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

YIS SxE KEY POINT
27t At 02)3215-1437 o MFLfH| 2K FH™fAUAE b
o TFC{H| SFAH X[ ToAE da
o TECHH| SIARKY X3 £5 98 Za
I. KISSEAX|5 0|
#2#1. X AX| 5 7|7HE X2 &/72 0] ¥/YTM C g, o9l
T2 " ™ 3M 6M 1Y 3y Inception

SR |FEHAE -0.02 -0.64 -1.18 -3.69 -2.62 8.83 1.76
Duration 5.65 5.65 5.80 6.12 6.14 5.36 1.75
YTM 343 3.29 3.15 2.64 2.80 3.53 745

=Y FHFAUAE 0.02 -1.11 -2.44 -7.03 -6.65 6.24 172
Duration 9.39 9.31 9.70 10.17 10.28 8.77 2.05
YTM 3.49 3.33 3.17 2.62 2.65 3.29 6.86

& QXY FHFAUAE -0.06 -0.05 037 0.53 217 10.02 141
Duration 1.28 1.29 1.33 1.27 1.22 1.22 0.96
YTM 2.89 2.77 2.70 2.32 2.65 3.32 6.80

IPNN| FHRAE -0.08 -0.26 -0.06 -0.63 1.33 12.69 2.07
Duration 243 2.44 2.45 2.46 2.61 2.64 1.35
YTM 3.60 3.45 3.32 2.80 3.10 4.05 843

KOBI30 FE$AUE -0.08 -0.20 0.08 -0.11 1.52 9.74 1.54
Duration 1.85 1.82 1.83 1.83 1.83 1.81 1.87
YTM 3.14 2.99 2.73 2.29 2.71 337 6.86

KOBI120 FE$AE -0.01 0.06 043 0.72 2.21 10.09 1.38
Duration 0.98 0.96 0.96 0.94 0.96 0.94 1.1
YTM 2.99 2.91 2.83 2.49 2.82 3.55 7.09
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2023-03-20 2023-09-20 2024-03-20 2024-09-20 2025-03-20 2025-09-20 2026-03-20
ZSHY AKX —— 2% Eohtf S| AFKY KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =
ALZ : KISKHAE 7L
d32. XjHX[5= Fefo]M 0] 33, XjH X[ YTM 0|
12 5.0%

4.5%

° W 4.0%
8 3.5%
3.0%

6 W 2:5%

2.0%

4 1.5%

2 1.0%

0.5%

0 0.0%

2023-03-20 2024-03-20 2025-03-20 2026-03-20 2023-03-20 2024-03-20 2025-03-20 2026-03-20
— EE BRI =kl S0t — ST AR EnEYl S
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 s KOBI120
XbE: KISKHEEIL A2 KISKHEEIF
2. KIS AX| 5 ME/2U7|E Duration

T& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
=i 0.72 1.53 2.39 3.83 13.96 8.98
N 0.61 146 243 3.75 7.25 2.79
Sy 0.63 1.45 237 3.68 11.45 411
S5 H 0.62 147 2.41 0.00 0.00 1.29
28Ky 0.59 1.40 2.32 3.32 6.71 1.26
7|Et=E X 0.62 1.44 2.31 3.52 5.12 1.67
NS 2RET) 0.67 1.52 240 3.78 9.63 2.55
SIMHNESEES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.57 1.39 2.30 3.74 0.00 1.53
A 0.64 1.47 2.37 3.75 13.58 5.67




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 2.809 3.158 3.349 3.589 3.664 3512
N 2.854 3.199 3.484 3.694 3.880 3.425
S 2.916 3.304 3.616 3.775 3.863 3512
S5 d 2.638 3.100 3.397 0.000 0.000 2.980
2 Xy 2.856 3.230 3.540 3.745 3.833 3.133
7|Eta-& X 3.193 3.646 3.900 3.996 4.256 3.629
AN (S EZRES) 3.248 3.665 3.903 3.960 4171 3.717
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.998 3.371 3.683 3.804 0.000 3.340
A 2.937 3.338 3.609 3.706 3.697 3.479
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 432 5.36 448 7.16 2845 49.76
N 0.21 0.29 0.25 0.37 0.13 1.24
SxY 2.39 3.1 2.32 2.39 2.96 13.17
S5 d 1.23 2.06 0.40 0.00 0.00 3.70
28Ky 496 445 1.54 0.45 0.03 11.42
7|EtE & X 2.45 3.43 224 1.01 0.02 9.15
A (S ZEET) 2.37 3.08 2.39 1.41 0.87 10.12
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.55 0.44 0.25 0.19 0.00 1.43
A 18.48 2222 13.86 12.98 3247 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 25 22 19 44 47 157
N 196 260 262 506 42 1,266
Sy 508 710 569 533 700 3,020
S5 d 10 6 2 0 0 18
23Ky 512 423 149 50 7 1,141
7|Et=8X 1,422 1,760 1,079 583 19 4,863
A (B EZEET) 538 639 436 358 329 2,300
AR (B2 ET) 0 0 0 0 0 0
ABS 428 328 103 35 0 894
A 3,639 4,148 2,619 2,109 1,144 13,659

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

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FYoE -0.080 -0.230 -0.040 -0.450 1.410 11.410 0.308
ESG Duration 2.290 2.280 2.310 2.140 2.220 2.380 3.110
=35
SH YTM 3.464 3.326 3.184 2.659 2.949 3.828 2.488
ESGREMA |SHx9E -0.070 -0.190 -0.040 -0.580 1.180 11.090 0.172
Duration 2.290 2.270 2.310 2.400 2.400 2.420 3.690
YTM 3.342 3.219 3.084 2.605 2.884 3.781 1.996
HnXl$= |$Hx9E -0.060 -0.210 -0.080 -0.730 1.030 11.480 0.299
Duration 2.470 2.480 2.530 2.600 2.680 2.740 3.100
YTM 3.419 3.300 3.170 2.692 2.964 3.821 2410
KH&: KISKFAHE 7}
34, ESGHH S+ x| 0]
114
112 i WP
110
108
106
104
102
100
98
96
94
92
2023-03-20 2023-09-20 2024-03-20 2024-09-20 2025-03-20 2025-09-20 2026-03-20
——KISESGE &} ESGEA A ——H[DX|
35, ESGHMAX| = Falo|d 0] Jd%6. ESGHAX|3 YTM 0]
3 5.0%
M 4.5%
il e o a0%
2 3.5%
3.0%
1.5 2.5%
2.0%
1 1.5%
0.5 1.0%
0.5%
0 0.0%
2023-03-20 2024-03-20 2025-03-20 2026-03-20 2023-03-20 2024-03-20 2025-03-20 2026-03-20
KISESGE §} e ESG 2 M A A H| mX| = s K|S ESG S S} ESGEE YA H| mX| =
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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 0.60 141 2.35 3.59 9.91 2.69
2A XK 0.50 1.40 227 3.11 7.28 1.56
7|Eta-& X 0.62 1.38 2.28 3.45 5.31 1.98
A (S ZEET) 0.67 1.52 240 3.78 7.91 2.28
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.57 1.40 2.32 3.74 0.00 1.70
A 0.62 1.46 2.36 3.68 8.82 2.28
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 2.877 3.255 3.580 3.731 3.855 3414
28Xy 2.836 3.225 3.516 3.765 3.861 3.235
7|Et= & X 3.067 3.470 3.798 3.947 4311 3.601
AN B EEES) 3.176 3.602 3.870 3.962 4.099 3.662
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2918 3.333 3.670 3.804 0.000 3.349
A 3.042 3.445 3.746 3.870 3.982 3.534
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 5.35 8.22 6.84 5.25 2.66 28.32
28Ky 1.46 2.26 1.71 0.09 0.10 5.62
7|Et= & X 1.58 2.34 2.36 1.86 0.02 8.16
AN B EEES) 11.25 14.68 12.45 7.39 2.98 48.75
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.92 2.89 1.85 1.50 0.00 9.15
A 2256 30.39 25.21 16.08 5.76 100.00
XFE: KISKHAE T
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54 5E0]4 HH
S=Xy 139 203 177 163 95 777
23Ky 20 24 18 2 1 65
7|Et=8X 109 139 128 113 2 491
N BEREET) 294 362 267 225 146 1,294
A (B2 EE) 0 0 0 0 0 0
ABS 86 90 54 35 0 265
A 648 818 644 538 244 2,892

X2 KISKHEE It



2ol 4

@ KISKF4HE 7

A

&, 3.695%0] 3

o

RO AT e E=t oX[=
o

=
S

4

HH

ETEE]

2

o

28, BtO|

X+ O X

A
o MRt

Ol @E Ml

1T

2
=

b

A+ O
[ Ty

.|

PS

KEY POINT
o

[ ]
= Al

N
(<]

02) 3215-1436

b

a

32N NIRSH AT X|

& an = ® - 02-€0-9202
o gy N % m Ro oy X
Ulo o] & of © =L m_.._._u & m - 02-20-9202
o =g o M o o ™ . - 02-10-9202
oMo e - R %0 1
ool B0 il = o <0 a - 0T-71-5202
st =T Ry g o
ol ol o 2 © - 0z-T1-520¢
i =k <0 1l M — s
& <F == = - 02-01-5207
- & {lo old 2
BT ol o ooy - 02-60-5202
o T Q S
< o @ I 5 - o IHo - 02-80-520C
oo m < ol [ - 02-L0-5202
ﬁn ._._.__.._o_. &l olJ uuru._n A_o, .W_ H um - 02-90-520T
K = = Ny N
i X KO 0 0 W_ - 0z-50-520¢
=] N m._A M._ K4 oy ph o 0¢-70-520¢
od D T N 2 . el
_— - ! o) - .
ay __..__._D = ol noom U D__”_ — 0T-€0-5202
&R L = = 1] ol m 0% n o o o o o o o o o
o = N J S n & m & m & n o
H_._ = ~NO _|_._| M_ﬁ _u_E l E n < < o 0o & & A
- ~
L T m,_ﬁ_:____
S g o n n g
B R
Lm_ll .mq_u T A =¥ . NN s - 02-£0-9207
T T R -~
Jo T R om 4 = = o - - 02-20-9202
O N T~ S o Ul = =
0 D 5 K % Jo =T 4 o - 02-10-920C
s = -+ >3
oy & o ﬂ M 0y Kir - 0z-71-520¢
o KO & 1 o a 4 o
Ko © =z %l 2 = % - 02-TT-5207
= K- o/ m ol {lo e} < - 02-0T-520C
oL o 9 <0 = Moy «
= o of g . = Ul | £3 - 02-60-5207
ol 3 <G — O R T = Ho|ee
ut W wAﬂ B KE m.__ 7 - 02-80-5202
o il R O H <] o - 02-£0-5202
e N oE r < om
B — ko > M oll mm B - 02-90-520¢
sr = « | _=|_=_ or il > Rlze 02-50-520C
oF & m 4 3 <+ m o @ _.ﬂ_. oS
T ™ or = po Te - 0z-10-5202
I-
5% o ¥ _m_.___e o = ﬁ _._“_. - | oreose0z
wo i 2o o o ®@Tlg g 958883553
kI8 M X 0 M 5 M M noS o 0w N N o

XtZ: KISKHAHE 7}

K& KISAHAHE 7}



@ KISRF&HE 7

B1. FU 33X Z2HS (EH21: %)
= 2/27 3/6 3/13 3/20 HFCHH|(BP)
S¢t 14 2.6 2.65 2.65 2.705 5.5
Eot o1 2.905 3.08 3.165 3.265 10.0
=21 34 3.04 3.222 3.332 3.412 8.0
=1 5 3.275 3.472 3.56 3.615 5.5
=1 104 3.445 3.617 3.7 3.735 3.5
SAHHAAA 34 3.382 3.559 3.674 3.734 6.0
SAHHAAA 54 3.542 3732 3.828 3.866 3.8
SAHXHAAA 104 3.662 3.834 3.917 3.947 3.0
At2 : KISKHAHE 7}
23, 21X SPREAD 0| (5421 : bp) 24, EX§AAA SPREADZFO| (54 : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0 -
40.00 - A A e [
20.0
20.00 -
0.00 T - / 0.0 -
Q Q Q Q Q
g > 9@9 Y > ,0'”9 9“"”9 & & S & &
& & & & & & & & & S5
XHE : KISKFAE 7} XHE : KISKFAE 7}
B2 Tt 23X ATYHE HS (THl: bp)
= 2/27 3/6 3/13 3/20 MLy
=1 3 10 SPREAD 405 39.5 36.8 323 45
=1 3 5 SPREAD 235 25.0 22.8 20.3 -2.5
=1 5 10 SPREAD 17.0 14.5 14.0 12.0 2.0
210 EZKAAA 3YR SPREAD 342 337 342 322 -2.0
=31 _E4KAAA 5YR SPREAD 26.7 26.0 26.8 25.1 -17
=1 EKAAA 10YR SPREAD 217 217 217 212 -0.5

