-06-05 784 EHMB@%;;:;E”%”“ S
OAEI72S 45 onAT 2 A
=ETRSES Al | BSM B3 1= | 2026-06-04 150 | 1725 %"é;ﬂl B
0| 1| CH Y & @ K} A2 | BS54 A THE | 2026-04-02 25 X|AolcH Y
=S 0j| AE A2 | B4 B OE | 2026-06-05 193 EPNIE PN
7 O|H E 2 X X} AT CHEM B (CLO) | 2026-04-01 410 X o|m| 7h'e
SO EHAREHOHX Q=
Sisl2 2 YQITelH oA | A1 HESASZH | 2026-06-04 196 |EtYUEtALR S EXHAEXHAERH]1
=)
7| ATISE| M AR Al | HESYSH | 2026-03-31 146 ;'%”*%iﬁggf%ﬁ
=B YK} Al | HEZAZSH | 2026-06-05 657 EH“PO'a”iE:E;fOEMEEH
X|Oto[H| ME[E M Lkt Al | BS54 2 THE | 2026-03-30 15 Of| AH|M I|of = £.0]
F|ATIH K LAt Al | B3 2 THE | 2026-06-02 20 ZH7tEE| A0

52



/|

@ sz
spcy SN oama ary | =9 SRR R
SH (=
7| A= o M YXt Al | B34 2EA OE | 2026-04-01 180 KL= ZC|HM
EFRTUC LA LA Al | B4 2 THE | 2026-05-07 138 NN
i DS (ENESPN A1 =& (CLO) | 2026-03-27 64 ZE2MEDL
A 0f| O] X| A| LA X| H| 2Kt A1 CHEXHE(CLO) | 2026-04-28 389 Al m| A K| 2K
O] 22t0| = 2 H | &F Kt Al | B34 2 THE | 2026-03-30 100 O|AEQAEQIE MY
Zet W A1 CHEA 3 (CLO) | 2026-03-30 126 QLO|H 0| 7 H EX| LA}
W E R0 O Xt Al | B34 BA E | 2026-04-28 200 O|#|O| C| H| = At
CHeF @ 2| H| AL A1 CHEXHE(CLO) | 2026-06-01 300 CH&
QAllof| O X| T| 7| O A| & Kt A1 CHEA 3 (CLO) | 2026-05-28 800 s=2HZ
ol Az 2 M E0f0[#0] A1 CHEXHE(CLO) | 2026-06-08 700 ShLt2 %
Of|o|#| O] & 7 H| O| kt A1 MefoiExHE | 2026-05-28 60 ofojAofoj| A M|
- H| EFA| & AFR Al | SHOHZ=HEMAH | 2026-03-05 100 Hd5A
SL2[0)| A7 O] LA LA A1 CHEXH2E(CLO) | 2026-06-01 400 SKHE 7}
UL SE|ZEN A A2 | BS4 23 TiE | 2026-03-06 140 A OILI7H&
SHLE2 3 (AH[O]H| 2F O] = A EF U HF
T2 EHO]| O A O K| L &} A2 | CHEXJ(CLO) | 2026-06-06 357 | AFREZSAMEXIAE K1159]
AIEFAXEO| X[ 20fl M)
2 E T ALK Al | B34 BA OE | 2026-04-06 500 | S HAZYAMAI O ZEO|
SR E X Y Xt A1 CHEXHB(CLO) | 2026-04-06 40 ANEAATINA TS
CH2 E S 0| At Al | B34 BH O1E | 2026-06-01 300 cﬂﬁmomcﬂELﬂ“olElEali
CH2 IS M LA Al | B34 BH O1E | 2026-06-01 105 cﬂﬁmomcﬂELﬂﬂolElEali
X|Of| A8}LEA| 2 A} A1 CHEXHZ(CLO) | 2026-05-28 500 GSHHA
= DIALZEA| 19K} A1 Holola 2026-06-19 2,400 =02
= LIS S|4 K} A1 7|02 2026-07-09 2,400 =02
O] Hof| AR Zhxt A1 SefoiExHE | 2026-06-05 30 HIWZLE
Of| AEtO| H A m | AT CHEXA(CLO) | 2026-06-01 1,500 ROt
Eg|E0|AadmC| A1 CHEXHB(CLO) | 2026-05-28 500 o=t
X| OO H| 2 H| M| Xt A1 | AEBFLEDFXA | 2026-05-06 70 CIZ O] M|
7|0 H| Of| 2 OO K| & X} A1 CHEXHE(CLO) | 2026-05-28 300 MAMA QLM
Of O K| W T &[4 AbXF Al | AEFLEDFX A | 2026-06-05 683 oot U E
SHEN M K} A1 Holola 2027-03-05 6 =82
SHALEH 3K} AT 2193 2026-12-15 2,450 Sg=d
SHLIOFO| K| | Of Kt A1 CHEXHE(CLO) | 2026-06-02 200 oto| ot o
7O o HEX LAt A2 | B34 2 THE | 2026-06-01 133 X|AH O| HEX 2%t
Aol 0] 5 EHA| LA Al | B34 2 HE | 2026-04-02 50 of| = A 5 EHA| L AL
0j| Of K| 2k 1 K| 2kt Al | B34 2 OE | 2026-03-31 140 gl
QA|2|OFIF I A YK} A1 3| AHXH(CBO) 2026-06-02 1,859 | QA|Z|O}H| DDA I 0| = 0|
C|OFO|Of| = @ ' H| 2 X} A3+ | B4 B O1F | 2026-04-06 250 | YX|7X| 1 CHR| X[ e =5t
QFO| | O Hi| = B K| O| X} AT CHEM 2 (CLO) | 2026-04-03 67 | H|EHIO|=HO|HARZ O}
JMHE QM LK} Al | B34 BA OE | 2026-04-10 265 fHH-
ol OO | H| A} A1 CHEx A (CLO) | 2026-05-06 101 goozAzotzEd A
T ENe A1 ABS(SF CDO) | 2026-05-29 1,000 Oi| 2O A | | A K| Of K}

