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

gt IRt KEY POINT
E7H2 AR 02)3215-1437 o MZCJH| 2 IAYX|2 B ECHKYX|L =XMA02 =7}
o TIFCHH| 2IAMY X|= =5 =& 57t
l. KISSEHAX| 0]
H1. XHX| 5 7|72HE =¥+ /78 0]84/YTM FHEUE, Bl : %)
T= 1w 1™ 3M 6M 1Y 3Y Inception

SeMEX = | FHRAE 0.37 0.84 0.35 -1.55 -4.86 7.94 1.71
Duration 5.10 5.01 5.26 5.63 6.03 5.13 1.75
YTM 4.25 417 4.01 3.57 2.74 4.08 7.45

= 1A FRFAUE 0.55 143 -0.06 -4.04 -10.23 4.65 1.60
Duration 8.47 8.18 8.62 9.28 10.01 8.46 2.05
YTM 4.27 4.27 4.05 3.59 2.74 3.87 6.86

S OHAY FA$AUE 0.17 0.21 0.68 1.19 1.76 9.89 143
Duration 1.24 1.25 1.33 1.30 1.32 1.20 0.96
YTM 3.74 3.55 342 3.07 2.39 3.77 6.80

2| AFRY FA$AUE 0.22 0.38 0.79 0.87 0.33 12.36 2.09
Duration 2.20 2.24 2.31 242 243 2.46 1.35
YTM 4.41 4.29 4.16 3.78 2.89 454 843

KOBI30 FA$AUE 0.19 0.21 0.60 0.91 0.90 9.76 1.56
Duration 1.82 1.87 1.87 1.88 1.87 1.77 1.87
YTM 3.77 3.64 3.64 3.30 2.39 3.91 6.86

KOBI120 FA$UE 0.12 0.19 0.69 1.19 1.91 9.77 141
Duration 0.94 1.00 1.00 1.00 1.01 0.94 1.1
YTM 3.83 3.65 348 3.1 2.54 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 0.63 1.47 2.37 3.69 13.04 8.15
N 0.65 1.43 2.33 3.73 7.30 2.75
Sy 0.61 1.45 2.37 3.59 11.04 3.77
sot5H 0.74 1.52 2.37 0.00 0.00 1.28
28Ky 0.62 1.39 2.39 3.00 6.25 1.23
7|Et=E X 0.62 1.44 234 3.35 5.09 1.57
NS 2RET) 0.53 1.44 235 3.57 9.46 2.25
AN (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.63 1.48 243 3.84 0.00 1.76

A 0.62 1.45 2.37 3.63 12.74 5.12




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.601 3.811 3.922 4.068 4.420 4.205
N 3.658 3.914 4.042 4219 4438 4,052
S 3.818 4.133 4.228 4.326 4.559 4227
S5 H 3428 3.847 3.961 0.000 0.000 3.688
2A XK 3.804 4.103 4.211 4.291 4422 3.990
7|Eta-& X 4153 4,526 4,559 4,555 4728 4428
A (S EZEET) 4,050 4.401 4511 4.506 4.837 4390
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.908 4175 4.208 4.267 0.000 4113
TH| 3.815 4127 4218 4.197 4.442 4202
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 37HE~14 1~2d 2~34 3~54d 50| 4 HH
= Xi 446 5.91 3.99 7.80 26.72 48.88
N 0.19 0.25 0.24 0.38 0.10 117
SxY 2.56 3.12 2.94 2.30 2.74 13.66
S5 H 1.39 1.69 0.32 0.00 0.00 3.40
2y 5.29 470 1.69 0.22 0.03 11.93
7|Et=8x 274 3.77 1.97 0.83 0.02 9.32
SIMHBSEEEDS) 2.56 3.44 2.15 1.26 0.74 10.14
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.46 0.49 0.32 0.22 0.00 1.49
A 19.65 23.36 13.63 13.00 30.35 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T& 37HE~14 1~2d 2~34 3~54d 50| 4 HH
=M 27 22 18 44 51 162
N 195 257 269 506 40 1,267
Sy 589 712 643 529 695 3,168
S5 H 10 5 2 0 0 17
23Ky 527 417 140 23 7 1,114
7|Eta-8 XY 1,526 1,909 974 500 19 4,928
SIMHSEREDS) 579 667 376 342 303 2,267
AR (B2 ET) 0 0 0 0 0 0
ABS 431 342 111 42 0 926
TH| 3,884 4,331 2,533 1,986 1,115 13,849

X2 KISKHEE 7}
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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 0 0.000 0.000 0.000 0.000 0.000 0.000 0.000
ESE 0 0.000 0.000 0.000 0.000 0.000 0.000 0.000
e 0| 0.000 0.000 0.000 0.000 0.000 0.000 0.000
ESGEHRHH 0 0.000 0.000 0.000 0.000 0.000 0.000 0.000
0 0.000 0.000 0.000 0.000 0.000 0.000 0.000
0| 0.000 0.000 0.000 0.000 0.000 0.000 0.000
H| m x| 4= 0 0.000 0.000 0.000 0.000 0.000 0.000 0.000
0 0.000 0.000 0.000 0.000 0.000 0.000 0.000
0 0.000 0.000 0.000 0.000 0.000 0.000 0.000
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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 0.63 1.50 242 3.55 9.86 247
28Ky 0.70 1.38 2.25 2.86 6.83 1.40
7|Eta-& X 0.63 1.50 243 3.27 481 1.84
AN (S EZRES) 0.53 144 2.35 3.59 7.96 2.02
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.65 1.50 244 3.83 0.00 1.90
A 0.59 1.46 2.38 3.57 8.78 2.08
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 3.816 4.109 4.193 4277 4522 4.129
2%y 3.881 4,093 4.195 4.396 4,455 4,053
7|Eta-8 X 4,020 4394 4510 4516 4543 4356
SIMHBSEREDS) 4.001 4.373 4.481 4.504 4717 4341
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.843 4132 4197 4.265 0.000 4.095
TH| 3.929 4.257 4.348 4.407 4618 4.239
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
SxY 6.25 8.46 7.77 4.20 2.10 28.79
2y 1.93 3.48 1.00 0.02 0.09 6.52
7|Eta-8 XY 2.07 2.95 2.05 1.51 0.05 8.63
SN (B RREET) 11.79 15.59 10.41 6.23 2.27 46.29
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.58 3.14 2.38 1.66 0.00 9.77
A 24.62 33.64 23.60 13.62 452 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH
Sy 165 218 206 146 84 819
23Ky 23 36 13 1 1 74
7|Et=8X 127 168 120 102 4 521
N BEREET) 327 379 225 215 125 1,271
AR (B2 ET) 0 0 0 0 0
ABS 89 99 68 41 297
A 731 900 632 505 214 2,982

