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YIS SxE KEY POINT
S712 AHE 02)3215-1437 o MELHH| 2 DYX|L =X202 =7}
o MECHH| SOHYK|S FH4AE 22
o TZFECOHH| S|AKY X|5= =5 =AFE 57t
I. KISSEAX|5 0|
#2#1. X AX| 5 7|7HE X2 &/72 0] ¥/YTM C g, o9l
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.49 0.41 -0.75 -2.96 -6.28 7.22 1.69
Duration 5.04 498 5.36 5.71 6.14 5.21 1.75
YTM 426 412 3.91 3.38 2.61 4.07 745

= 1KY FE$AUE 0.98 0.84 -1.98 -6.27 -12.49 3.35 1.57
Duration 8.37 8.17 8.82 9.46 10.19 8.57 2.05
YTM 437 425 3.96 3.42 2.58 3.85 6.86

=l FE$AUE -0.01 0.04 0.50 0.82 1.49 9.85 1.43
Duration 1.25 1.27 1.31 1.26 1.28 1.20 0.96
YTM 3.62 347 3.32 2.86 2.30 3.80 6.80

IPNN| FE$AUE 0.10 0.09 0.40 0.17 -0.26 12.17 2.08
Duration 2.22 2.26 2.32 2.43 2.47 2.50 1.35
YTM 435 421 4.06 3.56 2.78 455 843

KOBI30 FE$AUE 0.00 -0.06 0.36 0.41 0.48 9.67 1.56
Duration 1.85 1.84 1.83 1.84 1.84 1.81 1.87
YTM 3.71 3.69 3.57 3.09 2.27 3.94 6.86

KOBI120 FE$AE 0.00 0.07 0.56 0.96 1.76 9.75 141
Duration 0.98 0.96 0.96 0.97 0.95 0.97 1.1
YTM 3.71 3.50 3.35 2.97 2.48 3.99 7.09
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H2 KISES|HX|5 ME{/27|H Duration

=3, MHX| YTM F0|
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AtZ: KISKHHEIE

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

=i 0.66 1.50 2.40 3.70 13.00 8.12
N 0.60 1.39 232 3.70 7.26 2.71
Sy 0.62 1.45 2.37 3.58 10.94 3.77
sot5H 0.62 1.45 2.40 0.00 0.00 1.25
28Ky 0.62 1.41 2.39 2.99 6.28 1.25
7|Et=E X 0.63 1.45 233 3.35 5.13 1.58
NS 2RET) 0.56 1.46 236 3.59 9.45 2.28
AN (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.63 1.46 243 3.85 0.00 1.77

A 0.62 1.45 2.37 3.63 12.70 5.10




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.545 3.878 4.021 4.186 4519 4292
N 3.581 3.950 4136 4332 4.555 4115
S 3.787 4.146 4317 4437 4.662 4.287
S5 H 3.308 3.878 4,064 0.000 0.000 3.703
2A XK 3.793 4111 4276 4372 4532 4,003
7|Eta-& X 4126 4516 4619 4,638 4.872 4439
A (S EZEET) 4016 4410 4.601 4617 4.946 4431
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.852 4178 4309 4399 0.000 4143
TH| 3.779 4.144 4.306 4312 4.542 4.263
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 448 5.95 4.00 7.69 26.57 48.68
N 0.19 0.26 0.25 0.39 0.10 1.19
SxY 2.52 3.13 2.96 2.28 2.75 13.66
SoHEH 1.22 2.07 0.31 0.00 0.00 3.60
2y 5.15 479 1.59 0.28 0.03 11.84
7|Eta-8 X 2.70 3.80 1.99 0.85 0.02 9.37
SIMHBSEEEDS) 253 3.41 223 1.27 0.74 10.18
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.44 0.50 0.32 0.22 0.00 1.48
A 19.23 23.91 13.67 12.98 30.21 100.00
XtE: KISKHEE I}
5. KISSSHAX| = ME|/U7|E FF == (SHl: 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
=M 26 22 18 44 51 161
N 195 257 268 509 40 1,269
Sy 584 708 634 527 699 3,152
S5 H 10 6 2 0 0 18
23Ky 517 428 130 30 7 1,112
7|Et=8X 1,505 1,911 982 506 17 4,921
SIMHSEREDS) 563 663 383 345 303 2,257
AR (B2 ET) 0 0 0 0 0 0
ABS 433 347 110 42 0 932
A 3,833 4,342 2,527 2,003 1,117 13,822
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H6. ESGHAHX| 5 7|7HE £X 5 E/FE0]H/YTM

@ «isrsrzo

CFESAUE, YIMES : %)

T= 1w ™M 3M 6M 1Y 3Y Inception
KIS FE$AUE 0.060 0.010 0.420 0.240 -0.010 11.160 0.315
ESG Duration 2.110 2.130 2.200 2.290 2.150 2.310 3.110
s YTM 4229 4.068 3.946 3424 2.637 4344 2.488
ESGREMA |+H+dE 0.070 0.000 0.370 0.140 -0.270 10.820 0.176
Duration 2.170 2.180 2.230 2.290 2.410 2.410 3.690
YTM 4134 3.955 3.839 3.304 2.581 4296 1.996
HluX|s  |&XH$dE 0.100 0.060 0.320 -0.010 -0.560 11.110 0.302
Duration 2.290 2.300 2.380 2.480 2.610 2.650 3.100
YTM 4.209 4.041 3.913 3.383 2.670 4344 2.410
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 0.65 1.50 242 3.56 9.85 2.48
2%y 0.71 1.40 229 2.90 6.86 1.43
7|Eta-& X 0.65 1.50 2.41 3.27 4.85 1.86
AN (S EZRES) 0.56 1.45 2.35 3.62 7.96 2.05
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.65 1.48 243 3.84 0.00 1.91
A 0.61 147 2.38 3.58 8.79 2.10
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 3.788 4129 4282 4390 4628 4180
23Ky 3.884 4.101 4.258 4474 4.565 4074
7|Eta-8 X 4.000 4388 4568 4,595 4.649 4381
AN (S EZRES) 3.967 4382 4578 4.620 4.830 4385
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.796 4139 4.299 4398 0.000 4139
TH| 3.901 4.265 4.442 4.521 4.727 4.282
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
SxY 6.15 8.41 7.67 419 2.09 28.51
28Ky 1.80 3.64 1.00 0.02 0.09 6.54
7|Eta-8 XY 2.04 2.88 2.06 1.62 0.04 8.64
SN (B RREET) 11.68 15.37 10.99 6.41 2.26 46.71
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.39 3.19 2.37 1.66 0.00 9.60
A 24.07 33.48 24.08 13.89 4.48 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54 5E0]4 HH
S=Xy 161 214 204 147 84 810
23Ky 20 40 13 1 1 75
7|Et=8X 125 164 123 106 3 521
N BEREET) 317 378 232 219 125 1,271
AR (B2 ET) 0 0 0 0 0
ABS 83 99 67 41 290
A 706 895 639 514 213 2,967

X2 KISKHEE It
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@ KISRF&HE 7

H1. FU 3K 2EHS (EH2l: %)
= 8/28 9/4 9/11 9/18 T FCHH|(BP)
S0t 1 3.25 3.29 3.355 3.47 11.5
S¢t o4 3.715 3.765 3.91 3.985 75
=7 34 3.795 3.885 4.02 4.027 0.7
=54 4.022 4.095 4.267 422 -4.7
=1 104 4.287 435 4.542 446 -8.2
SAHHAAA 34 4116 4.206 4351 4365 14
SAHHAAA 54 4306 4.387 4.55 4512 -38
SAHHAAA 10 4.465 4527 4719 4637 -8.2
A2 : KISKHHE 7}
73, 30X SPREAD 30| (542l : bp) %4, E*HAAA SPREADZO0| (542l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00 ---remere e
- 7)\!“\1 W
! _QW W\j
20.00
0.00 T - 0.0 T T : -
& > \y\"b & > & @'“(’b 9‘*@ /@"’% &5@ Q@"’% @”%
r & & o & & i &
AHZE : KISKHAE 7} XEE : KISKFAE 7}
H2 FU 3N A= E HE (E+l: bp)
= 8/28 9/4 9/11 9/18 o]
=31 310 SPREAD 492 465 52.2 433 -89
=11 3_5 SPREAD 227 21.0 247 19.3 -54
=3 510 SPREAD 26.5 25.5 27.5 24.0 -35
=31 _E4X{AAA 3YR SPREAD 32.1 32.1 33.1 33.8 0.7
=11 EK{AAA 5YR SPREAD 28.4 29.2 283 29.2 0.9
=1 ELX|AAA 10YR SPREAD 17.8 17.7 17.7 17.7 0.0

Xt : KISKHAE 7}
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a5, X| &, E5+MAAA & S HFCOHH| F2HSF (49l : %, bp)
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RE2 : KISKHAHE I}

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

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
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Q KISKF4HE 7

H9. 2F SN FdHE (2l 7H, %)
Az =Y HESE 27| gdle | HGEa SEad

2026-09-14 FEISESAIB03(Ah AAA 3 21 -2.0bp 4289 1,500
2026-09-14 St 3 S A0 AAA 34 TIE +50bp 4420 700
2026-09-14 QIHE A ZAR276 AA+ 3 21 +8.0bp 4515 1,100
2026-09-14 | MEHH(H £ 2F)260|H0100-0914-1 - 14 +375.0bp 3.750 5,000
2026-09-15 A7\ FEH A ZAL26-09-145(%) AAA 154 2IE +8.8bp 4208 2,200
2026-09-15 st=H -5 Ar288 AAA 354 DIE +4.8bp 4453 1,400
2026-09-16 o &Y 330 AAA 3 2IE +50bp 4518 1,000
2026-09-16 Z23ZAH018 AAA 34 DI +4.0bp 4452 600
2026-09-16 E2ZAHM019 AAA 104 21 +8.0bp 4.849 300
2026-09-16 ot=E =5 Ar289 AAA 54 DIE +4.7bp 4677 2,000
2026-09-17 st 21623 AAA 24 21 +4.0bp 4326 500
2026-09-17 ot 31624 AAA 34 DIH +3.0bp 4467 2,400
2026-09-17 SHE 1625 AAA 54 21 +4.0bp 4.668 1,800
2026-09-17 O = Al 7H & 3 AF2026-03 AA+ 34 2IH +14.8bp 4.660 300
2026-09-17 B oYU 7| F2609At-0| &-2 - 244 +416.0bp 4.160 3,500
2026-09-18 Rpoh2te| S AR 1692 (A AAA 34 2IE +1.0bp 4346 1,100
2026-09-18 ot =ARISAR97(%) AAA 54 2IE +6.0bp 4578 1,500
2026-09-18 Sh 2SR £H26-30(Ah - 2 +414.6bp 4.146 500

KEZ @ KISKHAE 7}

n. =3 s

XetF FEAY2 =11 26-58 SHLE &2 08BN 2 19X 55683 0| & EIRUCE O[0jM =

126-6 FA| 13X 29159 ) RS0 1 FE O|ALH

JA87. FU XN ESS 7S
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g8 A7 02) 3215-1432 o STURHA|Z} BislEr =7} Ct7| ZAMO| AT E St
o OfTIRHAIZ LB J71 CHI| SHOl AZY E =y
. 28N AESE
SN LAY SO, A\|S2AK LA S7HSHIULE
aF 28N FSAFE H| S 188 AxeE ifE| D, sEHE2 AT EE 2= 2XUS £
RACt olof et 2HAHAAA 1 T2 X AZ Y =& 58bpZ, M F CHH| 3.0bp SCHE|IA D, SHAHAAA 54
A AT EE 30.7bp2 ™ F CHH| 0.7bp EHCHE|ALE.
7Bt LAY LA 2/ EEQJCEL FSAIY2 1E OISt TV 2 S AZYE HHE BRI
M, 582 AT Es AL SHYS L7 B
ojof el ™A AA+ 1 AZP|E= 70.5bp2 ™ = CiH| 3.0bp SCHE|R D, 5 AT E= 40.6bpE
T F ThH| -0.5bp HAEIRACH AA- 1EH AT E= 785bpE H F CiH| 3.0bp SCHE RO, 5 AZ2

E= 66.8bpE & F OfH| -1.0bp HAE|ACE
=1, 23X 3y YTM 0| (EH9 : %)
8 =3 A=Y 2 xjara SaM

7]

6 |

5 |

s

3 M

2 |

1]

0 T T T 1

2024-09-18 2025-03-18 2025-09-18 2026-03-18 2026-09-18
KFE: KISAHAHE L
183 2Wx| S ACHH| SPREADFO|  (EH41 : bp)

e 2 K- KTB 3Y
2K AA+- KTB 3Y

H 3v- kTB 3Y
HAAA- KTB 3Y

> >t

20 -

10 -

0 -
2024-09-18

T T T 1
2025-03-18 2025-09-18 2026-03-18 2026-09-18

KFE: KISAHAHE L

13

=2 o{F A 3y YTM 30|

Sy
7|Et= X AA-

(I|:_I"CI,‘I: %)