53



SPCH o 7| ZXpE KpE
0| H| 0] o AE] 2026-04-02 AERLEEE TT:E$%&$”
wEEZSHOIA 2t 2026-03-30 FHESH LK
O A& AEK| O X} 254t 2026-03-16 St 0| Q1M
oj|oj2A 2| F LhH| Xt 23t 2026-04-01 Sh=0[ MM
OO EX T M YAt 24t 2026-03-30 HEYEN LRt
FEH| o AK| LA 23t 2026-04-30 SIS RNY
Ho|HEFE0)0] 254t 2026-06-05 R Fal=!
RS ES==DSESPY 2026-06-01 Elﬁ%iﬂ:ﬁ;ﬁm$%ﬁ
T2 0| EZaf M At 2SAh 2 2026-06-05 ol o] x| O] &2t
C|Of| O] X| =5 A| & Xt 2Sih 2 2026-06-03 cE
Hol2M 2 sS4 2 2026-06-03 H| OFO| Off A K| ZH X}
IE&1 MR | K} 2Si 2 2026-06-01 WS
22 Of| AC| K| LA} sS4 2 2026-05-06 S37 A O] K}
Z2F QIR 2Rt CHEX A (CLO) | 2026-03-17 OE/ER
oflo[ | 21| U} HE49ZH | 20260331 BEEAE T SATAES
31z
Of| 2 Ok | O| X} 2Si BAH iE | 2026-03-13 sdAHd
HZ2ZEN YAt 234 #A iE | 2026-03-20 YRTEN Y
SR 2 2N2H oAt 2Ei BH iE | 2026-05-28 2570z 0|
= RIAFZEH| 19K} go10= 2026-12-10 o2
O[H| X| Off A 2tO| H| &+ At CHEXH A (CLO) | 2026-05-29 ojficge
Ho|Yat e X YA CHE*H A (CLO) | 2026-05-30 O|HEZ|H Y
BY AKX A LAt CHEXHE(CLO) | 2026-06-04 SHSHE EFOJ| L K| A
OFO| US| Of 2 M| &t Xt MBRHEZH | 2026-04-03 oot E SO K|
O] EL}QIO| T T M| AFAL ghof = 2026-03-04 HesH
7| A b A ARRE Shof=A 2026-03-05 M=
7 0[OtO] 0| A7HO| E X &F At N 2026-05-29 S KpAHLIES
C| M| =X} AMEF=O A 2026-04-08 SKOilH x|
H| A O| =2 K| Tk} AMEZLEHFMA | 2026-04-10 SKOf| L4 X|
Of| O| X| 2+ O| OFBf| 4| X| Of K} =3 (CLO) | 2026-03-23 H|O| E[H|M
Of| AH A E0f| O] X| CHEXHE(CLO) | 2026-06-01 HDHCH
TAERSEH LA 234t 23 tiE | 2026-06-01 ERTHOH S H A =
MESIO| 2 X X} 254 23 O1F | 2026-04-03 O|ZZ2MEIZEQ|
OfO|H| T & & O] X} HEA 23 iE | 2026-06-05 HAERJESE
essHEFS2tM YXt HEEA 2AH iE | 2026-04-03 &ot
U ESEE= SN EPN, 234t 23 tiE | 2026-05-28 M5+ = 20|
TELTE o0z 2026-09-07 FEHAEER (R =0a)
AICH R Of| O K| 1| & K} 234 BA 4E | 2026-04-30 AR THI O Z .0
L 22 SH O]k} HEEi BAH iE | 2026-04-06 HO[ Ol AT AL
2 2 Of| O K| J| & K} f&4t 23 tiE | 2026-03-30 FEIH LA
MO AAK| HEEA 2AH iE | 2026-04-03 g =A v E=a=Ke]
Of| Of K| = AR &| & A} CHEx A (CLO) | 2026-03-30 FCIHIE HA