X2 KISKHEE It
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@ KISKpAHE 7

H1. FU 3K 2EHS (EH2l: %)
HE 9/11 9/18 9/23 10/2 HZFCHu((BP)

S0t 1 3.355 3.47 3.55 3.47 -8.0
ot 2 3.91 3.985 3.97 3.89 -8.0
=7 34 402 4027 3.995 3.927 -6.8
=054 4267 422 42 4.115 -85
=1 104 4.542 4.46 437 4357 -13
SAHHAAA 3t 4351 4365 4335 4273 6.2
SAHHAAA 54 4.55 4512 4482 4402 -8.0
SAHHAAA 10 4719 4637 4547 4534 -13

X2 ¢ KISKHHEIF

1213, X SPREAD 30| (421 : bp) 24, EX§AAA SPREADZFO| (5421 : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00 H--f-ro] e
A
20.0 ’5 """ V\.‘;j ”””””””””””””””””””””””””””””””
20.00 +-
0.00 T - - / 0.0
\2 \2 32 \ & \Z 32 32 Qv Q
s & & & S 4 & b,b”o b,e“'e b,o“'o (o,@g
w&‘) '\9/{0 %@,‘0 W@? Ws& '»& AVQ'» AVQ'» @m ,»Qm
XtE : KISKHAHE 7L XtE : KISKHAHE 7L
B2 Ft 3K Aoy EHE (+21: bp)
THE 9/11 9/18 9/23 10/2 HEChH|
=11 3 10 SPREAD 52.2 433 375 43.0 5.5
=1 3 5 SPREAD 247 19.3 20.5 18.8 -1.7
=31 5 10 SPREAD 275 24.0 17.0 24.2 7.2
=1 E4KAAA 3YR SPREAD 33.1 33.8 34.0 34.6 0.6
=31 _E4KAAA 5YR SPREAD 283 29.2 28.2 28.7 0.5
=1 _EZ4XAAA 10YR SPREAD 17.7 17.7 17.7 17.7 0.0

Xt : KISKHAE 7}



0 KISApAHE 7t

J%s. XIE, SSMAAA £ 3H HFH F2HEE (€91 %, bp)
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3M 6M 9M 1Y 1.5y 2Y 2.5y 3y Y 5Y 10y 20y 30Y

RE2 : KISKHAHE I}

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

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
o BEI — 21 266 —— =7} 26-4
5 400
4
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3 250
2.5 200
2 150
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1
05 50
0 0
T S . S~ S S N SR SR N S VY
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Q KISKF&HE 7

H9. 2F SN FdHE (2H91: 7H, %)
Az =Y HESE 27| gdle | HGEa SEad
2026-09-29 AHFHSEZA214 AAA 54 21 +5.0bp 4693 1,500
2026-09-29 Xpoh2t2| S ALR1702] (A AAA 2 2IE +1.0bp 4317 300
2026-09-29 RHAH2EE| S AEH1712] (A AAA 34 2IE -1.0bp 4.402 1,100
2026-09-30 Sar(EY2])2026-90]2Y-A AAA 24 OIE +2.0bp 4360 900
2026-09-30 QR Al Z AL §X(2026-09 AAD 3 - 2.660 9
2026-10-01 SAKI| LTS A57(AD AAA 34 2IE -1.0bp 4301 1,500
2026-10-01 sHE 1629 AAA 24 BIE +20bp 4345 1,000
2026-10-01 oh= 31630 AAA 34 OIE +2.0bp 4441 1,900
2026-10-01 o2 21631 AAA 54 2IE +1.0bp 4587 1,000
2026-10-02 =7 = S EH 457 AAA 34 2IE +2.0bp 4394 1,000
KbZ @ KISKHAE 7}
n. 338 8

Az QEARS 21

o
1 26-6 YAl 10

J87. F1H X =

6-58 SH2Z RS2 O|2H &

J

14 8,712%10| &

SEIRUACt 0|0 M =
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S ©
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X2 : KISKHAME 7}
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JIEtE 8K REAIEE 14 0|4 Fzto] ATy T} gifE = SE e B

oloj 2} of M AA+ 18 ATY EE= 745bp2 M F CfH| 45bp SHHE|QAD, 3H AT EE S
M O] 2.5bp SHE[ACH AA- 1H ATHEE= 830bpE ® F CiH| 45bp SCHEQUCH, 3 AZHE
= 753bp2E T 3 C{H| 2.0bp ZHCH | AT

J81. 2™8x 3y YTM 0| (54l - %) &2, ofFHxH 3y YTM 0| (E+2l: %)

Sy 7|Eta 8 AA+
7|EFS & AA- 7|EFZ-E XA+

=0 A 28 xaaa SaH 8 -

w B wv o ~ 0o
L L L

| g

0 : : : ‘ 0 : : : ‘
2024-10-02 2025-04-02 2025-10-02 2026-04-02 2026-10-02 2024-10-02 2025-04-02 2025-10-02 2026-04-02 2026-10-02
Xt&E: KISKHHE I XE: KISKHHE I

23, 28X = OCHH| SPREADZEO| (242l : bp) a%l4, o™X} = 1CH{H] SPREADZO| (EH2l: bp)

A2 A} 3y- KTB 3V —a 2 - KTB 3Y 7|Et2-8 X AA+- KTB3Y
50 7 23 AHAAA- KTB 3Y S H K AA+- KTB 3Y 200 4 7|Et2-8XHAA- - KTB 3Y
7|Et2-8 XA+ - KTB 3Y
40 -
150 |
30
100 -
20 -
- f";\\"/\’\‘/.r\/./\_/\_v
10 -
0 : : : ‘ 0 : : : ‘
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XtE: KISKHHE I X2 KISKHHE It
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H1. 2N 0 AxgE S HES (E421: bp)
8 =F AT Y E(10/02) HFCHH|(09/23) HEChd]|(09/01)
o7 1Y 3y 5Y | 10Y | 1Y 3y 5y | 10y | 1Y 3Y 5Y | 10Y
Az 513 | 272 | 259 | 345 | 10 20 | 00 | 00 | 47 30 | -28 | 00
= 513 | 257 | 259 | 37.1 1.0 2.0 0.0 0.0 47 30 | -28 | 00
AAA 585 | 370 | 29.7 | 448 | 10 20 | 00 | 00 5.2 30 | -28 | 00
AA+ 641 | 454 | 431 | 529 | 10 20 | 00 | 00 5.2 30 | -28 | 00