7|Et=-8 X aA+
7|Et=- 8 A+

WM/"W

2024-09-18

XF&E: KISAHAHE L

2025-03-18 2025-09-18 2026-03-18 2026-09-18

124, o{ ™| S nCH| SPREADZO|

7|Et2-8 X AA+- KTB3Y
200 w 7|EFZ S K AA- - KTB 3V
150 -

(EH2l: bp)

7|Et2-8 XA+ - KTB 3Y

100 -

0 -
2024-09-18

Kb&E: KISKHAHEIL

T T T 1
2025-03-18 2025-09-18 2026-03-18 2026-09-18




H1. 2N 0 AxgE S HES (E+2: bp)
8 =2F ATH E(09/18) HFCd|(09/11) HEChd|(08/18)
at7| 1Y 3y 5y | 10Y | 1Y 3Y 5y | 10y | 1Y 3Y 5Y | 10Y
o3 508 | 247 | 269 | 345 | 30 | 00 | 07 | 00 | 134 | 20 | -1.8 | 00
= 50.8 | 242 | 262 | 371 | 30 0.0 07 00 | 134 | 20 | -18 | 00
AAA 58.0 | 345 | 307 | 448 | 30 | 00 | 07 | 00 | 134 | 20 | -18 | 00
AA+ 636 | 429 | 441 | 529 | 30 | 00 | 07 | 00 | 134 | 20 | -1.8 | 00

H2. O{MA| mOCHH| AxEE S HES (E421: bp)
8 =2F ATH E(09/18) HFCd|(09/11) HEChd|(08/18)
at7| 1Y 3y 5v | 10Y | 1Y 3y 5Y | 10Y | 1Y 3y 5Y | 10Y
AA+ 705 | 543 | 406 | 1369 | 30 | 05 | -05 | 00 88 | -03 | -20 | 00
AA0 708 | 628 | 582 | 1554 | 30 | 00 | 00 | 00 83 | -08 | -25 | 00
AA- 785 | 713 | 668 | 176.1| 30 | 00 | -1.0 | 00 88 | -18 | -25 | 00
A+ 114.6 | 1513 | 1822 | 2448 | 30 | 00 | 00 | 00 95 | -13 | 20 | 00
A0 180.5 | 227.0 | 245.7 | 2892 | 30 | 00 | 00 | 00 95 | -13 | 20 | 00
A- 2369 | 2933 | 3116 | 3535 | 35 00 | 00 | 00 | 100 | -1.3 | 20 | 00

rlo
0%
R
ne
o
12
rlo
(Oa]
P
©
(o))
o
o
19
o
|0
Hu
=
ol
fim}
o
nNo
7]
w
w
(@)
o
12
o
ol
N

o
)
Pal
rC
ol
ok
o
=2
o
2
>
rlo
0%
R
nz

JJElZ M LHAS 35 10029 U0 2, M F CfH] 1X 660008 SIRYCH LT +5S 25 W
A0S E AA+THX| ROI7IEQt ROLEZ[AE N QISHH, TIE CHH| ZME 2Lt
O35 7 28K waFo| (591 - %) d2e6. F7F of Tl A0 (EH21: %)
000 , BEFA mUFX HAAA T AA+ 12,000 - m7tE g FHI B
20,000 10,000 -
8,000
15,000 -
6,000 1
10,000
4,000
5,000 - - . 2,000 -
0 - o |
2026-09-14 2026-09-15 2026-09-16 2026-09-17 2026-09-18 2026-09-14 2026-09-15 2026-09-16 2026-09-17 2026-09-18
RbE: KISAHHE It Kb&E: KISKHAHEIL
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H3. F2H 2% 2y HE (£49l: %, el
sa 53 ECEC R L E EC R oY ECE
AAA A226410]0106-0914-2 4.000 2IE -2bp 2026-09-14 | 2028-03-14 1,600
AAA L1326410]0206-0914-3 4170 2IE -2bp 2026-09-14 | 2029-03-14 2,200
AAA A226410]0200-0915-1 4130 oy 2026-09-15 | 2028-09-15 1,200
AAA St == AZ82609At-801-273 | 3.670 9H 15bp | 2026-09-15 | 2027-06-15 800
AAA = 012346090| E 2 (03)3-16 4380 2E +2bp | 2026-09-16 | 2029-09-16 700
AAA Ast23430-09-2-9M-B 3.810 DH 10bp | 2026-09-16 | 2027-06-16 3,000
AAA ot =5 U5 826094t-0| &-2 4.190 2IE -6bp 2026-09-16 | 2028-09-16 3,000
AAA 02846098 21 29M-17 3.870 2IE -1bp 2026-09-17 | 2027-06-17 11,000
AAA A226410]0106-0917-1 4.090 2E +2bp | 2026-09-17 | 2028-03-17 3,000
AAA ShLH2%449-090(32-17 4500 2E +6bp | 2026-09-17 | 2029-09-17 9,500
AAA = 012346090| E 2(03)1.5-18 4230 2E +9bp | 2026-09-18 | 2028-03-18 3,600
AAA 719 22(2)26098H1A-18 3.790 0IH 15bp | 2026-09-18 | 2027-09-18 2,800
AAA Lt226410]0300-0918-1 4270 21E -3bp 2026-09-18 | 2029-09-18 3,100
AAA Aot2a430-09-0]-2-A 4320 2H +9bp | 2026-09-18 | 2028-09-18 4,100
AAA 22| 2%30-09-&2lom-2-18 3.870 9H 10bp | 2026-09-18 | 2027-06-18 8,500
AAA St == AZ2826097t-801-122 | 3.410 2E -1bp 2026-09-18 | 2027-01-18 500

X2 KISKHHE I

B4, FLHOjTA LY g (EHel: %, o
sa 52 ECEC R O E EC R oY R
AA+ AMSt7HE2305-1 4507 ol 2026-09-14 | 2030-03-14 1,300
AA+ Mt7HE2305-2 4578 ol 2026-09-14 | 2031-06-13 300
AA- ZH7t=597-1 4592 2E +7bp | 2026-09-14 | 2027-12-14 300
AA- RH7tE597-2 4728 2H +10bp | 2026-09-14 | 2028-03-14 200
AA- Z07H=597-3 4,941 2E +13bp | 2026-09-14 | 2028-09-13 100
AA- RO 7tE597-4 4,941 2H +13bp | 2026-09-14 | 2028-09-14 1,200
AA- ZO|7H=597-5 5.001 2H +13bp | 2026-09-14 | 2029-03-14 100
AA- Z7H=597-6 4.947 2E +3bp | 2026-09-14 | 2029-09-14 600
AA+ 7| O|H| = BI7tE456-1 4577 9E -1bp 2026-09-15 | 2030-01-15 400
AA+ 7| O|H| = BIFFE456-2 4592 ol 2026-09-15 | 2030-02-15 1,100
AA+ 7| O|H| = BIFFE456-3 4597 oy 2026-09-15 | 2030-03-15 900
AA+ SO 7 I E2111-1 4546 2E -2bp 2026-09-15 | 2029-09-14 1,300
AA+ HO7im E2111-2 4577 2 -1bp 2026-09-15 | 2030-01-15 300
AA- BNK7H | £ 396-1 4.065 9E -2bp 2026-09-15 | 2027-06-15 300
AA- BNK7HI| £396-2 4308 9E -2bp 2026-09-15 | 2028-02-14 100
AA- BNK7HI| £396-3 4308 9E -2bp 2026-09-15 | 2028-02-15 300
AA- BNK7H | §f396-4 4535 9E -2bp 2026-09-15 | 2028-09-15 200
AA- BNK7HI| £396-5 4.548 9E -2bp 2026-09-15 | 2028-10-16 200
AA- BNK7HI E396-6 4574 2E -2bp 2026-09-15 | 2028-12-15 100
AA- BNKZH I E396-7 4.694 2E -2bp 2026-09-15 | 2029-09-13 200
AA- BNK7H I E396-8 4.694 2E -2bp 2026-09-15 | 2029-09-14 900
AA- Qlloj|o| X| =& 7H | &t 270-2 4482 2IE -2bp 2026-09-15 | 2028-10-13 100
AA- Qlof|o| X| =& 7H | £t 270-3 4496 2IE -2bp 2026-09-15 | 2028-10-13 700
AA- Qloj|O| K| == 7H | & 270-4 4523 2E -2bp 2026-09-15 | 2029-01-15 600
AA- Qlof|o| X| =& 7H | £t 270-5 4.589 2IE -2bp 2026-09-15 | 2029-06-14 100
AA- Qloj|o| X| == 7H | £t 270-6 4.589 2IE -2bp 2026-09-15 | 2029-06-15 700
A+ ZHER|A37-1 4.855 +468bp 2026-09-15 | 2028-03-15 200
A+ RORERA37-2 5.090 +505bp 2026-09-15 | 2028-09-15 300
AO Of 727 I & 262-1 4901 21E -28bp | 2026-09-15 | 2027-09-13 500
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AO O 7270 | &262-2 4.960 IE -42bp | 2026-09-15 | 2028-03-15 400
AO Of 7271 &262-3 5.237 DI -65bp | 2026-09-15 | 2028-11-14 100
A0 O -2 7H | & 262-4(X]) 5.237 2IH -65bp | 2026-09-15 | 2028-11-15 700
AA+ A7E2911 4.600 ol 2026-09-16 | 2030-03-14 100
AA+ AHFtE2912 4.600 oy 2026-09-16 | 2030-03-15 1,400
AA+ A47tE2913 4670 oy 2026-09-16 | 2031-09-16 200
AA+ AMBt7HE2306-1 4622 oy 2026-09-16 | 2030-07-16 700
AA+ AMSt7HE2306-2 4,651 oy 2026-09-16 | 2031-03-17 200
AA- A2 74| §H794-1 4455 2 2bp | 2026-09-16 | 2028-09-15 200
AA- AW T E794-2 4495 I 2bp | 2026-09-16 | 2028-12-15 300
AA- A2 7T EH794-3 4615 2 2bp | 2026-09-16 | 2029-09-13 400
AA- A2 7 T EH794-4 4615 21 2bp | 2026-09-16 | 2029-09-14 1,000
AA- A2 7T §H794-5 4,656 2IE 2bp | 2026-09-16 | 2030-03-15 400
AA- A2 T EH794-6 4.698 2E 2bp | 2026-09-16 | 2030-09-16 200
AA- 7| O|H|7H 1| & 589-1(=) 4.461 E 2bp | 2026-09-16 | 2028-09-13 400
AA- 7| O|H|7H 1| & 589-2(=) 4.608 E 2bp | 2026-09-16 | 2029-09-17 600
AA- 7| O|H|7H 1| & 589-3(=) 4.608 E 2bp | 2026-09-16 | 2029-09-18 500
AA- 7{|0|H| 74| & 589-4 4.461 2IE 2bp | 2026-09-16 | 2028-09-14 900
AA- 7{|0|H| 7] [ & 589-5 4.461 2E 2bp | 2026-09-16 | 2028-09-15 300
AA- 7{|0[H|7H | & 589-6 4.608 E 2bp | 2026-09-16 | 2029-09-19 800
AO AX|FH | E410-1 4982 DI -15bp | 2026-09-16 | 2027-09-13 500
AO AX|ZHI| EF410-2 5.149 DI -20bp | 2026-09-16 | 2028-03-16 200
AO AX|7H I Ek410-3 5.503 DI -25bp | 2026-09-16 | 2028-09-15 400
AO AX|FHI| EH410-4 5.641 DI -40bp | 2026-09-16 | 2029-03-16 200
AO A X|7H I £410-5 5.796 DI -50bp | 2026-09-16 | 2029-09-14 200
AA+ ORI 2113 4623 E 2bp | 2026-09-17 | 2029-09-17 500
AA- OFO[H| | O|7H | §361-1 4,089 2IE -2bp 2026-09-17 | 2027-09-17 400
AA- OFO|H|#|O|7H | &F361-2 4.659 E 2bp | 2026-09-17 | 2029-09-17 500
AA+ 7|0[H| = BIFt=457-1 4486 E 2bp | 2026-09-18 | 2028-11-17 500
AA+ 7|o|H| = RIFtE457-2 4569 DE 2bp | 2026-09-18 | 2029-09-18 2,000
AA+ 7{|0[H| = BIFtE457-3 4617 ol 2026-09-18 | 2030-03-18 300
AAO SHLEZHE309-1 4590 OE 2bp | 2026-09-18 | 2029-09-17 600
AAO StLH7EE309-2 4590 DE 2bp | 2026-09-18 | 2029-09-18 200
AAO StLH7EE309-3 4770 OE 3bp | 2026-09-18 | 2031-09-18 200