54



spca BV zms aly | o8 T|ARH KR
od O
oAES 2 Lt Al | B34 2EA OE | 2026-06-01 300 K| A= 2 C[HM
QA|2|OFIF K| &K} AT 3| AHXH(CBO) 2026-06-02 328 | 2A|Z|OtH| Ot R o[ Z 0|
SOl A K| 2 Xt Al | B34 BA E | 2026-06-04 290 Ry BN [ESPN
CHUPMSUMYY | AT | BEM B hZ | 2026-06-06 | 201 | SO0 I'A‘Efgf;';“””%
HI2EINEYEM LAt A1 | BEA B O1E | 2026-04-03 30 A=A
Qt0[ 7| 0| 7| AM K| L K} A1 CHEA#(CLO) | 2026-03-19 52 9|O|E“O|%%jlf’g$”%§‘§|
2| X| A 0| EAlEtZE Al | B34 BA OE | 2026-03-30 2 Hﬂizzxgﬁtéi%?xm;g
H|O| ADtE X A Al | B34 BA E | 2026-04-06 100 | SHAZS AN YKo = =0
QIA IOl O QIE| 1 2f| O] E| = 2| &
C2 G S LAt A1 | BEEA B O1E | 2026-03-16 290 =
O| ol A K| Lkt A1 HefofERA | 2026-06-05 15 HIMZLE
olAZ==2MECLC|#O Al | BS54 2 THE | 2026-05-28 350 STHZ
7| A0 A0 Z=H| 24 YKt A1 MBRESHE | 2026-06-04 201 St EEHOf| L K| A
H| @ AEHH| &K} A1 CHEXH B (CLO) | 2026-05-29 438 MEEY
M Of A Ol K| 2k} Al | SHOREASIHAH | 2026-03-06 100 MeEH
oef el e x| Lt A1 | SHOREASIA | 2026-03-06 100 Hd5H
ShaFSLER| Lk} Al CHExA(CLO) | 2026-06-01 300 CHEHA|HE
ShLEA IS | YA A1 CHEXH2(CLO) | 2026-06-01 1,000 Sk}
C|H| A b | & = X} A2- AMEF=O A 2026-06-02 212 DLAA
Z 20| EXM A} A1 | AEFLECNZ A | 2026-04-03 966 SKOf| L4 K|
SYAH3AL A1 7|02 2026-03-10 491 sg2d
0 off A A 1| X| O| Xt A1 MEXEZH | 2026-06-02 205 HAChHO A (stol 22| &)
= FH| o K LK} A1 CHExH2(CLO) | 2026-06-05 920 o 2| & 7} o &t
Eo|H LAt Al | B34 2 THE | 2026-04-03 33 Fa ks
HI Qi 7| O 4 M| Of & AbX} Al | B34 B>A O1EF | 2026-03-20 84 S Of| 2| T XE
7| A2 W 24 Al | CHEMBCLO) | 2026-04-16 156 Ha”Wh:o%iiiLi O’?g‘e”cas
MO 2| x| L Xt A1 | 2SA 23 E | 2026-06-04 300 &g mozeo|
Ol O X| | Of 24 = A| M| ALK} A1 FA A 2026-03-30 797 H'D'%%¢ifl§?fal$%ﬁ$
AO|H = EHM Xt Al | B34 2 THE | 2026-03-30 300 224
_ MEZO|EQIHAEHENIELS
IHRI& 2 MM O] M Xt A1 CHEXH B (CLO) | 2026-04-03 51 N
EZMatH LA} Al | BS54 A THE | 2026-03-23 400 QI M7
T HC|AE YA Al | BS54 2E THE | 2026-06-02 200 MEZs 20|z L0|
XtE : KIS-NET