H2 A zCHH] A E Y HEE (£+l: bp)
8 =F ATY E(10/02) HFCHH|(09/23) HEChd]|(09/01)
o7 1Y 3y 5y | 10y | 1Y 3y 5Y | 10Y | 1Y 3y 5Y | 10Y
AA+ 745 | 583 | 406 | 1369 | 45 2.5 10 | 00 | 7.1 25 | -30 | 00
AA0 753 | 668 | 582 | 1554 | 45 2.0 10 | 00 | 76 20 | -25 | 00
AA- 83.0 | 753 | 66.8 | 176.1| 45 2.0 10 | 00 8.1 20 | 25 | 00
A+ 119.1 | 1553 | 181.2 | 2448 | 45 30 | 00 | 00 8.3 25 | =30 | 00
A0 185.0 | 231.0 | 244.7 | 289.2 | 45 30 | 00 | 00 8.3 25 | =30 | 00
A- 2414 | 297.3 | 3106 | 353.5 | 45 30 | 00 | 00 8.8 25 | =30 | 00

ﬁ
rC
=hl
|o
o
=2
=)
<
x
rlo
o
=t
oi
o

S LSS 33X 69002A/AC 2, M F CiH| 8,000A Y ZrAZUCH

of ool ddgc|s HEHHo= RE Ui ZME £

~ O B HEF3 = HESH <
75, F7H 2;K ElF0| (£l - %) dB6. F7FH of x| 2AF0| (THl: %)
000 , BEFA mUFX HAAA T AA+ 6,000 - m7tE g FHI B
20,000 - 5,000 -
4,000
15,000 -
3,000 -
10,000 -
2,000 -
5,000 - 1,000
. 5 B | l | o
2026-09-28 2026-09-29 2026-09-30 2026-10-01 2026-10-02 2026-09-28 2026-09-29 2026-09-30 2026-10-01 2026-10-02
RE: KISKHHE I A2 KISKHAEF

13



B3 FU 2N 2 s

s =9 ECEC R L E EC R oY

AAA Ah2%330-09-2-10M-A 3.930 I -12bp | 2026-09-28 | 2027-07-28
AAA st=ZUa826090H-2Q1-212 | 3.770 2IE -6bp 2026-09-28 | 2027-04-28
AAA 2+326410]0300-0929-1 4350 2IE -3bp 2026-09-29 | 2029-09-29
AAD  B(EE)ZEUE(4)2026-090[10Y-Z( 5.220 =1 +69bp | 2026-09-30 | 2036-09-30
AAA 7|42 (EH2610=273A-01 3.890 2IE -13bp | 2026-10-01 | 2027-07-01
AAA |5 EFEMAH(2E)2026-100[9M-A]  4.060 2 -Obp 2026-10-01 | 2027-07-01
AAA 2| 2¥30-10-2 219M-L-01 3.970 OIE -13bp | 2026-10-01 | 2027-07-01
AAA SlLE2349-100]1Zf-01 4.180 2E -1bp 2026-10-01 | 2027-10-01
AAA | SUS R (E2H)2026-100[8M-B|  3.900 2 -5bp 2026-10-02 | 2027-06-02
AAA A226410[0200-1002-2 4.160 2IE -6bp 2026-10-02 | 2028-10-02

B4 FZH O TR LM s

8 29 Lge | g¥AmE Ly oY

AA+ S71=973-1 4264 oy 2026-09-29 | 2027-09-29
AA+ Si71=973-2 4308 oy 2026-09-29 | 2027-11-29
AA+ SiC{7t=973-3 4375 oy 2026-09-29 | 2028-02-28
AA+ S71=973-4 4527 oy 2026-09-29 | 2028-09-29
AA+ HACiF T E2116-2 4.566 oy 2026-09-29 | 2029-09-28
AA+ SCH7H T Er2116-3 4597 oy 2026-09-29 | 2031-06-20
AA+ AT E2116-4 4.696 oy 2026-09-29 | 2032-09-29
AA- BNK7H | Ef397-1 4197 oy 2026-09-29 | 2027-05-28
AA- BNK7HI|&397-2 4.280 oy 2026-09-29 | 2027-06-29
AA- BNK7HI|E397-3 4.647 oy 2026-09-29 | 2028-10-30
AA- BNK7HI|£397-5 4713 oy 2026-09-29 | 2029-09-28
AA- BNK7HI|£397-6 4.748 oy 2026-09-29 | 2030-09-30
AA- BNK7HI|§397-7 4872 oy 2026-09-29 | 2031-09-29
AA+ 2Hd7tE2917 4.622 oy 2026-09-30 | 2028-09-29
AAO SHLE7EE310-1 4.701 oy 2026-09-30 | 2029-09-27
AAO StLE7EE310-2 4.701 oy 2026-09-30 | 2029-09-28
AA- OfO[H| | O|7Hm| §f362-2 4717 oy 2026-09-30 | 2029-09-28
AA- S A 586-1 4537 oy 2026-09-30 | 2028-03-30
AA- )7 0 -2586-2 4663 ol 2026-09-30 | 2028-09-29
AA+ 2Hd7t22918 4.590 oy 2026-10-02 | 2029-10-02
AA+ 2Hd7t22919 4.590 oy 2026-10-02 | 2029-11-02
AA+ 2Hd7t22920 4.593 oy 2026-10-02 | 2030-04-02
AA+ 2Hd7tE2921 4.676 oy 2026-10-02 | 2030-04-02
BBB+ CH|7H o] 2153 6.000 +600bp 2026-10-02 | 2028-03-31

AtE: KISKFAHE 7}
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@ «isrsrzo

of
-
A
=
2t
]
>
(02a]
rIo
P
[

27| 1d O|Y ptel 2m =0t SR F27t SUEL B3| HIE /F

S FEAMYS T U SH22 2nE 2 SES B 2K Y F 22 E= AAA1H

OIFM REAIZE BV Sd2 4ME ERACE AT 32X 2= EE= AA+ 13 745bp2 H F LiH]|

4.5bp =CH, 3 58.3bp2 2.5bp BACHE( OHARACH

d87. 288 /8% 0| (THSl: 21 gd)
M o Eat m OBl S Eat
120,000 o &3 2l S
100,000 -
80,000 -
60,000 -
40,000 -
20,000 -
O |
NN G IR RN SN S N I ORI o L I B I S\
S FIFIIFFHF F F FF F F F F F F F &F F O
09 9 99 8 O 09 G 9 P Y Y G O 9 9 o O o9
R I S S I S S S U S S S S S S I M S
H5 M55 HE
ZAA HEZY HAH OUTLOOK HEAS OUTLOOK HE
e gls

