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

YIS SxE KEY POINT
7t A+ 02)3215-1437 o NTOiH| XIS U ECHYR|S =R E =T}
o MECHH| SAKY x| & 298 57}
I. KISSEAX|5 0|
#2#1. X AX| 5 7|7HE X2 &/72 0] ¥/YTM (FHEYUE, o9 %)
T2 " ™ 3M 6M 1Y 3y Inception

SR | FHSUE 1.18 -0.22 -1.32 -3.02 -276 9.30 1.76
Duration 5.52 5.58 5.80 6.02 6.16 5.30 1.75
YTM 3.67 3.34 3.12 2.74 2.75 3.61 745

=Y FHFAUAE 2.05 -0.29 -2.54 -5.85 -6.72 7.10 172
Duration 9.14 9.17 9.66 10.00 10.24 8.64 2.05
YTM 3.72 341 3.16 2.74 2.63 3.37 6.86

& OFxH FHRAE 0.21 -0.04 0.26 0.59 2.03 9.98 1.41
Duration 1.27 1.29 1.35 1.32 1.29 1.19 0.96
YTM 3.14 2.82 2.68 2.39 2.59 3.34 6.80

I FHFAUAE 0.42 -0.20 -0.24 -0.44 1.12 12.87 2.07
Duration 2.40 244 243 2.42 2.61 2.63 1.35
YTM 3.85 3.51 3.28 2.89 3.05 416 8.43

KOBI30 FHRAE 0.30 -0.15 -0.06 0.04 1.35 9.81 1.54
Duration 1.81 1.87 1.88 1.86 1.87 1.86 1.87
YTM 3.38 3.05 2.70 2.39 2.52 343 6.86

KOBI120 FHAE 0.14 0.05 0.33 0.74 2.09 10.07 1.38
Duration 0.94 1.01 1.00 1.01 1.00 0.99 1.1
YTM 3.16 2.95 2.80 2.54 2.76 3.57 7.09

Xt KISKHAHE 7}

F) FHFAE2 %¢‘4XI¢7I§(KOB| XI—T—E SWEXLX| =)

ILIInJ

) inception: % (KOBI302 2001-01-02, 2 2| 2001-01-01)



AFIH 7

90
85
80
2023-04-03 2023-10-03 2024-04-03 2024-10-03 2025-04-03 2025-10-03 2026-04-03
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%
° 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%
2023-04-03 2024-04-03 2025-04-03 2026-04-03 2023-04-03 2024-04-03 2025-04-03 2026-04-03
— 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 0.70 1.52 236 3.82 13.94 8.96
NS 0.65 149 2.46 3.79 7.21 2.83
EKY 0.63 145 2.37 3.67 1147 4.10
S5 H 0.71 1.54 237 0.00 0.00 1.32
S xY 0.58 1.39 2.30 3.32 6.67 1.24
7|EtES X 0.62 1.44 2.32 352 5.06 1.66
SIMNMNBERES) 0.67 1.50 2.38 3.76 9.63 2.54
SIMHESZET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.58 144 237 3.73 0.00 1.56
A 0.64 147 235 3.74 13.56 5.67

t



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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 2.857 3.229 3.401 3.583 3.664 3.526
N 2914 3.269 3.549 3.704 3.861 3.466
S 2.961 3.410 3.699 3.803 3.868 3.562
S5 d 2.749 3214 3.418 0.000 0.000 3.063
2A XK 2.920 3.361 3.627 3.771 3.835 3.220
7|Eta-& X 3.295 3.820 4.046 4.043 4.242 3.760
AN (S EZRES) 3.308 3.777 4013 3.990 4.168 3.797
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.061 3.505 3.794 3.820 0.000 3.423
A 2.999 3.456 3.696 3.713 3.697 3.526
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
72 374 ~1d 1~2'd 2~34 3~54 50| 4 A
= Xi 435 5.38 441 7.26 28.61 50.02
N 0.21 0.28 0.25 0.36 0.13 1.24
SxY 244 3.05 2.32 2.35 2.93 13.09
sot5H 1.36 1.85 0.40 0.00 0.00 3.61
28Ky 5.07 436 1.56 043 0.03 11.45
7|EtE & X 2.46 3.49 2.19 0.97 0.02 9.13
A (S ZEET) 2.30 3.06 2.40 1.41 0.87 10.02
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.56 0.45 0.23 0.19 0.00 1.44
A 18.75 21.93 13.76 12.97 32.59 100.00
XbE: KISKHAE 7}
HS5. KISS S AR+ ME/UI|E 5 = (£421: 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 26 22 19 44 47 158
N 197 259 265 505 43 1,269
S=Xy 522 702 571 529 694 3,018
S5 d 10 6 2 0 0 18
23Ky 520 415 150 47 7 1,139
7|Et=8X 1,428 1,794 1,063 567 20 4,872
A (B EZEET) 523 636 438 356 328 2,281
AR (B2 ET) 0 0 0 0 0 0
ABS 428 334 107 36 0 905
A 3,654 4,168 2,615 2,084 1,139 13,660

X2 KISKHEE 7}



Il. KIS ESGX|HX|5 30|

H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM

@ «isrsrzo

CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS SRl 0.380 -0.220 -0.260 -0.310 1.180 11.550 0.309
ESG Duration 2.260 2.280 2.290 2.120 2.210 2.370 3.110
=35
SH YTM 3.713 3.368 3.138 2.739 2.888 3.919 2.488
ESGREMA |SHx9E 0.390 -0.170 -0.250 -0.400 0.960 11.230 0172
Duration 2.260 2.270 2.300 2.360 2.410 2.430 3.690
YTM 3.584 3.255 3.030 2.687 2.824 3.876 1.996
HWX|= | FX$AE 0.430 -0.170 -0.290 -0.540 0.800 11.640 0.299
Duration 2.440 2.470 2.520 2.570 2.680 2.720 3.100
YTM 3.661 3.337 3.119 2.768 2.901 3.905 2410
KH&: KISKFAHE 7}
34, ESGHH S+ x| 0]
114
112 - i e
110
108
106
104
102
100
98
96
94
92
2023-04-03 2023-10-03 2024-04-03 2024-10-03 2025-04-03 2025-10-03 2026-04-03
——KISESGE &} ESGEA A ——H[DX|
35, ESGHMAX| = Falo|d 0] d36. ESGHMAX| YTM 0|
3 5.0%
M 4.5%
R 40%
2 3.5%
3.0%
1.5 2.5%
2.0%
1 1.5%
0.5 1.0%
0.5%
0 0.0%
2023-04-03 2024-04-03 2025-04-03 2026-04-03 2023-04-03 2024-04-03 2025-04-03 2026-04-03
KISESGE §} e ESG 2 M A A H| mX| = s K|S ESG S S} ESGEE YA H| mX| =

AtZ: KISKHAHEIL

F) SRESGE T HIYHTIY Y2ld F7H21d BHEEY))

AtZ: KISKHHEIL



H7. KIS ESG 58 ME/T7|E Duration
2 374 ~1d 1~24 2~34 3~54 50|44 A
S 0.62 142 235 3.61 10.10 2.68
2A XK 0.46 1.45 223 3.07 7.24 1.55
7|Eta-& X 0.61 142 233 348 5.28 1.94
AN (S EZRES) 0.67 1.50 238 3.76 7.88 2.28
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.59 1.46 2.40 3.73 0.00 1.73
A 0.63 1.46 2.36 3.67 8.86 2.27
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 2.925 3.366 3.666 3.767 3.862 3.480
28Xy 2.873 3.379 3.603 3.800 3.869 3.338
7|Et= & X 3.159 3.671 3.955 3.995 4.296 3.717
AN B EEES) 3.238 3.715 3.983 3.992 4.093 3.749
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.982 3.468 3.777 3.820 0.000 3.430
A 3.098 3.567 3.853 3.901 3.985 3.616
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH21: %)
T2 37HE~14 1~2d 2~34 3~54 5E0]4 HH
Sy 5.42 8.06 6.92 5.19 2.55 28.14
28Ky 1.45 2.83 1.71 0.09 0.10 6.18
7|Et= & X 1.65 2.50 2.25 1.67 0.02 8.09
AN B EEES) 10.75 14.69 12.53 7.39 2.98 4833
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 3.00 2.98 174 1.54 0.00 9.26
A 22.28 31.06 25.15 15.88 5.64 100.00
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 139 200 182 162 92 775
23Ky 20 30 18 2 1 71
7|Et=8X 111 143 126 106 2 488
N BEREET) 283 362 270 224 146 1,285
A (B2 EE) 0 0 0 0 0 0
ABS 83 90 54 36 0 263
A 636 825 650 530 241 2,882

X2 KISKHEE It
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C} =1 3/53 A EE XU OfH| 7.3p FAE 17.5bp, 5/109 AZYE= 12.5bp

1,231 3/108 AZY EE 33bp FAE 30.0bpE 7|
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7|23
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H
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PN

7t
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(EH21: %)

: %)

o
ud

MSB 2YR

MSB 1YR

- €0-¥0-920C

- €0-€0-920C

- €0-20-9¢0C

- €0-10-920C

- €0-21-520C

- €0-T1-520C

- €0-0T-520C

- €0-60-5¢0¢

- €0-80-5¢0¢

- €0-£0-5¢0C

- €0-90-5¢0¢C

- €0-50-5¢0C

€0-¥0-5¢0C

5.00
4.50
4.00
3.00 4
2.50
2.00
1.50 A

o
L
o

KTB 5YR

e KTB 3YR
KTB 20YR

KTB 10YR

1.00
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4.50
4.00
3.50
3.00
2.50
2.00
1.50 -

1.00
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- €0-¥0-9¢0¢
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- €0-T1-5¢0¢C

- €0-01-520C
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- €0-80-520¢C

- €0-£0-S5¢0¢C
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H1. FU4 33X SEIHE (EH2l: %)
= 3/13 3/20 3/27 4/3 T FCHH|(BP)

S¢ot 14 2.65 2.705 2.835 2.955 12.0
ot 2 3.165 3.265 3.492 3.392 -10.0
=7 34 3.332 3412 3.592 3.445 -14.7
=154 3.56 3.615 3.84 3.62 -220
=1 104 37 3.735 3.925 3.745 -18.0
SAHHAAA 34 3.674 3.734 3.917 3.79 -12.7
SAHHAAA 54 3.828 3.866 4073 3.868 -20.5
SAHHAAA 10 3.917 3.947 4129 3.959 -17.0

X2 ¢ KISKHHEIF

23, 21X SPREAD 0| (54 : bp) %4, E=XjAAA SPREADZO| (54 : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00 -l A A e e

20.00 -

0.00 0.0
N > @& '\9& ¥ > 0“'65 D“"& ,6\& ~ © ,0"’& 9“&
& & & S g & s 5 5
AHZE : KISKHAE 7} XEE : KISKFAE 7}
H2 FU 3N A= E HE (TH21: bp)
= 3/13 3/20 3/27 4/3 M|
=31 310 SPREAD 36.8 32.3 333 30.0 -33
=11 3_5 SPREAD 22.8 20.3 24.8 17.5 -7.3
=3 510 SPREAD 14.0 12.0 85 12.5 40
=31 _E4X{AAA 3YR SPREAD 342 322 325 345 20
=11 EK{AAA 5YR SPREAD 26.8 25.1 233 24.8 15
=1 ELX|AAA 10YR SPREAD 21.7 21.2 20.4 214 1.0

Xt : KISKHAE 7}



0 KISApAHE 7t

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

X EHE 0 EFifasA S ——XE -—w-E3HanA

10.000 4.5

5.000 4

35

0.000
3

-5.000 25

-10.000 2

-15.000

-20.000

-25.000 0
3M 6M 9M 1y 15y 2y 25y 3Y 4y 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)
[ BEI 1 24-5 — 27} 24-6
5 400
4.5 - 350
4
- 300
35 A \-n-\//‘"'/q‘
3 250
2.5 200
2 150
1.5
100
1
05 50
0 0
> S > > > > > > > > > > >
o“"o 69'0 0“0 6\9 0“’9 0"’9 '\9'0 0’0 'CVQ 6‘"0 0""0 0"’9 0“"0
& o o o o o & & o od d i i
DY oY oY Y DY DY oY oY Y Y Y DY DY