55



Appendix 4] =2t THA oS
O|AfE 02) 3215-1432
H1. FUHNASRE 7| aA (9 wakel)
Z3M S=x Sokxy 2 7IEtZ-8X S| AE ABS A
29,904,484 1,940,000 1,700,000 6,540,000 2,225,000 1,913,000 964,580 45,187,064
XE : KISKHAEIE
2. F2t 23X Wo|vE (SH] - Hnkg))
T2 271y 324 gy ER k] FEiThoy H8SE
2026-03-09 | QIHX|HXH37-12 2015-03-09 1Y 34,000
2026-03-10 |=I1X{0|Xt03330-2603 2007-04-17 18Y 10m 21d 842,614
2026-03-10 |2 EAH02625-2603(25-3) 2025-03-10 1Y 1,200,000
21 2026-03-10 | =1103250-2603(F1124-3) 2024-03-10 2y 7,267,000
2026-03-10 | =101250-2603(F1121-1) 2021-03-10 5Y 14,582,000
2026-03-10 |11 203330-2603(21-1) 2021-12-16 4Y 2m 22d 150,160
2026-03-10 | =105750-2603(F1106-1) 2006-03-10 20Y 5,808,210
2026-03-13 |t AAXH2019-7 2019-03-13 7Y 20,500
2026-03-09 |EE2ZAI836 2023-03-09 3y 170,000 AAA
2026-03-09 |2 &SR EF21-3(Ah 2021-03-09 5y 80,000
2026-03-09 |FIIHESEHRHR355 2021-03-09 5y 130,000 AAA
2026-03-10 [$+H=7 21370 2023-03-10 3y 230,000 AAA
2026-03-10 |FEHZESAI94(AD 2023-03-10 3y 260,000 AAA
S 2026-03-11 | S2YeHES7|225097t-&01-181 2025-09-11 6m 110,000
2026-03-11 | SAHXI|ATSHA719(Ah 2021-03-11 5y 180,000 AAA
2026-03-13  |3H= ™ 21372 2023-03-13 3y 260,000 AAA
2026-03-13  [gt= 1277 2022-09-13 3Y 6m 20,000 AAA
2026-03-13 | H7|FE = A|SA24-03-72 2024-03-13 2y 230,000 AAA
2026-03-13 |53 (EY=)2023-30/3Y-B 2023-03-13 3y 270,000 AAA
. 2026-03-09 | & 2t02600-2603-01 2025-03-09 1Y 900,000
2026-03-10 | E2tDC026-0310-0910 2025-12-09 3m 1d 800,000
2026-03-08 | otLt-2%446-090(2.52-08 2023-09-08 2Y 6m 150,000 AAA
2026-03-08 |A22541%0010-0508-1 2025-05-08 10m 360,000 AAA
2026-03-08 |2tE+EAF824032-0|E-2 2024-03-08 2Y 200,000 AAA
2026-03-09 |2tEEUZ824092-0|F-1.5 2024-09-09 1Y 6m 220,000 AAA
2026-03-09 |7|¥28(EH2506%H273A-09 2025-06-09 9m 340,000 AAA
2026-03-09 |7|¥2%H(A1)24090]1.5A-09 2024-09-09 1Y 6m 680,000 AAA
2026-03-09 |Al13H2%8428-09-0]-1.5-A 2024-09-09 1Y 6m 80,000 AAA
2026-03-10 |7|¥28H(A1)24090]1.5A-10 2024-09-10 1Y 6m 200,000 AAA
2026-03-10 |2t=EUS§24090}-0|F-1.5 2024-09-10 1Y 6m 160,000 AAA
2026-03-10  |StLt2%347-090[1.52-10 2024-09-10 1Y 6m 150,000 AAA
2026-03-10 |7|¥28(EH2511EH20A-10 2025-11-10 4m 70,000 AAA
2026-03-10 |7| ¥ 28(EH2504%H334A-10 2025-04-10 11m 250,000 AAA
2026-03-10 | AI13H2%428-09-0]-1.5-B 2024-09-10 1Y 6m 150,000 AAA
2K | 2026-03-11 |st=+Z=YUFE(H)2503CH 0| E-1 2025-03-11 1Y 260,000 AAA
2026-03-11 |72 ZHR(&)21030((L)EB-11(A  2021-03-11 5Y 200,000 AAO