AF&: KISKHAHE I}
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O|TK] REAITE T7| MO A4ME 2R ™M A AZEE AA+ 1 70.5bpE ™ F ChH|

3.0bp =f, 313 54.3bp2 0.5bp CH=H OHARUCH

J27. 28X /8 30| (5+9: o
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120,000 OIMK REY moUK RS
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40,000 -

20,000 -
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AtE: ot=AMEEIL KISKHHE It

17



OIALH : FOMCA210IH HE SUHES

"I} KEY POINT

Hix| < i 2| 02) 3215-1471 o IAMKY 22| BHIIES TR et

o JAMK| AP E NMHIMOZ QAHTHA|

I 2|ARXY AISEE

ro
e
w
o
O
©
i
N
J
O
Q
il

=7 I MAAZ 2 FOMCE §F1 BAHO| = &tE7t, oM Oo|UAH FOMC ZIHE 2=0tH ST

7l gdle d5dt, =2¥7|= g2l= oHEL oo dsE =AM 52| B

Y710 SHEStH HE EHEE SES LIEHALE A 228 E& T

fjo
T
m
e
al

a
2

T

31 2| AH SElF0|

6.5 350
300
5.5 AOA Y E
s 250 AAOA I E
200 AAAA P E
3.5 ——A0
150
)5 ——AAO
100 pap
15 - 50 ——=13
0.5 : : 0
2023-09-18 2024-09-18 2025-09-18 2026-09-18
XHE : KISKFAHE I}
1.3y 5 AZgE YU HEE (5+%1: bp)
sa =2F 25Y £(09/18) HM=Chd[(09/11) HECHd|(08/21)
at7| 1Y 3y 5Y | 10y | 1Y 3y 5y | 1oy | 1Y 3y 5Y | 10v
AAA 621 | 480 | 361 | 511 | 10 | 05 | 00 | 00 | 48 | -16 | -20 | 00
AA+ 723 | 581 | 456 | 804 | 10 | -03 | 05 | 00 | 48 | -08 | -12 | 00
AAO 749 | 616 | 524 | 1143| 10 | -03 | 05 | 00 | 48 | -08 | -12 | 00
AA- 787 | 660 | 625 | 1509 | 10 | -03 | 05 | 00 | 48 | -08 | -12 | 00
A+ 930 | 107.4 | 1282 [2091| 10 | 00 | 00 | 00 | 39 | -16 | -1.7 | 00
A0 108.3 | 1335 | 173.0 | 2551 | 10 | 00 | 00 | 00 | 39 | -16 | -1.7 | 00
A- 1354 | 1785 | 233.0[3064| 10 | 00 | 00 | 00 | 39 | -16 | -1.7 | 00

X2 : KISKFAE 7}
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19

Ol F SIAK HHAFHEZ 12 80004 ;2 E 2,500 2| =ofet= 7|F3UCE FF /AN LHAE2
Z= OjH| Cia St Rl S 52 LEE} T YdE SIE2 UEE o0 22 ER d350 &
opd X Mg T oshitol Ul SE0| O[O H A2 2 O & EICEH
2. S|AMM Y (SH91: %, bp, 1, 22

HESE 559 EC R BHO|g | LADES | LI | LAY
AAA KBZ & X365 2026-09-14 4317 HE2E -3bp 3 3,000
AA+ Al 0j| O| X| TR} 78-1 2026-09-15 4389 ZHERIE -6bp 2 700
AA+ Qllof| O X| & X}78-2 2026-09-15 4504 JHE I -6bp 3 1,900
AA+ il 0j| O| X| &= X}78-3 2026-09-15 4.669 JHERIE -3bp 5 400
A+ CHAlOf QKOO 45-1 2026-09-15 4839 JHE2IE -15bp 2 1,110
A+ Ci A0 =QHOtO0[45-2 2026-09-15 5.029 JHE I -20bp 3 1,890
AAA SHZ8XIF59-1 2026-09-16 4314 HERIE -4bp 2 1,000
AAA SHZ8XIF59-2 2026-09-16 4413 JHERIE -3bp 3 2,000
AA+ JBE&AIF45-1 2026-09-16 4362 JHERIE -2bp 1.8 300
AA+ JBE&AIF45-2 2026-09-16 4476 JHERIE -2bp 2 200
AA+ JBE8X|F45-3 2026-09-16 4476 JHERIE -2bp 2 500
A0 CHtars122-1 2026-09-16 4812 ol 2 1,700
A0 tistet5122-2 2026-09-16 4,985 JHECIE -3bp 3 1,800
AAA Aota8X[F191-1 2026-09-18 4427 JHECIE -3bp 3 1,000
AAA Mota&X|F191-2 2026-09-18 4,582 JHEAE 5 500

F) EES AL S|AMY, ELS HI Q)

Xt&E: KISK b OIEFZH A
3. Z|ARKY 27| (Hl: %, &, 24 9)
888 5549 R HEHO|E 27 aetol | Ty
A+ ShotmHE2-2(5 2023-09-19 5.255 3 1000 1,000
A+ HHESFOR9 2023-09-15 7.402 3 2050 8,950
A- YEMAHO[316-2 2021-09-16 2.962 5 1000 1,300
A0 Zo748136-3 2021-09-14 2.692 5 700 3,330
A0 WX|C|AE2]0]43-2(%) 2021-09-14 2792 5 2100 3,350
A0 D 2|OkM|218-2 2021-09-17 3.192 5 100 300
AA+ POSCO311-2(X|) 2021-09-16 2.007 5 2000 4,000
AA+ Ml 0j| O X| = X}68-2 2023-09-19 4,653 3 1200 45,400
AA+ SK297-2 2021-09-13 2.088 5 2000 68,800
AA- ol=EXF &K F36-2 2023-09-20 4971 3 1250 5,800
AA- S EHA|A45-2 2023-09-14 4507 3 1100 17,200
AA- S E2HA| A47-1 2024-09-12 3.298 2 500 17,200
AAO X|0f| A 0| 0f| A18-2(%) 2021-09-15 224 2 800 4,200
AAO 2| x5 3#2309-2 2023-09-20 4931 2 300 46,700
AAO o2 M5 RH67-2 2023-09-14 4,675 2 1200 36,600
AAO M H O M| L K| F27-2 2021-09-14 2.113 2 1500 25,300
AAA St ESUM51-2 2021-09-15 2.085 2 700 47,100
AAA SHFEXIF33 2021-09-16 2.052 2 1000 54,500
REZ et S|AHRY, ELS A 2

XEE: KISK F GIEfEX A



H4. K1 3| A st A 2 (EHSl: %, bp, 1, 249)
HESE 359 L] Y AZYE / BEHOIE k7| ECE
A0 SHYE A 2026-09-21 5.10% 1 500
A0 Sty E A 2026-09-21 5.20% 1.25 600
A0 St H 2026-09-21 5.35% 15 200
A0 StYEH 2026-09-21 2.65% 2 200
AA- sKa|= 2026-09-22 e 1 400
AA- N GES 2026-09-22 e 2 600
A0 CHEHM M 2026-09-22 JHE 2 +6bp 2 2100
A0 CH ok 2026-09-22 JHEE 3 2800
AA- Ol 27 O] X[ 2 M E & 2026-09-22 JHEBIE +38bp 2 6500
AA- O A7 O| K| 2 Ml E 2 2026-09-22 HE2IE +55bp 3 7500
F) REZS 32 Lt 3|AKM, ELS H|2|
At=Z: KISKHHEIL DART
2. 3| ARXH 23N 0| (el o 9)
180,000
160,000
140,000
120,000
100,000 2023
80,000 - 2024
W 2025
60,000 - m 2026
40,000 +
20,000 -+

12 28 38 48 s e6E 78 8¥ 98 108 ng 1ng

L2 : KISKHAHE 7}

D23, SIAR SR 0| (291 2)
3300000
3100000

2900000

2700000
2500000
2300000
2100000
1900000

1700000
2024-09-18 2025-01-18 2025-05-18 2025-09-18 2026-01-18 2026-05-18 2026-09-18

AtZ : KISKFAHE 7t
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SY2 AAA SE2 TF O] 7.21%P L2 2874%5 KA, AA S22 TF OfH| 8.45%P
57tet 63.21%5 AHXIUCE ASE2 1.13%P Z 28 746%S AXIYCH THE THY)

T M= 12.72%P 72t 51.39%, 1H~3HE2 12.82%P &A%t 33.15%, 3@ ~5H =2 0.52%P &A%t

11.17%E AX[H2 54 0| #7H0| M= 0.62%P S7t2t 4.29% & KHX|ULCH

(T2l o &)

TE 2026-08-27 2026-09-03 2026-09-10 2026-09-17
AAA 16,343 7,600 21,991 13,821
AA 39,113 33,790 33,492 30,390
A 5,810 3,233 5,253 3,585
BBB 92 363 395 252
JUNK 34 39 30 35
Total 61,392 45,026 61,161 48,082
X2 : KISKHAE 7}
H6. 2|AHY ZHEE /& (H9l: of )
TE 2026-08-27 2026-09-03 2026-09-10 2026-09-17
~1y 26,189 18,324 23,652 24,709
1y~3y 25,990 19,869 28,116 15,940
3y~5y 8,685 4,243 7,147 5,369
Sy~ 527 2,591 2,246 2,064
Total 61,392 45,026 61,161 48,082
AtZ : KISKHAHE 7}
d-4. 2 SEE §8 : %) O35, Ay ZHEQI|IE |8 (9] : %)
A
7.5%
AA
63.2% BBB
0.5%
AAA BB+ ~1y
28.7% 0.1% 51.4%

Rt KISKHLHE 7} AbE: KISKHAHE I}
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ABS/MBS : MBS & ZAM|

Yrtgext

b

KEY POINT

0

@ «isrsrzo

st7| ¢ XpE 02) 3215-1435

o

2009, 2H= 7009 ¥, 32 1,300 %, 5= 700

31, #FZE 7| XX E ABS E-R S F0|

HFet 7h2 |, MBS 2026-25 &0 T RALE. O|H S[Xt= Straight HH 22 1
22 LA o FoICh Xk LHEZ

A2 +41bp, 2EE +32bp, 39 = +34bp, 5E 2 +30bp0f HE O CtA ZME

(Thel:ef ¥, 7[2H: 2026-06-01 ~ 2026-09-18)

25,000 400000
s PF Loan
~ 350000 0.CBO
20,000 — — -
[ ~ 300000
J 7| Ef
4 - 250000
15,000 EE
- 200000
10,000 | 150000 e T
. 100000 w247/ 201 Z X1 cpo
5,000 +— " 50000 Synthetic CDO
0 B 0 ERLIE
2026-06 2026-07 2026-08 2026-08 2026-08 2026-09
At&E: KISKHAHE 7t
dEl2, A7 2alH| = (549 : %, 712t : 2025-12~2026-09) 213, of wWalH|= (E491 : %, 712t : 2026-09)

PF Loan
15%

7| Et
0%

P-CBO,
3368.28

PF Loan,
1240

&, 5690

Xt2: KISKHAHE 7} AtZ: KISKHHE L
1. F7H ABS 2l sigt (59 : A9, %, 7|7 : 2026-09-14~2026-09-18)
7| X XpAE SPC MESE ey at7| dagon | wHallzel | M
L els

XtZ : DARTH XS A|A|AH

23



H2 X2 MBS Hdl 3 MK} wl HmHHE (549l : A, %)
- MBS 2026-24(2026-09-11) MBS 2026-22(2026-09-04) MBS 2026-21(2026-08-21)
- wugey | wwdel | Azec | w3y [ wugal | Azyc | wuay | gwdel | amyc
14 605 3917 +42 578 3912 +44 543 3.807 +41
2 900 4,081 +62 800 4115 +39 600 3.993 +35
34 900 4211 +31 700 4234 +35 1,900 4107 +30
5 1,100 4.448 +54 1,000 4.450 +34 1,500 4359 +29
74 800 4.887 +36 800 4878 +63 - - -
104 800 4936 +35 700 4936 +57 - - -
204 800 4.863 +32 800 4.900 +35 - - -
304 200 4.990 +30 200 5.009 +41 - - -
F) w7h EA|  O|ojZbch
Az St TE S A
& 4. MBS TH7|E L3 T 0| (EH2l: o ¢)
60,000 140,000
£0.000 - 120,000
- 100,000
40,000 2023 2
- 80,000 024 3
30,000 -
- 60,000 | 1202523
026 A
20,000 =<
- 40,000 ST (22
10,000 - \ - 20,000
0 - -0
1Y 2y 3y 5Y 7Y 10y 15Y  20Y  30Y
KHZ : KISKHAHE 7}
J2l5, MBS TH7|H Wil ATy E 30| (EHl: of 9)
4
35
3 m1Y
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1. FUH 33 32HS