Xt : KISKHAME 7}

10



@ KISKF&HE 7

H9. 5 SMM ¥ (k91 7H, %)
Az =Y HES= 27| gyE | HE3E HE=Y
2026-03-31 FEEFESAL267(A AAA 254 oy 3.720 500
2026-03-31 SAHKI| LS AE30(AN AAA 3d 2IE +2.0bp 3.833 1,200
2026-04-01 FEEFESAL269(Ah AAA 24 2l -7.8bp 3610 2,500
2026-04-01 32U 3752604710 H-1 - 14 +311.0bp 3.110 800
2026-04-02 SAYUN 7| LTI SEHH931(Ah AAA 3 21 -0.4bp 3.659 1,000

X2 : KISKHAME 7}

. 33k S0z

o

X FEAIE2 71 25-102 FHCE 82 0|8H 2 15X 7,578 0| FEZIRUCE O[O A
=0 26-3 YAl 9X 44709 FELIH O FIE OIACH
J87. FU X ESE 85 (H9l: A2)
200000
150000
100000

el I -
. H

T T T T T T T 1

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

ALZ : KISAHAHE G

a8, F7H A BEE S5 (EH<l: ot

50000

40000

30000

20000

10000

0

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

AHE : KISKHAHE 7}
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=8 : =Ui 2d ASH0 JdR T4 A% K=

IreEnt KEY POINT
O|M & CHz2| 02) 3215-1432 ° %Ao-onHAljg "%i %I: §7|'/ “_%-T‘—XH a.algl_ E%Elo'l ﬁEE‘"E QI‘EH
o JIEISSMAIE YUY U4, LY U SSAT O, AT Yrj

g2 gdEgds SHUCL 71K z2) 8522 Y AT 224 0| X[&H5|0 S|
St

1,54 3 104 7 7H0]
Z2t2} 0.5bp, 1.0bp SCHIMCE SHH 1E 27+ SO X|HE HE2Z -18.0bp StAo 2 ZEO|=ICH 28

JIEFS SN SUAITS LTS LAY JIEF M AIY YA I T2t ASEHO LY 4
£ OLN S HO|D] AZB| =S HTHHCH J|EFIEM AA+ PZHE 31 7ZH0| 28 37bp HTHH T, 51 X
108 7700 2t2} @8 2.0bp, 1.0bp 4 BTHHACE SHH 11 724 SOHY X|E HHOR -148bp FAHH

O 2 FO0|EC 7|EBtE8M GA 52| Rz ZHO| 4L RS FM = OHEAUC

31, 2%xH 3y YTM F0| (2491 - %) a2, o{ ™l 3y YTM 0| (H2: %)
o =0 xf 7|Et= 8 AA+
n! Atz ol =
8 - = A 2 AAA S 8 - el 28 Man et 2 S Mas
7 ]
6 6
-] |
4 - 4 -
3 w w
2 2 -
1
0 : : : : 0 : : : :
2024-04-03 2024-10-03 2025-04-03 2025-10-03 2026-04-03 2024-04-03 2024-10-03 2025-04-03 2025-10-03 2026-04-03
XtE: KISKHEEIE XtE: KISKHAHE 7}
33, 2% - nCH{H| SPREADFO0| (B9l : bp) 34, 6| ™ S 0CHH| SPREADFEO|  (THSl: bp)
LS XY 3v- KTB 3Y S 3K kTB 3Y 7| E}F2 8 X AA+- KTB3Y
50 S kY AAA- KTB 3Y S KHAA+- KTB 3Y 200 W 7|EF2 8K AA- - KTB 3V
7|EF2-8 A+ - KTB 3Y
40 |
150 -
30
100
20
10 -
0 : : : : 0 : : : :
2024-04-03 2024-10-03 2025-04-03 2025-10-03 2026-04-03 2024-04-03 2024-10-03 2025-04-03 2025-10-03 2026-04-03
XHE: KISKHAHE 7} XtE: KISKHAHEZL

12



H1. 2Wxj g 0CjH] AzgE Y HEER (42l bp)
S8 25 AT E(04/03) HZCH[(03/27) [ (03/03)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 169 | 251 | 226 | 369 | -180| 20 | 05 | 10 | -80 | 13 | 0.1 0.5
=0 169 | 231 | 221 | 385 | -180| 20 | 05 | 10 | -80 | 13 | 0.1 0.5
AAA 221 | 339 | 298 | 472 | -180| 20 | 05 | 10 | -70 | 13 | 0.1 0.5
AA+ 277 | 423 | 432 | 553 | -180| 20 | 05 | 10 | -70 | 13 | 0.1 0.5
2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =25 AZ2|E(04/03) HZrH|(03/27) ™ CiH|(03/03)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
AA+ 478 | 587 | 380 | 1382 | -148| 37 | 20 | 10 | -1.0 | 50 | 00 | 10
AAO 496 | 670 | 566 | 1562 | -148 | 30 | 10 | 10 | -1.0 | 40 | -09 | 10
AA- 559 | 746 | 652 | 1769 | -148 | 30 | 10 | 10 | -20 | 45 | -09 | 10
A+ 90.0 | 152.3 | 180.1 | 2456 | -148 | 30 | 10 | 10 | -1.5 | 45 | -1.0 | 1.0
A0 157.9 | 2283 | 2436 | 2900 | -148 | 30 | 10 | 10 | -35 | 40 | -1.0 | 10
A- 2136 | 294.6 | 3095 | 3543 | -148 | 30 | 10 | 10 | -35 | 40 | -09 | 10
I LAY S
2K LAHHL2 9000U Y2 ™ = CHH| 84009 & S7tAUCE SR UM A2 E2K] S| &H

ZME O|O{ZtLt. F =t SAT|YU2H0| AU E LOR7E 2 8.1bp= LAEH ZME OIEJAL. = F
o= Bt SES O|07tEHM oh=aitg2del 3 27| O[&XH7F AT 10.8bp= LS O[O ZkCt. 2&XY

7Bt &M N2 2FUC 7[Ete M e EEAIE2 A

Z OiH] 1= 84004 & ZLA

.|

Y =2l ¥450 E = HE TS| E LEFRICE AA- O] TN ESME XIS

Ct oHH A0 S329| st=7Hm|Eo| A 20.0bp O| A2 ZME 0|0{ 7t OpZRUCE.
a5, F7H 28K walZo| (EH21 : %) d8e. F7H o Txf 20| (EH91: %)
15000 , WMESFA mAFH mAAA T AA+ 3,500 - m7tE 2ol m Y m] e
3,000 -
10,000 -| 2,500 4
2,000 -

1,500 -

>/000 7 1,000 -

500

ol

2026-03-30  2026-03-31  2026-04-01  2026-04-02  2026-04-03

ALE: KISKHAHE 7L

2026-03-30

2026-03-31  2026-04-01  2026-04-02  2026-04-03

AtZ: KISKHAHE 7L
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L 2R R =
s 5598 Wi Fe| | YHAZYE L 271 ECE
AAA 7|23 (2)26031A-30 3.120 0lE -7bp | 2026-03-30 | 2027-03-30 4,100
AAA 7| 28 (Th26048H275A-01 2.920 0lE -8bp | 2026-04-01 | 2027-01-01 2,500
AAA A226410]0106-0401-1 3.400 0lE 6bp | 2026-04-01 | 2027-10-01 5,000
AAA 2 2]-2%430-04-0| E01-2-01 3.240 0lE Obp | 2026-04-01 | 2027-04-01 1,300
AAA SR TEUSE260471-0H-2 3.590 oIy -7bp 2026-04-01 | 2028-04-01 3,500
AAA SR EU382604L1-0|H-3 3.680 OIE -11bp | 2026-04-01 | 2029-04-01 1,300
AAA 7| 2 (2)2604E1A-03 3.040 DI -10bp | 2026-04-03 | 2027-04-03 3,600
AAA A226410]0300-0403-2 3.670 0lE Sbp | 2026-04-03 | 2029-04-03 5,600
AAA St =EUF82604CH-0[F-275 | 2.950 0lE 1bp | 2026-04-03 | 2027-01-03 1,000
AAA St E U3 826042t-0[H-1.5 3.380 OlE 4bp | 2026-04-03 | 2027-10-03 1,900
AA+ AL2342026-040|1A-03 3.150 0lE 1bp | 2026-04-03 | 2027-03-03 1,000
XFE: KISKHAHE7E
4. F2H o] T sig (TH9l: %, 242)
s 559 Wil Fe| | YHAZYE R 271 ECE
AA- OtO| A7) m| & 147 3.527 ol 2026-03-30 | 2027-04-30 400
AO ot= 74 | & 562-1 4684 Ol -25bp | 2026-03-30 | 2028-01-25 200
AO St 71| E562-2 4.824 Ol -27bp | 2026-03-30 | 2028-03-30 100
AO St 71| E562-3 4913 Ol -32bp | 2026-03-30 | 2028-06-30 300
AA+ &7 =958-1 3.475 ol 2026-03-31 | 2027-03-31 300
AA+ &7} =958-2 4159 ol 2026-03-31 | 2029-03-30 200
AA+ &7 =958-3 4160 ol 2026-03-31 | 2029-05-31 100
AA+ {7t =958-4 4234 ol 2026-03-31 | 2031-06-20 200
AA- HCH7HHE570-1 3.532 ol 2026-03-31 | 2027-03-31 1,300
AA- 7 H570-2 4,043 ol 2026-03-31 | 2028-03-31 200
AA+ A OlH|= CIF7H=446-1 3.855 ol 2026-04-03 | 2028-04-03 300
AA+ 7{|0|H| = BI7t=446-2 3.942 ol 2026-04-03 | 2029-04-02 500
AA+ A O|H|= CIFt=446-3 3.942 ol 2026-04-03 | 2029-04-03 1,700
AA+ A OlH| = BIFt=446-4 3.938 ol 2026-04-03 | 2031-04-03 500

AbE: KISKHAHE ZF
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OIAIM : S3JI112t ATYE S

Botagxt KEY POINT
2Hx|g A7 02) 3215-1471 o 53 =2HYY IE 2| HE

o 2AKY F2| St
I 2AXH A ES S
AL 71E AR 3 T AAASEL| =1 OfH| AR A= E= T = CHH| 3.5bp &5 45.8bpE Lt

EFH D, AAOS S

ro
>

M == CHH| 2.7bp &5t 60.1bp A0 =2 ™ F UiH| 4bp 453t 130.7bpE 7| F5IRA

Ct. & I MBAE2 TF0| 0|0 S5 GAM2l ==tddS Wtttk 120= ST 7|thy, waesl B,

EE W7IFUM &2F 2ol SHT| A0 ST ACH

&1, 3AH F2l30| (59l : o 9)
6.5 350
5.5 - - 300 AOAIH E
250 Ao
45 AOAZY E
200 AAAA P E
3.5 ——A0
150
5s ——AAO
100 ppp
1.5 - - 50 ——=13H
0.5 : : 0
2023-04-03 2024-04-03 2025-04-03 2026-04-03
KIZ : KISKHAE I}
H1. 3 A= E YU HER (H2): bp)
s =25 A8 £(04/03) HCHH|(03/27) HECHH|(03/06)
at7| 1Y 3y 5y | 10y | 1Y 3y 5y | 10y | 1Y 3y s5Y | 10Y
AAA 410 | 458 | 363 | 516 | -165| 35 0.5 05 | -106| 43 15 0.0
AA+ 481 | 569 | 437 | 809 | -165| 27 0.5 05 | -97 | 42 19 | -05
AAO 507 | 60.1 | 505 | 1148 | -165 | 2.7 0.5 05 | -97 | 45 19 | -05
AA- 545 | 645 | 606 | 1514 | -165 | 2.7 0.5 05 | -97 | 45 19 | -05
A+ 69.1 | 104.6 | 129.1 | 209.6 | -165 | 4.0 0.5 05 | -121| 54 0.8 0.0
A0 839 | 1307 | 1739 | 2556 | -165 | 40 0.5 05 | -121| 54 0.8 0.0
A- 111.0 | 175.7 | 2339 | 3069 | -165 | 4.0 0.5 05 | -121| 54 0.8 0.0