56



@ sty

2026-03-12 | R2|2%28-09-0|&#1.5-2-12 2024-09-12 1Y 6m 400,000 AAA
2026-03-12 | 4t=2541240010-0512-1 2025-05-12 10m 350,000 AAA
2026-03-12 | 4t=24410]0106-0912-1 2024-09-12 1Y 6m 100,000 AAA
2026-03-12 | S4H232025-030|(H)1A-12 2025-03-12 1Y 200,000 AAA
2026-03-12 | 4&I5H2¥28-09-0]-1.5-C 2024-09-12 1Y 6m 300,000 AAA
2026-03-13 |2+ ZE LSS (#)25032}-0] F-1 2025-03-13 1Y 260,000 AAA
2026-03-13 | StLt2¥46-120]2.2524-13 2023-12-13 2Y 3m 150,000 AAA
2026-03-13 | 4t=24410]0106-0913-1 2024-09-13 1Y 6m 340,000 AAA
2026-03-13 |7 2I2345032 212 1-13 2025-03-13 1Y 350,000 AAA
2026-03-13 | 7|28 (4)24090]1.5A-13 2024-09-13 1Y 6m 120,000 AAA
2026-03-14 | =21 2%345030[(01)1'H-14 2025-03-14 1Y 100,000 AAA
2026-03-14 | R2|2329-03-201-L-14(X]) 2025-03-14 1Y 400,000 AAA
2026-03-09 |24 7HE2501 2021-03-09 5Y 20,000 AA+
2026-03-09 |RO7tE433-4 2021-03-09 5Y 60,000 AA-
2026-03-09 | #|O|H|7H | Er468-4 2021-03-09 5Y 50,000 AA-
2026-03-09 | StLI7HE262-3(Ah) 2024-07-09 1Y 8m 40,000 AAO
2026-03-09 |BNK7ZHI|EF349-2 2024-03-08 2Y 1d 50,000 AA-
2026-03-09 | AlBt7HE2165-1 2023-03-09 3y 60,000 AA+
2026-03-09 |H|MZFE172-2 2024-09-09 1Y 6m 40,000 AA+
2026-03-09 |BNK7ZHI|Er308-2 2023-02-09 3Y 1m 10,000 AA-
2026-03-09 |AH7HE2423 2020-03-09 6Y 50,000 AA+
2026-03-09 |BNKZHI|EF356-2 2024-07-09 1Y 8m 10,000 AA-
2026-03-09 | 70[H|7H | & 549-1 2024-12-09 1Y 3m 20,000 AA-
2026-03-09 | HCH7HI|EH1974-3 2023-03-09 3y 170,000 AA+
2026-03-10 |OJ2fofl 474 | £t 46-3 2021-03-10 5Y 70,000 AA-
2026-03-10  |StLEFHE266-1 2024-09-10 1Y 6m 80,000 AAO
2026-03-10 |H|MFtE149-2 2021-03-10 5Y 30,000 AA+
2026-03-10 | 2M0f|0|X| =74 | EF200-2 2023-03-10 3y 70,000 AA-
2026-03-10 |Ag7HE2240 2016-03-10 10Y 20,000 AA+
2026-03-10 | R2|F8IHL|E414-4 2021-03-10 5y 40,000 AA-
2026-03-11 | #A|O|H|=RI7}E324-2 2021-03-11 5Y 110,000 AA+
2026-03-11  |OfFR=27]mE236-2 2024-12-11 1Y 3m 30,000 AO
2026-03-11 | ShLH7HI ER402-3 2023-09-11 2Y 6m 100,000 AA-
2026-03-11 | HCHFHES18-4(=) 2021-03-11 5y 110,000 AA+
7|E}28| 2026-03-11 |AO|F|m|E477 2025-09-11 6m 20,000
| 2026-03-11 | &d7HE2625 2023-09-11 2Y 6m 80,000 AA+
2026-03-11 | RO7HI|E457-3 2024-03-11 2y 30,000 A+
2026-03-11 |0 F-27Hm|E236-1 2024-12-11 1Y 3m 20,000 AO
2026-03-11 | 7{|0[H|= 2I7}=387-2(Ah) 2023-09-11 2Y 6m 110,000 AA+
2026-03-12 | 2M0f0|X| s RN EH161-2 2021-03-12 5Y 10,000 AA-
2026-03-12 |JB 2|74 T E515-1 2024-07-12 1Y 8m 30,000 AA-
2026-03-12 |JB P2|7Hm|Et525-2 2024-11-12 1Y 4m 20,000 AA-
2026-03-12 |JB 2|7HT|E520-1 2024-09-12 1Y 6m 20,000 AA-
2026-03-12 | ShLH7HI EF423-1 2024-03-12 2Y 70,000 AA-
2026-03-12 | OfO[H|#|O| 74 | & 313-1 2024-09-12 1Y 6m 60,000 AA-
2026-03-12  |StLEFHE261-2 2024-06-12 1Y 9m 60,000 AAO