AtE: ot=AMEEIL KISKHHE It
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SIALKH : SHAIDH SIBHA|RIO R A ZHALEY

"I IRt KEY POINT

2| ch el 02) 3215-1471 o CHLHQ| MZEE AFlIH SE2| ZE

=
o D|AMK AZPE EHY| 2t SHOE S|
I. ZIARY A E S
AL 7|F AR 3 BH7| AAASES| =10 OHH| 33X 2= E= T 3 CHH| 0.5bp 572t 48.5bpE Lt
EFT, AAOSE2 ™ ZF CHH| 0.5bp S7t3t 62.1bp, AOSS2 ™ F CiH| 282l 133.5bpE 7|23} CL.
5 U HAAME2 F HE A5 2t 25T 0l= =X FEE 22510 &7 2 SUCHE EAH A4ME &
Z2le= &2 B0 U e S &S vtEstH SHEfSIChot = OrX|e 2 Ol =X 32| S2fat 20X &

d 2o & S5 RYU2R2 515 OpAUCE 0o ASE A g2l= F71=

njo
ofy
0z
|0
Hu
ot
1
bl
n
ot

MR Az EE Y| F2E SH2E S UCH

a7, A S2|50| (59l : o 9)
6.5 350
>3 [ 300 AOAIZH E
250 A IL
45 AOAIZ E
200 AAAA TR E
3.5 —— A0
150
)s ——AAO
100
15 - - 50 ——=134
0.5 : : 0
2023-10-02 2024-10-02 2025-10-02 2026-10-02
K& : KISKHAHE 7}
H1. 3y 5 AZYE Y HEE (5+9l: bp)
s 3F 25 E(10/02) L] (09/23) HECHH[(09/04)
at7| 1Y 3Y 5Y | 10v | 1Y 3y 5y | 10y | 1Y 3y 5Y | 10Y
AAA 663 | 485 | 351 | 51.1 | 27 0.5 0.0 0.0 7.5 02 | -30 | 00
AA+ 758 | 586 | 446 | 804 | 20 0.5 0.0 0.0 68 | -06 | -22 | 00
AAO 784 | 62.1 | 514 | 1143 | 20 0.5 0.0 0.0 68 | -06 | -22 | 00
AA- 822 | 665 | 615 | 1509 | 2.0 0.5 0.0 0.0 68 | -06 | -22 | 00
A+ 96.5 | 107.4 | 127.2 | 209.1 | 2.0 0.0 0.0 0.0 68 | -08 | -30 | 00
A0 111.8 | 1335 | 1720 | 255.1 | 2.0 0.0 0.0 0.0 68 | -08 | -30 | 00
A- 138.9 | 1785 | 2320 | 3064 | 2.0 0.0 0.0 0.0 68 | -08 | -30 | 00

Xt : KISKHAE 7}
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I LA S
O|tH T |AK) LA 2 AZHENE 7,100 /2| =42H2 7|F3UCt oHH X130 = SKAA+) O] of
Q|0 U=, =20 F0AM 2E0ZA| sHY ol Xtz0| S2|H S d33UCt
H2. 3|ARY glisist (E+2: %, bp, 4, 2g)
MESE Z=2d o HHO|g | YWYAZFC ks | wrgod
F)EEZE Z0 Adt S|AMKY, ELS M2
RH&: KISKHAHE L Of EF AR -

H3. 3AY 2SS (EHel: %, 9, 24g)
MESE Z=2 o HBHO|E at7| Abgtod | wrahxiol
A+ LXEFRA|A13-2 2021-09-29 2678 5 800 4,360
AA- SKZtA35-2 2019-09-27 2.073 7 800 11,500
AA- EAAEHA21-1(5) 2023-09-26 4482 3 2000 16,500
AA- ol A#|0| 2| %5-1 2024-10-04 3432 1 900 7,300
AAO Oj2iof MRA2-85-3 2019-09-27 1.988 7 400 3,600
AAO SKOl|L X|46-3(%) 2019-09-26 1.783 7 700 13,300
AAA SHZ8X|F15-2 2016-09-30 177 10 1500 53,500

F)EEZ 20 Adt S|AMKY, ELS M2

RHE: KISKHAHE L Of| BF AR R

B4, Kt AR 2w A =l (EH2: %, bp, 9, Ag)

HE8SE S£4 e Wil Ay HHO|E ak7| LRl

A0 X| Off A QM Edl 2026-10-07 Ay 2 250
A0 X|Of A QM E 2026-10-07 HEHDE +4bp 3 350
AA+ SK 2026-10-07 JHETE -3bp 3 1900
AA+ SK 2026-10-07 JHETE -2bp 5 600

A& KlSXfJ%% DART

=2, AR 2l 20| Tl - o @)
180,000

160,000

140,000

120,000

100,000 2023
60,000 = 2026
40,000
20,000

128 28 38 48 58 6" 78 s8E o9 108 1n1¥ 128
AtE : KISKHAHE 7}
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33, SIAK AT 30|

3300000

3100000

2900000
2700000
2500000
2300000
2100000
1900000

1700000
2024-10-02

2025-02-02

2025-06-02

2025-10-02

2026-02-02

2026-06-02

2026-10-02

KtE : KISKHAME 7}

e

. FSA%E 3%

SEYE FEY2 AAA S52 TF Y| 6.46%P
S7het 59.28%E AXIRLE ASS2 1.48%P S7tt 8.64%S AHX|

M= 3.66%P L4t 48.36%, 1EH~3EHE2 8.07%P 7t 46.03%, 38 ~5H=

n
>t
>
52
o
i)
Ul

H O|A FZHO| M= 0.06%P 575t 3.56%

ATt 31.68%E AHX|ZH D, AA

SHL|

AN

b Xbz= OH7|

—

KPR 4.