=2t E 2026-09-17 2026-09-11 2026-08-18 M Oiy| HE oiy|
US TREASURY 2Y 470 457 419 13.00 50.60
US TREASURY 5Y 483 475 439 8.40 43.90
US TREASURY 10Y 498 495 474 2.90 24.20
US TREASURY 30Y 5.33 5.36 5.32 -2.90 0.70
DEUTSCHLAND REP 2Y 3.23 3.23 2.82 0.40 41.20
DEUTSCHLAND REP 5Y 3.32 3.32 2.95 0.50 37.00
DEUTSCHLAND REP 10Y 3.51 3.51 3.24 -0.60 26.70
DEUTSCHLAND REP 30Y 3.87 3.88 3.76 -1.50 10.50
JAPAN GOVT 2Y 1.86 1.85 1.69 1.70 17.20
JAPAN GOVT 5Y 2.30 2.28 2.16 2.00 13.30
JAPAN GOVT 10Y 3.00 2.99 2.95 1.00 5.30
JAPAN GOVT 30Y 410 4.06 413 430 -3.60
CHINA GOVT 2Y 1.24 1.24 1.23 -0.30 1.60
CHINA GOVT 5Y 1.40 141 1.38 -1.10 2.30
CHINA GOVT 10Y 1.68 1.68 1.67 -0.50 0.90
CHINA GOVT 30Y 2.16 2.17 2.15 -0.50 1.10

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(29l %, 712h: 25.09.19~26.09.18)

dZl6. MOVE & VIX

(EH9l: %, 717t 25.09.19~26.09.17)
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(2+9l:bp,712+:26.09.11~26.09.17)

@ «isrsrzo

J2110. KPE H| 28X HE HE  (221bp.712:26.00.11~26.09.17)

12 e/ 1278 24 sd 74 104 15 204

X2 : KISAHEE I Bloomberg

DR(bp)

“1

104 15 204

1Y e/l 1270 g 2 s 74

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 26.09.14~26.09.18)

711,
25 HY A ME EE
3.77% 3.77%
1.89%
11.32%
20.75%
7.55% 20.75%
M Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical M Utilities
B Communications M Financial B Communications M Financial
Government Industrial Government Industrial

Consumer, Cyclical 1 Technology

Consumer, Cyclical 1 Technology

Xt& : KISAHHE I, Bloomberg

E2 HF | BY A ME 52

(SH2l: %, 712t 26.09.07~26.09.18)

HE] 3% e 57
Financial 30.19% 22.22% 7.97%
Consumer, Cyclical 20.75% 7.41% 13.35%
Consumer, Non-cyclical 3.77% 14.81% -11.04%
Energy 0.00% 0.00% 0.00%
Government 20.75% 8.64% 12.11%
Basic Materials 0.00% 0.00% 0.00%
Communications 1.89% 12.35% -10.46%
Diversified 0.00% 0.00% 0.00%
Industrial 7.55% 18.52% -10.97%
Technology 11.32% 2.47% 8.85%
Utilities 3.77% 8.64% -4.87%
Government(Municipal) 0.00% 0.00% 0.00%

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

(712} 26.09.14~26.09.18)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
WORICA 1.89 09/15/28 DOMESTIC CNY 2026-09-15 2028-09-15 | 1.89% 41.71MM
CITNAT 3.81 09/20/27 EURO MTN HKD 2026-09-17 2027-09-20 | 3.81% 49.71MM
HYUCAP Float 09/17/29 GLOBAL usD 2026-09-17 2029-09-17 | 4.435% | SOFRRATE 50.00MM
CITNAT 3.81 09/20/27 EURO MTN HKD 2026-09-18 2027-09-20 | 3.81% 39.00MM
HIGHWY 4.695 09/18/41 EURO MTN HKD 2026-09-18 2041-09-18 | 4.695% 42.07MM
CITNAT 4.81 09/07/27 US DOMESTIC | USD 2026-09-18 2027-09-07 | 4.81% 30.00MM
KEBHNB Float 09/18/31 EURO MTN usD 2026-09-18 2031-09-18 | 4.336% | SOFRRATE |  100.00MM
CITNAT 3 % 09/21/30 | EURO NON-DOLLAR| EUR 2026-09-21 2030-09-21 | 3.625% 745.94MM
KDB 3.67 09/21/27 GLOBAL HKD 2026-09-21 2027-09-21 | 3.67% 14.66MM
SHNHAN Float 09/21/29 EURO MTN EUR 2026-09-21 2029-09-21 | 3.133%| EUR003M 34.60MM
SHNHAN 0 01/22/27 EURO-DOLLAR | USD 2026-09-22 2027-01-22 -- 8.00MM
DOOINV Float 09/22/28 EURO MTN usD 2026-09-22 2028-09-22 | 4.556% | SOFRRATE 50.00MM
CITNAT 0 12/22/26 EURO-DOLLAR | USD 2026-09-22 2026-12-22 -- 50.00MM
HYUCAP 2 09/23/29 EURO MTN CNY 2026-09-23 2029-09-23 2% 4921MM
CITNAT 0 09/22/27 EURO NON-DOLLAR| CNY 2026-09-23 2027-09-22 -- 74.56MM
CITNAT 3.98 09/24/27 EURO MTN HKD 2026-09-23 2027-09-24 | 3.98% 49.71MM
CITNAT 3.98 09/27/27 EURO MTN HKD 2026-09-23 2027-09-27 | 3.98% 49.71MM
CITNAT 0 09/22/27 EURO NON-DOLLAR| CNY 2026-09-23 2027-09-22 -- 119.30MM
CITNAT 0 12/23/26 EURO-DOLLAR | USD 2026-09-23 2026-12-23 -- 50.00MM
KDB Float 10/24/27 EURO MTN usD 2026-09-24 2027-10-24 | 3.942% | SOFRRATE 50.00MM
XtE : KISKHAHEZE Bloomberg
B4 FZH0|Z AH X &2 (EH91: %, 71Zt: 26.09.14~26.09.18)
Date Name Survey Actual Prior
2026-09-11 CPI (I &CHH() 0.40% 0.40% 0.10%
2026-09-11 Core CPI MoM 0.20% 0.30% 0.20%
2026-09-11 CPI (M ACHH]) 3.40% 3.40% 3.40%
2026-09-11 Core CPI YoY 2.40% 2.40% 2.50%
2026-09-11 OJA|ZtH St AH| XA 2| 51 478 51.7
2026-09-11 ojA|Ztcietm 14 QlE2| o] 4.20% 4.60% 4.00%
2026-09-11 OJA[ZICHE D 5-104 QIZ20]d 3.30% 3.40% 3.30%
2026-09-16 2 0fTto) =7 T2 0.80% 1.20% -0.60%
2026-09-16 200 Eof (RtsAF M 2l) H 2| 0.60% 1.40% -0.30%
2026-09-16 200 #of (RtsAH H 7k H Q) 0.40% 1.20% -0.20%
2026-09-16 FUS7HX| 5= dEH| 0.50% 0.70% -0.40%
2026-09-16 FASIR| 5 M FH 2 ™ AChH| 0.30% 0.80% 0.30%
2026-09-16 FAS7HR| 5= T dH| 6.60% 7.00% 5.90%
2026-09-16 +=EE7HXF MoM 0.60% 0.60% -1.30%
2026-09-16 FEE7HX|F Yoy 8.90% 8.60% 8.20%
2026-09-16 NAHB FEEHA|Z K| 34 32 35
2026-09-17 Fed Reverse Repo Rate 3.75% 3.75% 3.50%
2026-09-17 M Mg R 207k 196k 206k
2026-09-17 HYEHAS ST AUHX S 1779 1730k 1774k
2026-09-17 FEIRZ A4 M| 6.70% -2.60% -12.40%

X2 : KISKHHEZL Bloomberg
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#5. W= 0|= 3H x|=

(St %, 712k 26.09.21~26.09.25)

Date Name Survey Actual Prior
2026-09-18 LS UM MoM 0.30% - 0.20%
2026-09-18 M= At | 0.30% - 0.20%
2026-09-18 MH|7t5E 76.40% - 76.30%
2026-09-18 MHX| = 0.10% - 0.20%
2026-09-21 Fed's Goolsbee Speaks at Event
2026-09-22 ADP Weekly Employment Change - - 16.250k
2026-09-22 Zotgomot dFE HINZY gs -- - -10.6
2026-09-22 2X2E dFE g -- - -12
2026-09-23 MBA FERGX} MH K| -- - -4.10%
2026-09-23 S&p 22H O0/= HZ=¢ PMI 536 - 53.9
2026-09-23 S&p 22 0|5 MH|AY PMI 56 - 56.5
2026-09-23 sap 22Y 0|5 T PMI -- - 56
2026-09-24 da=K N -- -$226.8b
2026-09-24 M desg ¥4ds -- -- 196k
2026-09-24 Initial Claims 4-Wk Moving Avg - - 203.25k
2026-09-24 HYEHAS =T AER - -- 1730k
2026-09-24 A= O§oj 615k - 607k
2026-09-24 Mt FEdofo) (M2 TiH) 1.30% -- -10.50%
09/24-09/25 UHY7} -- -- 1394k
09/24-09/25 AFH 7 (H i) - -- -2.70%
XtZ : KISKHHE 7L Bloomberg
H6. Tt 5Y AN X|® (5+91: %, 71Z}: 26.09.14~26.09.18)

Date Name Survey Actual Prior
2026-09-11 ddX| - 21.2b 19.0b
2026-09-15 ZOS7HR| = | -- 0.90% 0.20%
2026-09-15 ZOS7HR| = T EH| -- 6.80% 5.30%
2026-09-15 ZEW AlH{|O] of| & 40 347 342
2026-09-15 ZEW AlH{|O| # i atgt -52.1 -47.1 -61.1
XtE : KISKHHE 7L Bloomberg
H7. UWF 5 44X X = (E42l: %, 712+ 26.09.21~26.09.25)

Date Name Survey Actual Prior
2026-09-18 PPI(H & CHH() 0.60% - 1.10%
2026-09-18 PPl H HH 3.90% -- 3.00%
2026-09-18 =243 928 5 AMH|0|
2026-09-23 S&P Z2Y/BME S =Y PMI - - 54.3
2026-09-23 sap ZEY S MHAY PMI -- - 497
2026-09-23 sap 2EY 52 ZE PMI - - 51.8
09/23-09/30 FYUS7HX| 5= T EH| - - 0.20%
09/23-09/30 FYUS7HX| 5= T EH| - - 6.80%
09/23-09/30 0§ kO (T CiH]) - - -3.40%
09/23-09/30 20§ O0§& SA YoY -- -- -2.50%
2026-09-24 IFO 7| et 89 - 88.8
2026-09-24 IFO $x =7t -- -- 88.5
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2026-09-24 | IFO 0] &

XtE : KISXHHE 7L Bloomberg

#8. F7t = BH X =

(EH2l: %, 712t 26.09.14~26.09.18)

Date Name Survey Actual Prior
2026-09-14 Al {23t TiE CNY YTD 10783.5b 10440.0b 10380.0b
2026-09-14 XS5 CNY YTD 24372.0b 23910.0b 22250.0b
2026-09-14 S3ta3 M2 M| 7.60% 7.50% 7.70%
2026-09-14 £3158 M1 Yoy 4.10% 4.10% 4.00%
2026-09-14 £31583 MO YoY - 11.20% 11.60%
2026-09-15 M ZEITLA 2RO - -0.17% -0.18%
2026-09-15 7|& FEIt4 MoM - -031% -0.29%
2026-09-15 20§10 Yoy 0.80% 0.40% 0.60%
2026-09-15 200 OfE HZ=CHH| T ECHH| - 1.10% 1.20%
2026-09-15 ZS LML Yoy 4.80% 5.20% 450%
2026-09-15 ZS YA YTD Yoy - 5.30% 5.30%
2026-09-15 DY S EH L) YTD Yoy -7.10% -7.20% -6.70%
2026-09-15 MEXZAL MY E 5.20% 5.30% 5.20%
2026-09-15 2E54 EX}YTD Yoy -20.10% -19.90% -19.20%
2026-09-15 F8 234 0iE YTD Yoy - -13.10% -13.20%
2026-09-15 FX Net Settlement - Clients CNY -- 352.4b 171.2b
2026-09-17 SWIFT CNY= X 2N H|S -- 3.26% 3.10%
XtZ : KISKHHE 7L Bloomberg
H9. WF 5= 4H X|& (E42l: %, 712 26.09.21~26.09.25)