Xt : KISKHAE 7}



0 KISApAHE 7t

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

10.000

8.000

6.000

4.000

2.000

0.000

-2.000 0
3M 6M SM 1y 15y 2y 25Y 3Y ay 5Y 10y 20y 30Y

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

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
T BEI —— =245 —— &7t 246
5 400
4.5 - 350
4 300
3.5 AN N
3 250
2.5 200
2 150
1.5
100
1
0.5 50
0 0
Q Q Q Q Q Q Q Q Q Q Q Q Q
PO T . ST S RN N R I Y
& & o o o o o & & o d d i
DY DY oY oY DY DY DY oY oY Y Y Y DY
Xt : KISKHAME 7}
. 3 LA

RLhz 20 AR 210 25-11 38, QT 26-3 1% 2,500 0| STl | QiCt

10



Q KISKF&HE 7

H9. 55 SAK 2y (E491: 7H, %)
Az =Y HESE 27| gdle | HGEa SEad
2026-03-16 EX|Fedx#585 AAA 404 21 +2.6bp 3.835 600
2026-03-16 QX = A|ZAF265(Ah AA+ 24 OIE +2.0bp 3.500 500
2026-03-16 QIHZ A ZAL266 AA+ 3 21 -2.0bp 3.701 500
2026-03-17 iS5 AAA 24 o 3.471 500
2026-03-17 sh= 81557 AAA 24 21 -2.0bp 3.430 800
2026-03-17 oh= 21558 AAA 34 21 -3.0bp 3.630 1,600
2026-03-17 S oYUt E 7| 3260300 &-2 - 244 +330.0bp 3.300 1,600
2026-03-18 EX|FE8RH 2586 AAA 5 21 -1.0bp 3.829 1,200
2026-03-19 E23A998 AAA 24 21 -0.9bp 3.370 1,500
2026-03-20 O Al7H & S AF026-01 AA+ 2 2IH +10.6bp 3.642 200
2026-03-20 EEIHLESAHEO0]) 2026-03 AA+ 34 2IH +10.0bp 3.850 300

X2 : KISKHAME 7}

et FSAIE2 71 25-108 SH2Z 785 0|2 9f 20 967 0| REERALE 0|0 A
T 25-11 GA[ 122 549794 FEEH 1 F[E O|ULCt
17 FU XEZE /8 (9 )
250000
200000
150000

100000 —
50000 —
o | R -

T T T T T T T 1

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

ALZ : KISAHAHE TG

d38. Ft SA HEE ]S (E9l: %18)
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7Bt &M EHAY S Bl S S/t AL 7[Eleskes S8 52 AF2l 271 XKL ULt 7

Etg8x AA+ T1Zt2 13 T240] 28 0.5bp ZHEHD EHH, 513 F1710] 0.7bp FHAUCL oHE 13 &L 104

TH2 2 M= orRict

2. 23x4 3y YTM 30| (EH9 = %) 22, o{FxH 3Y YTM 30| (EH91: %)
§ | —— DM —— B —— 2WMara — FH 8 e . S

~
L

(=)}
L
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L

4 4 -
3 w w
2 2
1 -
0 : : ‘ ‘ 0 : : ‘ ‘
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KEE: KISKHAHE L XE: KISKHEE I
o=
33, 2% - nCH{H| SPREADFO0| (B9l : bp) 34, 6| ™ S 0CHH| SPREADFEO|  (THSl: bp)
LS XY 3v- KTB 3Y S 3 K- KTB 3Y 7| E}F2 8 X AA+- KTB3Y
50 W 23Xl AAA- KTB 3Y S kHAA+- KTB 3Y 200 ] 7|EF2 8 XHAA- - KTB 3
7|EF2-8 A+ - KTB 3Y
40 -
150 -
30 -
100 -
20 -
“ W
10 Mw
0 : : ‘ ‘ 0 : : ‘ ‘
2024-03-20 2024-09-20 2025-03-20 2025-09-20 2026-03-20 2024-03-20 2024-09-20 2025-03-20 2025-09-20 2026-03-20
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H1. 2¥AM 1 0CjH| A3 E U HSE (5+$: bp)
s2 23 ADY E(03/20) M| (03/13) Mt (02/13)
a7 1Y 3Y sy | 10y | 1Y 3y sy | 1oy | 1y 3Y 5y | 10y
M2 274 | 236 | 231|359 | 00 | 00 | 07 | 00 | 28 | .12 | 06 | -10
== 274 | 231 | 238 | 385 | 00 | 00 | -07 | 00 | 28 | .12 | 06 | -10
AAA 326 | 324 | 303 | 462 | 00 | 10 | 07| 00 | .16 | -07 | 11 | -05
AA+ 382 | 408 | 437 | 543 | 00 | 00 | -07 | 00 | <16 | -07 | 11 | -05
2. O{MX| 3 nCHH| AP E G HEE (21: bp)
s2 23 ADY E(03/20) M| (03/13) Mt (02/13)
a7 1Y 3y sy | 1oy | 1y 3y 5y | 10y | 1V 3y 5y | 10v
AA+ 546 | 537 | 365 | 1372] 05 | 00 | -07 | 00 | 13 | -03 | 00 | 00
AAO 564 | 630 | 561 | 1552 05 | 00 | -10 | 00 | 23 | 17 | 01 0.0
AA- 632 | 706 | 647 | 1759 05 | 00 | 10 | 00 | 28 | 22 | -01 | 00
A+ 973 | 1483|1796 | 2446| 10 | 00 | 10 | 00 | 33 | 22 | 00 | 00
A0 1652 | 2243 | 243112890 10 | 10 | -07 | 00 | 08 | 00 | 00 | 00
A- 2209 | 2906 | 3090 | 3533 | 10 | 10 | 07 | 00 | 08 | -00 | -01 | 00
I LAY S
Sk WHML2 54004/ OZ ™ F CfH| 3,000 S7tACE E2XH0] Chet EXAt =71 X|&E[HAM
Xt 3=0f OO &l ZME LIEISHCE = XEt SAT| A28 0| 1HTHY| SQIX{ 7t QT 9.4bp2 LAl T
ZME O|ERALE F 0= H|=xt LM SE2 O|ZULL St=+Z U2l 671 F TtV & IX| 7} oA
72bp2 LHZ 0|02k, 7| P2d THY| &QIXf HA| A 8.8bpE ZME £t ECH| E42RH0 5

27F Z2[HAM X|H 0] 0|0

7IEte &

g s8= Melstae tEss

A0 &

=

SHOH ©
I:II-%{O 2 1=

Ol A 2L 25bp O] ¢

18 oM 2

ok7| o| &

77509/ 2 %
| =&0 M =EZ 0[]

XH 7} 1 25.0bp O| 49

20,000 -

15,000 -

10,000 -

5,000 4

2026-03-16

2026-03-17

2026-03-18

2026-03-19

2026-03-20

ALE: KISKHAHE 7L

o 57U 7IEtg

Ct. AA- O] & S20|AM 21

NS 20| OhERict

13

dgle. FZF TM

ol

SOl gHAITL 5

= 2

=

HEFSH X
2 dF0|

g S ARHIE, o727

7,000 -
6,000 -
5,000 -
4,000
3,000 -
2,000 -

2026-03-18

1,000

m 7tE e

2026-03-16

2026-03-17

0o g

&

2026-03-19

2026-03-20

AtZ: KISKHAHE 7L



23, FZ2F 2| 2 g

s= 5598 wyIe | LdATYE LR 271

AAA 7| 2 (4)26030|1.25A-16 3.050 Ol -0bp | 2026-03-16 | 2027-06-16
AAA 7| 23 (41)26030]2A-17 3.320 Ol -2bp | 2026-03-17 | 2028-03-17
AAA 7|2 (2)26031A-17 2.830 Ol -9bp | 2026-03-17 | 2027-03-17
AAA A322641010300-0317-2 3.490 Ol -4bp | 2026-03-17 | 2029-03-17
AAA A=264180010-0317-1 2.770 oIy -7bp 2026-03-17 | 2027-01-17
AAA St=+=E U3 8§2603H-201-184 | 2.750 oIy -7bp 2026-03-17 | 2026-09-17
AAA 7| 2 (ThH260392A-18 2.730 OIE -Sbp | 2026-03-18 | 2026-06-18
AAA o= U3 8260340/ H-3 3.490 Ol -7bp | 2026-03-18 | 2029-03-18
AAA 7|28 (Th2603&153A-19 2.710 Ol -9bp | 2026-03-19 | 2026-08-19
AAA 7| 28 (Th2603&122A-20 2.750 OIE -4bp | 2026-03-20 | 2026-07-20
AAA 7| 23 (41)26030]1.5A-20(At) 3.200 Ol -0bp | 2026-03-20 | 2027-09-20

s 359 Wil Za | ddAmE L oY
AA+ SO 7H o & 2095-2 3.868 oy 2026-03-17 | 2029-03-16
AA- RO7H=583-1 3.519 9E +1bp | 2026-03-17 | 2027-03-11
AA- RO7tE583-2 3.605 OIE +1bp | 2026-03-17 | 2027-06-17
AA- Ah2 71 I §783-1 3.244 oE 2026-03-17 | 2027-03-17
AA- A2 I EH783-2 3.345 oy 2026-03-17 | 2027-07-16
AA- A2 71 I E783-3 3.535 ol 2026-03-17 | 2027-12-17
AA- A2 W I E783-4 3.674 oy 2026-03-17 | 2028-03-17
AA- A2 74| §783-5 3.925 oy 2026-03-17 | 2029-03-15
AA- A2 W I E783-6 3.925 oy 2026-03-17 | 2029-03-16
AA- A2 74 I| §783-7 3.951 oy 2026-03-17 | 2029-09-17
AA- S 7 0 & 568-1 3.270 oy 2026-03-17 | 2027-03-17
AA- HALH 7 H568-2 3.294 oy 2026-03-17 | 2027-04-16
AA- SO 7 0 E568-3 3.936 oy 2026-03-17 | 2029-03-15
AA- &7 0 & 568-4 3.936 oy 2026-03-17 | 2029-03-16
AA- 7 E568-5 4114 oy 2026-03-17 | 2031-03-14
AA- SO 7 & 568-6 4114 oy 2026-03-17 | 2031-03-17
AA+ A4 7HE2846 3.192 oy 2026-03-18 | 2027-03-18
AA+ A FHE 2847 3.642 oy 2026-03-18 | 2028-05-18
AA+ A4 7HE2848 3.651 oy 2026-03-18 | 2028-09-18
AA- OFO[H|#|O| 7H | £348-1 3.243 oy 2026-03-19 | 2027-04-19
AA- OFO[H|#|O| 7H | £348-2 3.272 oy 2026-03-19 | 2027-05-19
AA- OFO[H| 7| O] 7H I| & 348-3 3.359 oy 2026-03-19 | 2027-08-19
AA- OFO[H|#|O| 74 I| £ 348-4 3.655 oy 2026-03-19 | 2027-08-19
AA- OFO[H| 7| 0| 7H I| & 348-5 3.896 oy 2026-03-19 | 2029-03-19
AA- OFO[H|#|O| 74 | £ 348-6 4.067 oy 2026-03-19 | 2031-03-19
AO St 70 I E561-1 4387 QIE -25bp | 2026-03-19 | 2028-01-19
AO Sh=7H Il &561-2 4516 DI 27bp | 2026-03-19 | 2028-03-20
AO St 71 o E561-3 4.606 DIE -32bp | 2026-03-19 | 2028-06-19
AO ot E XY I 21341 4313 OIE -25bp | 2026-03-19 | 2027-12-17
AO o= E AN I E134-2 4530 DI -25bp | 2026-03-19 | 2028-03-16
AO ot EXAH I EH134-3 4530 OIE -25bp | 2026-03-19 | 2028-03-17