(Thel: o &)

T+ 2026-09-10 2026-09-17 2026-09-24 2026-10-01
AAA 21,991 13,821 12,655 14,015
AA 33,492 30,390 18,039 26,230
A 5,253 3,585 2,379 3,825
BBB 395 252 90 139
JUNK 30 35 18 37
Total 61,161 48,082 33,182 44,246
KtE : KISKHAME 7}
H6. 2|AIX| THEE |8 (EHl: of 9)
2 2026-09-10 2026-09-17 2026-09-24 2026-10-01
~1y 23,652 24,709 17,260 21,396
1y~3y 28,116 15,940 12,597 20,368
3y~5y 7,147 5,369 2,164 908
Sy~ 2,246 2,064 1,161 1,574
Total 61,161 48,082 33,182 44,246

AtZ : KISKHAHE It
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Jd34. 3|M 5

1]
3

35, 2| THEUIIE §

ofm
m
£
S

KtZ: KISKHAHE ¢

d86. SIAM RS- F0|

AtZ: KISKHHEIL

EHN RS

140000

120000

100000

80000

60000 1 1

oo B TRMMERANTI I I L L L

o000 LAEELERTELL AT P
o LILEEENENENTHd 00000
2025-10-01 2025-12-11 2026-02-26 2026-05-07 2026-07-23 2026-10-01

X2 : KISKHAE T}

H7H8858 HE
YA HEY OUTLOOK OUTLOOK

re
v oM
ra
re
v oM
ot
R
ofn

A2 o= EEIL KISKHAE It
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F

u]
—

988.2021 2,

=1

O

o
=

|

=

|APR SLCH

2

b

.
o
[

H

§ot | AP S CHE R 2 (

IS

=]
=

gr
=

HALZEEH 970 7|0

o MED026 H|15,16,17X} sl
HALZEE 857 7| 0|

=
o

=

=)

KEY POINT
1274
671

—

—

—

—

}

2

02) 3215-1435

| 220261545 S5}

—

|22026X|16Xt F&

7Heaxt

ABS/MBS : 4152026 XI15,16,17AF &%
=

5]

AL

i

A
A

= 1,171.89

o
=

|

K22

=
=

Of 2ok S|ArR] X CH

A
=]

HAFZEE 12170 7|

=

=)

127H

—

—

}

2

|E22026 X174t 9&

A
—

Ct.

i

foF

2, 7] 24)2 Y4

oju

Chexi

Synthetic CDO

REE

: 2026-07-01 ~ 2026-10-02)
7|Et

2 /2RO Z XA cDO

I PF Loan
mm P-CBO

71z

o,

.
350000

o
T

3

- 300000

l 250000

- 200000
- 150000
- 100000

- 50000

[ =
=

(

20

2026-07 2026-08 2026-08 2026-08 2026-09 2026-10

Xt&: KISKHEE It

25,000
20,000
15,000
10,000

5,000




(St : %, 712t : 2026-01~2026-10)

PF Loan
13%

0%

@ «isrsrzo

J2i3. 108 WalH| =S (549l = %, 712+ : 2026-10)
P-CBO,
3368.28
PF Loan,

1240

i3, 5690

RE&: KISKFAHE 7} RtE: KISKHAHE 7}
1. F7F ABS 2l 1%t (SHS] : A9, %, 7|2} : 2026-09-28~2026-10-02)
ELT SPC Hgsz | Z9d HEEIEEDIEE
AL 2026 15XH21-1(5) AAA 2026-09-30 3y 636.527 4516 -
AL 2026 15%H21-2(Ah AAA 2026-09-30 3y 736.116 4516 -
AL 2026 16XH21-1(A AAA 2026-09-30 2y 948.5306 4478 -
Primary CBO

ALE2026H17XFR1-1(AH AAA 2026-09-30 2y 11349052 | 4478 -
AL 2026 15%21-3(5) C 2026-09-30 3Y3M 13.473 4916 -
ALE2026H] 15X 1-4(AH C 2026-09-30 3Y3M 13.884 4916 -

XtZ : DARTH XS AIA|AH

21



H2. %2 MBS 2 3 To|x 2y Hmwg (52l : 28, %)
a7 MBS 2026-25(2026-09-22) MBS 2026-24(2026-09-11) MBS 2026-22(2026-09-04)
B wegd | wege | amyc | wu3o | wuzel | azmec | waad | wwgal | azZlc
14 314 4.106 +41 605 3.917 +42 578 3912 +44
24 700 4287 +34 900 4.081 +62 800 4115 +39
34 1,300 4377 +32 900 4211 +31 700 4.234 +35
5 700 4.544 +30 1,100 4.448 +54 1,000 4.450 +34
74 - - - 800 4887 +36 800 4.878 +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
S E N TS
A2 HRFATEBA
184, MBS 7| HHETA 0] THel: o )
60,000 140,000
50.000 - 120,000
- 100,000
40,000 2023 4
- 80,000 024 3
30,000 Q75 HHel
- 60,000 =<
(26 2l
20,000 =<
- 40,000 U (REH)
10,000 - \ - 20,000
0 - -0
1Y 2Y 3y 5Y 7Y 10y 15y  20Y  30Y
KHZ : KISKHAHE 7}
25 MBS 27|18 4 Az e 30| £H9l: ©f 8l)
4
m 1y
m2yY
m3Y
m5Y
m 7Y
m 10y
15Y
20Y

MBS2026-21

T

MBS2026-22

T

MBS2026-24

MBS2026-25

Xt : KISKHAE 7}
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@ «isrsrzo

(o]
Lo
Jo
Ofm
>
o
=2
Rl
rir
av)

-CBOE 7| XXtAtS 2 SH= XA 0| 3,964.449 Y, PF LoanS 7| XAMMO 2 8= M2
0] 11,996.239 ¥, Synthetic CDOE 7| =AML E Sh= X{RO| 1,600 2, LEES 7| XXM E = X

HO[ 4009 ¥, 7|El A2 7|=AHt2 2 Sh= xHRO] 30,160.114 & He = [UCE.

%6, |7t ABS 7| XX[AH H QEH|E F0| (SHl: o 8)

100%
90%
80%
70%

60%

(o]

~

(&)

. P-CBO

I PF Loan

(€]

mm Synthetic CDO

50% 4
TSRO S A
40% 3
QEE
30% .
2 2Hg/g 2o =12 cpo
20%
. 7|t
10%
— 53y
0% 0
G RN R S I
KON R T SRS S s B B e B
O S S S S S S S D
Xt&E : KISKHAE T}
#3. HUESE HS
sPC wZd | wgs | va EL wzg
IEES : : :