AHE : KISKHAE 7}
16



HNESF Sl e HEHO|E
AA+ SK318-1 2026-03-31 4127 JhE e
AA+ SK318-2 2026-03-31 4247 JhE e
AA- HOAHS H6-1 2026-04-01 421 JhE e
AA- AL XS E6-2 2026-04-01 4336 JfE e
AAA 222 8KX|F23 2026-04-02 3.351 IR
F) REEZT 32 Lt 3|AMKY, ELS A |
Xt=E: KISKHHE 7Y, o BF A &
H3. |ARXY 2Ho| Bzt
MEST =9 L 2EHO|E
A+ 25 M4Q58H55-1 2024-04-05 3.969
A- SlIolSEHNE 2| RE47-2 2024-04-04 4343
A0 Gl MIEFO| 0159-1 2024-04-04 4.04
A0 Sh& X X[258-2 2023-04-04 5.569
A0 HDZAE 7] A[13-1 2024-04-01 4.068
A0 BHE3Y9-2 2021-04-02 2.735
BBBO SUUE41 2024-04-04 74
F) 2T 32 Lt 3|AMKY, ELS A |
XtE: KISKHHE 7Y, o BF A &
H4. X AR LA =
HEgSE 5= EC 2 Ao/ 5HOIE
A+ SHAAHE 2026-04-07 22138 -5bp 2
A+ SHAAHE 2026-04-07 3% -11bp 3
AAO HEAAX| Ol 2026-04-09 ==Y 2
AAO HEAAX| Ol 2026-04-09 ==Y 3
AAO Rl N 2026-04-09 ey 2
AAO MBHEXS H 2026-04-09 ey 3
AAO StLS# 2026-04-09 ELE] >
AAO StLS# 2026-04-09 VL 3
AAO StLHE ™ 2026-04-09 JHERIE -4bp 5
A- SISt SEHONC | R E 2026-04-09 HEoE 1.5
A- ootz HoHER|RE 2026-04-09 7HERIE -3bp 2

17




%2, S|AMxH 3ol 30| (el : A &)
180,000

160,000

140,000

120,000

100,000 2023
80.000 4 " 2024

’ m 2025
60,000 - m 2026
40,000 -+
20,000
12 28 38 48 58 6" 78 8 98 108 g 1nd

AtZ : KISKHAHE 7}

133, SIA ATy 0] ChEE)
3300000
3100000

2900000

2700000
2500000
2300000
2100000

1900000

1700000
2024-04-03 2024-08-03 2024-12-03 2025-04-03 2025-08-03 2025-12-03 2026-04-03

RtE : KISKHAE 7}

. §SA% 3¢

0

on

=1
=

nE

SEH2 AAA S22 WF THH| 1.8%P S7t8t 24.6%S XX, AA S22 HZF OfH| 5.99%P &
A% 642%S AHX|ZUCH AS B2 4.24%P S7t8t 10.5%S AHX|JUCH RHE oty @ QEZF2 14 OJgt 77t
Ol M= 2.36%P ZHAT 43.09%, 1EH~3EHE2 1.66%P S7t% 41.31%, 3E~5EH =2 0.26%P ZH 4t 10.89%

£ KXo 54 o|A FZH| M= 0.96%P S7t3t 4.72% £ KHX| UL
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@ «sx

AIH 7

H5 2MK SEE /& (SHl: o 9)
= 2026-03-12 2026-03-19 2026-03-26 2026-04-02
AAA 16,234 14,418 16,409 16,087
AA 41,562 50,756 50,503 41,977
A 7,482 7474 4,510 6,868
BBB 787 762 366 419
JUNK 62 41 166 33
Total 66,127 73,451 71,954 65,384
AtZ : KISKHAME 7t
H6. 2|AIX| THEE |8 (EHl: o 8)
& 2026-03-12 2026-03-19 2026-03-26 2026-04-02
~1y 30,897 38,573 32,703 28,171
Ty~3y 28,931 30,028 28,530 27,009
3y~5y 3,449 1,984 8,019 7117
Sy~ 2,850 2,866 2,702 3,086
Total 66,127 73,451 71,954 65,384
At : KISKHAE 7}
d34. 3M X S2E /S (T2l - %) O35, S|ARY THEQI|E /8 (4] - %)

RtZ: KISKHHE It

d=e6. M FEF F0l

RtZ: KISKHAHE It

140000

120000

100000

80000

60000

40000

20000

T T

T T T T T

0 T T T T
2025-04-02

2025-06-05

T T T

T T

2025-08-14 2025-10-30

T T T

T

T

2026-01-08

T

T T T

1

2026-03-26

AHE : KISKHAE 7}
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@ «isrsrzo
. ol T} 4t
ABS/MBS : AIXPDHI EMI 2 At =
T 7pEtetx} KEY POINT
3719 AR 02) 3215-1435 o ABS UX|FHI| EhA| LA Ll
o5t thal  02) 3215-1454 o MBS2026-6 2&(2026-04-07 L&)
I 2 MY SE
Ol F &3 LHAIHOM = MEIFAMES 7| XRHHCE St AR LM 1K FSEIR0| LAY
Ct.
MBS LA ZOM = 2026-6 Al2|= LEO| UHEIRACE. 142 28 178P, 22 2] 21BP, 3H2 2H
23BP, 52 2H{ 25BP, 742 2H 45BP, 1042 2H{ 72BP, 2082 2H{ 80BP, 3082 2H 76BPZ HE
E[ QAL

%, 7t 7| XXM E ABS HHZH F0| (E491:2f 91, 7|7t : 2025-11-01 ~ 2026-04-03)
20,000 400000
am PF Loan
~ 350000
—_— = P-CBO
15,000 - 300000
IIII e 7| E}
~ 250000
QEE
10,000 - 200000
AR
- 150000 SR s
— S AR O S A
5,000 - 100000 2 /e o= A cpo
B | =0000 Synthetic CDO
0 0 e xhoy
2025-11 2025-12 2026-01 2026-02 2026-03 2026-04
RtE: KISKHAE 7}
82, H7E WalH| = (2491 : %, 717t : 2025-06~2026-04) 213, 48 WalH| =S (E491 : %, 712t : 2026-04)
IS YRSl
SRS o 5 %4 2
cpo
A4%BO

23%

X2
PF Loan
34%

AHE: KISKHAHE 7L
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ALZ: KISKHAHE 7}



1. 7 ABS el Sist (58] : 249, %, 7|7t : 2026-03-30~2026-04-03)
HESTS: SPC ugsz | w9y HEEEENEEEE N
AX|FH T S LR 1-1 AAA 2026-03-30 3M 100 3.275 CALL
QUX|FH T W LKXR1-2 AAA 2026-03-30 6M 100 3355 CALL
AX|FH T S LkER1-3 AAA 2026-03-30 9M 100 3452 CALL
QUX|FH I A YR 1-4 AAA 2026-03-30 1Y 100 3731 CALL
AX|FH T M LRER1-5 AAA 2026-03-30 1Y3M 100 3.842 CALL
R AX|FH I LM YXFR1-6 AAA 2026-03-30 1Y6M 100 3.964 CALL
SO K| NI 2 H| LR F1-7 AAA 2026-03-30 1Y9M 100 4.098 CALL
QAUX|FH T M YXFR1-8 AAA 2026-03-30 2Y 100 4242 CALL
AX|FH T A LKER1-9 AAA 2026-03-30 2Y3M 50 4.266 CALL
AX|FH T A LKXFR1-10 AAA 2026-03-30 2Y6M 50 4291 CALL
K| I SR LAFR1-11 AAA 2026-03-30 2Y9M 50 4338 CALL
K| I R YKFR1-12 AAA 2026-03-30 3y 50 439 CALL
Xt& : DARTHASA|A|AE
B2 X2 MBS 2l U M| LM H A (549 - A48, %)
ot MBS 2026-5(2026-03-24) MBS 2026-4(2026-03-10) MBS 2026-3(2026-02-10)
. g =l Er Amge | gl =2 Amge | g E = Angce
14 673 3.049 +16 684 2917 +17 719 2.950 +25
2 900 3.452 +23 1,000 3.226 +26 1,000 3309 +32
34 900 3.575 +24 900 3.459 +25 900 3.522 +30
54 1,300 3.810 +24 1,400 3.697 +24 1,400 3773 +25
74 900 4109 +44 1,100 4018 +45 1,100 4116 +46
104 1,000 4346 +67 1,100 4141 +53 1,100 4239 +53
204 1,100 4366 +70 1,200 4332 +72 1,100 4355 +64
304 200 4329 +78 300 4419 +90 300 4319 +70
) Wr7HA g A| - O|O§ZHCy A
A& St FEHFEZAL
184, MBS T7|E FlTHY 0| (E2l: o &)
70,000 140,000
60,000 120,000
50,000 /\ 100,000
/ \/\ 2023 A
40,000 / \ 80,000 2024 Sl
_— gl
30,000 60,000 202523
/ — 2026 ‘23
20,000 S T— - 40,000 EXIOH QX
e {t r r r . -
0 : B | 0
1Y 2y 3y 5Y 7Y  10Y 15Y  20Y  30Y

AtE : KISKHAHE 7}

22



35 MBS 2H7|EH W3l AT E F0| (5H9l: o ¢)
4
3.5
3 |1y
2.5 m2yY
m3Y
2 m5Y
m7Y
1.5 w10y
1 [ 15Y
20Y
0.5
O T T T 1
MBS2026-2 MBS2026-3 MBS2026-4 MBS2026-5

KtZ : KISKFAHE 7}

NF 58

I. & S

Ofm

42 ABS RFEAIZOAME P-CBOE 7|EXHMCZ St SHO0| 9,989 Y, PF Loans 7| XXM ZE Sl= T

0| 2509 7|E} SHE 7| AXHAIC 2 SH= ZSHO0| 2009 Y He T ALt

Jd3e. Y7t ABS 7| XXHL H QEH|E F0| (EH9l: o )
100% 8
90% 7
80%
6 mmmm P-CBO
70%
5 I PF Loan
60%
s Synthetic CDO
50% 4 N
T[S RO SR 3
40% 3
mmEE
30% 5
2 k=) X-I/XI-EH DHEXH-?LI CDO
20%
1 7|Et
10%
_OE:LOH
== R |
0% 0
 F S F O N NS S >
AR O R I 0"9 Jv 0"‘9 0"9
O A S S G A WA A A S S
ALE : KISAHAHE 7L
H3. ME8SE HE
SPCcH HZAH HES HA M E-~FN HAA
IERS : - - - -

Xt : KISKHAE 7}
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orEext KEY POINT
3G I 02) 3215-1457 o CD: &l =7} CD-23K AT QX
o CP/ESTB: CP Lo =7} CHI|ARKY 24 ZhA
S E7IHA Al
CDFEIAAASE 3IHEE 7IF)= Tt 5L 282% 22 OHUSIYULCE CD-2HMAAASE 3ME=

7)1F) AT EE 1bp2 FAERICHL 2F D LU I 29 177, 37,1009 Y 7|30 M F |

2 SN0l ZaRUCE 33 TO| XLt 2AS2| CD 2AHO| o[oje, 1 & BH2:0| 7ty RIHSHA
LRSI AL CP/STB AIF O M= OlZZ2(A3+) 36422 5009, 73122 5009, E['Y(A3) 902 = 1109,

SKO|'=H| 0| M(A1) 0¥ & 2,500, KT&G(AT) 0L = 2,000 &S A= L3St SHCt

d181. 91€=E 8 TI|52|F0| (&e:%) B2 MMF, MAY, FHY HETAF0|  @sue
Az = (cp-28H) 3| AR AAD g | HEE —MMF —Z4E
CcpP CD
E=L PN TV
4.0 0.1 Zgulw
3.5 0.05 240,000
3.0 J 0 190,000
. W -0.05 140000
2.0 -0.1 00,000
1.5 -0.15 20000
6 9 12 2026 4
1.0 -0.2
7|2} : 2025-04-03~ & XY 7|2t : 2025-04-03~2026-04-02
Xt& : KISKHAHEZL AR 28FAEE

24



Il. CD, CP/ESTB 3l A| &}

=St
S

=23 CD 22 ILf 2™ A, 37,1009 2 7|EstH ™ F ChH| S7ISIQCH 23 dEH 2 (AAA)O| 184
USS 2.88%, BLH2HMAAAO| 184LES 2.82% 2 Ll FICH
=5 CP Yo 159,905A A0 2 M CiH| 49,6282 STIS}SCH CHI| ALK Q| o2 350,752 2

O = ™= CfH| 31,138 A Z2o0RALt A1 S5 ZAAH2 CP 100,527 #, ESTB 252,846 H =2 M Tf

H| 2+ 5364 & 37t 43,0864 ZAMCH

H1. 25 CD LY (THel: of8l)