Date Name Survey Actual Prior
09/18-09/21 FDI ¢ZCHH| Yoy CNY -- - -6.20%
2026-09-21 19 oz =2t 2 3.00% -- 3.00%
2026-09-21 54 oz =2t 2 3.50% -- 3.50%
2026-09-23 SEH 1 98 &= AMH|0|

XtE : KISKHHE 7L Bloomberg
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ELS : 20263 9& A= KOSPIXI+= 6894.23= OH&

Yt KEY POINT

S01d atE 02) 3215-2902 e X|t F CHH| KOSPI X|%= &}2t, S&P500 o=t
o FZHELS WY A% B7t LU TF oy F7}
o ELS & 74 U2 48 35 B XFE o2

L S FA AR

=3 OpX|8F He2f Ll 18Y, KOSPIX|4== = CHH| -15.68p

SO, F2X|5 & NIKKER25E T+

=
CHH| 1.57% &5, HSCEl= K| 3= OFX|2F A2 CiH| 0.25% SHEHSHRACE
H#1. ™F CiH| F8 X|+ 30| (EH9l: ZOIE)
e e o ¥ HEE
KOSPI200 1,090.22 1,090.23 A0.01
NIKKEI225 64,011.34 65,018.95 A1,007.61
HSCEI 8,246.33 8,225.40 v20.93
EUROSTOXX50 6,325.13 6,322.90 v223
S&P500 7,656.98 7,637.76 v19.22
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
1. 22 MY TR XS F0| (&9l: ZoIS)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
67000 - - 1140 8600 - - 9000
66500 1 L 1120 as00 | s
66000 oo L 7000
65500 - 8400 1 —
+ 6000
65000 - 1080
8300 1 b 5000
64500 t 1060
8200 1 r 4000
64000 1 | 1040
+ 3000
63500 1 8100
b 1020
63000 - [ 2000
62500 1 [ 1000 %00 [ 1000
62000 ; ; ; 980 7900 ‘ : : 0
2026-08-24 2026-08-31 2026-09-07 2026-09-14 2026-08-24 2026-08-31 2026-09-07 2026-09-14

F) 22 452 lE
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@ «isHmIt
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 125 136 11
WX+ 59 52 -7
sfelEs=d 35 40 5
Sl X| = 102 109 7
ITL=gy 23 27 4
sfeleetd 5 3
A 346 369 23
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (SH91: o )
T2 N O]t HEE
TUESY 6,172 11,028 4,856
TLX|+=¥ 1,715 2,460 745
delEs=d 360 1,556 1,196
Sl x| =¥ 2,103 6,484 4,381
TU=ed 897 1,607 710
sfel=etd 21 164 143
A 11,268 23,299 12,031
X2 : KISKHEEIE
H5. F7HELS HAHE : 7| XXMME(EE + 49l 107H) (2H: 7H)
=2 7| =X 1 7| =Xt 2 7| XXt 3 e
1 SKSHO| A ISE=EabN; - 54
2 KOSPI200 - - 51
3 ISE=EubN; - - 45
4 KOSPI200 SPX SXSE 35
5 KOSPI200 NIKKEI225 SPX 22
6 SPX - - 19
7 KOSPI200 NIKKEI225 SX5E 17
8 KOSPI200 At - 14
9 NG ES - - 14
10 KOSPI200 SKSHO| HA - 11
X2 : KISKHEEIE
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@ «isrsrzo
SWAP : CD 91 = 37l 0.06% &=

"I XL KEY POINT

HRE Y 02) 3215-2940 o X|Lt 3= CHH| CD 22| 0.06% A&
e IRS =2| St2HM|, CRS 2| S}
e SWAP SPREAD &}2tA||, SWAP BASIS SHEHA|

A CDE2l= 3.2%2 ™ F [jH| A453IACt RS BE|= MUtH o2 3261 T, CRS 22|29 B2
CHHI 2 St F=ME 2 QUCt IRS 22|12t KTB Yield2| X10|Ql 2E-Agh A

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

a31. &2 22| F0| (EH91: %)

—USDTB3Y ———USDIRS3Y ——KRW CRS 3Y KRW IRS 3Y KTB 3Y

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

0.00%

Rt : KISKHAME 7}

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

mKTB m KRW IRS m KRW CRS USD IRS USD TB
0.15%
0.11%

0.10% | 0.09%

0.05%
0.01%

0.00%

-0.05%

-0.10% - -0.09%

Xt : KISKHAME 7}

41



@ stz

11213, USD IRS 22| 30| (EH9l: %)
X|-O| —9/18/2026 9/11/2026

5.00% 0.200%
4.50% / —
4.00% 0.150%
3.50% 0.100%
3.00%
2.50% 0.050%
2.00%

0,
1.50% 0.000%
1.00% -0.050%
0.50%
0.00% -0.100%

3M 6M OSM 1Y 2y 3y 4y 5Y 6Y 7Y 8y 9y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

H1. USD IRS Data (H9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-09-18 44599 45637 45549 4516
2026-09-11 42924 44226 44432 44525
Fisz 0.1675 0.1411 0.1117 0.0635
2025-12-31 34161 3.2857 3.3061 3.4229
i 1.0438 1.278 1.2488 1.0931

ALZ : KISKHAE 7L

J24. KRW IRS (H9l: %, BP)
XFO| ——9/18/2026 9/11/2026

5.00% 0.10%
4.50%

4.00% . —— 0.05%
3.50% / .
3.00%

2.50% -0.05%
2.00%

| 0,

1.50% 0.10%
1.00% -0.15%
0.50%

0.00% -0.20%

3M 6M SM 1y 2y 3Y 4y 5Y 6Y 7Y 8y 9y 10y 15Y 20y 30Y

Xt&E : Refinitiv, Bloomberg
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@ «isrsrzo

H#2. KRW IRS Data (TH9l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2026-09-18 3.7175 3.9675 4.0725 41625
2026-09-11 3.6525 3.9525 4,085 4.2075
FU52 0.065 0.015 -0.0125 -0.045
2025-12-31 2.775 2.9225 3.03 3.15
2| 0.9425 1.045 1.0425 1.0125

RIE : KISKHAHE 7}

J2l5, KRW CRS (CHRl: %)
xto| ——09/18/2026 9/11/2026
3.90% 0.00%
3.80%
| 0,
3.70% 0.02%
3.60% -0.04%
3.50%
3.40% -0.06%
3.30%
| 0,
3.20% 0.08%
3.10% 010%
3.00%
2.90% -0.12%

3M 6M 9M 1Y 2Y 3Y ay 5Y 6Y 7Y 8Y 9Y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

H3. KRW CRS Data (EH9l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2026-09-18 3.545 3.6 3.67 3.655
2026-09-11 3.6 3.675 3.755 3.755
FUsz -0.055 -0.075 -0.085 -0.1
2025-12-31 2.135 2.405 2.6 2.855
HEChy| 1.41 1.195 1.07 0.8

ALZ : KISKHAE 7}
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d2le. KTB

x}ol
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-0.20%
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XtZ : Refinitiv, Bloomberg

. KTB Data

(EFS1: %, BP)

URD IRS 1Y

2Y

3Y 5Y

2026-09-18 3.72

3.975

4.027 4.22

2026-09-11 3.625

3.91

4.02 4.267

5%

0.095

0.065

0.007 -0.047

2025-12-31 2.55

2.795

2.952 3.235

HEChb| 1.17

1.18

1.075 0.985

ALZ : KISKHAE 7L

127, IRS BEH7| AT E 0 (549 :

—— KRW IRS 5Y-3Y KRW IRS 10Y-5Y

0.20%

0.15%

')
an’“» }\\

ol .

0.05% -

0.10%

0.00% : : :

-0.05% |

-0.10% *“

2025-09 2026-01 2026-05 2026-09

AtZE : KISKHAHE L
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J&8. IRS HEH| AZYHE FUHHS (Tl : %)
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) M SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.000%
-0.10% |-
-0.020% -
-0.20% |-
-0.30% |- -0.040%
0.40% o i 0.060%
050% [/ b v DR T
060% LA -0.080% - -0.073%
-0.70% |-
0.80% | -0.100%
-0.90% |- -0.120%
-1.00% L ! ! -0.120%
2025-09 2026-01 2026-05 2026-09 -0.140% -
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
J311. KTB/IRS 30| (THel - %) d212. KTB/IRS 7t HE (2Hel - %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.000%
0.30% |- -0.005%
0.20% - -0.010%
0.10% -0.015% -0.020%
0.00% - -0.020%
010% - -0.025%
0.20% 1 1 1 -0.030% 030
-U. (o]
2025-09 2026-01 2026-05 2026-09 0.035% L
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

1383.32 2 3748, 270.37BPLtE HES IO 25} QA
e OfH| LM E EQ D, Adot= 2N, = D2 E9)
19 7|&F -948 2 LEtWH g8 o2t Y-S LH|IR

Ql/tef shge x| F ofH| 1345.901M 2L
g '—fEf'-“Ef 7|Ef 8 52} £ wiol %‘ E'|
Ef.
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@ «isrsrzo

J&13. KRW/USD Swap Point 30|

03m 06M 12M 03y 05Y

&S%

-80
-100
-120
-140

-160
$ N Q Ng & 59 [N S} NN Qv Q;Sb 9& $ N éﬁ Ng &

3 3 o3 < 3 \o} o} & o o o (1 (1 o (-1 (1
% 3% 3% % £% 3% £% v 3 v v 3 {V v 3 v
O I R R IR P PP AP P IR
XtZ : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
FEChH| X0 MZ=CHH| Xf0] ——9/18/2026 ——9/11/2026 ——12/31/2025
1500 60
40
1450
N N 20
1400
0

1350 \ -20
-4

-60
1250
-80
1200 -100
SPT 01w 01M 02M 03M o6M 09M 12M 02y 03y 04y 05Y
Xt& : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
== 2026-09-18 2026-09-11 Xto] = 2026-09-18 2026-09-11 xto|
KRW/USD 1383.3 1345.9 374 USD/CHF 0.824 0.813 0.011
EUR/USD 1.148 1.161 -0.013 USD/SGD 1.276 1.268 0.008
GBP/USD 1.337 1.352 -0.015 USD/IDR 17750 17610.5 139.5
USD/JPY 156.735 154.15 2.585 USD/PHP 62.691 62.693 -0.002
USD/HKD 7.845 7.842 0.004 USD/TWD 31.789 31.641 0.148
USD/CNY 6.699 6.709 -0.011 USD/SEK 9.805 9.677 0.128
USD/CAD 14 1.384 0.016 USD/PLN 3.792 3.726 0.066
AUD/USD 0.713 0.717 -0.005 USD/DKK 6.51 6.438 0.072
NZD/USD 0.573 0.583 -0.01 USD/ZAR 16.23 16.169 0.062

N MRS (154 402 &E 7|F)
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(EETEER KIS-RAI ETF INDEX

xHM X} KEY POINT
Z28| HET 02)3215-2991 o YA M3EE= TS| =3
o Riitd I MEXILZE O|F, Aol QI3

I. KIS-RAI ETF X|$= 1}
KIS-RAI ETF X|$=
160%
140%
120%
100%
80%
60%
40%
20%
0%
-20%

-40%
19-12 20-12 21-12 22-12 23-12 24-12 25-12

——KIS-RAI ETF ——KOSPI x 60% + KISE A & X| 5= x 40%

ol EMo[=

KIS-RAI ETF 1.29% -15.20% 3.08% 33.78% 58.59% 19.52% 92.67%
KOSPIx60%+KISE & Xi & X| $=x40% 2.35% -10.95% 7.05% 59.57% 93.12% 3572%  11321%

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

100%
80%
60%
40%
20%
0%
-20%
-40%
21-12 22-06 22-12 23-06 23-12 24-06 24-12 25-06 25-12 26-06
——KIS-RAI ETF 30_M  ——KIS-RAI ETF 100
s | Lo L | o | |
(2021.12.30)
KIS-RAI ETF 30_M 1.11% -13.37% 7.52% 38.01% 63.09% 23.56% 54.69%
KIS-RAI ETF 100 0.79% -15.94% 4.63% 35.03% 60.11% 20.84% 44.66%
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KIS-RAI 4! ETF X| %=

350%
300%
250%
200%

150%

100%

50%

0%

-50%
-100%

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

——KIS-RA| =Al ETE =——MSC| ACWI =——KOSPI

xO EA|O|_,_
KIS-RAI Z=A! ETF K| 1.81% -1847%  4.83% 5520% = 98.18% = 29.81%  161.06%
MSCI ACWI 2.56% 1.63% 8.75% 2077% = 67.49% 12.65%  103.63%
KOSPI 3.40% -19.54% 9.22% 114.06% 166.80% 61.84%  210.33%
KIS-RAI X & ETF X|=