14




@ s
A+ Ol 2| =74 | & 295-3 4235 ol 2026-03-20 | 2028-03-20 200
A+ Ol 2| 274 | £295-4 4263 ol 2026-03-20 | 2028-04-19 200
A+ Ol 2| =74 | & 295-5 4263 ol 2026-03-20 | 2028-04-20 700
A+ ol 2| 274 | 2k 295-6 4291 ol 2026-03-20 | 2028-05-19 500
A+ Ol 2| =74 1| £ 295-7 4319 ol 2026-03-20 | 2028-06-19 100
A+ Ol 2| 274 | 2k 295-8 4319 ol 2026-03-20 | 2028-06-20 400
AO Of 7274 | &255-1 4171 DIE -25bp | 2026-03-20 | 2027-04-20 300
AO Of 727§ m| &255-2 4338 OIE -25bp | 2026-03-20 | 2027-09-20 100
A0 Of 727K | E255-3 4920 DI -50bp | 2026-03-20 | 2028-12-20 600
AO AR 7H ] 2 397-1 4100 DI -25bp | 2026-03-20 | 2027-03-19 300
AO A R|7H ] E397-2 4253 DIE -30bp | 2026-03-20 | 2027-09-20 300
AO A X|7H ] E397-3 4534 DI -45bp | 2026-03-20 | 2028-03-20 500

Rt&: KISKFAE It

15
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=
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SIALM : XIMOS 2ATQ Sa|QIA 27 2o

Botagxt KEY POINT
2XF AT 02) 3215-1471 e =24 22| 2N 282 22| 85
o 758 S8 ¢35

I ZIA A ESE

CHAL 7| ZIARK 31 OH7| AAAS S0 21 ChH| 2% AZYE= M F thd] 1.3bp 7 42.5bpE Lt

il
ro
>
i
o
o
©
oA
N
rot
o
(o))
N
O
©
m
N
fu
Ot

Bt 2, AAOS =2 & 3 OfH| 0.8bp S7t2t 56.1bp, A0S
AL 27 I M2 AE2 =M /F7t2% FOMC, & M= & =25 20| Wt 2ZME LIEHIITE

=AM 2= 198 & M=o ME =M77F 25, dEelFel ooty gE, Jd2[1 g8 84522

ot SSOtRULE 2K AZ EE 3E O[3 FEVI2S SH2 2 UL ULt ot=7| FE7HA0] 0]0] LtO|

2MUEEIME 7SS S22 AA-0M AA0ZE HERUCL

a1, 3|AH SE|F0] (Shl : o 8)
6.5 350
i - 300
5.5 AOAIH E
250 Ao
45 AOAZY E
200 AAAA IR E
3.5 AO
150
5s ——AAO
100 ppp
1.5 - - 50 ——=13H
0.5 : : 0
2023-03-20 2024-03-20 2025-03-20 2026-03-20
KIZ : KISKHAE I}
H1. 3 A= E YU HER (H2): bp)
s 25 A8 £(03/20) M L] (03/13) HE&ClH|(02/27)
27| 1Y 3y 5y | 10y | 1Y 3y 5y | 10y | 1Y 3y s5Y | 10Y
AAA 538 | 425 | 353 | 516 | 17 13 0.5 0.0 2.2 0.5 0.2 0.0
AA+ 614 | 529 | 419 | 809 | 14 0.8 00 | -05 | 36 | -01 | -02 | -05
AAO 640 | 56.1 | 487 | 1148 | 14 0.8 00 | -05 | 36 02 | -02 | -05
AA- 678 | 605 | 588 | 1514 | 14 0.8 00 | -05 | 36 02 | -02 | -05
A+ 834 | 1003 | 1286 | 2096 | 1.2 1.1 0.0 0.0 2.2 2.1 0.3 0.0
A0 982 | 1264 | 1734 | 2556 | 1.2 1.1 0.0 0.0 2.2 2.1 0.3 0.0
A- 1253 | 1714 | 2334 | 3069 | 1.2 1.1 0.0 0.0 2.2 2.1 0.3 0.0

AHE : KISKHAE 7}
17



O|H F= A LdAFT M2 61809 O|A2H Tt7|ZH2 5971ARAC 2 LW 7|FUCE FF LHA|

YoM = SESE= Melsta YlO| O|FOFLCE U ZAE[XA+)E FESA A RS2 DAY &

WS MEINT SO 2 E EEMCE Ot SSTE OfH| =X LHF 2|0 Z7dS FIUCH

oHH X0l 032 H7(2tet FAME| /522 22 LHA|TS LIEHUCE

H2. DAY Hcig (21 %, bp, &, A8)

HNESF Sl ey HHO|E | ZPAmy e | L¥lary] | Lol
AAA AMBta&X|F185 2026-03-16 3.619 HEey 3 2,500
A+ AMoz el x1-1 2026-03-16 3.971 s= 08 +29p 1.5 900
A+ N EIES 2026-03-16 4239 S29E +24bp 2 1,100
A+ & GO Rk 7-1 2026-03-16 4172 JHE2IE +30bp 2 300
A+ EQ0|AmY7-2 2026-03-16 4172 HELE:! 3 480
A0 SHEHA| 2HA F21 2026-03-17 4259 JHEHOIE -22bp 3 500
A0 S CH A IH 2|0 M43-1 2026-03-17 4.006 JHEIE -18bp 2 200
A0 &I CH T IH 2| 0] M43-2 2026-03-17 437 JHEH0IE -23bp 3 200

F) REEZT 32 Lt 3|AMKY, ELS A |

Xt&E: KISKHHE 7Y, o BF A &

H3. DAY 2Ho|oig (H2l: %, ', 2Ag)
HESE =9 EC R HHO|E 2| detol | s Thol
A+ o 2| =Z#H1903-1 2019-03-15 4 7 671 7,461

A+ MHEEFIY8 2023-03-15 6.961 3 2250 11,200
A+ SO A T 2 12-1 2024-03-22 4.025 1 500 3,850
AA+ JBEEXIF18-1 2024-03-18 4 2 100 10,000
AA- S| ERA|A44-2 2023-03-14 4.039 3 1000 18,600
AA- ZATOIE25-2(%) 2021-03-19 2.179 5 800 11,500
AAO ASHEX}S #2403-1 2024-03-18 3.839 2 500 22,800
BBBO O AUAZ2A18-1 2025-03-19 6 1 150 1,170

F) REZ 32 Lt 3|AMKY, ELS A |

XtE: KISKHHE 7Y, o BF A X &

H4. X DAY A = (H21: %, bp, H, A9)

HESE 359 L 2 Ao/ 5HOIE 27| ECE
AA- nESH 2026-03-27 7 21E +30bp 2 1000
AA- nEZH 2026-03-27 7HE2IE +30bp 3 1500
BBB+ ohEH I YA 2026-03-24 JHETE -46bp 1.5 210
BBB+ oHEHI YA 2026-03-24 JHE I -46bp 2 150

F) REZ 32 gk 3[AK, ELS X2

Xt2E: KISKHHE 7Y, DART
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32, ALK Y 0]

180,000

160,000

140,000

120,000

100,000

2023
w2024

80,000 -

m 2025

60,000 -+
40,000 -
20,000 -+

12 28 38 48 €

m 2026

62 78 s8E¥ 98 108

118 12

2l
=

AtZ : KISKHAHE 7}

133, 2 ALY RRETY 30|

3300000

3100000

2900000
2700000
2500000
2300000
2100000
1900000

1700000
2024-03-20 2024-07-20 2024-11-20

2025-03-20 2025-07-20 2025-11-20

2026-03-20

RtE : KISKHAE 7}

SO FET2 AAA SS2 TF OiH| 4.92%P 23 19.63%= AHX|ZHLD, AA &

S7t5t 69.1%E KHX|UCEH ASE 2 1.14%P LA 10.18% S AHA[RHCH ZHE THY|

2| M= 5.79%P S7}5t 52.52%, 1H~3EHES

£ MR 58 ol M= 041%P &

2.87%P ATt 40.88%, 3E~5EHE

2%t 39% & AHAIRUCH

19



@ «isHim7

H5 2MK SEE /& (EH9l: o 9)
T+E 2026-02-26 2026-03-05 2026-03-12 2026-03-19
AAA 28,264 20,821 16,234 14,418
AA 51,212 31,564 41,562 50,756
A 9,951 14,065 7,482 7474
BBB 643 581 787 762
JUNK 45 52 62 41
Total 90,115 67,084 66,127 73,451
AtZ : KISKHAME 7t
H6. 2|AIX| THEE |8 (EHl: o 8)
& 2026-02-26 2026-03-05 2026-03-12 2026-03-19
~1y 34,166 26,206 30,897 38,573
Ty~3y 48,600 32,841 28,931 30,028
3y~5y 5,607 4,599 3,449 1,984
Sy~ 1,742 3,439 2,850 2,866
Total 90,115 67,084 66,127 73,451
X2 : KISKHAE It
a4 3K S2E |8 (T2l - %) O35, S|ARY THEQI|E /8 (22l - %)

10.2%

BBB
1.0%

BB+
0.1%

RtZ: KISKHHE It

6. 3| ARxY

mo

OE%{:

0]

52.5%

RtZ: KISKHAHE It

3K S5

140000

120000

100000

80000

60000 -

40000 I I II Bl 1| IR || 1R AT IPRIRT I 1T 1

o0 AW EEEEEEEEEEEECCAA LR
o LLEEEEEEEEEREEEREEEEEEEEEEEEREEEEEEEEEREREEEEEREERLLE
2025-03-19 2025-05-22 2025-07-31 2025-10-16 2025-12-25 2026-03-12

AHE : KISKHAE 7}
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100
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%0
10

OUTLOOK

HE%

AAO
BO

OUTLOOK

.I

|
RO
|

AA-

BB-

ofl

£

2026-03-17

2026-03-18
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Ctel

47, KISKFARE It
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ABS/MBS : ABS 78 X E¥AIE dhi

W7} ErebR} KEY POINT

37)9 kg 02) 3215-1435 o 202 MBS 2026-5 A&, LT 24 g3l

0|8+ i 02) 3215-1454 o ABS SSA|IE 1280 [l THAMB 2 &
L 2l A ST

ol F RE52 Y

r
0%

AE2 AZAEIRACE MBS ZRA|ZOA £ 242 2026-5 Al2|= Y2 2 21 &0
O|20{FCt 1H2 @1 16BP, 2HE2 2H 23BP, 3HEN sHES Q@H 24Bp, 7THE2 @1 44BP, 104

£2 2H 67BP, 2052 2H| 70BP, 30 E2 2H 78BP2 &L QICH

7. #7F 7| XX E ABS Wl Z A 30| (E+9l: 91, 7|2+ : 2025-11-01 ~ 2026-03-20)
20,000 400000
s PF Loan
~ 350000
—_— mm P-CBO
15,000 - 300000
- 7| E}
~ 250000
QER
10,000 - 200000
CHET|S R A
-~ 150000 LEEASH
N I E=2s B
5,000 - 100000 =H8/ZAEM 2 coo
. 50000 Synthetic CDO
0 o, E Pl
2025-11 2025-11 2025-12 2026-01 2026-02 2026-03
RHE: KISKHAME 7}
J2l2, H7E wWalldH| = (EH9l = %, 712t : 2025-05~2026-03) 1213, 32 WalH| = (49l = %, 717t : 2026-03)
Q!-X-I/XFEH
2E2 eV
CDO
Po£BO

25%

PF Loan

PF Loan,
0,
7% 1400
AtE: KISKHAHE IF RtE: KISKHHE 7}
1. F7F ABS U3l sig (59l : 49, %, 7|7t : 2026-03-16~2026-03-20)
HEIIY SPC ANesa ks ol o7 ursy ol | wEiIa | M
| IEES