KHZ : KISKHAHE 7}
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@ «isrsrzo
. =13 I =1} =
JIALKH : CD AJZF 2iod 214 S CP AIA s =T}
o 7}EChR} KEY POINT
2835 ¢79 02) 3215-1457 o CD: U3l ZtA CD-2¥M AZPE F2
e CP/ESTB: CP, ESTB 2l ZH FI} CP-BAMK| AZPE HFA
I. =L SHIIAH A=
CDBZ|/(AAASE L E 7|F)s HFe ST 3.21%2 2 OtAUSIACE CD-2HXHAAAS S 3L E
I|E) AT EE MFHECE1.5bp 2T -185bp2 OFYSIRACE 235 CD LAl 2 FLf 23 18U, 1=
1,050 A2 7|F5tH ™ F CHH| 2,050 & ZASHFCE
CPEEI91Y, A1EE 7IF)E MF ELCt 5bp 57t 343%= OHYSHRULE CP-2|AHRH(AASE 37HE = 7|
F) AT EEs MFEL 3bp 243 -18.8bpE 7|53 1, CP-CD AT EE MFELt 5bp Bt 22bpE
ORUCH 23 CH7|A|E 2 CP, STBH™O| 2F 57151, ABCP, ABSTBER A = S7I5IRALE a3 THI[A|
oM M2 XgS 2T 7|2 SSEE O XA A1) 91 2,000 H, ot210 0] 2AH| O] A (T SHSHY|
LN (A1) 92 3,000, SKBFO|H A (A1) 912 4,800 2, SKO| =H|O] M (A1) 942 2,500 &, $t3}(A2+)
91 2,000A0| ARUCtL FF 5 MESEQ HE2 SIRUCH
81 9188 F8 TI|F2F0] (&el:%) 182 MMF, MAY, FHY HETIAFO| @
AT E(cD-2 8 KY) EEIPNON TV} 490000 A MMF THY
CP_H ¢ 440000
E=L AN V.Y
4.0 %1 390000
35 0.05 340000
290000
3.0 0
240000
2.5 -0.05 190000
50 o1 140000
90000
1.5 015 40000
2020026 3 6 9
1.0 -0.2

7|2k 2025-10-02~ & XY
Xt : KISKHAE 7}

7|2t : 2025-10-02~2026-09-30

AR 58FAY

24



e

Il. CD, CP/ESTB U A| % Sk

=2F CD ¢
12229 =S 351%, S22 (AAA)O| 1L ES 3.21%=2

=3 CP UlH2 189,080 (IS 2 ™ CHH| 71,901

CHH| 2 63,3219 2 =7t 115,0289 2 &

rlo

I 2 187,

1Z= CH| 152,523

38

—_

C

2 F7te}

L=

11,0509 &2 7| &

OF

2ol 2 Cp 153,944

o 3 of

astel

[

AR S7IOHALE T ARRY 2]

o2l ESTB 273,587z M

7F_+_-5|,On| E|- =X 74L}b

AN . OT oo

23 (AA+)O|

LAUL 3854734 H

H1. 3F CD L (EH9l: o4 8l)
ECE M, 271 THE 2 Z2|(%) ECER

2026-09-28 g2 2027-01-28 122 3.51 200
2026-09-28 o2 2027-01-28 122 3.50 750
2026-09-28 ARHCPEXFEE 23 2026-12-31 94 3.25 100
2026-09-28 fel2d 2026-12-28 91 3.21 400
2026-09-29 a2 2027-01-29 122 3.60 850
2026-09-29 o2 2027-01-29 122 3.50 600
2026-09-29 fo2d 2026-12-29 91 3.22 500
2026-09-30 dged 2027-01-29 121 3.60 50
2026-09-30 dged 2026-12-30 91 3.30 1400
2026-09-30 o2 2027-01-29 121 3.50 750
2026-09-30 {2 2027-02-01 124 4 200
2026-09-30 Ll 2026-12-30 91 3 400
2026-10-01 Mot 8 2026-12-24 84 3 1800
2026-10-01 Ofo|¥ee 3 2027-02-03 125 4 200
2026-10-01 el 2027-02-01 123 4 450
2026-10-02 = 2027-05-06 216 4 2000
2026-10-02 Ofo|es3 2027-02-03 124 4 200
2026-10-02 StL2 2027-01-04 94 3 200

& o EEH A

133. CP/ESTB HAlZH 0| ThQl: Alof, 7|2t : 2025-10-01 ~ 2026-10-02)

25



300,000 -
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mCP mESTB
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RtE : KISKHAME 7}
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D
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1m
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nE
o2
op
o
=
[
40
12}
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N
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~
o
N
o
3
2
L

120,000
100,000
80,000
60,000
40,000
20,000

0
1011121 2 3 4 5 6 7 8 9

RtE : KISKHAME 7}

do
oz

JdZle. A1 e ZoH (EHS1: 449, 7|2t : 2025-10-01-~)

MESTB mCP

90,000

80,000

70,000

60,000

50,000

40,000

30,000

20,000

10,000 I
0

1011121 2 3 4 5 6 7 8 9 10

XtZ: KISKHAHE ¢

I1l. ABCP, ABSTB &3l 51zt

85 25 3 MEE EF (22l 2)
100%
90%
] 3650| O| At
0% 2 0] 4
70% w3652 O|Lf
60% | m 180 O|LY
50%
40% mo0¥ O|LY
30% =602 O|LY
20%
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1. FUH 33 32HS

=2t E 2026-10-01 2026-09-23 2026-09-02 M Oiy| HE oiy|
US TREASURY 2Y 4.89 476 441 12.90 4830
US TREASURY 5Y 5.08 482 457 26.40 51.60
US TREASURY 10Y 5.28 494 481 33.80 47.10
US TREASURY 30Y 5.63 5.28 5.29 34.20 34.00
DEUTSCHLAND REP 2Y 3.22 3.20 3.01 1.80 20.90
DEUTSCHLAND REP 5Y 3.37 3.27 3.14 10.00 23.50
DEUTSCHLAND REP 10Y 3.59 3.44 3.38 14.90 20.50
DEUTSCHLAND REP 30Y 3.94 3.79 3.84 15.00 9.90
JAPAN GOVT 2Y 1.94 1.86 1.86 8.30 7.90
JAPAN GOVT 5Y 2.39 2.29 2.32 9.60 6.80
JAPAN GOVT 10Y 3.10 2.99 3.03 11.10 7.20
JAPAN GOVT 30Y 418 4.08 419 10.30 -0.40
CHINA GOVT 2Y 1.24 1.25 1.24 -0.20 0.10
CHINA GOVT 5Y 1.40 1.40 1.40 -0.30 -0.40
CHINA GOVT 10Y 1.68 1.67 1.69 0.90 -0.90
CHINA GOVT 30Y 2.12 2.13 2.18 -1.00 -5.70

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(29l %, 71ZH: 25.10.10~26.10.02)
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(2+9l:bp,717+:26.09.23~26.10.01)