15%

10%

5%

0%

-5%
-10%
-15%

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

——KIS-RAI & ETF(TR) ——KIS ST & X[==(

XOI EAlol-r
KIS-RAI XH& ETF (TR) -0.09% -1.22% -3.08% -3.18% 471% -2.94% 7.56%
KIS Z&HxHEX| 2 (TR) 0.23% -0.83% -3.09% -5.35% 7.17% -3.34% 4.59%
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Il. KIS-RAI ETF X|$= 3+

+4Z5 TOP 10
7|&=Y: 2026.08.31

KIS-RAI ETF X| %= KIS-RAI ETF 30 M X|$

KISRAETF R EKsRAETFsomMX: |
nm nm

KODEX 200 6.27% RISE 200 21.30%
2 TIGER O|=S&P500 477% 2 ACE AIRE=XTOP3+ 11.20%
3 TIGER O|=LAE00 2.69% 3 RISE O/=S&P500 10.49%
4 |TIGER 200 2.51% 4 |RISE O|=LFAEH00 9.93%
5 |KODEX O|=S&P500 2.41% 5 TIGER CD1HZE|HE|2(2N) 9.48%
6 TIGER BEt=XTOP10 2.39% 6 TIGER HHL|OtHHE| 6.53%
7 |KODEX O{L|Of#IoHE| = 2.18% 7 RISE 2009 22[HHES 3.33%
8 KODEX O|=L}AEH00 2.08% 8 |RISE af T XISKSHO| A H=R5  3.16%
9 KODEX 200TR 1.98% 9 RISE S & (A-O|hHHEIE 2.83%
10 KODEX CDEZ|HE[E(2HH) 1.91% 10 |KODEX 0| = EH= K| 2.44%
TOP 10 H|S 29.19% TOP 10 H|= 80.69%
A 3= 604 74 M 3=+ 30 7

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

HHE HHE

KODEX 200 8.27% KODEX S i H(AA-O|EhAEIE | 13.48%
2 TIGER O|=S&P500 6.29% 2 RISE S HA-O|AhHEIE 7.10%
3 |TIGER O|=LtAEHMO0 3.55% 3 KODEX EH7[ X #HPLUS 6.65%
4 |TIGER 200 331% 4 |ACE O|=30 I X{HE|E(H) 5.19%
5 KODEX 0O|=S&P500 3.18% 5 TIGER Et7| S QtxH 4.53%
6 TIGER Bt=XTOP10 3.15% 6 SOL XRECHI| X HHE|IE 3.82%
7 KODEX O|=LtAE100 2.74% 7 ACE TSN HAA-O|hHE|E 3.79%
8 KODEX 200TR 2.61% 8 KODEX 26-12 2 &M (AA-O|&HHE|  3.51%
9 KODEX 200EIZIQ|Z2E|7HHES 1.86% 9 TIGER ZEXHH (AA-O|AHMEIE 3.50%
10 TIGER O| =22} & I| OpHt &= K| LEA S 1.84% 10 RISE KIS= %309 Enhanced 291%
TOP 10 H|E 37.83% TOP 10 H|E 54.40%
M Z=25 485 7H A S5+ 58 7}
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+0.66%p, = EH7|XH=0] +0.54%p = ALt
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@ stz

KIS-RAI ETF x| TUAE ETF & RLIHA 7| &2 §55t= ETF 2 +4 &= ETF 32X+
KIS-RAI ETF 100 X| %= ZLYAE ETF 5 AIS42 10070 ETF 2 7+ = ETF =X
KIS-RAI ETF 30 M X|=  A|Z &2 10071 ETF & RAS 352 HiASH &Y XA ETF 3072

=X ETFOIl ETF 100 A|=2| R E HAH|ESS F0i5H0] CiEd
FAIY ETF HIE S 70%2 Hotst 2 2
e §7|HE o= ETF A|RQ| BE it
Foll mat =M ETF 2 7Y
FOl et XA ETF 2

r__?_l'

KIS-RAI 4! ETF X| %= KIS Aot 2
KIS-RAI X3 ETF x| KIS Rttt 2
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Appendix 11 = 2¢d| & Credit Spread 8is

olet

@ «sx

sl gl 02) 3215-1438

AFIH 7

1. 3 Fa238 (5+91: %, 2026-09-18) H2. 812 =8 22| (5+$l: %, 2026-09-18)
U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 3.200 0.060 0.430 o= 2y 4678 0.113 0.298
CcP90Y 3.290 0.010 0.040 oj= 5Y 4786 0.041 0.831
=3 34 4.027 0.007 1.100 o= 10Y 4.934 -0.018 1.096
=3 54 4.220 -0.047 0.985 oj= 20Y 5318 -0.065 1.216
=31 104 4.460 -0.082 1.075 oj= 30Y 5.281 -0.078 1.354
=1 204 4.485 -0.155 1.140 S8 2y 3.246 0.018 0.585
=31 304 4585 -0.147 1.330 28 5y 3.317 -0.002 0.860
Set14d 3.470 0.115 0.968 a8 10y 3.487 -0.027 1.049
S¢t2d 3.985 0.075 1.155 a8 20y 3.818 -0.038 1.370
S0t 3d 4,092 0.077 1.110 a8 30y 3.840 -0.041 1.483
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (IEY : 2026-09-18) H4. 3L Credit Spread (THSl: %, 2026-09-18)
Fax i TFCHY| | AXCHH| =2 g TFCHH| | AXCHH|
KTB3 105.46 0.46 -26.94 E% AAA 4.365 0.007 0.114
KTB10 103.9 0.22 -8.85 A AA- 4687 -0.003 0.145
KOSPI 6,894.23 -15.68 2,584.6 7|Et=-8XH AA- 4.740 0.000 0.169
0 0. 0 0 2K AAA 4372 0.005 0.090
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
= FTENE] 53 HE
St TR ESA AAA -03
St 22 A} AAA 0.2
CHE Al S AL AA+ 0.2
T uESSA AA+ 0.2
SR T HI A AAA 0.2
M EA|SA AA+ 0.2
SAEAIBA AA+ 02
BRI ESA AA+ 0.2
SFH YA A SA AA+ 0.2
S HA A SA AA+ 0.2
TEHINLSAL AA+ 0.2
ESMLSA AA+ 0.2
BEINLSA AA+ 0.2
SHHZINLSA AA+ 0.2
SHEEA|SA AAO 0.2
HE A SA} AAO 0.2
ERZA|SAL AAO 0.2
LA = A LS AL AAO 0.2
G| HE RS AL AA+ 0.2
e St= RS AL AAA 0.2
- OIMMEZ AL AA+ 0.2
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DT A 2| S A AAQ 0.2
QA Al Z AL AAO 0.2
MBEA| RS SA AA+ 0.2
UM A|SAL AAO 0.2
el AAA 0.7
AIHIHSYIA AAA 0.7
St Z0{EZA} AAA 0.7
SR MR SA AAA 0.7
BI|FE A SA AAA 0.7
O =Z LTI A AAA 0.7
TEELY AAA 0.7
SAS oS AL AAA 0.7
SEAMDSSA AAA 0.7
St X| G tEhS AL AAA 0.7
st A A THX| S B AAA 0.7
G ItZ A AAA 0.7
MEFEH L ASAL AAA 0.7
St EX|FEES AL AAA 0.7
St otE AL AAA 0.7
Of F-=27H o[ & A0 25
SHLEFLE AAO -0.5
L2|7t= AAO -0.5
H| 7| 0| 7H ] AA- =23t
SO A AA- B2t
Ao o|X| s FHm| & AA- 23t
oj2foff 71 | AA- B2t
FHEXH OfO| A7 m| & AA- B3t
A2 70 I E AA- 23t
X o|H| 2| 7Hm| & AA- B3t
A olH|FHm| S AA- B3t
Ao E AA- 23t
LEla8huE AA- B3t
ShLE7H I AA- B3t
Ofo[H|7|o| 7} m| & AA- B3t
L A1 0f Z HOFO| A+ -75
A NHEXSH AA+ -2.1
tfotets AO 2.0
XE : KISAHAHE 7}
H6. ME{H J 11 CHH| Credit Spread HE M| Top3 LAt Tkl : bp, TH7] : 3Y)
am kM| Top 3
- ALY S HE
ot=sSAL AAA 2.2
pe T AP S AL AA+ 2.2
SR A ZA AAA 1.7
oo YUS T AAA 1.0
Z07l= AA- 1.0
C|H|7Hm & BBB+ 05
2t M| OFO| 1} O tHMH MH| A H 2| O} A+ 0.5
ZAHtIHo| g AMH| A 2|OF A+ 0.5
ot XN I & A0 05
Ol 2| = 7H | & A+ 0.5




Al O|Z 7] m| BBB+ 05
i B iy AA+ 05
ot 7o A0 05
AUX| 7Y | A0 05

SLf7L= AA+ 0.5

AtItE AA+ 0.5

HIMZLE AA+ 05

HEste AA+ 0.5

She ZO7HI & A+ 05
7| 270 o A0 05

O 2 M| O A Bl 2 THO| HH A A H| A& A+ 05
7|0[H|=DIZtE AA+ 05

70| H| 7] | AA- =gt
AoIH I E AA- Het

Ofo[H| 7| O|7H | & AA- =gt
ShLEH I AA- =gt

Xo|H| 2|7 m & AA- =gt
felFsMalE AA- =gt

O] 2H of| A 71 ] AA- =gt
A AA- =gt

H| 7| 0| 7H ] AA- =gt

Ofo| A7) m| T AA- =gt
A2 74 I E AA- =gt

Adlofo|X| =7 m| & AA- =gt
KBE8X|F AAA 1.0

feF8sAF AAA 0.5

BNKZ &X|F AAA 0.5
iME X F AAA 0.5

71|0| E| AAA 0.5

St 4= AXH AAA 0.5
7| O| E| A K| AAA 0.5
Sk = AAA 0.5
s PSP, AAA 0.5
7|0t AAA 0.5

SnEHEE AAA 0.5

StLta &4l F AAA 0.5

SHAEEA A+ =23

Statd| ™ A+ R

SKelE/A A+ =gt

oA 0|2 A+ R

FAuFgd BBBO Bt

sAChA 012 A0 B2t

N|OFHY| A& A+ 23t

S AHY SKOFO|O|H| A =2 X A- Bt
ocl A+ Hah

AMMFNE| X A+ =gt

IPARKPA CHAH 71 A0 Hgt
ERE=RRS LN A0 23t
O|ZH E A+ =gt
M|OFA| Z A+ =2yt
SHUAHE A+ 23
SKA O Z A+ Hgt




b 7}

=
(W]
P |
[
g

HDHAAE 7| A A0 =t
7| d A- B2}
SHE|HMN A+ 23
& O 2ot A+ 23
2| F80|=H0tO| A0 23t
slalz| X A+ =5t
7| 20f = QHOtO| A0 23t
A B ESL A- 23}
SOLof| AE| A+ B2}
SHEH| K| A0 =gt
HKO| = &l A0 =2
shrlz A- 23}

AtE : KISKHAHE 7}
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Appendix 2] SMUAILHY & AESg3 WE

rot

7|1 A& 02) 3215-1435

H1. SMAMAILLY

H -

BEIE 554 g k71 ZI|dMY WA &
KR60182V2G45 Mol L2FHm E24-]1-2 2026-04-21 2027-04-21 2026-09-21 A
KR60210W5G64 HHF2| 2k A FH0[10%H -5 2026-06-25 2026-11-25 2026-09-25 A
KR60210W6G63 HHHF2|2F2FH0[10%H -6 2026-06-25 2026-12-25 2026-09-25 A
KR60210W7G62 HHHF2| kA FH0[10%H -7 2026-06-25 2027-01-25 2026-09-25 A
KR60113VAF94 St o 2 EHXH-10 2025-09-25 2028-02-25 2026-09-25 ey
KR60075ZXF65 HHF2| 2k 2 FF0]9Kk1-30 2025-06-26 2027-12-26 2026-09-26 A
KR60075ZYF64 HHF2| 2t A FH0]9X}1-31 2025-06-26 2028-01-26 2026-09-26 A
KR60075ZZF63 HHHF2| 2k A FH0]9KF1-32 2025-06-26 2028-02-26 2026-09-26 A
KR60194H5G53 7IEQ EMEALR1-5 2026-05-13 2026-10-27 2026-09-27 e
KR60142GDFC4 ZIEQ EX AR S2H-13 2025-12-15 2027-01-27 2026-09-27 A
KR649586BEA3 FIEQEM AR S2H-11 2024-10-29 2027-07-27 2026-09-27 A