X2 : DARTEAFS A|A|AE]

22



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

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

84, MBS 7|2 THTHY F0| (E9l: o )
70,000 140,000
60,000 120,000
50,000 /\ 100,000
/ \/\ 2023 &3
40,000 / \ 80,000 i 2024 el
— el
30,000 60,000 20252
026 2
20,000 - 40,000 EXIOH(2X)
10,000 - \ 20,000
0 - -0
1y 2Y 3y 5Y 7Y 10y 15Y 20y  30Y
AL ; KISKHAME 7}
O35, MBS TH7|H W3 AT E 0| (549): o )
4
3.5
3 - m1ly
25 2y
m3Y
2 m5Y
m7Y
1.5 m 10Y
1 15Y
20Y
0.5
0 T T T 1
MBS2026-1 MBS2026-2 MBS2026-3 MBS2026-4

AL : KISKHAME 7}

23



Il FEAE S

38 ABS REAIHOIM= PF Loans 7|Z=AtM L2 SH= SHO0| 8,801 #, Synthetic CDOS 7| =AML 2

St 580! 2,100 &, 7|EF RS 7| EXHUCZ St= 5% SEHO| 1X 8,600 A A =/ AT

Jd3le6. Y7 ABS 7| XXHAHEH QEH|E F0| (SH91: o )
100% 5
90% 5
80% 4
= P-CBO
70% 4
I PF Loan
60% 3
mmm Synthetic CDO
50% 3 B
e TSRO F A A
40% 2
mmEER
30% 2 -
2d/deof =13 cpo
20% 1
7| E}
10% 1
—R 5=
0% 0
> ® © & S O o O Y
Q S RS S e v g
A A O 4 0’69,\/ 6’?\’ 0’”6)” A4
(0 S A M A A WA A A WA A A
A& : KISKHAHE 7}
H3. MB8SE HE
SPCH HAH HAS HE N HAY
e elg - - -

24



EEJIARMH : CD & CP AIR BIS A ZA

o 7}etekx} KEY POINT
HHGIX] CH2] 02) 3215-1458 o CD: &l ZJI CD-2K| A E =4
o CP/ESTB: CP HlgM ZtA THI[AMKY 2z 2t

W TIIxA Al

CDZEIAAASE 3MEE 7IE)= T F UH| 2bp Sttt 2.81%2 2 OHASIIALE CD-2 W (AAAS S
HEE 7|F) 2ZYEE 1.1bpE FHAEQUCEL 5 CD L2 LY 2 127, 12X 9,200 A2 7| =S5t
™ = CHH| 5,500 S7tstSUALCE

CPE2|91Y, A1S3 7IT)E © o 5L 3.11%= OtZSIRACE CP-ZAAASE 3L E 7IF) &
ZYEE ® FA SLSH 11bpE 7|2 D, CP-CD 2ZHEE= M F CiH| 2bp ZHCHE 30bp2 OHZRULCE =
F O A2 TF0f| 0|0 M2 O|OfZULt =5 CDAIY2 Ud 2| S0l IX| ot © Fo |A

O] 4 Z7| 77t0] &THE AN E EO|CH F ZHE ZAME
Motz 90Y-180Y S2l= 9T ZALCE 2o Y X HEE 77242 ZMH FE22 CD 90¥ 2= CHA| 6+
2 2EAE ERACH AL 7HER = Cha ZMQH

o 2O SUHME SN A HIRY S2=2 AME 2UCL oHE, 7=t AIT2 T Ff gAlet

d181. 91€=E 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sue
AZF E (cp-2 8 H) 3| A AAD 30000 | HEE —MMF —34Y
CcpP CD
E=L PN TV
4.0 0.1 290,000
3.5 0.05 240,000
2.5 w -0.05 140,000
2.0 0.1 90,000
1.5 -0.15 40,000
6 9 12 2026
1.0 -0.2
7|2t : 2025-03-20~F XY 7|2t 2025-03-20~2026-03-18
XtE : KISKHHE 7} = F8FEXEHS

25



@ «isrsrzo

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

op
A
@)
O
Uz
02
rlo
Hi

L 2 127, 19,2004 7| F5HH © F OfH] S7I5HACE a3 = L2 (AAA)O
1192 2 S 2.83%, SHEAA2M(AAA)O| 184LE S 2.82% = LSS RALCE,

=T CP UM 9439692 MF CHH| 14,8752 ZASHIACE THI|AMKHO| Laol2 297,873 @
O FZ CHH| 31,000 HAGIRACH A1 S5 LHM2 CP 653151, ESTB 222,963A 22 TF I

H| Zt 24,9652 ZEA 44,6309 ZEABCH

H1. 25 D U (Er9: ofgl)
T CTETRIFD I = TATE| (%) | ZA=Y
2026-03-16 IOl 2026-07-13 119 3 2000
2026-03-16 St A o oH 2026-09-16 184 3 850
2026-03-17 NH&T2H 2026-07-16 121 3 1500
2026-03-17 ofo| U3 2026-07-15 120 3 1000
2026-03-18 IOl 2026-07-15 119 3 2000
2026-03-18 AlsEo SH 2026-07-20 124 3 5000
2026-03-19 Aded 2026-07-20 123 3 1100
2026-03-19 Zoes 2026-08-19 153 3 1000
2026-03-19 7| e 2026-12-17 273 3 850
2026-03-19 Alsho oH 2026-08-19 153 3 1000
2026-03-19 ofo|y = 2026-07-16 119 3 700
2026-03-19 St Aol 2026-07-20 123 3 2200
A& : o Ef 2N
133, CP/ESTB ‘Zaligl 0| (549l Mo, 7|7t : 2025-03-01 ~ 2026-03-20)
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2. FU 33X SEIHE (SH21: %)
=2t E 2026-03-19 2026-03-13 2026-02-20 M Oiy| HE oiy|
US TREASURY 2Y 3.80 3.74 347 6.30 33.60
US TREASURY 5Y 3.89 3.87 3.64 2.50 24.90
US TREASURY 10Y 427 427 4.07 0.80 20.40
US TREASURY 30Y 4.89 4.89 470 -0.40 18.90
DEUTSCHLAND REP 2Y 2.44 242 2.05 2.60 39.50
DEUTSCHLAND REP 5Y 2.61 2.61 2.34 0.20 27.80
DEUTSCHLAND REP 10Y 2.94 2.96 2.74 -1.70 19.70
DEUTSCHLAND REP 30Y 348 3.52 341 -4.10 6.90
JAPAN GOVT 2Y 1.27 1.29 1.26 -1.50 1.80
JAPAN GOVT 5Y 1.68 1.68 1.61 0.10 6.60
JAPAN GOVT 10Y 2.27 2.24 2.1 2.30 15.60
JAPAN GOVT 30Y 3.53 3.52 3.34 1.10 19.80
CHINA GOVT 2Y 1.27 1.30 1.35 -3.10 -7.90
CHINA GOVT 5Y 1.54 1.55 1.54 -0.90 -0.20
CHINA GOVT 10Y 1.81 1.81 1.78 0.00 2.70
CHINA GOVT 30Y 2.36 2.35 2.24 1.00 12.40

K& @ KISAHHE I, Bloomberg

J&l5 USD & EUR (E+2l: %, 717} 25.03.21~26.03.19) J2l6. MOVE & VIX (E+2l: %, 7|7} 25.03.21~26.03.18)
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X2 : KISAHEE I Bloomberg
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@ «isrsrzo
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J&10. KPE HZ8K #HE HE
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1Y e/l 1270 g 2 s 74 104 15 204

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 26.03.16~26.03.20)