EL EC M k71 IHE 2AlF2l(%) EC R

2026-04-01 Ao 2026-10-02 184 3 200
2026-04-01 A2 2026-07-01 91 3 450
2026-04-01 Aded 2026-06-30 90 3 1000
2026-04-01 A2 2026-08-03 124 3 400
2026-04-01 L ERHCEERFERE 23 2026-06-30 90 3 4500
2026-04-01 Aot 2026-07-01 91 3 2000
2026-04-02 Aded 2026-06-30 89 3 1000
2026-04-02 o2 2026-07-02 91 3 3000
2026-04-02 Ast23 2026-09-02 153 3 500
2026-04-02 22 2026-06-30 89 3 4000
2026-04-02 StLt2 e 2026-06-30 89 3 11000
2026-04-03 zded 2026-06-30 88 3 500
2026-04-03 Aoy 2026-07-06 94 3 500
2026-04-03 A2y 2026-10-02 182 3 200
2026-04-03 =02 2026-06-30 88 3 5000
2026-04-03 Aot 2026-06-30 88 3 2000
2026-04-03 Aot 2026-07-03 91 3 850

A2 oSt AR Y

J1213. CP/ESTB Lai g 30| (SHQl: M, 717t : 2025-04-01 ~ 2026-04-03)
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RtE : KISKHAME 7}
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24, ME{'E USHZol (Tl Mo, 717H: 2025-04-01~) J85. a3 2 MEE HEZ (SHl: )
SHAL m Q53 mO| AL m US| AL WAL 128:?
° = ol Q| At
120,000 80% 3658 Ol
I 70% w3652 O|Lf
100,000
60% | m 1802 O|Lf
50%
80,000
40% m90Y OfLY
60,000 30% = 602 O|Ll
20% I
40,000 10% m 302 OfLY
20,000 0% 152 oL}
2 o 8 ¥ 5
0 AH 5 " A 7 O|LY
456 7 8 9101112 1 2 3 A ﬂ A
KtE : KISKHAHE It Xt : KISAHHE 7}
Jd%e6. A1 23 (EH91: 4191, 712 : 2025-04-01-) a7, 25 A1 MEE SHAIH HS  (29: %)

"o e SAL = LHIS|AL = O{TIAL = ABCP = SRA}

90,000
80,000
70,000
60,000
50,000
40,000
30,000
20,000
10,000 I

0

4 5 6 7 8 9101112 1 2 3 4

A& KISAHAHE 7} RbE: KISAHHE It

I1l. ABCP, ABSTB &3l si%t

T QES UBIAS 261569A AR HF TfH| 13218924 SIISHRACE 7|XRHALS LEA B

, HEXH 2Ol 2 FIE OIRACt

2
Wt op
o
N
oA
b=
o
nx
0%
n N
o T
[

J1218. ABCP/ABSTB sl Z ol 30| (S+9l: M9, 712t : 2025-04-01~)
60000 H ABCP m ABSTB
50000
40000
30000
20000
10000

0 N

4 5 6 7 8 9 10 11 12 1 2 3 4

X2 : KISKFAHE 7}
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&9, 7| XXHAHE W3 ZoH (22l A, 7]7H2025-04-01~) Jd810. 23 Yl 7| XXpLHE =L (Tl )
= F71013 sOEMACo) WREEA B S 100%
90%
EHESH LI K| 80% m 3652 O| Ak
70%
60% m365% OlLH
50% m 180 Of LY
40%
30% m90g Of LK
20% me02 OfLK
10%
0% 1302 OfLK
D
\Sg@\ \\(}o\ &\gz \6\\% s 15% O|LY
[o)
N M S e
{‘9 T:f/ AN
< % X
456 7 8 91011121 2 3 4 %
AtE: KISKHHE 7} XtE: KISKHHE 7L
a3 7103 23U 152169 He= TS OiH| 10,363 A S7IULC dlF2l= 1502 = 7|8

2.90% ==0| ALY

Az

31,1449/ Q02 H. 13 =200 15470

o
jn |
|90[ 15,674 & = AHX[UCE PFE 902 7|& A FEl= 330%2 © Fof FAS +=F0

44
o
=
W
\l
Q
o
oY
2

[N}
u
—
—
4
ofn
s
rH
r
=
M
Jo
ofn
_R'Jl-
nE
o
o
L
%
=
m
Ho
>
2
N
[
~
o
N
[9,]
=)
N
=
K

e d w2 XY

10,000
8,000
6,000
4,000
2,000
0 |
4 5 6 7 8 9 10 11 12 1 2 3 4

AtZ : KISKHAHE IF

28



OHRIMA : SH JtiZ )1 =8t 240l 0 =X =dl ol A&

CHECR) KEY POINT
Ol A2 02) 3215-1447 o O[2H T AIAY| IHE R7F SEM A8 H 2122 25 2e}
o UZTHXEO= =70t HHO ME B7| £33t 2

0
16
Pt

Hol &A47tH HeEtN el 22| of

% o o o
SHME ERACE £ 100E 52l 227 8y < Mot 2tet 7|tigo| HEEH 270 dSsES €

| 7| eIZ0| Z7|Ch7t et E&ol2tn HototH o dM =Fo| MEd
=W E EICt 0|0 2WE SE|= $HIY 3.8070%7HX| SIEfH oM, MEAEY
2 ™ 20%CHOI A 3%LHE S EHSHECE
O

= ot ae g 7tsd
T SH0l= o2t TR AI7|QF CHEHO| =7t SH0| gle % WES € THI7I &|of Att= 2de &
oS WaAt I 7t &S FO U =IACE 0|0 =M F7HWTH7F BIEE 10122 M2 ROXH &
Me Lotete| oLt 28 ADfEof2E M2 TiH| 0.6% 715t MEY PMIZE 370 &£ =2 7|FM 2l 50

I
BH X &7t Azt RS 200 52| 7t 5t5f2 Cix Motkl= 258 E/UCH
Zoh XN 220 HE F7|=t0f HE 88 == 227t AIZE FEMOEL 28 72 A7t H
oA gash 7t T A dYEY §FAsE 2020 o2 AFK|E 525t ALt Of
FUAZOME =SAZO Mo n-KMiHE S&0| 0|0 K| UACt= E7t7F FE O|7 AL, SHHO 2
Hdol 180 ojX= #ZE Et42 AIXHE 71 et Aol2k= S 2= M7I=IRACE ol 4

NESpSEe]
& &0 0] =X 2= ot 7| =2 ot =& O

—

2

J3. 0338 =4 E F0| (E491: %, 717F: 25.04.04~26.04.02) d32. SYIH =4 E F0| (E+91: %, 717t 25.04.04~26.04.02)
25H (%) 10Y-2Y(%) =7H(%) 10Y-2Y(%)
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Xt& : KISKHHE 7}, Bloomberg X2 : KISAHAHE T, Bloomberg
83, =22k A 30| (EH9l: %, 712t 25.04.04~26.04.02) J2l4. 23K $AE F0| (EH9l: %, 71ZF: 25.04.04~26.04.02)
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Xt&E : KISKHHE 7} Bloomberg Xt& : KISAHAHEIE, Bloomberg
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2. FU 33X SEIHE (SH21: %)
=2t E 2026-04-02 2026-03-27 2026-03-03 M Oiy| HE oiy|
US TREASURY 2Y 3.85 3.99 3.49 -13.50 36.30
US TREASURY 5Y 401 410 3.63 -9.00 37.90
US TREASURY 10Y 438 443 4.06 -5.20 31.70
US TREASURY 30Y 496 495 471 0.20 24.60
DEUTSCHLAND REP 2Y 2.66 2.72 2.09 -5.90 56.70
DEUTSCHLAND REP 5Y 2.75 2.81 2.33 -5.60 42.70
DEUTSCHLAND REP 10Y 3.03 3.07 2.71 -4.60 31.60
DEUTSCHLAND REP 30Y 3.49 3.51 3.36 -2.00 13.40
JAPAN GOVT 2Y 1.38 1.39 1.25 -0.90 12.30
JAPAN GOVT 5Y 1.80 1.82 1.60 -1.80 20.60
JAPAN GOVT 10Y 2.39 2.38 2.13 0.90 25.30
JAPAN GOVT 30Y 3.69 3.71 335 -2.40 34.10
CHINA GOVT 2Y 1.25 1.27 1.35 -2.00 -10.00
CHINA GOVT 5Y 1.54 1.54 1.53 -0.20 0.50
CHINA GOVT 10Y 1.82 1.82 1.79 0.20 2.60
CHINA GOVT 30Y 2.37 2.35 2.27 2.00 9.90

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(TH9l: %, 717t 25.04.04~26.04.02)
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(2H9l:bp,717+:26.03.27~26.04.02)
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12 eZiE7hd 2 sd 74

X2 : KISAHEE I Bloomberg

J&10. KPE HZ8K #HE HE

(E+9l:bp,712+:26.03.27~26.04.02)
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X2 @ KISAHEIE Bloomberg

(THel: %, 712k 26.03.30~26.04.03)

J11. HY HH ME £
A

5.17% 5.17% 3.45%

0,
5.17% 1.72%

34.48%

M Utilities B Consumer, Non-cyclical

B Communications M Financial

X HYMA ME 22

[=]
5.41% 5.41% 5.41%
10.81%
5.41%
13.51%
29.73%
M Utilities B Consumer, Non-cyclical

B Communications M Financial

Government Consumer, Cyclical Government Consumer, Cyclical
Technology 1 Industrial Technology 1 Industrial
Xt& : KISAHHE I, Bloomberg
B2 MFE CfH| ©Y xHH M 3T (E+2l: %, 712t: 26.03.23~26.04.03)
HE] 25 HE 5z
Financial 24.32% 34.48% -10.16%
Consumer, Cyclical 13.51% 517% 8.34%
Consumer, Non-cyclical 10.81% 3.45% 7.36%
Energy 0.00% 0.00% 0.00%
Government 29.73% 34.48% -4.75%
Basic Materials 0.00% 0.00% 0.00%
Communications 5.41% 1.72% 3.68%
Diversified 0.00% 0.00% 0.00%
Industrial 541% 0.00% 541%
Technology 541% 517% 0.23%
Utilities 5.41% 517% 0.23%
Government(Municipal) 0.00% 0.00% 0.00%