H2. 3AHMESE HE ol (712F : 2026-09-11~2026-09-18)
AP A == sEHEUY chilg NICE ch1g
o | oz | S& ot s "oty sa "oty
Z =2 EH0[0] 2026-09-11| BOND | A0 A+ A+ |2026-09-11| A+ |2026-09-10
NHIEEX| 2026-09-10| BOND | B+ B- B- | 2026-09-10
H3 3\l fEAMESE HE g (712} : 2026-09-11~2026-09-18)
78 o4 7l = ﬁsazﬁmq e g; AT | NICE | 371
k] MO EHK 2026-09-10 BOND B+ B- B- B-
k] 3 ZEL0[Of 2026-09-11 BOND A0 A+ A+ A+ A+
A R EFA 2026-09-16 71gs= AA- AA- AA-
A ool B # 2026-09-16 71gs= A+ A+ A+

56



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

| -
SPC 7| XXt MMILHY 2 KIS-Net2 S8l Q154 = AFL|CL
485 d¥ 02) 3215-1457
H1. 782 55 2ddg (712} 2026-09-14~2026-09-18, £+ : 1 9)
spca BV zms ary | 59 T|ERH KR
od O
Hl Of B = & - Kt A1 go10= 2027-01-08 500 o2
= DI A A YKt AT 714 = 2027-09-02 6 o2
S A YXt A1 go10= 2027-09-01 6 o2
LHIE 2 A K| A O K} A1 o0 2027-09-13 6 oo
S 3| YH 2Kt A1 "olola 2027-09-07 4 Sl EHEE
Z2HEOZO| A1 CHEME(CLO) | 2026-12-14 1,750 olede
SHLFH| A E R 3%} A1 "olola 2026-09-15 1,200 ShLH2 %
ShLPH]| A E K| 3%t A1 "oloa 2027-02-05 500 StL2
FEE|AKNOIA Al | SHORZASRXHAE | 2026-09-17 100 HeEE5H
DEE[AH N LA Al | SHOHEASIHAH | 2026-09-16 100 Hd5H
SHE A AR T XE A1 "olola 2027-01-08 500 Aot g
C| H| A b | R 4 X} Al | ABItEDNFRHH | 2027-03-18 205 olotE RN
ZE[H| O] M K| & Xt A1 | AIEILECNFAHH| 2027-03-18 1,060 Ao AT M
C|OF 2 A| Xkt Al | B34 BAOE | 2026-10-17 32 ClofAC|as
H A E &2 MH 0| A} A1 FARA 2026-10-15 204 LS5
2| | 2 QTR Lk} A2+ | CHEXMB(CLO) | 2026-12-15 1,066 SESE=L e
ofojx|=zte A3 | CHEXJE(CLO) | 2026-10-14 100 OfFEAE
T 2}0| EX| A} Al | MEFIEOEXE| 2026-10-15 796 SKOilH x|
SHEN M K} A1 Holola 2027-09-06 6 =82
e AL AT FARHA 2026-12-14 782 MEAMY
7| 2 H| A O X &K} A2 | MEJIECHZRHE | 2026-12-18 172 S| K|
C1 0i| O X| - = &| O| At Al | B34 B OE | 2026-09-29 100 H|Of| A S I| 0| ZE0|
HI C| 74| Of & LAt A1 sEOfERE | 2027-08-02 20 A 0j| O] K| QA1 | O M ]
A OE S AH ALK Al | B4 BAOEF | 2026-12-17 4 SFAM AL
LojAEF A1 | ESA B OE | 2026-10-14 120 2ATHHA
St (A O[H[ Qo[ = A EFHEE
T2 ELOf O] | O| K| 2 At A2+ | CHEXAH(CLO) | 2026-12-18 400 | AtRESAHEXIAEN H1129|
AEFAXLO| X[ 2|0l Af)
HolHEFYaEH Lt Al | BS54 2E THE | 2026-10-15 500 MIBIZHE
| of| 2| OF A| & X} Al | B34 BA OE | 2026-10-16 175 SAMESI AT
OfO|AQOtA|AH Al | BSA 2 THE | 2026-12-14 200 sxcana Y
CJofl 2 Tl A 2% Al | ENBE | 20261007 325 E”“"ﬁfg g”éﬁgifwm
H| 7| 0| 2= K| L A} Al =/ 3 (CLO) | 2026-10-19 500 2t
EZdgz AT HESYSH 2026-10-14 120 DfﬁE%lﬂJME%‘?HEM =
X196
2L ZEESEHO[A A1 | ESA BEOE | 2026-12-17 500 SEQHEA|ZE
THESEN YA Al | B34 2 THE | 2026-12-14 200 OfO[H|FASX| 2
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spcy SN oama ary | =9 SRR R
od O
oA olRIAAL Al | HE2YSE | 2026-10-16 73 | BEEAPACEEIERALES
FOIZX| O A0 AALE G E2HH S AT CHEA#(CLO) | 2026-09-29 165 3lo|EZ 2|0t
ExetoIx LA} A1 CHEXH=(CLO) | 2026-09-30 82 OE[MF
LIO| A S X| 2 X LA} A1 | ESA BEE | 2026-12-14 461 OfO|H|EXISX| 2
LIO|ASX| 2X| LA} A1 | BESA BE E | 2027-01-14 200 OfOJH| & XS X| 2
LIO| A S X 2 X LA A1 | ESA B O1E | 2027-03-15 100 or0|H|$xr% =
QLO|AO|ZEZE| QM UKt | A1 =M A (CLO) | 2026-10-02 303 | AOIHEREEEE| N LA
Qllof| O] X| A ELH| O] X} Al | B34 BA OE | 2026-09-30 8 §F0|Eia|0}
Of| A 20| I| K| Y X} Al | B34 2E & | 2026-11-18 150 =AY
SR M LA} Al | B34 2 THE | 2026-12-15 300 e A7
AP EOOX|oHEHM AL | A1 | RS B OIE | 2026-10-15 13 SJIEBXHEHEEEO??EMWH%
xojeuete Al HEROEW | 2026-10-01 100 | e o
Q10| O] M ZU M| LA} A1 CHEXHE(CLO) | 2026-12-14 12 EYAJAEX=H AL
27{|0| H|O| Xt Al | AEFtEDFR A | 2027-01-04 1,001 = PSS
= QA= 13%t A1 7102 2027-01-05 2,400 02
2| I 2 K| & ALK A1 "olola 2027-03-16 1,450 S22
S R AT VS ENPADN A1 o0z 2027-09-02 4 cg|ley
M| 5t L H 4K A1 "olola 2027-09-10 3 St AGHCIEXIELE 23
SHLFS| WA 2K} A1 go10= 2027-01-04 600 StL2
ShLHH| A E X 3Kt A1 "olola 2027-09-10 4 ShLH2 %Y
ShLHH| A E X 3Kt A1 "oloa 2026-12-04 650 StLt2 R
SHLHH| A E X3k} AT 7103 2027-09-10 6 St
Of| O X O} O| Hi| EFA| & K} A2 | AEFLECFXA| 2026-12-18 917 LGCIAE0|
C{Of| O] X| - 2 X| & Xt A1 CHEXHB(CLO) | 2026-12-18 1,200 SHRA|AE
Of| O] = 2 | EF K| X} Al | SHOHZ=HEMAE | 2026-09-18 100 Hd5A
H| 0| 2+0| M| K| O] K} A1 | SHOREASIA | 2026-09-18 100 HeEH
O|H| X| o A 20| Al | EOIEAEXHH | 2026-09-15 100 Md5H
AMoh o 2 X & A} A1 Holola 2027-03-15 1,400 MoteH
Alob o] 2 K| & At A1 "oloa 2027-09-02 6 Aot
HIAO| MO AXO|MOIXt | AT |[AEFIECHSAHRH| 2026-12-18 162 CHotA| A
C[H| 2] I H| 4 Xt A1 | ABFLEDiFR A | 2027-03-15 431 ohotE RN
H| 70| = 2 X A} A1 | AEFtECNZ A | 2026-10-19 20 SKOf| L4 X|
Zalo|EX A Al | AEFLEDFA A | 2026-10-14 2,424 SKOi|H x|
SHEM QM 2K} AT 710 = 2027-02-05 500 sg2d
= FH| O M| & K} A1 CHEB(CLO) | 2026-12-18 723 o| 2] X7} m| EF
C|H| 2 O} M| AFX} A3 CHEM B (CLO) | 2026-12-15 250 S EHAM Ot
C| H| A b | | X} A2- | AEBFIECHF A | 2026-12-14 137 2O Ql=atd
0| 0| X| 0| 2 K| O| X} Al CHEX A (CLO) | 2026-12-14 600 O|ZHIE
C|2to|C| X o] Xk} A1 | BSih 23 tE | 2026-09-30 525 oo Hz;;ﬁ:i FET
ol 2 = x| K} Al | BEA BAOE | 2026-12-17 140 EPNRYY [EPN
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spca BV zms aly | o8 T|ARH KR
ME'UX| A A 2 K °A1E 234t 2E iE | 2026-10-16 ) _1|96 HCHE A Xt
Of| AR M| LXKt A1 | BESA 23 E | 2026-09-30 300 X} I}o| 2 I of| = = 0
X| o] 2 K| 2 Xt A1 | RS 2 OiE | 2026-11-11 951 SETHEZAIZRE
ST 0] A1 | BEEA B OE | 2026-09-30 115 oM CiZ S A
Of| Z QA S| | A1 CHEA#H(CLO) | 2026-10-23 220 APHRSSE{\TSSBL'?T'ON
CHEUEN LA Al | B34 2 THE | 2026-10-13 200 SFC-OANY
StLt X[ H A2 AT HESASH 2026-12-16 407 ° Xéiii%izgjgg$
7| A8 =X 0| X} Al | 2= BHA O1= | 2026-10-12 260 Oﬂolejz_z‘féiéﬁf oS
O M ES S LAt Al | -S4 A THE | 2026-10-15 744 CiEt A7
MELELS Al | B4 B S | 2026-10-14 114 E*%%E%’iﬁ;;ﬁjﬁw
Bt | eF At A1 | ESA B OIE | 2026-10-13 175 NHEASH
ZOISH 2 R 14K} A1 oo= 2026-12-28 2,450 o2
Sa8 L E2A A1 7105 2027-01-15 200 SREHEE
e[ =H 1K A1 oo= 2027-09-10 7 fEled
FelA =X 24 A1 7105 2027-09-10 6 o2
Off O K| | T &| & At Al | ABFtECNFRRH | 2027-03-15 125 oot E SO L K| &
HE|SFMME A1 FARA 2026-10-16 988 SK
SELH| A E 2K} A1 "oloa 2026-12-29 2,400 StL2
SHLEE| YR 2 KL A1 7105 2027-07-07 3 ShLH2 %
SHLFS| WA 3K} A1 "oloa 2026-12-14 950 StLt2 R
ofolm| & X LAt A1 | SHOREASIA | 2026-09-17 100 HdsH
1 0i| O K| - = H| & At Al | SHOHZ=HEMAE | 2026-09-18 100 Hd5A
A 0f| = Of| A K| 2 K} A1 | SHOREASIAH | 2026-09-18 100 HesH
C10i| O X| - = &I O| At Al | SHOHZ=HEMAH | 2026-09-15 100 Hd5A
FHIERH A S A} A1 | SHREARRA | 2026-09-15 100 HeEH
G 9l 2 J|Of & At A1 "oloa 2027-03-09 1,100 Aot
G LA O] & A A1 7103 2027-01-11 1,250 MoteH
Sha M| AFA A} Al 7|0 2027-03-08 1,300 MoteH
Ao n| 2 K| & A A1 7103 2026-12-10 1,000 MoteH
H| A O] =2 X| Tk} Al | ABILEDiFRHE | 2026-10-15 1,365 SKOilH x|
MelZepSRAR | A1 | HE4EA | 20261123 1 e T
I AESZN L} Al | BS54 2E THE | 2026-10-19 352 SN
O M EZE M LA} A1 | ESA 2 E | 2026-10-07 82 FARSVINE=PNP]
Of| O] X| 2O | O| M| 2 Xt Al | BS54 2 THE | 2026-09-28 19 | XY= A|7H, OtO|I|A|E]
BwMEHOIAt Al | BS4 BA OE | 2026-10-14 180 MBHIA | A AT
SOTE O EH Ol At A1 MEF=H 2026-12-17 200 ZAz|oteto| =EO|Y
OlHgU2E A1 CHEA#(CLO) | 2026-10-08 23 571IH%*$_EQ§'I;%E1TI ==
801X QIoR| A%t Al | S4B S | 2026-10-12 27 %%5”'%:2% se=R=
ClH| =2 =X LAt Al | CIEMJ(CLO) | 2026-12-14 78 C=R/Ao|2to| =
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spca il TP wiy | oo EXEE
53 =%
2 ERAILER| & Rt A1 3|AHH(CBO) | 2026-12-14 289 |PT Indah Kiat Pulp & Paper Tbk
Ho| ol K| LK} A1 | BEEA B OIE | 2026-10-19 672 | AESTFHNHZZHAIAZT
A SN ESIXI N LA | A1 | BSA 23 THZE | 2026-12-14 100 CHX| 27l oo = =0
X|EFS| X K} A1 = 2026-12-14 2,000 |K|HATZLBtE S MHEXLEDS
Of Ml E HAFK| Lk} A1 CHEXHE(CLO) | 2026-09-29 220 FAEFREHDE
7|2 2H X} Al | B354 B3 O1E | 2026-09-30 104 HYAEID A
7|2 HE|E XS Xt A1 MERH 2026-12-18 287 ROZtEHO|EE|E)
7O Off A QM K| Xt AT MEX 2026-12-15 305 Z07tE(sHo| B2 E)
Of| = Ol A A & L &} A1 | RS CHZ | 2026-10-15 351 Ll EIES
dMHEAHA Al | BS54 hE | 2026-12-14 300 HEf AL
Of Ml E Hf B R| 2 A} Al | B34 B OE | 2026-09-29 600 O ArHN 7 &
ZE20|AK LA Al | B34 #E fE | 2026-12-17 546 SAET E AT Y
QM Oj| O] X| A EFA| Xt Al | B34 23 fE | 2026-09-30 5 sto|E 2|0t
ClofAa24AtorS Al | 234 23 iE | 2026-10-13 800 suEdA
EZTACADUISANLR | A1 | B4 2H O1F | 2026-09-17 343 Z 2 M E|2|E|X|
OfO| A EFO| A H A1 | ESA B O1E | 2026-10-30 200 SHE XL G FER R
S| O M| & A} Al | B34 BAOEF | 2026-12-18 150 EH 27
A 0i[ 0] X| = Al | B34 2 THE | 2026-10-19 250 =0 =
OLIEEEM Al | BSA 2 1= | 2026-12-16 423 EH;OE{IHlMl?ﬂO%'EWH%ElO“E
SHLFZ 2hR| Lkt A1 | THEX{HE(CLO) | 2026-12-14 100 o &7 0] Z2t=0t
Ol O| X| &t Al | B34 2 THE | 2027-01-14 306 LtO| AR M K| O K}
AT AER AN ML | AT MEBXEZH | 2026-12-03 201 SKO| .= Hj|0| M (0| B 2| E)
2| Of| A K| & K} Al | S4B THE | 2026-10-13 175 NHEXISH
2 0IAF2EH| 19K} A1 go10= 2026-12-28 2,450 T2
= HAS X 13K} AT 7103 2027-07-14 4 To2d
ShLHH| A E K| 3Kt A1 o= 2027-03-15 1,250 StLt2 R
ShLEE| L H3KL A1 oz 2027-07-07 2 St
QHIFOll A| E K| K} A HEMA | 2026-09-18 100 HE5H
OfO|AHOIHEFHMOIXE | AT A E | 2026-12-16 200 MoteH
ALC| | A AFX AT 2026-12-08 300 Aot
ALC|R| A AR A1 2027-03-16 1,300 Mot
Sk R AFA LK} A1 2026-12-11 600 Aot
7| A T H| R 2kt A1 2026-10-16 201 ClofjAC| =
Eg|Ex| Akt A2 | AMEFIECISXE| 2026-10-19 141 SHEH K|
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2026-09-26 | AIBHAERA6 2024-09-26 2Y 1,000
2026-09-26 |HotE L4 2024-09-26 2Y 8,100
2026-09-26 |CHL3 21 2024-09-26 2y 16,000
2026-09-26 |18 2024-09-26 2Y 705
2026-09-26 | &EAMEFZ14 2024-09-26 2Y 880
2026-09-26 |O|AX|7A418 2024-09-26 2y 560
2026-09-26 |Ct&I74419 2024-09-26 2Y 120
2026-09-26 | AF 421 2024-09-26 2Y 820
2026-09-26 |4[IjA5 2024-09-26 2Y 17,500 BB+
2026-09-26 |27 Rl62 2024-09-26 2Y 14,000 BB+
2026-09-26 | S7|4tH4 2024-09-26 2y 4,000
2026-09-26 | AEFEZ|0H1 2024-09-26 2Y 469
2026-09-26 |Et{ITHE11 2024-09-26 2Y 270
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2026-09-26 | LMHHM75 2024-09-26 2Y 19,800 BBO
2026-09-26 | O|4=3}&t61 2025-09-26 1Y 15,000
2026-09-26 |X|C|E9 2024-09-26 2Y 720
2026-09-26 |ZATEHA21-1(5) 2023-09-26 3Y 200,000 AA-
2026-09-26  |OFRIm[H 1|13 2024-09-26 2Y 2,700
2026-09-21 |M|O|H|QE|FH T E2481-2 2026-04-21 5m 2,400 AAA
2026-09-22 |E|ZEX YHHO| M AKH-4 2026-05-22 4m 2,500 AAA
2026-09-23 |IHAE@O|EX|73ktF71-27 2024-03-26 2Y 5m 28d 5,000 AAA
2026-09-23 |HEH2EZK LXH-2 2023-09-25 2Y 11m 29d 5,000
2026-09-23 |I{AEN}O| = X|85%t71-6 2026-03-24 5m 30d 10,000 AAA
2026-09-23 |E|EEUMMAKI1-16 2025-05-23 1Y 4m 5,000 AAA
2026-09-23 |HAEIIO|EX|84%HS1-9 2025-12-23 9m 10,000 AAA
2026-09-23 |E|EEHM LM UM TFAH-8 2026-01-23 8m 5,000 AAA
2026-09-23 |IHAEIIO|EX|78%t81-21 2024-12-26 1Y 8m 28d 10,000 AAA
2026-09-24 |E[EEH LHMO|MLKH-2 2026-07-24 2m 5,000 AAA
2026-09-24 |E|EEX L FK}1-21 2024-12-24 1Y 9m 10,000 AAA
2026-09-24 | TEHZE S AIMBS2019-18(1-5)(Ah) 2019-09-24 7Y 200,000 AAA
2026-09-24 |E|EEX LA K}1-20 2025-01-24 1Y 8m 5,000 AAA
2026-09-24 |E|EEM LM AMSFAH-11 2025-10-24 11m 5,000 AAA
2026-09-24 |E|ZEX YA EIKL-9 2025-12-24 9m 5,000 AAA
2026-09-24 |E|ZEX Y404 O0[K}H-5 2026-04-24 5m 10,000 AAA
2026-09-25 | HHH2|FAZO[10KH -7 2026-06-25 3m 15,000 AAA
2026-09-25 | HH2| kA ZLO[10KH -6 2026-06-25 3m 15,000 AAA
2026-09-25  |HtHF2|2FAFLO[10% -5 2026-06-25 3m 20,000 AAA
2026-09-25 |E|EEX L8 LM EKt1-10 2025-11-25 10m 10,000 AAA
ABS 2026-09-25 | IHI| SR ZXH-10 2025-09-25 1Y 18,000 AAA
2026-09-25 |E[EEHM YWMAMRK-12 2025-09-25 1Y 10,000 AAA
2026-09-25 |E|ZEX L 7K}1-18 2025-03-25 1Y 6m 15,000 AAA
2026-09-25 |E[EEX L UM O[X}-15 2025-06-25 1Y 3m 10,000 AAA
2026-09-25 |E|ZEM| LHO| 4 AFK}-3 2026-06-25 3m 5,000 AAA
2026-09-25 |E|EEX Y8 afKt1-24 2024-09-25 2y 5,000 AAA
2026-09-25 |E| YR QUEHALKF1-23 2024-10-25 1Y 11m 5,000 AAA
2026-09-25 |E|EEH LW RX}1-22 2024-11-25 1Y 10m 10,000 AAA
2026-09-25 |E[EEX LWO|MKH-7 2026-02-25 7m 5,000 AAA
2026-09-25 |E|EEHM LHO|H LXH-6 2026-03-25 6m 5,000 AAA
2026-09-25 |E|ZEX LEO| N FK}-1 2026-08-25 m 5,000 AAA
2026-09-25 |E|EEHM LM AMKH-14 2025-07-25 1Y 2m 5,000 AAA
2026-09-25 |E|EEX YEiZKE1-19 2025-02-25 1Y 7m 5,000 AAA
2026-09-25 |E|EEHM 8 A4 AAH-13 2025-08-25 1Y 1m 5,000 AAA
2026-09-25 |E|EEUEMMK}1-17 2025-04-25 1Y 5m 10,000 AAA
2026-09-26 | HHIZ| kA ZHO[9X}1-30 2025-06-26 1Y 3m 10,000 AAA
2026-09-26 | A E2023K16 X253 -2(Ah 2023-09-26 3y 71,857 AAA
2026-09-26 | A E2023K15XH2- 534 -1(AH 2023-09-26 3y 245,012 AAA
2026-09-26 | A E2023K16XH2 5351 -1(5) 2023-09-26 3y 112,687 AAA
2026-09-26 | HtH2|FAFHO|9K}-31 2025-06-26 1Y 3m 10,000 AAA
2026-09-26 | HtH2|2FAFHO|9%}-32 2025-06-26 1Y 3m 10,000 AAA
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Appendix 5] i H B
eHs# rf2] 02) 3215-1482