12 e/ 1278 24 sd 74 104 15 204

X2 : KISAHEE I Bloomberg

J2110. KPE H| 28X HE HE  (@21bp.712:26.00.23~26.10.01)
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1 e/l 1270 g 2 s 74 104 15 204

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 26.09.28~26.10.02)

I8 HY A ME 2
o A

HE Y HA ME| 22
7.41%
0,
7.41% 3.70%
25.93%

7.41%

W Consumer, Non-cyclical H Utilities

X HYMA ME 22

3.17% 3.17% 1.59% 3.17%
. 0
7.94% 9-52%
. 0
20.63%

M Utilities

B Consumer, Non-cyclical

M Financial B Communications B Financial B Communications
Government Consumer, Cyclical Government Consumer, Cyclical
Energy = Industrial Energy = Industrial
Technology Technology

Xt& : KISAHHE I, Bloomberg
2. M CHY| WY A ME 5T (E+2l: %, 712t: 26.09.21~26.10.02)
HE] 3% e 57
Financial 22.22% 33.33% -11.11%
Consumer, Cyclical 7.94% 7.41% 0.53%
Consumer, Non-cyclical 317% 11.11% -7.94%
Energy 3.17% 741% -4.23%
Government 20.63% 25.93% -5.29%
Basic Materials 0.00% 0.00% 0.00%
Communications 28.57% 7.41% 21.16%
Diversified 0.00% 0.00% 0.00%
Industrial 3.17% 0.00% 3.17%
Technology 1.59% 0.00% 1.59%
Utilities 9.52% 3.70% 5.82%
0.00% 0.00% 0.00%

Government(Municipal)

AtE : KISKHHE 7}, Bloomberg

31



3. F7} Korean Paper ‘43 &

(712 26.09.28~26.10.02)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
KDB Float 09/27/27 US DOMESTIC | USD 2026-09-28 2027-09-27 | 4.28% | SOFRRATE 30.00MM
KEBHNB 0 03/25/27 EURO-DOLLAR | USD 2026-09-28 2027-03-25 -- 50.00MM
KDB 0 06/29/27 EURO-DOLLAR | USD 2026-09-29 2027-06-29 -- 100.00MM
KDB 5.175 09/29/28 GLOBAL usD 2026-09-30 2028-09-29 | 5.175% 30.00MM
KEB 0 01/06/27 EURO-DOLLAR | USD 2026-09-30 2027-01-06 -- 50.00MM
KDB 5.16 09/29/28 GLOBAL usD 2026-09-30 2028-09-29 | 5.16% 20.00MM
CITNAT Float 10/04/27 EURO MTN EUR 2026-10-01 2027-10-04 |2.857%| ESTRON 47.12MM
CITNAT 4.38 09/29/28 EURO MTN HKD 2026-10-02 2028-09-29 | 4.38% 49.71MM
KDB 4.86 11/02/27 EURO MTN usD 2026-10-02 2027-11-02 | 4.86% 62.00MM
CITNAT Float 10/06/27 EURO MTN EUR 2026-10-05 2027-10-06 |2.857%| ESTRON 47.12MM
KDB 0 07/06/27 EURO-DOLLAR | USD 2026-10-06 2027-07-06 -- 10.00MM
KHFC 5 % 10/07/31 EURO MTN usD 2026-10-07 2031-10-07 | 5.375% 500.00MM
KHFC 5 % 10/07/31 PRIV PLACEMENT| USD 2026-10-07 2031-10-07 | 5.375% 500.00MM
KDB 0 04/07/27 EURO NON-DOLLAR| HKD 2026-10-07 2027-04-07 -- 31.86MM
KDB 4.91 10/07/27 EURO MTN usD 2026-10-07 2027-10-07 | 491% 30.00MM
KDB 4.905 10/08/27 EURO MTN usD 2026-10-08 2027-10-08 | 4.905% 70.00MM
XtE : KISXHAHEZE Bloomberg
H4. 7t 0|2 AN X E (ZH2l: %, 717t 26.09.28~26.10.02)
Date Name Survey Actual Prior
2026-09-25 Hrr =2 -0.30% 0.00% 1.10%
2026-09-25 25H 2 R 0.60% 0.30% 0.40%
2026-09-25 OJA|ZtH St AH| XA 2| 475 48.1 478
2026-09-25 OJA|ZtoEt . A H|XEZ|CH 457 46.3 458
2026-09-25 ojA|Ztoietm 14 QlE2| o] 470% 4.60% 4.60%
2026-09-25 OJA[ZtCHE D 5-104 QIZ2 0|4 3.40% 3.40% 3.40%
2026-09-29 TOIO|FHIDA FOIHS 7228k 7079k 7271k
2026-09-29 JOLTS Quits Level 3109k 3066k 3056k
2026-09-29 JOLTS Layoffs Level 1650k 1641k 1666k
2026-09-30 200K Moy 0.30% 0.30% 0.70%
2026-09-30 PCE E7H|$= MoM 0.30% 0.30% 0.20%
2026-09-30 PCE E7}X|5= YoY 3.70% 3.40% 3.70%
2026-09-30 2@ PCE E7HK|3 MoM 0.30% 0.20% 0.20%
2026-09-30 =& PCE 27HX|== YoY 3.30% 3.00% 3.30%
2026-09-30 GDP 27t3} QoQ 1.50% 2.20% 1.50%
2026-09-30 =& PCE E7tX|%= QoQ 3.60% 3.30% 3.60%
2026-10-01 M Mg HRHs 200k 197k 197k
2026-10-01 HAEHAS ST AUHX S 1725k 1701k 1719k
2026-10-01 S&p 22 0|= HZY PMI 57 55.9 57
2026-10-01 ISM H = x| 55 54.5 54.6
X2 : KISKHHEZL Bloomberg
H5. L 0| X X & (542l: %, 712+ 26.10.05~26.10.09)
Date Name Survey Actual Prior
2026-10-02 HsAdFE2N&8Atx HE 90k - 162k
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2026-10-02 DEE DA HE 81k - 127k
2026-10-02 A2t B AT L] 0.30% -- 0.30%
2026-10-02 ANZte B g (™ EH|) 3.10% - 3.10%
2026-10-02 ME 4.10% - 410%
2026-10-02 dngs ®8te 61.60% -- 61.60%
2026-10-02 Mz 0.20% - 0.90%
2026-10-02 HNZEGeF, 25H < 0.60% -- 0.60%
2026-10-02 Wd =2 0.00% - 0.00%
2026-10-02 25H 2 R 0.30% -- 0.30%
2026-10-02 X2 =3 Hy &S 7| H ) 1.60% -- 1.60%
2026-10-02 X Eot H2he A 371 H Q) - - 0.60%
2026-10-05 Sap ZEY 0| MH| A PMI 58.7 - 58.7
2026-10-05 sap 229 0|3 T PMI - - 58.4
2026-10-05 ISM AMH|A X[z 55.2 - 55.4
2026-10-06 Fo==X| -$89.8b - -$88.6b
2026-10-08 AH| XA B X4 $15.000b -- $18.062b
2026-10-08 M HesE s - -- 197k
2026-10-08 Initial Claims 4-Wk Moving Avg - - 200.00k
2026-10-08 HYRHAS=FHUE R -- -- 1701k
XtE : KISXHAHEZE Bloomberg
H6. Tt BH X = (E+2I: %, 71Z}: 26.09.28~26.10.02)
Date Name Survey Actual Prior
2026-09-25 GfK 2H|AH 7| T K| 2= -27.2 -30.6 -26.6
2026-09-30 FYUSTHR| 5= T 2| 0.70% 1.00% 0.20%
2026-09-30 FUSTHR| 5= T | 8.00% 8.30% 6.80%
2026-09-30 OO (M2 o) 1.50% 1.30% -3.40%
2026-09-30 204 0§Z SA Yoy -0.50% -0.40% -2.50%
2026-09-30 MR HE (THelH) 0.5k 12.0k 4.0k
2026-09-30 MYt HAE SA 6.40% 6.40% 6.40%
2026-09-30 CPI 8| Ml 7 &H -- 0.50% 0.30%
2026-09-30 CPI 8| Ml A -- 3.40% 3.00%
2026-09-30 CPI HFO[0f 2 ™ &y -- 0.60% 0.20%
2026-09-30 CPI HiO[0f 2 ™ iHH| -- 3.20% 2.90%
2026-09-30 CPl EHZIHIRE 23 M| -- 0.50% 0.30%
2026-09-30 CPl ERtEHIRE =3 HidH| -- 3.60% 3.10%
2026-09-30 CPI ZHM 7 H| -- 0.60% 0.10%
2026-09-30 CPI Zhdl M| -- 3.40% 2.90%
2026-09-30 CPl HtH F2HH =3 M| -- 0.60% 0.10%
2026-09-30 CPI HtH F2HH =3 M| -- 2.90% 2.60%
2026-09-30 CPl =2 EZ}Ol HAETH M H| - 0.60% 0.20%
2026-09-30 CPl mEEZ}Ql HIAEZH HiAH| -- 3.30% 2.90%
2026-09-30 CPI (M &CHH() 0.50% 0.60% 0.20%
2026-09-30 CPI (HACHH]) 3.10% 3.30% 2.90%
2026-09-30 CPI EU B¢ M| 0.50% 0.60% 0.20%
2026-09-30 CPI EU B¢ MdH| 3.20% 3.30% 2.90%
2026-10-01 S&pP ZZH/BME S ®MEY PMI 538 539 53.8