=
HE 25 HY M ME 2=
3.51% 1.75% 1.75% 7.02%
10.53%
1.28% 1.75%
2.56%
22.81%
1.75%
M Utilities B Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical
B Financial B Communications B Financial B Communications
Government Government(Municipal) Government Government(Municipal)
Basic Materials = Industrial Basic Materials = Industrial
Technology Energy Technology Energy
Xt& : KISAHHE I, Bloomberg
2. M CHY| WY A ME 5T (E+2l: %, 712t: 26.03.09~26.03.20)
EE 35 HE =2
Financial 24.56% 23.08% 1.48%
Consumer, Cyclical 0.00% 0.00% 0.00%
Consumer, Non-cyclical 24.56% 2.56% 22.00%
Energy 1.75% 2.56% -0.81%
Government 22.81% 23.08% -0.27%
Basic Materials 10.53% 1.28% 9.24%
Communications 1.75% 15.38% -13.63%
Diversified 0.00% 0.00% 0.00%
Industrial 3.51% 8.97% -5.47%
Technology 1.75% 5.13% -3.37%
Utilities 7.02% 8.97% -1.96%
Government(Municipal) 1.75% 2.56% -0.81%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712} 26.03.16~26.03.20)
=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
EIBKOR 2.65 03/13/27 EURO MTN HKD 2026-03-13 2027-03-13 | 2.65% 51.10MM
WOORIB Float 03/16/27 | EURO-DOLLAR | USD 2026-03-13 2027-03-16 | 4.018% | SOFRRATE 22.00MM
HILNDF Float 03/13/29 EURO MTN usD 2026-03-13 2029-03-13 | 4.621%| TSFR3M 45.00MM
EIBKOR 2.71 03/16/27 EURO MTN HKD 2026-03-16 2027-03-16 | 271% 57.47MM
EIBKOR 2.69 03/16/27 EURO MTN HKD 2026-03-16 2027-03-16 | 2.69% 49.80MM
KDB 3 % 04/16/26 EURO-DOLLAR | USD 2026-03-16 2026-04-16 | 3.75% 50.00MM
INDKOR 0 09/09/26 EURO-DOLLAR | USD 2026-03-17 2026-09-09 -- 100.00MM
SHNHAN Float 03/19/27 AUSTRALIAN | AUD 2026-03-18 2027-03-19 | 4.829% | BBSW3M 49.57MM
CITNAT 3.93 03/19/27 EURO MTN usD 2026-03-18 2027-03-19 | 3.93% 50.00MM
CITNAT 0 06/17/26 EURO-DOLLAR | USD 2026-03-18 2026-06-17 -- 100.00MM
KEB 0 09/21/26 EURO-DOLLAR | USD 2026-03-19 2026-09-21 -- 100.00MM
CITNAT 3.93 03/22/27 EURO MTN usD 2026-03-20 2027-03-22 | 3.93% 20.00MM
WOORIB Float 03/23/29 AUSTRALIAN | AUD 2026-03-23 2029-03-23 |5.101%| BBSW3M 35.56MM
CITNAT Float 03/24/27 EURO MTN usD 2026-03-23 2027-03-24 | 3.968% | SOFRRATE 50.00MM
WOORIB 0 10/23/26 EURO-DOLLAR | USD 2026-03-23 2026-10-23 -- 30.00MM
SHNHAN Float 03/25/27 AUSTRALIAN | AUD 2026-03-24 2027-03-25 | 4.848% | BBSW3M 49.57MM
KDB 2.83 03/25/27 EURO MTN HKD 2026-03-25 2027-03-25 | 2.83% 76.56MM
XtE : KISXHAHEZE Bloomberg
B4, F7H 0|3 X X|=® (Sl %, 712t: 26.03.16~26.03.20)
Date Name Survey Actual Prior
2026-03-13 74 QI AH| X = 0.30% 0.40% 0.40%
2026-03-13 HE T oIAH| 0.00% 0.10% 0.10%
2026-03-13 PCE 27tX|$ MoM 0.30% 0.30% 0.40%
2026-03-13 PCE E7}X|5= YoY 2.90% 2.80% 2.90%
2026-03-13 2@ PCE E7HK|3 MoM 0.40% 0.40% 0.40%
2026-03-13 =& PCE E7X|== Yoy 3.10% 3.10% 3.00%
2026-03-13 TOIOIAEIN POl 6750k 6946k 6542k
2026-03-16 HZXF= (FEF) 3.9 -0.2 7.1
2026-03-18 PPl X|Z+82 MoM 0.30% 0.70% 0.50%
2026-03-18 PPl X Z48 YoY 3.00% 3.40% 2.90%
2026-03-19 FOMC 22| 23 (&8h 3.75% 3.75% 3.75%
2026-03-19 FOMC &2| 23 (3t2h 3.50% 3.50% 3.50%
2026-03-19 0 g&E Xg&Etda 2t g2 3.65% 3.65% 3.65%
2026-03-19 Fed Reverse Repo Rate -- 0.035 0.035
2026-03-19 FOMC 22| MY S7tgk defid 3.38% 3.38% 3.38%
2026-03-19 FOMC 22| MY S7tgk X7 d 3.13% 3.13% 3.38%
2026-03-19 M A Hpds 215k 205k 213k
2026-03-19 Al 3= E40H oy 722k 587k 745k
03/19-03/20 AEH 7L 1380k 1386k 1376k
03/19-03/20 URS7F (A i) - -4.70% -5.40%
XtE : KISXHAHEZF Bloomberg
H5. L 0| X X & (549l: %, 712 26.03.23~26.03.27)
Date Name Survey Actual Prior
2026-03-20 HA EXHHHE -- $2173b $6064b
2026-03-23 AZt A =7Heks K| -- -- 0.18
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2026-03-23 HEX|E T 0.10% - 0.30%
2026-03-24 ADP Weekly Employment Change - - 9.000k
2026-03-24 Zetdoor HE HMHEY &2E -- - -17.3
2026-03-24 HsYPRE madity 2.40% - 2.80%
2026-03-24 CHe| = SH|8X| 3.40% -- 2.80%
2026-03-24 S&p 229 0|5 HZY PMI - - 51.6
2026-03-24 S&p =29 O0|= MH|AY PMI - - 51.7
2026-03-24 s&p =29 0|= 3 PMI - - 51.9
2026-03-24 2 A= o HEYX| 5 -- -- -10
2026-03-24 EX2E dFE dog -- - -10
2026-03-25 MBA FEHZX} AMEX| 5= - -- -10.90%
2026-03-25 US| 5= dEH| -- - 0.20%
2026-03-25 FYUE7HX = ARH e | -- -- 0.40%
2026-03-25 FAS7HR| 5= T | -- -- -0.10%
2026-03-25 +=EE7HX%= MoM - - 0.60%
2026-03-25 F=EE7HX|= Yoy - -- 2.60%
2026-03-25 RPN - - -$226.4b
2026-03-26 A A "Hpds -- -- 205k
XtE : KISXHAHEZE Bloomberg
B6. Tt 54 4H X|= (5+91: %, 71Z}: 26.03.16~26.03.20)
Date Name Survey Actual Prior
2026-03-13 EOiE7HX 5= © & -- 0.60% 0.90%
2026-03-13 EOiE7HX 5= HEH| -- 1.20% 1.20%
2026-03-13 da=K -- 17.1b 16.1b
2026-03-16 SEH 1 38 5 AMH|0f
2026-03-17 ZEW A{H{0] of & 392 -0.5 58.3
2026-03-17 ZEW AHio] A& -68 -62.9 -65.9
XtE : KISXHAHEZE Bloomberg
H7. UWFE S 4H X|&® (542l: %, 712 26.03.23~26.03.27)
Date Name Survey Actual Prior
2026-03-20 PPI(H & CHH]) 0.30% -0.50% -0.60%
2026-03-20 PPl H HH] -2.70% -3.30% -3.00%
2026-03-24 Sap 22 = MHIAY PMm -- - 535
2026-03-24 sap 22H 52 TE PMI -- - 53.2
2026-03-24 S&P 22H/BME S X =2 PMI - - 50.9
03/24-03/30 U7X 4= & - -- 1.10%
03/24-03/30 FUS7HR| 5= T | -- -- -2.30%
2026-03-25 IFO 7| &+ 87 - 88.6
2026-03-25 IFO Hx H7t 86.1 - 86.7
2026-03-25 IFO of & 88 - 90.5
2026-03-26 GfK 2H|Xt 7| T K| == - - -24.7
XtE : KISXHAHEZF Bloomberg
8. Tt 57 AN X|=® (5+91: %, 71Z}: 26.03.16~26.03.20)
Date Name Survey Actual Prior
03/13-03/19 FDI ¥ XCHH| YoY CNY -5.70%
03/13-03/16 At fIetst = CNY YTD 5576.0b 5610.0b 4710.0b
03/13-03/16 X5 CNY YTD 9245.4b 9600.0b 7220.0b
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03/13-03/16 S35 M2 diEH| 8.90% 9.00% 9.00%
03/13-03/16 £33 M1 Yoy 5.10% 5.90% 4.90%
03/13-03/16 E3832 MO YoY - 14.10% 2.70%
2026-03-16 MFFE7HA 20| - -0.28% -0.37%
2026-03-16 7|E FEIHAE MoM - -0.43% -0.54%
2026-03-16 20§ OfE HZCHH| ©EHOy| 2.50% 2.80% -
2026-03-16 3 d4 YD Yoy 5.30% 6.30% --
2026-03-16 DYRHAHEERL]) YTD Yoy -5.10% 1.80% -
2026-03-16 HEZAL MYE 5.10% 5.30% -
2026-03-16 254 EXLYTD Yoy -19.30% -11.10% -
2026-03-16 FHE 254 0§E YTD Yoy -- -21.80% --
2026-03-16 FX Net Settlement - Clients CNY - 383.3b 621.4b
2026-03-19 SWIFT CNY= M Z2XH| 5 - 2.74% 3.13%
XtZ : KISKHHE T, Bloomberg
H9. UWF I dH X|= (E+21: %, 712} 26.03.23~26.03.27)
Date Name Survey Actual Prior
2026-03-20 5 oiE Zatgd 22 3.50% 3.50% 3.50%
2026-03-20 149 g =t 2zl 3.00% 3.00% 3.00%
03/20-03/23 FDI Z=LCHH| YoY CNY - -- -5.70%
2026-03-26 SEH I 38 &3 AH0f

XtE : KISKHAHEZE Bloomberg
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@ 7jetetxt KEY POINT
xre 2| 02) 3215-1492 e X4t = CHH| KOSPI X|4= A%, S&P500 F2t,
o FZHELS ¥ g A, HUHBM M CiH| A
o ELS &% A A Mot T B XZE &5
| 2L FA AR
2 OtX|2 A2 LQl 202, KOSPIX|SE FF CE] 293.96p 43T, FRA|4 & KOSPI200E HF

CHH| 6.1% &S, KOSPI= K| b 3= OpX|S H2f Y CHH| 5.36% &S SFRALCE
H1. MF OfH] £ X5 0| (SHSl: ZQIE)
Xl X F NEES HEE
KOSPI200 812.93 862.50 A49.57
NIKKEI225 53,819.61 53,372.53 v447.08
HSCEI 8,671.48 8,574.07 v97.41
EUROSTOXX50 5,716.61 5613.83 v102.78
S&P500 6,632.19 6,606.49 v25.70
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
a1, A2 1HET TR X$ 30| (&9: ZAE)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
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F) 22 452 lE
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"Rt KEY POINT

HeE T 02) 3215-2940 o K|t = CHH| CD =2l 0.02% o2t
o IRS F2| &4SA, CRS 2| &SN
e SWAP SPREAD &S M|, SWAP BASIS &5 A
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O
o[
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= 2.81%=2 ™ = ChH| SIEt5IRACE RS 2E|= MEN o2 ASSIA I, CRS 22[9
L M2 As =ME EJLCEH IRS 2 2|2 KTB Yield?| X}0|Ql BEE-AQ AT EL MUtE
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S|
StRLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 32 SMHE 200 1 5= AL,

aE1. F8 32 F0| (EF91: %)

—USDTB3Y ———USDIRS3Y ———KRW CRS3Y  =====KRW IRS 3Y KTB 3Y
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o W
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%2 Fo 2| FUHHES (5+1: %)

mKTB m KRW IRS m KRW CRS m USD IRS USD TB
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

XpO| ——3/20/2026 3/13/2026
4.20% 0.100%
4.10%
’ S~ 0.080%
4.00%
3.90% 0.060%
3.80% 0.040%
3.70%
3.60% 0.020%
3.50% 0.000%
3.40%
-0.020%
3.30%
3.20% -0.040%
3M 6M 9M 1Y 2Y 3Y 4y S5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H1. USD IRS Data (E+21: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-03-20 3.762 3.6675 3.5978 3.6088
2026-03-13 3.6692 3.582 3.5379 3.5685
FUHsT 0.0928 0.0855 0.0599 0.0403
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 0.3459 0.3818 0.2917 0.1859
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
Xt0] ——3/20/2026 3/13/2026
4.00% 0.25%
3.50%
’ - 0.20%
3.00%
o 0.159
2.50% &
2.00% 0.10%
1.509
>0% 0.05%
1.00%
0.00%
0.50% ’
0.00% -0.05%
3M 6M 9M 1y 2y 3Y 4y 5¢Y e6Y 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
2026-03-20 3.245 3.525 3.58 3.65
2026-03-13 3.05 3.3225 34575 3.565

FU52 0.195 0.2025 0.1225 0.085
2025-12-31 2.775 2.9225 3.03 3.15

oy 0.47 0.6025 0.55 0.5

X2 : KISKHEE L
J2l5. KRW CRS (29l %)
Xt0] ——3/20/2026 3/13/2026
3.50% 0.14%
3.00% / \ 0-12%
0.10%
2.50% T 0.08%
2.00% 0-06%
0.04%
1.50% 0.02%
1.00% 0.00%
-0.02%
0.50% 0.04%
0.00% -0.06%
3M 6M 9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
X} & : Refinitiv, Bloomberg
H3. KRW CRS Data (EH9l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2026-03-20 2.65 2.89 3.01 3.21
2026-03-13 2.545 2.765 2.9 3.09

FUsz 0.105 0.125 0.11 0.12
2025-12-31 2.135 2.405 2.6 2.855

HEChy| 0.515 0.485 0.41 0.355

ALZ : KISKHAE 7}
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d2le. KTB

Xtol
4.00%
3.50%
3.00%
2.50%
2.00%
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1.00%
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0.00%

3M 6M SM 1Y 2y 3Y 4Y

—3/20/2026 ———3/13/2026

0.14%
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0.10%
0.08%
0.06%
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0.00%
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-0.04%

7Y 8 10y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

H4. KTB Data

(E+9l: %, BP)

URD IRS 1Y

2Y

3y 5Y

2026-03-20 2.957

3.31

3412 3.615

2026-03-13 2.83

3.19

3.332 3.56

5%

0.127

0.12

0.08 0.055

2025-12-31 2.55

2.795

2.952 3.235

HEChb| 0.407

0.515

0.46 0.38

ALZ : KISKHAE 7L

(EH9l -
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0.00% - - !
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AtZ : KISKHAHE I
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m KRW IRS 5Y-3Y = KRW IRS 10Y-5Y
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39, Ag H|O|A| A 3=0]

(5t : %)

SWAP BASIS(1Y)

SWAP BASIS(3Y)

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

m SWAP BASIS(1Y)

SWAP BASIS(3Y)

0.00% 0.000%
-0.10% F -0.010%
-0.20% -0.020% -0.013%
-0.30% -0.030%
-0.40% 1 S VM -0.040%
-0:50% ¥ -0.050%
- 0, .
0.60% -0.060%
-0.70%
-0.070%
080% 0.080%
-0.90% - R
~ 0,
1.00% 1 1 1 0.090% )
2025-03 2025-07 2025-11 2026-03 -0.100% -0.090%
Xt& : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
12111, KTB/IRS 30| (EH%l : %) 2112, KTB/IRS £t HE (B2l : %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.080%
0.068%
0.30% | 0.070% |-
00 .
020% | 0.060%
0.050% |
0.10% |
0.040%
a 0.043%
0.00% 0.030% -
-0.10% | 0.020%
-0.20% : s x 0.010%
2025-03  2025-07  2025-11  2026-03 0.000%