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

(712}: 26.03.30~26.04.03)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KEBHNB Float 04/09/27 AUSTRALIAN | AUD 2026-04-08 2027-04-09 | 4.876% | BBSW3M 69.09MM
KBFING 2.1 03/31/28 DOMESTIC CNY 2026-03-31 2028-03-31 2.1% 58.00MM
KDB 3 04/09/29 EURO NON-DOLLAR| EUR 2026-04-09 2029-04-09 3% 1.16MMM
SHNHAN Float 04/10/29 EURO MTN usD 2026-04-10 2029-04-10 | 4.247% | SOFRRATE |  300.00MM
SHNHAN Float 04/10/29 |PRIV PLACEMENT| USD 2026-04-10 2029-04-10 | 4.247% | SOFRRATE |  300.00MM
SHNHAN 4 ¥ 04/10/31 | PRIV PLACEMENT| USD 2026-04-10 2031-04-10 | 4.375% 300.00MM
SHNHAN 4 ¥ 04/10/31 EURO MTN usD 2026-04-10 2031-04-10 | 4.375% 300.00MM
EIBKOR 4 04/09/31 PRIV PLACEMENT| USD 2026-04-09 2031-04-09 4% 500.00MM
EIBKOR 4 04/09/31 EURO MTN usD 2026-04-09 2031-04-09 4% 500.00MM
WOOR 0 07/08/26 EURO-DOLLAR | USD 2026-04-08 2026-07-08 -- 100.00MM
WOORIB Float 04/10/29 EURO MTN usD 2026-04-10 2029-04-10 | 4.297% | SOFRRATE 50.00MM
XtE : KISKHAHEZE Bloomberg
B4, F7H 0|3 X X|= (E+2I: %, 712t: 26.03.30~26.04.03)
Date Name Survey Actual Prior
2026-03-27 HAIAAE] HEzes 3 11 5
2026-03-27 OJA|ZPCHSm AH|RFA 2 54 53.3 55.5
2026-03-27 OjA|ZtCHE . o 56.9 55.8 57.8
2026-03-27 O|A|ZHCHE . AH|X}Z|CH 50.9 51.7 54.1
2026-03-27 OjA|ZicHstm 1 QlEa|o|M 3.60% 3.80% 3.40%
2026-03-31 MNI A7} PMI 55 528 57.7
2026-03-31 TOIO|RE TN FLOIASE 6890k 6882k 6946k
2026-04-01 MBA FE{ Xt MHX| -- -10.40% -10.50%
2026-04-01 20fEof =78 2| 0.50% 0.60% -0.20%
2026-04-01 a0 Tof (Rtsxt Hel) 2| 0.30% 0.50% 0.00%
2026-04-01 a0 Tof (Rksxt R 7k K Q) 0.30% 0.40% 0.30%
2026-04-01 00 ©of 22| 18 0.30% 0.50% 0.30%
2026-04-01 sap ZEY 0|3 MEQ PMI 524 52.3 524
2026-04-01 ISM H| = x| 52.3 527 52.4
2026-04-01 ISM 0§ 2 7HX| 5= 74 783 705
2026-04-02 Challenger Job Cuts YoY -- -78.00% -71.90%
2026-04-02 Challenger Job Cuts Total 78.327k 60.62k 48.307k
2026-04-02 2| -$60.6b -$57.3b -$54.5b
2026-04-02 =2 MoM -0.20% 4.30% -0.70%
2026-04-02 % MoM -2.30% 4.20% 5.50%
XtE : KISXHAHEZE Bloomberg
H5. W3 02 4X X & (TH2l: %, 717t 26.04.06~26.04.10)
Date Name Survey Actual Prior
2026-04-03 DHEE DA BT 78k - -86k
2026-04-03 HNEgdaws -5k -- -12k
2026-04-03 HAUE 4.40% - 4.40%
2026-04-03 dngs ®8te 62.00% - 62.00%
2026-04-03 S&p 22 0|5 MH|AY PMmI 51.1 - 51.1
2026-04-03 s&p 22H 0|53 T PMI 514 - 514
2026-04-06 ISM AMH|A X|= 549 - 56.1
2026-04-06 ISM AH|A X2 714 66 - 63
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2026-04-06 ISM MH|A AR =2 57.5 - 58.6
2026-04-06 ISM MH|A 18 -- -- 51.8
2026-04-07 WH =2 -1.00% - 0.00%
2026-04-07 25H 2l HxH 0.50% -- 0.40%
2026-04-09 M ENS= 0.30% -- 0.40%
2026-04-09 74 Q1A H|X| 2= 0.50% -- 0.40%
2026-04-09 HE THlAH| 0.20% -- 0.10%
2026-04-09 PCE 27tX|5 MoM 0.40% -- 0.30%
2026-04-09 PCE E7}X|5= YoY 2.80% -- 0.028
2026-04-09 =& PCE 27H|$ MoM 0.40% -- 0.40%
2026-04-09 =& PCE 27HK|== YoY 2.90% -- 3.10%
2026-04-09 M A H1ds 210k - 202k
XtE : KISKHHE 7L Bloomberg
B6. Tt 54 4H X|= (5+91: %, 71Z}: 26.03.30~26.04.03)
Date Name Survey Actual Prior
2026-03-30 CPI 8j| Ml 7 2H| -- 1.10% 0.40%
2026-03-30 CPI 8j| Ml F A -- 2.90% 2.20%
2026-03-30 CPI HIO[Of & T 2| -- 1.20% 0.20%
2026-03-30 CPI HIO[Of & T HH]| -- 2.80% 1.90%
2026-03-30 CPl EZHIE 23 M| -- 1.10% 0.40%
2026-03-30 CPl EHZHIRE 23 HiHH| -- 2.80% 2.00%
2026-03-30 CPI ZpMI | -- 1.10% 0.30%
2026-03-30 CPI ZHMl M H| -- 2.80% 2.30%
2026-03-30 CPI HtE RIE2HH 23 M| - 0.90% 0.20%
2026-03-30 CPI HtE R2HH 23 MEH| -- 2.50% 1.80%
2026-03-30 CPI (M2 CH|) 1.10% 1.10% 0.20%
2026-03-30 CPI (A LHH]) 2.60% 2.70% 1.90%
2026-03-30 CPI EU B8 M &H| 1.20% 1.20% 0.40%
2026-03-30 CPIEU B¢ MdH| 2.80% 2.80% 2.00%
2026-03-31 U7X 5= & 0.80% 0.30% 1.10%
2026-03-31 FUE7HX| 5= A A -- -2.30% -2.30%
2026-03-31 20§ EHO (2 CHH]) 0.30% -0.60% -0.90%
2026-03-31 20 =Hoj NSA H 4| 1.00% 0.60% 0.70%
2026-03-31 MYt HE (THRH) 2.0k 0.0k 1.0k
2026-04-01 S&P 22H/BME S H =Y PMI 51.7 52.2 51.7
XtE : KISKHHE 7L Bloomberg
H7. UWF S 3H X|&® (E42l: %, 712+ 26.04.06~26.04.10)
Date Name Survey Actual Prior
2026-04-07 sap 22 52 MH[AY PMI 51.2 - 51.2
2026-04-07 sap 22 5 T PMI 51.9 - 51.9
2026-04-08 ST Y| 2.00% - -11.10%
2026-04-08 SYTF WDA T iEH| 5.00% -- 3.70%
2026-04-08 Sap =2 = A2 PMI - - 437
2026-04-09 FAX| SA - - 21.2b
2026-04-09 % SA MoM 1.00% -- -2.30%
2026-04-09 22| SA MoM -- -- -5.90%
2026-04-09 A M A SA MoM 0.60% -- -0.50%
2026-04-09 A A WDA YoY 0.60% -- -1.20%
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XtZ : KISKHHE L, Bloomberg

#8. F7t = BH X7

(TH2l: %, 712t 26.03.30~26.04.03)

Date Name Survey Actual Prior
2026-03-27 SY7|Y0|Y AxChH| M| - 15.20% 0.60%
2026-03-27 BoP Current Account Balance -- $243.8b $242.1b
2026-03-31 HZ=Y PMmI 50.1 50.4 49
2026-03-31 HIMZ=Y PMI 49.9 50.1 495
2026-03-31 =3t PMI - 50.5 495
2026-04-01 gole=s 5= HMEY PMI 51.5 50.8 52.1
XtE : KISKHHE 7L Bloomberg
B9 UWF 57 dH X|=® (5+91: %, 71Z}: 26.04.06~26.04.10)

Date Name Survey Actual Prior
2026-04-03 golEE 5= 38 PMI - 51.5 55.4
2026-04-03 g0le = = MH|2A PMI 53.6 52.1 56.7
2026-04-07 Qs Q ol $3373.00b - $3427.80b
04/09-04/15 Al 2[etet = CNY YTD 9110.0b - 5610.0b
04/09-04/15 SXH5Y CNY YTD 15149.0b - 9600.0b
04/09-04/15 353 M2 M dH| 8.90% -- 9.00%
04/09-04/15 E3t53 M1 Yoy 4.20% -- 5.90%
04/09-04/15 E353 MO YoY - -- 14.10%

XtZ : KISKHHE 7L Bloomberg
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ELS : 20264 42

XM= KOSPIX|===

0377.3= Or&

o 7}Thek R} KEY POINT

ZeM o2 02) 3215-2976 e X[t 3 CHH| KOSPI X|== 5t2F, S&P500 &5
o FZHELS Ul A= BTt LASH ™F OfjH| 57t
e ELS &%t = B71 ot 55 B X|ZE St

el FA Al

=3 OpX|2 AHef 22l 039, KOSPIX|== ™ CiH| -61.57p SIEISI D, FLX|5 T SX5E= CiH|
3.4% &&, SPX= Atk 3= OpX|8F AHef Y CHH| 3.36% A& SHRICH
H1. MF CHH| FL X5 30| (EH9l: ZQIE)
Xl X F NEES HEE
KOSPI200 805.19 798.32 v6.87
NIKKEI225 53,373.07 53,123.49 v249.58
HSCEI 8,453.77 8,456.92 A3.15
EUROSTOXX50 5,505.80 5,692.86 A187.06
S&P500 6,368.85 6,582.69 A21384
2T 2 SIS HEAT XS ALY 71F Y4oHsT 22 B HE
a3 X2 1702 F8 X5 F0| (9l ZQIE)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
56000 r 900 8900 T+ r 8000
55000 - 8800 1 b 7000
b 850 8700 | T T~
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e R
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48000 T T T 650 8000 T T T 0
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@ «is7l
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 69 92 23
TLX| =¥ 29 59 30
deEs=d 33 43 10
s X+ 101 85 -16
T 12 19 7
sfeleetd 3 11 8
A 247 309 62
XtZ : KISKHAHE ¢
H4, FIHELS Y 7| XX oY SlZA (GEREE))
T2 N O]t HER
TUHE=Y 3,619 7,642 4,023
TLX|+=¥ 1,533 3,475 1,942
sfelE=d 334 682 348
Sl x| =¥ 3,347 2,640 -707
TU=ed 420 532 112
sfel=etd 63 33 -30
A 9,316 15,004 5,688
X2 : KISKHEEIE
B5 FZHELS HAHE : 7| XXMH(ESE = 49 107H) (H2: 7H)
=2 HESIN R HESSEI) HESNY e
1 KOSPI200 - - 56
2 ARt - - 49
3 KOSPI200 SPX SXSE 30
4 NIKKEI225 SPX SX5E 16
5 SKSHO| A ISE=EabN; - 13
6 KOSPI200 SRS, - 12
7 KOSPI200 NIKKEI225 SX5E 11
8 MICRON TECHNOLOGY INC !ALANTIR TECHNOLOGIES INC- - 11
9 st - - 8
10 KOSPI200 NIKKEI225 SPX 7

KHE : KISKHHE 7}
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SWAP:CD 9122 2d| ©8

"Rt KEY POINT

HezE 02) 3215-2940 e X|Lt == CHH| CD 22| B¢
e IRS 22| St2HA|, CRS 22| SIEHA|
e SWAP SPREAD A& A, SWAP BASIS F2HA|

= CDE2|= 2.82%=2 ™ F CHH| ET0|Ct RS BE|= MEtH o Z slatstgln, CRS 22|2] 42
CHH 2 St2t F=ME 2 RACE IRS S2|2 KTB Yield2| 0|9l EE-AY AT = MEHOZ MEE}

A1, CRS =22k IRS =2|2] A40| Q1 Ag HO[A|£9] B2 SIEME 20/H 1 F5 EFICH

a3, F£8 g2 F0| (H91: %)
——USDTB3Y ——USDIRS3Y ———KRW CRS3Y === KRW IRS 3Y KTB 3Y
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> ~ ~ ~ ~ ~ > "~ ~ > ~ > ~
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-0.17%

-0.20% - -0.19%

XEE : KISKHAHE 7}
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

X}o| ——4/3/2026 3/27/2026
4.30% 0.000%
4.20% -0.020%
0,
4.10% -0.040%
4.00%
0,
3.90% -0.060%
3.80% -0.080%
3.70% -0.100%
3.60% -0.120%
3.:00% 0.140%
3.40% T
3.30% -0.160%
3.20% -0.180%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H1. USD IRS Data (Et2I: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-04-03 3.7093 3.6337 3.5888 3.6387
2026-03-27 3.8562 3.8012 3.7411 3.7604
F034 -0.1469 -0.1675 -0.1523 -0.1217
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 0.2932 0.348 0.2827 0.2158
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
XtO| ——4/3/2026 3/27/2026
4.50% 0.00%
4.00%
3.50% \ -0.05%
3.00% /
-0.10%
2.50%
2.00%
° -0.15%
1.50%
1.00% -0.20%
0.50%
0.00% -0.25%
3M 6M 9M 1Y 2¥ 3y 4y S5Y 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
2026-04-03 3.165 3.4575 3.545 3.605
2026-03-27 3.3025 3.64 3.735 3.805

FUBZ -0.1375 -0.1825 -0.19 -0.2
2025-12-31 2.775 2.9225 3.03 3.15

| 0.39 0.535 0.515 0.455

ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
XtO| ——4/3/2026 3/27/2026
4.00% 0.00%
0,
3.50% -0.05%
3.00% \/_//— \
-0.109
2.50% &
2.00% -0.15%
0,
1.50% -0.20%
1.00%
-0.259
0.50% &
0.00% -0.30%
3M 6M O9M 1Y 2Y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2026-04-03 2.625 2.89 2.965 3.095
2026-03-27 278 3.04 3.14 3.335