2026-03-12 | R2|7t=251-1 2024-09-12 1Y 6m 10,000 AAO
2026-03-12 |0 F-=271 @ E229-4 2024-09-12 1Y 6m 50,000 AO
2026-03-13 | SHLIZH I EF434-1 2024-08-13 1Y 7m 40,000 AA-
2026-03-13  |A8H7HE2064-2 2020-03-13 6Y 30,000 AA+
2026-03-13 | AA47HE2425 2020-03-13 6Y 10,000 AA+
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2026-03-13 | A|O|H|7} | E505-3 2023-03-15 2Y 11m 26d 110,000 AA-
2026-03-13 | M0j|O| K| &= 71 1| E 235-1 2024-09-13 1Y 6m 10,000 AA-
2026-03-13 | AO|7}7H | E28 2024-09-13 1Y 6m 5,000 BBB+
2026-03-13 | A|O|H|7} | E544-2 2024-09-13 1Y 6m 50,000 AA-
2026-03-13 | AH27HI|E4728-2 2024-03-15 1Y 11m 26d 50,000 AA-
2026-03-13 | StLI7HI]|E384-6 2023-03-14 2Y 11m 27d 60,000 AA-
2026-03-13 | AIO|H|7} | E532-3 2024-03-13 2Y 30,000 AA-
2026-03-08 | M|OFH]| A &1 2023-03-08 3Y 80,000 A+
2026-03-08 |ZATO|HM63-1 2024-03-08 2Y 125,000 A+
2026-03-09 |OJ2{0] 415 H56-2(Ah) 2021-03-09 5Y 100,000 AAO
2026-03-09 [StLEEH9-2 2023-03-09 3Y 130,000 AAO
2026-03-09 |3H&7|0]Z41 2021-03-09 5y 70,000 A+
2026-03-09 | X| 0| 20| m| 0| 219-1 2023-03-09 3Y 50,000 AAO
2026-03-09 |04 FNCC73-2 2021-03-09 5Y 60,000 A-
2026-03-09 | S=3}xH20 2021-03-05 5Y 4d 45,000 AO
2026-03-09 |0 AH|O|O{EEHA S 14-1 2024-09-09 1Y 6m 26,000 BBB+
2026-03-10 |HXIM A0 A13-2 2023-03-10 3y 230,000 AAO
S 2026-03-10 |HCHXHS -2 2023-03-10 3y 50,000 AA-
2026-03-10 |MEEZY136-1 2023-03-10 3y 10,000 A-
2026-03-10 |O|O|X| | i O] Z5-2 2023-03-10 3y 61,000 AO
2026-03-11 |O{&NCC78 2024-03-11 2Y 150,000 A-
2026-03-11 | 2Y0]4-2 2021-03-11 5y 150,000 AA-
2026-03-11 |$HEHHEEUH34-1 2016-03-11 10Y 60,000 AAA
2026-03-12 | F4t310-1 2024-03-12 2Y 40,000 BBB+
2026-03-12 | 2|80 ZeH0t0|4-1 2024-09-12 1Y 6m 96,000 AO
2026-03-12 |HDCHCHAHRATHE4-2 2021-03-12 5Y 30,000 AO
2026-03-12  |JBBEX|F24 2025-03-12 1Y 50,000 AA+
2026-03-13  |LGO|LHX[&Z M1 2019-03-13 7v 200,000 AAO
2026-03-14 |SIC{ERMA|A44-2 2023-03-14 3y 100,000 AA-
2026-03-08 | FEHFESAIMBS2024-5(1-2)(Ah) 2024-03-08 2Y 120,000 AAA
2026-03-09 [N U4 2025-10-21 4m 16d 5,000
2026-03-09 [N FAHA2 2025-09-30 5m 9d 10,000
2026-03-09 |RE2ALIO|EX[5871-19 2021-08-09 4Y 7m 100 AAA
2026-03-09 [N RFAHAS 2025-11-06 4m 3d 4,000
2026-03-10 |2|EAEFH| A LXK -2 2024-09-12 1Y 5m 26d 1,000 AAA
ABS 2026-03-11 | FEHZFESAIMBS 2025-4(1-1)(Ah 2025-03-11 1Y 60,500 AAA
2026-03-12 | MIO| =AM KX}F1-2 2024-09-30 1Y 5m 12d 900 AAA
2026-03-12 | FEHZESAIMBS2021-5(1-4)(Ah) 2021-03-12 5Y 510,000 AAA
2026-03-12 | = DIEH AKX EXHZF)3-3 2024-09-12 1Y 6m 1,220 AAA
2026-03-12 | 2|EFA| O[X}2-2 2024-09-25 1Y 5m 15d 1,060 AAA
2026-03-12 | 2folojolzEA2 2025-03-12 1Y 800
2026-03-14 |FERZESAIMBS2023-6(1-3)(Ah) 2023-03-14 3y 250,000 AAA
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Appendix 5] HSaclIiH LS