X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

LIEHALE. 7Bt =2 St & 722 87
* EM =ES 20 #/E i%*EO.JE
Cth.
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J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
0
—20 w —
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%) \ \e) © 4 > %) Q N v Sy Q0 %)
A M A G A A M G A A M
DY DY o o DY DY DY DY DY D D o DY
AtE : Refinitiv, Bloomberg
2114, KRW/USD Swap Point Z=0| (2l &)
e X CJH| X}O| FMZCH| X}0] ——3/20/2026 ——3/13/2026 ——12/31/2025
1520 70
1500 60
1480 50
1460 40
1440 30
1420 20
1400 10
1380 0
1360 -10
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2026-03-20 | 2026-03-13 Xto] =2 2026-03-20 | 2026-03-13 Xto|
KRW/USD 1500.6 1500.6 6.9 USD/CHF 0.789 0.787 0.002
EUR/USD 1.156 1.156 0.007 USD/SGD 1.28 1.28 0
GBP/USD 134 1.34 0.008 USD/IDR 16980 16943 37
USD/JPY 158.425 158.425 -0.93 USD/PHP 59.903 59.586 0.317
USD/HKD 7.835 7.835 0.007 USD/TWD 31.952 31.979 -0.027
USD/CNY 6.895 6.895 0.007 USD/SEK 9.302 9.377 -0.075
USD/CAD 1.374 1.374 0.009 USD/PLN 3.695 3.716 -0.021
AUD/USD 0.708 0.708 0.004 USD/DKK 6.461 6.5 -0.039
NZD/USD 0.588 0.588 0.006 USD/ZAR 16.815 16.832 -0.017

M2 MEASESH (15A] 40& 22 7|F)
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Appendix 11 = 2¢d| & Credit Spread 8is

0|5t CHE| 02) 3215-1454

1. 3 Fa238 (5+91: %, 2026-03-20) H2. 812 =8 22| (5+$l: %, 2026-03-20)

U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 2.810 -0.020 0.040 o= 2y 3.794 0.055 -0.587
CcP90Y 3.110 0.000 -0.140 oj= 5Y 3.879 0.013 -0.076
=3 34 3.412 0.080 0.485 o= 10y 4.251 -0.015 0414
=3 54 3.615 0.055 0.380 oj= 20y 4833 -0.041 0.730
=31 104 3.735 0.035 0.350 oj= 30y 4.839 -0.054 0.912
=1 204 3.700 -0.007 0.355 S8 2y 2.589 0.171 -0.072
=31 304 3.585 -0.015 0330 S E= % 2.685 0.073 0.228
Set14d 2.705 0.055 0.203 a8 10y 2.962 0.005 0.524
S¢t2d 3.265 0.100 0.435 a8 20y 3.398 -0.044 0.950
S0t 3d 3.460 0.150 0.478 a8 30y 3.455 -0.063 1.098
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (PIEY : 2026-03-20) H4. 3L Credit Spread (THSl: %, 2026-03-20)

Fax i TFCHY| | AXCHH| =2 g TFCHH| | AXCHH|
KTB3 125. -1.06 74 E% AAA 3.734 -0.020 0.098
KTB10 109.91 -0.94 -2.84 A AA- 4017 0.008 0.090
KOSPI 5,781.2 293.96| 1,47157 7|Et=-8XH AA- 4118 0.005 0.162

0 0. 0 0 2K AAA 3.736 0.005 0.069
A& : KIS-NET A& : KIS-NET
H5. ME{'H 310 CfH| Credit Spread HE ZM Top3 L&At (91 : bp, T7] : 3Y)
e ZM Top 3

- LA s HE

St EX|FERZ AL AAA -2.0

Sg5Y7 AAA 2.0

T/HEESE AAA 2.0

St=m 7tA S AL AAA 2.0

St TR ESA AAA -2.0

St EZAL AAA -2.0

St MR SAL AAA 2.0

AT\ TR A2 A} AAA 20

a3 SO EZA} AAA -2.0

oY TS A AAA -2.0

AAHIHSESA AAA -2.0

SAHKNI|YTIS ST AAA -2.0

St o QI B A7) L X| RIS A AAA -2.0

MERSSA AAA -2.0

st asi| STt AAA -2.0

st s SAL AAA -2.0

Stm s A TS S A AAA -2.0

S TS A AAA 2.0

E2%) TEHCA|EZSZAL AAA 20

H TS AL AAA 2.0

MEFH T ASAL AAA -2.0
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SN SAL AAA -2.0
ot A A CHX| S T AAA -2.0
St x| G et AL AAA 2.0

St AT ZAL AAA 2.0

SAS oS AL AAA 2.0

TEELY AAA 2.0
St Xpot 2| S A AAA 2.0
St==RHAS A AAA -15

StE =2 ZAL AAA -15

UM A|SAL AAO -1.0

SHEHEA|SA AAO -1.0
DT A2 S A AAO -1.0

QA Al Z AL AAO -1.0

USHA| = AT LS AL AAO -1.0

SRl A|SAL AAO -1.0

HE T A S A} AAO -1.0

AUX| 7Y | S A0 -1.0

Of F-=27H o[ & A0 -0.5
HIMZHE AA+ R
Aot AA+ 23t
SAOi7tE AA+ B2t
FHEXH S O 74 ) & AA+ B3
AoH|ZRIZtE AA+ =3t
AFAM 9|. | AA+ E_‘;"
SILIFIE AAO =23t
A2 Il E AA- =3t
=l = AAO Hgt
71254 AA- -0.6
He53Y A- 0.6
KBS H AA+ 0.8
X2dx AA- 0.8
FAtF U BBBO 0.8
DLO|QHA AA- 0.8
SKE|= AA- 0.8
ZAD AA+ 0.8
2|00 X| O] AA- 0.8
LGOI HX|&FH AAO 0.8
o3 AA- 0.8
ROEFE AAO 0.8
MOl E[H|M BBBO 0.8

Ol AL =Y BBBO 0.8
A O MM = E2f2 AA- 0.8
HLEHE AA- 0.8

Ol of MXpAHR-E AAO 0.8
HHAAMX|EHOIE AAO 0.8
2 AA- 0.8
SIAMY ErEHOH K| MH| A AA- 0.8
THZROf| L X M H| A AA- 0.8
oAAH OO EMAE BBB+ 0.8
JBEEAXIF AA+ 0.8
2HdHO| R 2R A AAO 0.8
kPN = AAO 0.8




> R

X|of| 201 A X| AAO 0.8
MMAMEH AA- 0.8
St ELO|O{HE| 2= 2 K| AAO 0.8
SKX| QM E 2] AA- 0.8
o|OIE AA- 0.8
AFQEA} AA- 0.8
L EIES=r S N ES AAO 0.8
gRZ= BBB+ 0.8
W 2|l =a} AAO 0.8
AJHESA BBB+ 0.8
azgda AA- 0.8
LF AA- 0.8
0| H AA+ 0.8
SFUMA AA- 08
ANAZE AA- 08
At : KISKHAHEIF
H6. ME{H Z 1 CH{H| Credit Spread S M| Top3 LA} Bl - bp, 7] : 3Y)
= kM| Top 3
= L] s= HE
D E A| T A AA+ 03
AZTAHA|EA|ZA} AA+ -0.2
D EZAF AA+ -0.2
CHR A2 A} AA+ -0.2
NEEA|DEZA} AA+ -0.2
OIMIEZAl AA+ -0.2
27| HE SO T A} AA+ -0.2
EX L)L DA AA+ -0.2
AL DA AA+ -0.2
EXEP/TETEI\1 AA+ -0.2
sy F et T A AA+ -0.2
BHEEIESA AA+ -0.2
SLEIA A S A AA+ -0.2
QB = A|SAL AA+ -0.2
FALZ A SAL AA+ -0.2
ST A|SAL AAO -1.0
ASHA| = A|7H'L S A AAO -1.0
HE ZA|S AL AAQ -1.0
St EA|lSAL AAO -1.0
WHZA|SAL AAO -1.0
DT A ZE|SA AAO -1.0
QHA I Al S AL AAO -1.0
EXTENS AA- 1.5
FHE XY ok 7o A0 1.0
feElas/hoE AA- 0.6
KB=8XIF AAA 18
Mot EXIF2 AL AAA 18
S0 Ante A+ 1.6
StLEOf| Qi otO] A+ 1.6
iME8X|F AAA 13
StiLta & XlF AAA 13
St 4= AKX H AAA 13
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Appendix 2] S

rot

t7] Y P& 02) 3215-1435

H1. SMHA LS

H -

BEIE 5% EC R 7Y ZI|dMY WA &
KR60113V6F96 St ) I EFM 2K -6 2025-09-25 2027-03-25 2026-03-25 HH
KR60075ZHF65 BHHF2[ 2 AFFO[9K}1-17 2025-06-26 2026-11-26 2026-03-26 A
KR60075ZJF63 BHHF2[ 2t AFF0[9K}1-18 2025-06-26 2026-12-26 2026-03-26 A
KR6493453EM2 BHHF2[ 2F A FH0[8KF1-35 2024-09-26 2027-08-26 2026-03-26 A
KR6493454EMO BHHF2[2FAFH0|8KH-36 2024-09-26 2027-09-26 2026-03-26 A
KR6493455EM7 BHHE2[ 2t A FH0|8 K 1-37 2024-09-26 2027-10-26 2026-03-26 A
KR649371JE94 SHLEZIE R EX| YAH-18 2024-09-27 2026-08-27 2026-03-27 A
KR6004992E35 ROXFAUEXEZEA 1-2 2024-03-29 2054-03-29 2026-03-29 Y

H2. 3AHMEBSE HE ol (712} : 2026-03-13~2026-03-20)
S|Ate wAy | == S=d93UY ey NICE 2718
o | oz | S& "oty sa "oty sa "oty