034 -0.155 -0.15 -0.175 -0.24
2025-12-31 2.135 2.405 2.6 2.855

| 0.49 0.485 0.365 0.24

ALZ : KISKHAE 7}
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J%e6. KTB (+21: %, BP)
XtO| ——4/3/2026 3/27/2026
4.50% 0.00%
4.00%
7 c0, . -0.05%
3.00% / -0.10%
2.50%
-0.15%
2.00%
1.50% -0.20%
1.00%
-0.25%
0.50%
0.00% -0.30%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8Y 10y 15Y 30Y
X} & : Refinitiv, Bloomberg
H4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-04-03 3.007 3.36 3.445 3.62
2026-03-27 3.072 3.507 3.592 3.84
Fisz -0.065 -0.147 -0.147 -0.22
2025-12-31 2.55 2.795 2.952 3.235
i 0.457 0.565 0.493 0.385
X2 : KISKHEE L
7. IRS HEH7| AZHE F0|  (29: %) J28. IRS HTH7| AZHE FZHHE  (E9: %)

—— KRW IRS 5Y-3Y

0.20%

0.15%

0.10%

0.05% -

0.00%

s
W"’J‘}\\

-0.05% |

-0.10% *“
2025-04

2025-08

2025-12

"y

KRW IRS 10Y-5Y

2026-04

m KRW IRS 5Y-3Y

0.004%
0.002% -
0.000%
-0.002%
-0.004% -
-0.006% -
-0.008% -
-0.010%
-0.012%

KRW IRS 10Y-5Y

0.003%

-0.010%

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

SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00%

-0.10%

-0.20%

-0.30%

-0.40% - ' |

-0.50% SNV h
-0.60% J
-0.70%

-0.80%

-0.90%

-1.00% : : !
2025-04 2025-08 2025-12 2026-04

XtZ : Refinitiv, Bloomberg

311, KTB/IRS 30| (T2l - %)

SWAP SPREAD(1Y) —— SWAP SPREAD(3Y)
0.40%

0.30% -
0.20% -
0.10% -
0.00%

-0.10%

-0.20% - - !
2025-04 2025-08 2025-12 2026-04

Xt& : Refinitiv, Bloomberg
I FXAE &2

/= 8L X|H 3 ChH| 1508.901A 2

E LiEHRCL 7|6 F2 S8 5 920 Z9 0
Z2 oM 558 BACh /g3 2gEAEL

MEt

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

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

0.020%
0.015%
0.015% |
0.010%
0.005% |-

0.000%

-0.005% -
-0.010%

-0.015% -

-0.020% - -0.018%

Xt2Z : Refinitiv, Bloomberg

%12, KTB/IRS F7t HE (THl - %)

M SWAP BASIS(1Y) SWAP BASIS(3Y)
0.000%

-0.010% -
-0.020% -
-0.030% -
0.040% -0.043%
-0.050%

-0.060% -

-0.070% -
-0.080% L -0.073%

150522 2 -3.79, -24.58BP2tE HE s}
2e CHH| ZME EQD, A= 2
19 7|F -16.28 2 LIEIWH 22 52t Y-S L]

Xt& : Refinitiv, Bloomberg
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J&13. KRW/USD Swap Point 30|

03m

06M

12M 03y 05Y

-40
-60
-80
-100
-120
-140
-160
é;ﬁ ify i§§ i;¥ i;§ i;? i§9 i;S if> ,f;@ /§§> q9§» 45? éfy
D D D D D D D D DD D DA D
X2 : Refinitiv, Bloomberg
J&14. KRW/USD Swap Point 0| (EHSl: &)
e M EHCHH| X}O| MZSCHH| K}O| ———4/3/2026 ~———3/27/2026 ———12/31/2025
1520 80
1500 70
1480 60
1460 50
1440 40
30
1420 .
1400 10
1380 0
1360 -10
1340 20
SPT 01w 0im 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 Fo83 &8 U F (Sl 7HE)
55 2026-04-03 | 2026-03-27 Xto| 5 2026-04-03 | 2026-03-27 Aol
KRW/USD 1505.2 1508.9 37 USD/CHF 0.799 0.796 0.003
EUR/USD 1.154 1.154 0 USD/SGD 1.285 1.286 0
GBP/USD 1.323 1.334 -0.01 USD/IDR 16994.5 16965 29.5
USD/JPY 159.635 159.685 -0.05 USD/PHP 60.204 60.38 -0.176
USD/HKD 7.838 7.832 0.006 USD/TWD 31.995 31.959 0.036
USD/CNY 6.879 6.912 -0.033 USD/SEK 9.43 9.427 0.003
USD/CAD 1.392 1.385 0.007 USD/PLN 3.707 3.708 -0.001
AUD/USD 0.691 0.69 0.001 USD/DKK 6.476 6.477 -0.001
NZD/USD 0.571 0.577 -0.006 USD/ZAR 16.95 17.08 -0.13

M2 MEASESH (15A] 40& 22 7|F)
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Appendix 11 =L 3¢dl 2 Credit Spread 8z &

0|31 CHE| 02) 3215-1454

1. 7 F23| (5+S: %, 2026-04-03) H2 812 =2 22| (54l %, 2026-04-03)
T2 A TFCHH] | AXCHH| =2 g TFCOHH| | AXCHH|
CD 90¥ 2.820 0.000 0.050 o= 2y 3.799 -0.190 -0.581
Ccp9o0g 3.110 0.000 -0.140 Oj= 5Y 3.948 -0.153 -0.007
=3 3 3.445 -0.147 0.518 oj= 10y 4.307 -0.122 0.469
=3 5 3.620 -0.220 0.385 oj= 20Y 4.885 -0.099 0.783
=3 104 3.745 -0.180 0.360 oj= 30Y 4.881 -0.073 0.953
=1 204 3.690 -0.242 0.345 FE 2y 2616 -0.099 -0.045
=1 304 3.622 -0.198 0.367 S8 5y 2.708 -0.102 0.251
S¢ot1d 2.955 0.120 0.453 S8 10y 2.992 -0.082 0.554
S0t 2 3.392 -0.100 0.562 S8 20y 3.426 -0.048 0.978
&0t 34 3.492 -0.153 0.510 S8 30y 3472 -0.040 1.115
At&E : KIS-NET A& : KIS-NET
3. ZL FRX|$ (PIEY : 2026-04-03) H4. I Credit Spread (E421: %, 2026-04-03)
Fax|$ A MFOiH| | SIXCiH| U2 A HFCHH| | AXCHH|
KTB3 124.64 402 -7.76 E% AAA 3.790 0.020 0.121
KTB10 109.9 1.73 -2.85 BIAY AA- 4,090 0.027 0.130
KOSPI 53773 -61.57| 1,067.67 7|Et= 8%l AA- 4.191 0.027 0.202
0 0. 0 0 2K AAA 3.784 0.020 0.084
At&E : KIS-NET A& : KIS-NET
H5, ME{¥ J 31 C{H| Credit Spread HE ZM| Top3 LA} (9l : bp, 27| : 3Y)
Qs ZM Top 3
. ZALE s HE
SHHZINLSA AA+ 1.0
EHNLUSA AA+ 1.0
AN ESSA AA+ 1.0
NEEA RS SA AA+ 1.0
T AP S AL AA+ 1.0
Q7| BE DS AL AA+ 1.0
NS A AA+ 1.0
BB SA AA+ 1.0
SHZAAZA|SA AA+ 1.0
SENLSA AA+ 1.0
SFEGA A SA AA+ 1.0
SAE A SAL AA+ 1.0
CHE Al S A AA+ 1.0
T RSSA AA+ 1.0
QAHZA|SAL AA+ 1.0
St = Al SAL AAO 15
DA B S A AAO 15
DHEZA|SAL AAO 15
QHALE Al S A} AAO 15
s A A AT LS A AAO 15
h SOIZ A AL AAO 15
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HEIZ A S A} AAO 1.5
Sl FEiFESA AAA 2.0
St 7t A S AL AAA 2.0
Sg5YY AAA 2.0
S/EESE AAA 2.0
FEEAESSA} AAA 2.0
St M AL AAA 2.0
oSt M FSAL AAA 2.0
BI|FEHEASAL AAA 2.0
St=E 0 ESA AAA 2.0
g5 AAA 2.0
o= otSAL AAA 2.0
St AHLHEHE| S A AAA 2.0
SA oS AL AAA 2.0
St AT AL AAA 2.0
St= K| G S A AAA 2.0
St A EHR| S B AAA 2.0
SRS SAL AAA 2.0
MEFEHEASA AAA 2.0
7o H| 7} | AA- 2.7
7| =74 ol E A- 2.7

2 I o = BBB+ 2.7
o 2| =70 o & A+ 2.7
St EXFH O S A0 2.7
ofo| 7y m| & AA- 2.7
SHLEFHE AAO 2.7
EAHtATHO| -G AMH| A 2|0} A+ 2.7
287t AAO 2.7

LM oto|mto| H A A H| AT 2|Of A+ 2.7
O 2 M| G| A M X IHO| - M H| A A+ 2.7
H| A 0| 7] | AA- 2.7
Of 7274 mf & A0 2.7
A AA- 2.7
oo X| s m| & AA- 2.7
O|2jol| A 7] | AA- 2.7
FLEXH ClH[ZH o] & BBB+ 2.7
RO7t= AA- 2.7
L2870l AA- 2.7
XojH|RE[7]m & AA- 2.7
SLEFH I AA- 2.7
Ofo[H| 7| 0|7} | AA- 2.7
AUX|FH | B A0 2.7
SO T A+ 2.7
Aot ol g AA- 2.7
ot 7 m| & A0 3.2
AlSHIIE AA+ 3.7
A2 7] E AA- 3.7
AMFLE AA+ 3.7
HMFIE AA+ 3.7
IS AA+ 3.7
S| 7)o E AA+ 3.7
AOoH=EZtE AA+ 3.7
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HIMNZLE AA+ 3.7
H7tE AA+ 3.7

ot 7o & AO 3.2
7o H| 7} | & AA- 2.7
Aoty AA- 2.7
RO T A+ 2.7
AX|FHm| AO 2.7
7|20 ol e A- 2.7
AOo|ZH7Hml BBB+ 2.7

| 2| =71 | & A+ 2.7
ot=E XY m| & A0 2.7
ofo| 7y m| & AA- 2.7
SHLEFHE AAO 2.7
ZAHtATHO| -G AMH| A 2|0} A+ 2.7
SEIES AAO 2.7

LM oto|mto| HE A H| A 2|Of A+ 2.7
O 2 M| O A X T}HO| LH - A H| A A+ 2.7
H| QI O] 74 x| AA- 2.7
AfHH S AA- 2.7

Of 7270 m| & AO 2.7
Qloflo| Xl s | & AA- 2.7
O] 2K of| A 74 x| AA- 2.7
ZH7tE AA- 2.7
C|H[7H | & BBB+ 2.7
L2880l AA- 2.7
Xlo|H| 2|7y m| AA- 2.7
StLEFH I & AA- 2.7
Ofo[H| 7| 0| 7{ | AA- 2.7
Szl BBB+ 6.5