QS # 2| 02) 3215-1482

H1. HESF2 XA LAl (SH9l: 7HE, o 9, 7|2t : 2026-03-02 ~ 2026-03-06)
Fg3ac 29 Hg53 wdy | Wy FRNAPE A olE | waIA bl 2 £3}
KR6079314G36 |JB S2|7HI|Er556-4 AA- 2026-03-03 | 2028-03-03 |91YLE CD+43bp 3 900 KRW
KR6029882G33 |iC7H 1| Ek2092-2 AA+ 2026-03-04 | 2031-06-20 |91YLE CD+41.1bp 3 500 KRW
KR6192521G36 |Z&'22%2026-030|(H)1A-04 AA+ 2026-03-04 | 2027-03-04 |21 H3AL AAAS S CD1M+23bp 1 3,000 KRW
KR310201GG33 |4t=26%0]0100-0304-1M AAA 2026-03-04 | 2027-03-04 |2IH3AL AAA CD17i & +18bp 1 5,800 KRW
KR6060001G34 |= 21-22446030|(01)1-05 AAA 2026-03-05 | 2027-03-05 |21 B4AL AAA CD 17H&+19bp 1 1,700 KRW
KR380804GG37 |85 X CHE%}7|2(#)26037t-0|E-1 2026-03-05 | 2027-03-05 | 2I'H3AF AAA CD 17H& +16bp 1 1,200 KRW
KR380601GG32 |=4t3 8Kl 2 (2%)26-30](H)12-05 AAA | 2026-03-05 | 2027-03-05 | 21 E3AL AAA CD 17H & +19bp 1 1,500 KRW
KR6004942G34 |StLt2249-030]12Z-06(1-1) AAA | 2026-03-06 | 2027-03-06 | LI EH4AL AAA CD 17HE +19bp 1 1,000 KRW
KR310501GG30 | 7| Y 23(#)26030|1A-06 AAA | 2026-03-06 | 2027-03-06 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+25bp 1 1,800 KRW
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