oz =53 2026-03-17| BOND | AA- | AA0 AAO | 2026-03-17

Hz|=Z A 2026-03-16 |7|¥S= AA- | AAD AAO | 2026-03-16

LGREZA 2026-03-12| BOND | AAO | AA+ | AA+ |2026-03-12

LGREZA 2026-03-19| BOND | AAO0 | AA+ AA+ | 2026-03-19

LGREA 2026-03-19 7|¥S3| AA0 | AA+ AA+ | 2026-03-19

7185¢ 2026-03-13| BOND | AA- | AA- | AA- |2026-03-13 AAD | 2026-03-16
7125d 2026-03-17| BOND | AA- | AA0 AAO | 2026-03-17
7185¢H 2026-03-16 |7|¥ &2 AA- | AAO AAD | 2026-03-16
7185¢H 2026-03-16 |7|¥ &2 AA- | AAO AAO | 2026-03-16
S PNES 2026-03-18| BOND | BB- BO BO |2026-03-18
Ee RN A 2026-03-17 | BOND | BB- BBO BBO |2026-03-17
M EFO| T T M| 2XHR 2026-03-16| ABS | AA- | AAO AAD | 2026-03-16
Dilaliéﬂ(—?) 2026-03-16| BOND | A+ AA- AA- | 2026-03-16
7125 HE) 2026-03-16| BOND | A+ AA- AA- | 2026-03-16
He|x2Z 25 A (S0 22| 5 2026-03-16| BOND | A0 A+ A+ | 2026-03-16
H3 3\l M85 HE g (712F : 2026-03-13~2026-03-20)
2E o "oty L ﬁsazﬁmqﬂﬁ g; SMF | NICE | 3719
HE LGS EYA 2026-03-12 BOND AAD | AA+ AA+ | AA+
Hy 71254 2026-03-16 J4EF | AA- | AAD AAO AAO
A A2 me| ol 2026-03-17 71ds= A0 A0 A0
Hy 71254 2026-03-17 BOND AA- | AAO AAO AAO
Hy CHRIA| A 2026-03-18 BOND BB- BO BO BO
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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
B1. 933 55 wdlsdg (712} 2026-03-16~2026-03-20, THY| : 24 2)
spca BV zms aly | o8 T|ERH KR
od O
Q7| 0| & 0| Xt Al | AEFLEDIFR A | 2026-07-01 413 IO A A
AZZMEOO|X|AE A1 CHEXHE(CLO) | 2026-06-15 1,250 HCHH -
2|2 22| H 2%t A1 go10= 2027-03-17 15 L2
O[H| X| Off A 2tO| H| &F Kt A3 | CHEXA(CLO) | 2026-09-30 1 ojfizge
Eej = ShLEA YA A1 CHEXHE(CLO) | 2026-06-19 300 MEE|QLC|
HE[EFHMNT A1 T 2026-04-20 994 SK
O QI H| A E & O| X} Al | EHOHEAERH | 2026-03-20 100 Hd5H
Xjo| A X H| 2 K} A1 "oloa 2027-03-15 1,450 22
FAEIUMEN UK A1 | AEFLECHFAA| 2026-06-17 164 ShotWE
|| 0| = 2 H| A} Al | ABILEDIFRHRH | 2026-04-20 1,200 SKOJ| LA X|
QL0 C| | & A & At A1 "olola 2027-03-17 1,000 g2
E2| =X AK} A2 | AMEZIECF A | 2026-07-20 153 SHEH K|
Of O] A X L A} Al | B34 2 THE | 2026-05-15 55 A3 S XA FE Rt
S Of| AR Xt Al | B34 BA OE | 2027-03-18 0| ZolaHojgLtmo|zEo|
HoPAOlHO | AT | BESAEA | 2060617 | 3ss oo e EEEEET
H| A 7| O M K| O| ) &F At Al | BS54 2 THE | 2026-09-30 2| Ao|AFojgLtmojzEO|
R AUl FABE | 2026-04-09 30| E'O*O'gﬂi i'r‘;?ffmﬁ'%
E| 11| % O| &l 2 &t Al | RS 2E HE | 2026-04-20 576 oy
o =l 5 R AKX e At Al | BS54 2 THE | 2026-04-20 424 =M M|
HI Qi 7| O 4 M| Of & AbX} Al | B34 B O1E | 2026-05-15 1,798 S Of| 2| T XE
OFO|H| & A| C M| AF A} Al | S4B THE | 2026-05-12 100 OS2 A
7{|O[ 0j| 2| OO &| O Kt Al | B4 BAOEF | 2026-04-17 18 SFAMANL
Mo AH| A2 0]0f A1 HEAZH | 2026-06-19 1497 | YAEEULRIAIZ EXHAEN 2D
OO EQAAMSH YA | A1 | &4 23 THE | 2026-04-20 208 QU AFALK| FLOf| AT M
| off 2| O A| & At Al | B4 BAOE | 2026-04-17 120 A EAIZHE
FAERSEH YA Al | BESA 2 THE | 2026-06-17 32 | OpAHEHE383 MY mo|ZEO|
oflolE|C|2 = Al | B34 2 THE | 2026-04-17 50 OHtZHEH
oA =R Okt Al | B4 2 THE | 2026-04-20 100 et
S X|Io| 2 X LAt Al | B4 BAOE | 2026-04-17 817 SEIHEZAIZHE
CELEL T Al | B4 B S | 2026-06-17 100 E”’%é@iﬁgﬁ% e
0|0 R 0| @ X L&} Al | BS54 2 THE | 2026-04-20 1,600 MmO Z20|H 35
Q0| #H|O|CHH & FH| L At Al | B4 BH OE | 2026-06-19 210 Ol O K| X Of| A QIH| A E
o| g2 4| O Xt Al | BS54 2 THE | 2026-05-20 200 ClH| 74
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Appendix 4] F2t THH S|

O|M& 02) 3215-1432

H1. FUHNASRE 7| aA (9 wakel)
Z3M S=x Sokxy 2 7IEtZ-8X S| AE ABS A
186,000 750,000 500,000 4,480,000 1,545,000 545,389 | 1,766,378 9,772,767
XE : KISKHAEIE
B2 FI 33X 2| (TH9l - uHTEgl)
T2 271y 324 gy ER k] R H8SE
a5y 2026-03-26 |4t AAIXH2018-8 2018-03-26 8y 36,000
2026-03-26 |MES5HAIXRH2021-02 2021-03-26 5y 150,000
2026-03-22 [$F= 721374 2023-03-22 3y 70,000 AAA
2026-03-24 |CHTLE=A|7HEZAt2023-01(X]) 2023-03-24 3y 20,000 AA+
2026-03-25 |SAHXNI|ATSHAT721(Ah 2021-03-25 5y 180,000 AAA
sy 2026-03-26 | H7|FE L A|SAI24-03-74 2024-03-26 2y 110,000 AAA
2026-03-26 |$HRItAZAH412 2021-03-26 5Y 100,000 AAA
2026-03-27 |FEHZ &S AI96(AN 2023-03-28 2Y 11m 27d 130,000 AAA
2026-03-27 | SAHKNI| AT S H873(Ah 2024-09-27 1Y 6m 40,000 AAA
2026-03-27 |$H=R7tASAH483 2024-03-27 2Y 100,000 AAA
SOHK | 2026-03-24 |&9'DC026-0324-0910 2025-12-23 3m 1d 500,000
2026-03-22 |7|¥L8H(Eh2504%H334A-22 2025-04-22 11m 200,000 AAA
2026-03-22 |A2254180008-0722-2 2025-07-22 8m 180,000 AAA
2026-03-23 | = 212%44090| & (03)1.5-23 2024-09-23 1Y 6m 300,000 AAA
2026-03-23 |HE2% Z=HF(4)20-030/(F)104-23)  2016-03-23 10y 80,000 AA-
2026-03-23 | 2|2%28-09-0|&#1.5-%-23 2024-09-23 1Y 6m 500,000 AAA
2026-03-25 | 7|28 (Al)2503EH1A-25 2025-03-25 1Y 200,000 AAA
2026-03-25 |A22541%0011-0425-1 2025-04-25 11m 380,000 AAA
2026-03-25 |7| 28 (h2507E243A-25 2025-07-25 8m 370,000 AAA
ey 2026-03-25 |?2|2%28-09-0|&1.5-%-25 2024-09-25 1Y 6m 110,000 AAA
2026-03-25 |SYUSEMH(E2H)2024-090]1.5Y-G 2024-09-25 1Y 6m 110,000 AAA
2026-03-25 |2rEEASZ 825097+ 21-181 2025-09-25 6m 210,000 AAA
2026-03-26 | A224410]0200-0326-1 2024-03-26 2y 320,000 AAA
2026-03-26 | H52%28-090[1.52726 2024-09-26 1Y 6m 100,000 AA+
2026-03-26 |7| ¥ 28H(EH2505%H304A-26 2025-05-26 10m 290,000 AAA
2026-03-27 |7|¥28(H)25030]1A-27 2025-03-27 1Y 500,000 AAA
2026-03-27 |A224410]0109-0627-2 2024-06-27 1Y 9m 280,000 AAA
2026-03-28 |P2l2W = AR (4h20-030/(F)10-2-28  2016-03-28 10Y 250,000 AAO
2026-03-28 |OtO| A 346-030|12A-28 2025-03-28 1Y 100,000 AAA
2026-03-23 |7 27HT|E196 2024-09-23 1Y 6m 20,000 A-
2026-03-23 | StLIZHI|EF385-6 2023-03-23 3y 10,000 AA-
2026-03-23  |BNKZH | Et348-2 2024-02-23 2Y 1m 10,000 AA-
2026-03-23 | StLIFHE268-1(AD 2024-10-23 1Y 5m 50,000 AAO
2026-03-24 | $H=7) I EF535-1 2024-09-25 1Y 5m 27d 30,000 A0
2026-03-24 |00 X| =& | EF201-2 2023-03-24 3y 70,000 AA-
2026-03-24 |BNK7HI| E354-4 2024-05-24 1Y 10m 10,000 AA-
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@ sty

2026-03-25 |0 2IHm|EH5 2025-03-25 1Y 5,000
2026-03-25 |AIBH7HE2028-3 2019-03-25 7Y 30,000 AA+
2026-03-25 | OFO|H|H O] 7] | E317-1 2024-11-25 1Y 4m 30,000 AA-
2026-03-25 |RO7tE440-3 2021-06-25 4Y 9m 30,000 AA-
2026-03-25 |ot= 7| E535-2 2024-09-25 1Y 6m 70,000 A0
2026-03-26 | StLt7HI|EF394-5 2023-06-26 2Y 9m 40,000 AA-
2026-03-26 | 2|7H=238-1 2024-03-26 2Y 90,000 AAO
2026-03-26 | AI$H7HE2106-3(Ah) 2021-03-26 5Y 40,000 AA+
2026-03-26 | Of|2| =74 o E252-2 2024-03-29 1Y 11m 26d 10,000 A+
2026-03-26 |0 O| K| s 7] | § 227-5 2024-01-26 2Y 2m 10,000 AA-
2026-03-26 | ACH7HI|EH1976-2(5) 2023-03-28 2Y 11m 26d 20,000 AA+
2026-03-27 | OtO| A7 | EH129-1 2025-03-27 1Y 10,000 AA-
2026-03-27 |t EXFFHIIEH108 2024-03-27 2Y 70,000 A0
2026-03-27 |t EXpFHI| ST 2023-03-27 3y 40,000 A0
. 2026-03-27 |M2| X7} E252-3 2024-03-29 1Y 11m 27d 130,000 A+
xHDB 2026-03-27 | AIO|ZHH T E 30 2024-09-27 1Y 6m 18,000 BBB+
2026-03-27 |O|AIHI|EH6 2025-03-27 1Y 5,000
2026-03-27  |BNKZHI|E350-1 2024-03-28 1Y 11m 27d 60,000 AA-
2026-03-27 |HACHHD{E512-1 2024-03-27 2y 70,000 AA-
2026-03-27 |OfFR=271m(E189 2023-03-27 3y 5,000 AO
2026-03-27 |OfF-=271mE190-2 2023-03-28 2Y 11m 27d 10,000 AO
2026-03-27 | QOO X| s &7 | E229-4 2024-03-27 2Y 10,000 AA-
2026-03-27 |00 X| =& m|EF234-2 2024-08-29 1Y 6m 27d 10,000 AA-
2026-03-27 | RO7H=526-1 2024-03-27 2y 130,000 AA-
2026-03-27 |ACHIHIE1976-3(%) 2023-03-28 2Y 11m 27d 50,000 AA+
2026-03-27 |28 7HI|E415-6 2021-03-29 4Y 11m 27d 30,000 AA-
2026-03-27 |JB R2|7HI|E505-5 2024-03-27 2y 50,000 AA-
2026-03-27 |JB R2|7Hm|E513-2 2024-06-28 1Y 8m 27d 30,000 AA-
2026-03-27 |SHLIFHI|EF386-2 2023-03-29 2Y 11m 27d 20,000 AA-
2026-03-27 |$H=IN I E527-2 2024-03-27 2y 50,000 AO
2026-03-27 | OtO[H|7|O|7H | Ef311-4 2024-08-29 1Y 6m 27d 10,000 AA-
2026-03-27 |¥iCi7L=868-2 2023-03-28 2Y 11m 27d 20,000 AA+
2026-03-27 |27 0|F}m 453 2023-03-27 3y 10,000
2026-03-27 | AH2IHI|EF749-1 2024-09-27 1Y 6m 30,000 AA-
2026-03-27 |AH274 I E730-2 2024-03-28 1Y 11m 27d 60,000 AA-
2026-03-27 | 7|- 2711 Er200-1 2024-11-27 1Y 4m 30,000 A-
2026-03-27 |ROREZ|A3] 2023-03-27 3y 10,000 AO
2026-03-28 |t AHAFFH I EH42-1 2025-03-28 1Y 2,000 BBB+
2026-03-22 | OO|X|11 2024-03-22 2y 10,000
2026-03-22 | AlBtE 8 X[F155-1 2023-03-22 3y 30,000 AAA
2026-03-23 | ZXIH[HX[5CB 2023-03-23 3y 5,600
2026-03-26 |H2|X28X|F16-1 2024-03-26 2Y 200,000 AAO
2026-03-26 |ZEATO|QHM59-2 2021-03-26 5Y 40,000 A+
2026-03-26 |HIC|ZHE7 2024-09-26 1Y 6m 10,000
2026-03-27 |C|OfAGHAIRE 2023-03-27 3y 15,000
2026-03-27 | =3}7|¢l18 2023-03-27 3y 15,000 BBB+
2026-03-27 |ZREZZH170 2023-03-27 3y 30,000
2026-03-27 |E|2t0| 72 2023-03-27 3y 20,000 BBB-
2026-03-27 |EfFHAMT2 2023-03-27 3y 15,000
2026-03-27 |SHENX|0tAlZ18 2023-03-27 3y 40,000 AO
2026-03-27 | AMEZIA|AEE 2023-03-27 3y 1,000
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2026-03-27 | X|2l6 2023-03-27 3y 2,000
2026-03-27 |F2ofo[AX|LIO{E10 2024-09-27 1Y 6m 4,000
2026-03-27 |Z-R0[QX|16 2023-03-27 3Y 2,000
2026-03-27 |0 AAO|OjEHHAES 2023-03-27 3y 10,000 BBB+
2026-03-27 | MTIAIARIZ0 2025-03-27 1Y 7,000 BB+
2026-03-27 |ME2AEN7 2023-03-27 3y 2,000
2026-03-27 |HQIAE7 2023-03-27 3Y 1,000
2026-03-27 |SHLA|HER 2023-03-27 3Y 35,000 A+
2026-03-28  |EHO[QlIMN13 2024-03-28 2Y 1,600
2026-03-28 | LE|Lo|ZHO| A6 2024-03-28 2Y 800
2026-03-28 | SHAHR20 2024-03-28 2Y 300
2026-03-28 | 0j|0| Q1|23 2024-03-28 2Y 1,260
2026-03-28 |0 AX|O[EH|=10 2024-03-28 2Y 6,480
2026-03-28 |CHR=E29 2024-03-28 2y 760
2026-03-28 || 2E&12 2024-03-28 2Y 900
2026-03-28 |MEIFX}5 2024-03-28 2y 1,440
S 2026-03-28 |E5dEEY16 2024-03-28 2y 4,900 BB-