SK AA+ 5.2

St M S AAA 45

A ELA BBB+ 45
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Appendix 2] SMMAHHS X MESE dE
St7| ¥ X 02) 3215-1435
H1. ALY
BEIE 5% EC R k71 ZI|dMY WA &
KR6420261C47 5t B EtH A K| & AH 2022-04-12 2027-04-07 2026-04-07 ey
KR60034E1F4X Z 20| 2| M| ZXH 2025-04-10 2028-04-10 2026-04-10 A
H2 3MMESE HE ol (717} : 2026-03-27~2026-04-03)
S|Ate A == sEHEUY oy NICE 3719
o | oz | S& "oty s "oty sa "oty
HAAE 2026-04-03| BOND | A+ AA- AA- | 2026-04-03
LAl of| QK ot Of 2026-04-01| BOND | A0 A+ A+ | 2026-04-01
R PNES 2026-03-31| BOND |  B- D D |2026-03-31
2d53d 2026-03-30| BOND | A0 A+ A+ | 2026-03-30
2d53d 2026-03-30 7|¥S3 A0 A+ A+ | 2026-03-30
H3. 3\ 2852 HE g (712} : 2026-03-27~2026-04-03)
= -
g "oty 8 om”:imq e g; AT | NICE | 371
A HHEAAMX|HO|E 2026-03-26 71gs= AAO | AAO0 | AAO
A HDSt=Z M6 2026-03-27 71gs= AA- AA- AA-
At M3 &AXIF (30| B 2| E) 2026-03-27 BOND AA- AA- AA- AA-
A Clo~FX5H 2026-03-30 lgsaE A- A- A- A-
Mz 29534 2026-03-30 7|1dsa A0 A+ A+ A+
A Clo~FEX5H 2026-03-31 lgsaE A- A- A-
A ERCENE S| 2026-03-31 lgsaE BBB+ | BBB+ | BBB+ | BBB+
A HDSt=Z M6 2026-03-31 lgsaE AA- AA- AA-
Hy CHRIA| A 2026-03-31 BOND B- D D D
Hy L Al 0f QH Ot O] 2026-04-01 BOND A0 A+ A+ A+
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

| -
SPC 7| XXt MMILHY 2 KIS-Net2 S8l Q154 = AFL|CL
g 1P 02) 3215-1458
H1. 3% 35 Az (712 2026-03-30~2026-04-03, £+ :
spca BV zms aly | o8 T|ERH KR
od O
OAZEMEQY A1 CHExH A (CLO) | 2026-07-01 1,000 Ofl O|X|C| AT U S
MO| = &AX[27Xt A1 o0 2026-08-26 2,400 o2
SE[AZ 16Xt A1 go10= 2027-03-17 6 L2
Fe|AtE 16Xt A1 o0 2026-09-30 2,400 fe/2
2| K| & 5 K} A1 7105 2027-01-08 3 o2
Eg|ZoA0|aETA A1 CHEA3(CLO) | 2026-06-30 300 SIO|ETIZEZYA
Of| O] X| &L} A O] K} A1 CHEXH2E(CLO) | 2026-06-30 900 Sk}
HASHEZ K| A A1 MBXESHE | 2026-06-30 500 ROZ2LEZX|2
C| | QB I K| 4o Xt A1 | AEFLECHFRA| 2026-09-30 111 ohotER M
ZapQlel 3| A1 S4B 1E | 2026-06-22 640 Cloj|AC| &tz
AoNEE127| A1 CHEXH B (CLO) | 2026-06-29 61 WE|HEEHH
O}O| &S| Of 2 M| AbXt A2+ |ABFLEDIFRHH| 2026-07-01 1,151 of| a7 o] IH M R 5}t
HCHXHZ AOtO|E[R AL | A1 CHEXH B (CLO) | 2026-04-29 19 OO| Of| A E| &l
22| 0f O| X| A K| L Xt A1 3| AHKH(CBO) 2026-06-30 400 oo HE s MH &
OlONTONYR | A1 | HESYAEH | 20060620 | 376 | oo n SO ERS
=22 EGH LA Al | BS54 2 THE | 2026-04-30 110 ISt T A7)
H| 71| O| Off 2 M| K| 2 Kt A2+ | B4 B 1F | 2026-04-30 62 2hg|AolMIa
7| AEY AN S A A1 CHEXHE(CLO) | 2026-04-10 472 ot
H|OJH| O| & & Xt A2+ AP 2026-07-02 82 d DH;T;EEI T
| 2 O H| At A1 SAF 23 E | 2026-04-09 278 RIRAPNES: B Bl
C ALl 254 Al | HE2oEE | 20060620 | 107 oo e e ESd
EM7=2
7| A= 9| M| O X} Al | BS4A 2 THE | 2026-06-01 220 XA =O| ZCHM
CH2 02K LAt A2- | 24 B> E | 2026-07-02 40 I AT A M
O & & pM K| & Xt Al | BEA 2 HE | 2026-04-28 30 Iz
X| 0| 2+O| K| Tk} A1 HESAZH | 2026-07-02 244 EHMAPAN;L%: :E;;H;AE
ofojeto|AFS2H UKt | A1 | BS4 2EH IHF | 2026-04-30 200 ERAR| 2 A | K| LK}
HOlOtO|Of A | R UKL | A1 | ESA B E | 2026-04-28 17 RIESEN R el
of|oj2A 2| LHH| X} Al | B34 2 THE | 2026-07-01 700 Sh=0|HM
EZSANEA A3+ | B34 BH 1EF | 2026-04-30 245 OlESE
4 A EH|TH 2% A1 | B4 23 1E | 2026-06-29 8 23220 AIM
X|Oto[H| ME[E X Lkt Al | BS54 2 THE | 2026-06-30 577 Of| AH|M I|of = £.0]
DEE|H Xt Al | B4 BA OE | 2026-04-17 150 HH 0|5 ME T o= 0|
H 01 0f| O] X x| O| X} Al | B4 2 THE | 2026-04-06 192 HojA ojof A
S TIFH LK} Al | B34 BA OE | 2026-06-30 187 o2
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=2 T
SsPcH ca 7| ZXpLE w1 Zop 7| ERpLE XpFE
od = |
0f| 21| of| O K| & K} Al | B34 - = | 2026-04-30 221 2 =QIHUMNE
HRLEHEHE XN Lt Al | B34 23 fE | 2026-05-04 30 dolcHaqAdM
N - - ST H| L o e T 7)
Aol Hlet e O M| LKt Al | &t HE E | 2026-04-30 1,673 x| AL O 8t
&l ™ A SLO| K| LKt A1 | CHEXAHCLO) | 2026-10-02 1 KBRS 2l =2t
H| | O] M| Of| A K| &1 Of X} A2+ | CHEXAH(CLO) | 2026-06-30 122 ojA# 0|2
OAZZNEALH AT CHEXHA(CLO) | 2026-06-30 300 ofj AmA
Le|d=E 8kt AT 71012 2026-04-03 2,380 22
o | At2HH| 16X} A1 olol= 2026-04-02 2,370 fzled
AT 2N E QX A1 CHEM R (CLO) | 2026-07-01 405 SHLt2
M EQIbA| At A2 | MEZIECHFXHE | 2026-06-30 402 LGCIAE(0]
7| 20| AOff Z &f| A& AFKE A1 CHEXH(CLO) | 2026-04-30 395 SAF
7| 0| OtO] Of| A QHA K| O] Kt A2 CHER2(CLO) | 2027-03-30 525 SGC E&C
E2f 2 A] 7 X4 O] Kt A1 EHEI|IEEOIZRP 2026-09-28 0 SKEI2Z
LH2 32 S A LKt A1 7192 2026-09-18 2,400 Aot
2| FO| A LKt A1 3| AHKH(CBO) 2026-06-30 400 oIolE M
MEOF2IR LK} A1 7193 2026-04-03 2,371 A2
M| 2H& A o] ClH| x| &Kt A1 CHEXA(CLO) | 2026-06-30 165 M2t
Ol A C|H| K| X} A3 | AEFIECSME | 2026-06-30 350 | AO|ARERE|IEHIAZZX[A
- HIH{ A SO E 125135 7FEF
L ESSER, Al | RE4 BH IZ | 2026-10-30 0 At et N
_ A O[O0 ENEIJEC[HZZ
20| EHZ H| Y X} A1 | OEMECLO) | 20260427 | 2500 | ol EHE'(LT)JT <
_—\TT
_ EEFENEEXAAIRES A
HCF | 1« | = =2"T — T o T O —
Of| O K| A4 SR 2 Xt Al HESYSH | 2026-07-02 454 ExpAlEls
_ AojzmeojeAM1IZ, A=
o|Ltolor Ml el X HELE AF 2t = -04- !
H O| Lt QI OHE &| Xt Al | B34 A HE | 2026-04-10 126 ma|0|@HMS
R AH[595 YHIATZ H S ALEXLS
M ELSHO| Al | B34 A HE | 2026-04-30 1,020 | = | - aéur o
EFSUHOIXt Al | RS 2E HE | 2026-06-29 10 Ol 220l = AN
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OB 2P H| LA} Al | B34 2A OE | 2026-04-28 5 nEEH
A 0j| O X] &= K| O Xt Al | B4 2 THE | 2026-04-10 100 OfOJOf| ATFE 4 A
Of| = 2l OF &b K| Kt Al | B34 2 THE | 2026-04-30 85 sto|A g3t ¢
S| ESHR A LA} Al | B4 2 THE | 2026-06-04 143 O AXOIMESEE A
SHAIA O Al | B34 2 THE | 2026-04-07 100 OO T Z S22 H
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spca BV zms aly | o8 T|ARH KR
od O
Of| Of X = AR & 4 A} A1 CHEA 3 (CLO) | 2026-04-30 210 AFC|HIE A
M O|0i| O] M| & K} Al | B34 2 & | 2026-04-30 295 USRI ZEQ|
S LI K| Of Kt Al | B34 2A E | 2026-04-15 26 ST L AL
Of| = Ol Ml B R L K} A1 | ESA 23 E | 2026-06-01 9 WESEEA
HHMELEO HH LA Al | B34 BA E | 2026-07-03 140 iy
HI A O] At A1 | ESA 23 E | 2026-04-30 50 HELLO| &
70| Of| O] X| A A| 4 Kt Al | BEEA 23 O1E | 2026-04-28 107 | = R2SFEIRY N L AL 2
7| 2 2 X LA A1 | 2SS4 B O1E | 2026-04-30 90 Of] 2 2| M| XH 4
Qt0| 7| O] R H M| Xt A1 CHEXHE(CLO) | 2026-04-17 72 IADHO|S
0f|of 2 21 H| 44 O K} Al | B34 2A E | 2026-04-30 226 LES A 7Y
oAZZMERIO|A A1 CiEx A (CLO) | 2026-07-01 500 7t A Y=
H B2 BN [ ESe Py, A1 MBXHEZHE | 2026-06-29 229 | MMAZZIHE|(BHO|EE|E)

AtE : KIS-NET
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Appendix 4] F2t THH S|

O|M& 02) 3215-1432

H1. FUHNASRE 7| aA (9 wakel)
Z3M Sx=M Sokxy 2 7IEtZ-8X S| AE ABS A
1,620,000 840,000 600,000 2,590,000 1,555,000 1,727,246 596,700 9,528,946

XE : KISKHAEIE

2. F2t 23X Wo|vE (SH] - Hnkg))

T2 271y 324 gy ER k] R H8SE
=N 2026-04-10 | 2B -H02375-2604(25-4) 2025-04-10 1Y 1,620,000

2026-04-06 |2t RHAISAR67 2023-04-06 3y 50,000 AAA
2026-04-06 |0 7|F 5 HAEH2023-3(Ah 2023-04-06 3y 210,000 AAA

sy 2026-04-07 |$+H=72{1380 2023-04-07 3y 190,000 AAA
2026-04-08 |ZE2ZAI763 2021-04-08 5Y 160,000 AAA
2026-04-09 |QH=HISE3AH93 2024-04-09 2Y 200,000 AAA
2026-04-10 | IH™ = A|SAt2023-2 2023-10-10 2Y 6m 30,000 AAOD

& kXY 2026-04-07 | E2tDC026-0407-0910 2026-01-06 3m 1d 600,000
2026-04-06 |StLt2%46-100]2.52-06 2023-10-06 2Y 6m 50,000 AAA
2026-04-07 | = 2I-2l4507& 21 ¥9M-07 2025-07-07 9m 170,000 AAA
2026-04-07 |A+223410]0300-0407-1 2023-04-07 3y 290,000 AAA
2026-04-07 |St===U=8(H)25040t-0 -1 2025-04-07 1Y 200,000 AAA
2026-04-08 |7|¥28H(H)25040]1A-08 2025-04-08 1Y 250,000 AAA