H1. HS22|AH Siss chel : JHE, o |, 7[2t: 2026-09-14 ~ 2026-09-18)

F23ac 29 53 WY | Wy FRNAPE EHA ol | wHIN H| 2 3
KR6000033G99 |<2|2230-09-0|(H)6M-2f-14 AAA 2026-09-14 | 2027-03-14 | L EAAL AAA CD 171 & +43bp 1 3,000 KRW
KR6000113G92 |AFHCHEXIEFE 2326-09-0](#)03-14 AAA 2026-09-14 | 2027-09-14 | 2IB4AL AAA CD 1712 +45bp 1 1,400 KRW
KR6055551G95 |AMetE8ZEHE(Ah20(AME-YT-58) AA- 2026-09-14 | 2056-09-14 |'L& Y O|= 54:4.80%/ O|=: TIH4AL 3 05H+71bp 3 4,000 NC5 Q KRW
KR310209GG92 |4t=26%0[0100-0914-1M AAA 2026-09-14 | 2027-09-14 | 2IEH3AL AAA CD 1712 +40bp 1 1,200 KRW
KR6005282G96 | 4H2242026-090|(H)1A-14 AAA 2026-09-14 | 2027-09-14 | 2IH4AL AAA CD 1712 +45bp 1 1,400 KRW
KR381003GG91 |s A= &8 H(2%)2026-090[1Y-C(HT) | AAA 2026-09-14 | 2027-09-14 | I E3AL AAA CD 171 & +43bp 1 1,800 KRW
KR6000034G98 | %2|-22430-09-0|(#)01-%-15 AAA 2026-09-15 | 2027-09-15 | I EWAAL AAA CD 171 & +45bp 1 900 KRW
KR381004GG0 |s AT &8 H(2%)2026-090[1Y-D(HS) | AAA 2026-09-15 | 2027-09-15 | E3AL AAA CD 17H& +43bp 1 2,000 KRW
KR381005GG99 ;%%%XHE(%@)ZO%'O%”W"E(E AAA 2026-09-15 | 2027-08-15 | 2I'H3A AAA CD 171 & +43bp 1 800 KRW
KR380812GG94 |$t=+Z= 38 (1H)26090t-0| H-212 AAA 2026-09-15 | 2027-04-15 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+44bp 1 1,700 KRW
KR6060006G96 |= 21-2246090|(01)6MH-15 AAA 2026-09-15 | 2027-03-15 | I E4AL AAA CD 171 & +44bp 1 800 KRW
KR6097241G93 | 210i|O| X| =& 7H | E270-1 AA- 2026-09-15 | 2028-09-15 |91¥E CD+55bp 3 200 KRW
KR6004947G96 |5tL+2%49090(0.52-16(1-H) AAA 2026-09-16 | 2027-03-16 | 21 H4AF AAA CD 170 & +45bp 1 1,100 KRW
KR6005271G99 |OFO| &4 =47-090|(*H)06A-16 AAA 2026-09-16 | 2027-03-16 | 21 H3AL AAA CD 174 & +46bp 1 2,500 KRW
KR380605GG95 |s=tta &K H(2%5)26-90|(*#H)12-16 AAA 2026-09-16 | 2027-09-16 | 21 H3AL AAA CD 174 & +43bp 1 2,500 KRW
KR6000035G97 |<2|2330-09-0|(%#H)01-2-17 AAA 2026-09-17 | 2027-09-17 | QI EAAL AAA CD 17H & +47bp 1 800 KRW
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