2026-03-28 |ZLA13 2024-03-28 2y 260
2026-03-28 |FWA23 2024-03-28 2Y 12,000
2026-03-28 | H|O[QH0[15 2024-03-28 2y 432
2026-03-28 |AIE28 2024-03-28 2y 1,720
2026-03-28 |A2HI0|24 2024-03-28 2y 1,400
2026-03-28 |29 2024-03-28 2y 1,400
2026-03-28 |stL4tRi18 2024-03-28 2y 1,200
2026-03-28 |X|[gE5E5Y12 2024-03-28 2y 480
2026-03-28 |EA4tRi18 2024-03-28 2y 464
2026-03-28  |EA7[ 7 2024-03-28 2y 220
2026-03-28 |FHIE12 2024-03-28 2y 240
2026-03-28 |TIAEEIAMS 2024-03-28 2Y 1,500
2026-03-28 |I}XE10 2024-03-28 2y 490
2026-03-28 |HHAAE 2024-03-28 2y 280
2026-03-28 |2F3lst6 2024-03-28 2y 200
2026-03-28 | O|X| ¥ L|0f A6 2024-03-28 2y 210
2026-03-28 |OfjL|YAEZ YA 2024-03-28 2y 120
2026-03-28 | 70| M-S &1 2024-03-28 2Y 450
2026-03-28 | E|E|Z10 2024-03-28 2Y 600
2026-03-28 | 2&H™XH1 2024-03-28 2Y 300
2026-03-28 | 2|OFAIEI3 2025-03-28 1Y 3,000
2026-03-28 |QIEEZ6 2024-03-28 2y 430
2026-03-28 |CiE102{4&H10 2024-03-28 2y 1,600
2026-03-28 |E26 2024-03-28 2Y 531
2026-03-28 | ZQIOE11 2024-03-28 2Y 320
2026-03-28 |E0LEZ|0t8 2024-03-28 2Y 470
2026-03-28 | M 0[11 2024-03-28 2Y 382
2026-03-28 |Of|2X|0[2L10 2024-03-28 2y 400
2026-03-28 |EfFQlIZEts 2024-03-28 2y 800
2026-03-28 | HWHX}20 2024-03-28 2Y 450
2026-03-22 | BXEB2023™ 2K AH3-1(AL 2023-09-22 2Y 6m 20,000 C
2026-03-22 | FERZESAIMBS2019-7(1-5)(Ah) 2019-03-22 7Y 120,000 AAA
2026-03-23 | FEHFESAIMBS2005-2(2-1) 2005-03-23 21Y 10
2026-03-23 |IHAEDIO|EX|664tE1-28 2022-12-23 3Y 3m 4,000 AAA
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2026-03-23 |SE2|HO2M 2%t2-3 2024-09-23 1Y 6m 1,180 AAA
2026-03-23 |E|ZEX 2LH40|X}1-19 2024-08-23 1Y 7m 10,000 AAA
2026-03-23 |2 I2 AtAL2-3 2024-09-23 1Y 6m 1,270 AAA
2026-03-23 |E|EEHM L UM TFR-2 2026-01-23 2m 2,500 AAA
2026-03-23 |HAETIIO|EX|84%H1-3 2025-12-23 3m 5,000 AAA
2026-03-23 |E[ZEUHMAKX}I1-10 2025-05-23 10m 5,000 AAA
2026-03-24 |E|ZEMYMSKH-15 2024-12-24 1Y 3m 10,000 AAA
2026-03-24 | O|O| AC|H|H| Xt 2023-03-24 3Y 25,000 BBBO
2026-03-24 || HO2MEXH-3 2024-09-24 1Y 6m 1,200 AAA
2026-03-24 |E|EEM LM AMFAH-5 2025-10-24 5m 5,000 AAA
2026-03-24 |E|EEHMTHFRR1-22 2024-05-24 1Y 10m 5,000 AAA
2026-03-24 |E|EEHN LA K}1-14 2025-01-24 1Y 2m 5,000 AAA
2026-03-24 |E|EEN L UMLKH-3 2025-12-24 3m 5,000 AAA
2026-03-25 |E|EEX L8 £iKt1-18 2024-09-25 1Y 6m 10,000 AAA
2026-03-25 |E[EEHMTAUEXR1-23 2024-04-25 1Y 11m 10,000 AAA
2026-03-25 |E|E =M LWALXE1-17 2024-10-25 1Y 5m 10,000 AAA
2026-03-25 |E|ZEM Y AL O0|K}1-9 2025-06-25 9m 5,000 AAA
2026-03-25 |E|ZEEX| 20| 4 XH-1 2026-02-25 m 5,000 AAA
2026-03-25 |E|ZEUHMKH-11 2025-04-25 11m 10,000 AAA
2026-03-25 |E|EE=H LM UM ALKH-7 2025-08-25 7m 5,000 AAA
2026-03-25 |E|EEX YuTX}1-13 2025-02-25 1Y 1m 5,000 AAA
2026-03-25 |E|ZEX Y A AAL-8 2025-07-25 8m 5,000 AAA
2026-03-25 |E|EEN UM EKH-4 2025-11-25 4m 15,000 AAA
ABS 2026-03-25 |ot=7Hm| A EAH-6 2025-09-25 6m 22,000 AAA
2026-03-25 |E[EEHMLHAMRK-6 2025-09-25 6m 10,000 AAA
2026-03-25 |E|E =M LWAXE1-12 2025-03-25 1Y 10,000 AAA
2026-03-25 |E|ZEHM L 2X}1-16 2024-11-25 1Y 4m 15,000 AAA
2026-03-25 |E|EEX YLEiKE1-20 2024-07-25 1Y 8m 5,000 AAA
2026-03-25 |E|EEX YLEXR1-21 2024-06-25 1Y 9m 10,000 AAA
2026-03-25 |E|REHTAEXS1-24 2024-03-25 2y 10,000 AAA
2026-03-26 | Of|O| X| 2t0| = & K| AtX}6-2 2025-12-26 3m 65,000
2026-03-26 | HHI2| kA F}O|8K}1-37 2024-09-26 1Y 6m 10,000 AAA
2026-03-26  |HtHF2|2FA7}0[9X}1-18 2025-06-26 9m 15,000 AAA
2026-03-26 | FEFESAIMBS2021-6(1-4)(Ah 2021-03-26 5Y 530,000 AAA
2026-03-26 | HHZ| kA F}0|8%}1-36 2024-09-26 1Y 6m 10,000 AAA
2026-03-26 | Of| O X| 20| = & K| AtX}6-1 2025-12-26 3m 42,000
2026-03-26 | HH2|2FA7}0|8%}-35 2024-09-26 1Y 6m 10,000 AAA
2026-03-26 |HAEIIO|EX|78%31-15 2024-12-26 1Y 3m 10,000 AAA
2026-03-26 | HH2| kA FO|9K}-17 2025-06-26 9m 15,000 AAA
2026-03-26 |I{AEI@IO|EX|73%tR1-24 2024-03-26 2Y 5,000 AAA
2026-03-27 |2IZZ2|0{1-1 2024-09-27 1Y 6m 4,000
2026-03-27 |IEZAK LX3-3 2024-09-27 1Y 6m 1,170 AAA
2026-03-27 |=sYHHI2HM2%Xt2-4 2024-09-26 1Y 6m 1d 900 AAA
2026-03-27 |SILFIEQEX YAH-18 2024-09-27 1Y 6m 6,000 AAA
2026-03-27 |21ZZ2|0{1-2 2024-09-27 1Y 6m 3,000
2026-03-27 |IH{AE@O|EX|75%}21-21 2024-06-28 1Y 8m 27d 5,000 AAA
2026-03-27 |HAEILIO|EX|82AtR1-7 2025-08-29 6m 27d 5,000 AAA
2026-03-27 | Of|O|X|2t0| = | AtK}7 2025-12-29 2m 27d 75,000
2026-03-28 | A E22023K2X3-53H-1(Ah 2023-03-28 3y 373,490 AAA
2026-03-28 | SO|X| 0|4 At8 2024-03-28 2Y 18,750 AAA
2026-03-28 | A E2023K3X] S3H-1(AD 2023-03-28 3y 124,908 AAA
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Appendix 5] i H B
eHs# rf2] 02) 3215-1482

H1 HEIZo | H L Cho| : 78, o 9, 7|7t : 2026-03-16 ~ 2026-03-20)

F8ac 559 H8E53 w¥y | Wiy FRNAE 4] OlE | wWIY b3 £3t
KR6055552G37 |ABt2 SR (AH19AIE-H-58) AA- 2026-03-16 | 2056-03-16 |Z&# Y O|= 514:4.20%/ O|=: QIH4AL Z 05 +73bp 3 4,000 NC5 Q KRW
KR310506GG35 | 7|28 (1H)26030|1A-16 AAA 2026-03-16 | 2027-03-16 | I E3AF AAA CD 1702 +16bp 1 4,500 KRW
KR6029887G38 | CH7H I E2095-1 AA+ 2026-03-17 | 2028-03-17 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+57bp 3 1,000 KRW
KR310508GG33 | 7| 28 (H)26030[1A-17 AAA 2026-03-17 | 2027-03-17 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+28bp 1 3,300 KRW
KR6000011G38 |Al5H22430-03-0-1-A(HS) AAA 2026-03-18 | 2027-03-18 |21 H4AF AAA CD 170 +21bp 1 3,000 KRW
KR381002GG35 _Lg)'%‘ = 82 €)2026-03001V-B(KH AAA 2026-03-18 | 2027-03-18 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+30bp 1 3,000 KRW
KR310510GG39 |7| 28 (H)26030/1A-18 AAA 2026-03-18 | 2027-03-18 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+28bp 1 5,400 KRW
KR310511GG38 | 7| 28 (H)26030[1A-19 AAA 2026-03-19 | 2027-03-19 |LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+28bp 1 4,300 KRW
KR310209GG35 |4t=26%#0]0100-0319-1M AAA 2026-03-19 | 2027-03-19 |2IE3AL AAA CD17i & +16bp 1 3,800 KRW
KR6169377G39 |Of| 2| =71 1| E295-1 A+ 2026-03-20 | 2028-03-16 |91& CD+92bp 3 100 KRW
KR6169378G38 |Of| 2| =7} I| & 295-2 A+ 2026-03-20 | 2028-03-17 |91& CD+92bp 3 100 KRW
KR310512GG37 |7| 2% (#)26030|1A-20 AAA 2026-03-20 | 2027-03-20 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+28bp 1 2,400 KRW
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