. 2026-04-08 | F4H222025-040|1A-08 2025-04-08 1Y 70,000 AAA
2026-04-08 | StLE2247-040]22-08 2024-04-08 2Y 250,000 AAA
2026-04-09 |A+225410]0103-0109-1 2025-01-09 1Y 3m 300,000 AAA
2026-04-10 | 7| ¥28(A)24100]1.5A-10(Ah 2024-10-10 1Y 6m 450,000 AAA
2026-04-11 |7| 428 (A1)24100]1.5A-11 2024-10-11 1Y 6m 300,000 AAA
2026-04-11 | SIS (28)2025-040[1Y-A 2025-04-11 1Y 100,000 AAA
2026-04-11 |St=m==ASZ&(H)2504A-0 -1 2025-04-11 1Y 160,000 AAA
2026-04-06 |StLZHI|EH436-6 2024-09-06 1Y 7m 10,000 AA-
2026-04-06 | #|O|H|7} | E507-2 2023-04-06 3y 10,000 AA-
2026-04-06 |JB 2|70 I|EH420-4 2021-04-06 5Y 20,000 AA-
2026-04-06 | RE2|7tE246-3(Ah 2024-08-06 1Y 8m 30,000 AAOD
2026-04-06 | 7| S7HL|E201-1 2025-01-06 1Y 3m 10,000 A-
2026-04-06 |00 X| =& 7| EF228-3 2024-02-06 2Y 2m 20,000 AA-
2026-04-06 |HCH7H | EH631-1 2016-04-06 10vY 10,000 AA+
2026-04-06 | HCHFHIEH631-2 2016-04-06 10Y 20,000 AA+
2026-04-07 | 0|0 X| =& FH | EF202-1 2023-04-07 3y 20,000 AA-
2026-04-07 |SCiFHAE236 2016-04-07 10Y 10,000 AA-
2026-04-07 |StLEFEE234-4 2023-04-07 3y 10,000 AAO
2026-04-07 |BNKZHI|E333-2 2023-11-07 2Y 5m 20,000 AA-
2026-04-07 |ABH7HI|EH478-4 2023-04-07 3y 20,000 AA-
2026-04-07  |BNKZHI|E363-3 2024-10-07 1Y 6m 30,000 AA-
2026-04-07 |BNKFHI|E310 2023-03-07 3Y 1m 10,000 AA-
2026-04-07  |BNKZHI|E242-5 2021-04-07 5Y 20,000 AA-
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2026-04-07 |RH7H=521-1 2024-03-07 2Y 1m 110,000 AA-
2026-04-07 |BNKZ{I|E363-2 2024-10-07 1Y 6m 10,000 AA-
2026-04-08 |7| =74 I|EH179-5 2024-04-08 2Y 5,000 A-
2026-04-08 | HCHFHI| EH2015-1(%) 2024-04-08 2Y 110,000 AA+
2026-04-08 |JB R2|7HI|E507-2 2024-04-08 2y 50,000 AA-
2026-04-08 | SHLIZHI|EF425-1 2024-04-08 2y 40,000 AA-
2026-04-08 | A$HIHE2136-2 2022-04-08 4y 50,000 AA+
J|Et28| 2026-04-08 |ASHHI|E438-4(K]) 2021-04-08 5Y 30,000 AA-
| 2026-04-08 | RO/7t=435-3 2021-04-09 4Y 11m 30d 40,000 AA-
2026-04-08  |BNKZHI|E351-3 2024-04-08 2y 10,000 AA-
2026-04-09 |23 8HIE416-4 2021-04-09 5Y 10,000 AA-
2026-04-09 |HCHHDHHHE513-1 2024-04-12 1Y 11m 28d 10,000 AA-
2026-04-09 | SHLIZHI|EF393-5 2023-06-09 2Y 10m 60,000 AA-
2026-04-09 |OfF-=74m|E232-2 2024-10-10 1Y 5m 30d 10,000 A0
2026-04-09 | RLO|7H=435-4 2021-04-09 5y 140,000 AA-
2026-04-09 | A|O|H|=EI7}E326-3 2021-04-09 5Y 50,000 AA+
2026-04-09 |BNKZHI|E308-3 2023-02-09 3Y 2m 10,000 AA-
2026-04-09 | AH2IHI|EF731-2 2024-04-09 2y 80,000 AA-
2026-04-10 | 7|0[H|7H | & 536-1 2024-05-10 1Y 11m 20,000 AA-
2026-04-10 |A+274I|EH704-5 2023-04-11 2Y 11m 30d 60,000 AA-
2026-04-10 | R2|7t=253-1 2024-10-10 1Y 6m 10,000 AAO
2026-04-10 | S2|7H=223(Ah 2023-04-10 3y 50,000 AAO
2026-04-10 | AH27HI]|EH732-1 2024-04-12 1Y 11m 29d 30,000 AA-
2026-04-10 | ShLH7HI| EF437-1 2024-09-10 1Y 7m 30,000 AA-
2026-04-10 | ShLH7HIER431-3 2024-07-11 1Y 8m 30d 40,000 AA-
2026-04-10 |ShLH7HI|EF388-7 2023-04-11 2Y 11m 30d 30,000 AA-
2026-04-10 | HCHHT{H535-1 2024-10-10 1Y 6m 50,000 AA-
2026-04-10 |HOiAHHHE513-2 2024-04-12 1Y 11m 29d 20,000 AA-
2026-04-10  |SHLEZHI|EF395-4 2023-07-12 2Y 8m 29d 20,000 AA-
2026-04-10 |Of R =271 E232-3 2024-10-10 1Y 6m 30,000 AO
2026-04-10 |JB P2|7Hm|E525-3 2024-11-12 1Y 4m 29d 20,000 AA-
2026-04-10 |00 X| = 7H | EF203-3 2023-04-12 2Y 11m 29d 50,000 AA-
2026-04-06  |SKO|L{X|48-2 2021-04-06 5y 240,000 AAO
2026-04-06 |0 AX|0|17 2023-04-06 3y 246 BO
2026-04-07 |StLHE8X|3F58-1 2023-04-07 3y 140,000 AAA
2026-04-07 |OCI87-2 2023-04-07 3y 30,000 A+
2026-04-07 |SHLA|HES-2 2023-04-07 3y 40,000 A+
2026-04-08 |ot= @S FAR27-1 2024-04-08 2Y 150,000 AA-
2026-04-08 |GSZEIA136-3 2016-04-08 10Y 50,000 AA+
2026-04-08 | R2|FEZAL(EHIIB)(X]) 2021-04-08 5Y 200,000 AA-
2026-04-08 |OCI88-2 2024-04-08 2Y 57,000 A+
2026-04-08 | MIX|O|=2f| A[R0]13-1 2024-10-08 1Y 6m 25,000 AO
=IPNPA | 2026-04-08 |EZH10-1 2024-04-08 2Y 200,000 AA-
2026-04-08 |2t EUM49-1 2021-04-08 5Y 140,000 AAA
2026-04-09 |2HeHEXISH26-2 2021-04-09 5Y 100,000 AA-
2026-04-09 |CHSH|216-1 2024-04-09 2Y 91,000 A+
2026-04-09 |ROIZEYEX[A54-1 2024-04-09 2Y 35,000 AO
2026-04-09 |ARLEQICLAEZ|65-1 2024-04-09 2y 35,000 AO
2026-04-09 |HDHLCHYHE=ZI11-1 2024-04-09 2Y 23,000 AA-
2026-04-10 |0 A#|0|Z2t=0}18 2025-04-11 11m 30d 20,000
2026-04-10 |Of|o|X|C|CHE =5 &5-3 2023-04-12 2Y 11m 29d 38,000 AA-
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2026-04-10 |SKE 2| 286-1 2023-04-12 2Y 11m 29d 80,000 AAA
2026-04-10 |HOJAMEZ13-1 2024-04-11 1Y 11m 30d 33,000 A0
2026-04-05 |FEAFESAIMBS2019-8(1-5)(Ah 2019-04-05 7Y 140,000 AAA
2026-04-07 |FE2ALDO|EX|7071-16 2023-08-07 2Y 8m 3,000 AAA
2026-04-07 |FEFESAMBS2023-9(1-3)(Ah 2023-04-07 3y 100,000 AAA
2026-04-07 |FEADIO|EX|72/71-14 2023-12-07 2Y 4m 7,000 AAA
2026-04-07 |FE{ALO|EX|8071-6 2025-04-07 1Y 23,000 AAA
2026-04-07 |FEHALIOIEX|82F71-4 2025-08-07 8m 17,000 AAA
2026-04-07 | FEALO|EX|79K}-7 2025-02-07 1Y 2m 21,000 AAA
2026-04-07 | SIO| 0| EFH A A 1 19th2 2023-06-26 2Y 9m 12d 2,000
2026-04-07 |FE2ALDO|EX|76571-10 2024-08-07 1Y 8m 13,000 AAA
2026-04-07 |FE2{ALO|EX|6871-18 2023-04-07 3Y 2,000 AAA
2026-04-07 |FEHALOIEX|7371-13 2024-02-07 2Y 2m 7,000 AAA
ABS 2026-04-08 | FEALIO|EX|8471-2 2025-12-08 4m 26,000 AAA
2026-04-08 | TEHZE S AIMBS2016-8(1-6) 2016-04-08 10Y 100,000 AAA
2026-04-08 | REZ{ALIO|EX|7471-12 2024-04-08 2Y 13,000 AAA
2026-04-09 |RE2{AIO|EX|85/1-1 2026-02-09 2m 20,000 AAA
2026-04-09 |REZ{AIIO|EX|6971-17 2023-06-09 2Y 10m 3,000 AAA
2026-04-09 |REZAMO|EX[81/1-5 2025-06-09 10m 18,000 AAA
2026-04-09 |REZ{AIIO|EX|7871-8 2024-12-09 1Y 4m 22,000 AAA
2026-04-10 | RE2{AMO|EX|83/1-3 2025-10-10 6m 21,000 AAA
2026-04-10 | R2|EtAXM2KH-2 2024-10-30 1Y 5m 11d 700 AAA
2026-04-10 | REAIO|EX|75/1-11 2024-06-10 1Y 10m 16,000 AAA
2026-04-11 | REAIOIEX|HM771-9 2024-10-11 1Y 6m 22,000 AAA

At= : KISKHHE 7L
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Appendix 5] i H B
rE 3 2] 02) 3215-1482

H1. HS22|AH Siss chel 0, o A, 7]t : 2026-03-30 ~ 2026-04-03)

F8ac 559 H8E53 w¥y | Wiy FRNAE 4] OlE | wWIY b3 £3t
KR6000032G33 |<2|2230-03-0|(#)01-2-30 AAA 2026-03-30 | 2027-03-30 | L E4AF AAA CD 17H&+21bp 1 600 KRW
KR6004947G39 |5tL22849-030]12Z-30(1- ) AAA 2026-03-30 | 2027-03-30 | I E4AF AAA CD 17H&+21bp 1 900 KRW
KR6000541G37 |S=%x23(F) AO 2026-03-31 | 2036-03-31 |HH Y 0|F 5H: 5.5%/0|F 5H:QH4A T 1010H+160.5bp 1 1,000 LS YeIts KRW
KR6192531G34 | &F2%32026-030|(H)12-31 AA+ 2026-03-31 | 2027-03-31 | 2IE3AL AAA CD 174 & +26bp 1 1,600 KRW
KR354401GG47 |FEiT 83 At268(1H)(Ah AAA 2026-04-01 | 2027-04-01 |21 H3AL AAA CD 174 & +15bp 1 1,000 KRW
KR380601GG40 |s=Ata &K #(2%3)26-40|(*#H)12-02 AAA 2026-04-02 | 2027-04-02 | 2I'H3AF AAA CD 17H&+21bp 1 1,500 KRW
KR310202GG40 |At=26%0]0100-0403-1M AAA 2026-04-03 | 2027-04-03 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+29bp 1 2,500 KRW
KR6000032G41 | 22| 2%430-04-0|(H)01-2-03 AAA 2026-04-03 | 2027-04-03 |21 H4AF AAA CD 170 +21bp 1 2,500 KRW
KR6174141G42 |S2|7HE276-2 AAO 2026-04-03 | 2028-01-03 |EIE3A} 22|7tE 1497 & 3 300 KRW
KR6174142G41 |S2|7HE276-1 AAD 2026-04-03 | 2028-01-03 |A1 912E CP+70bp 3 2,000 KRW
KR6005271G40 |OFO| 4 347-040|(H)12A-03 AAA 2026-04-03 | 2027-04-03 | ZI'EH3AL AAA CD 1712 +22bp 1 900 KRW
KR6005281G48 | 4t232026-040|(#)1A-03 AAA 2026-04-03 | 2027-04-03 |2 E4AL AAA CD 17H&+21bp 1 1,600 KRW
KR6032711G42 |Alst7tE2287 AA+ 2026-04-03 | 2028-04-03 | I H4A} ASHFtE 214 3 1,000 KRW
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