XtE : KISKHAHEZF Bloomberg
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H7. UWFE S 34X X|&® (E+21: %, 712} 26.10.05~26.10.09)
Date Name Survey Actual Prior
2026-10-05 S&ap 22H S MHIAY PMI - - 529
2026-10-05 sap 22Y 52 ZE PMI - -- 53.8
2026-10-06 SEF dy| -- - 2.50%
2026-10-06 S&4F WDA M| -- - 13.10%
2026-10-06 sap 2E2Y 52 AMY PMI - -- 487
2026-10-07 A AM A SA MoM -- -- -1.10%
2026-10-07 AL M A WDA Yov -- -- -1.60%
10/07-10/14 ZOiE7HX 4= H & - - 0.90%
10/07-10/14 EOiE7HX| 4= HEH| - - 6.80%
2026-10-08 $@'.¢XI SA - - 21.3b
2026-10-08 Z SA MoM -- -- -0.80%
2026-10-08 £ SA MoM -- -- -5.70%
XtE : KISXHAHEZE Bloomberg
H8. Ft 5= 4H X|& (E49): %, 71ZF: 26.09.28~26.10.02)
Date Name Survey Actual Prior
2026-09-28 S7|20[ GlzrlH| MEH| - 15.70% 17.60%
2026-09-28 AR A Yoy -- 4.20% 11.20%
2026-09-29 BoP Current Account Balance - $193.7b $195.1b
2026-09-30 HZ=Y PMmI 50.1 50.1 49.8
2026-09-30 HIMZ=2 PMI 492 50.2 49
2026-09-30 =3t pMI -- 50.7 495
2026-09-30 Holgs 5 3P -- 524 52.1
2026-09-30 Holgs 5= 1HI¢ PMI 51.3 51.6 514
2026-09-30 ZolE=E = MY PMI 51.7 52.1 51.5
XtZ : KISKHHE 7L Bloomberg
H9. WF 5= 4H X & (£42l: %, 712+ 26.10.05~26.10.09)
Date Name Survey Actual Prior
2026-10-07 Qete R -- -- $3438.33b

XtE : KISXHAHEZE Bloomberg
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Yt KEY POINT

4ot g 02) 3215-1411 e X|t F CHH| KOSPI X|%= &}2t, S&P500 o=t
o FLHELS WA U= STt LASNH M OijH| 7+
o ELS 4% 7% 3L 48 T2 WR NIE U5

L S FA AR

27 OFR| 3 A2} L0l 02, KOSPIX| 4= M THH| -77.18p 8H28tA D, Q|4 5 NIKKER25= HZ

CHH| 5.06% &, HSCEl= X[t == OpX|9F A2 Y CHH| 2.94% SF2fsHGICE

#H1. MF CfH| F8 X|5 F0| (EH9l: ZQIE)
e A & o & HEE
KOSPI200 1,126.12 1,109.05 v17.07
NIKKEI225 65,018.95 68,309.46 A3,290.51
HSCEI 8,273.81 8,030.54 v243.27
EUROSTOXX50 6,299.82 6,175.45 v124.37
S&P500 7,706.03 7,666.45 v39.58
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
a1, A2 17082 £8 X4 #0] (&9l: ZolE)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
70000 + r 1140 8500 - - 9000
69000 - L 8000
L1120 BA00 1N — s —
68000 - L 7000
67000 - k1100 R — [ .
+ 6000
66000 -
k1080 8200 - | <000
65000 -
L 1060 8100 - [ 4000
64000 -
+ 3000
63000 7 b 1040 8000 -
62000 - [ 2000
L 1020 7900 1
61000 [ 1000
60000 : : : 1000 7800 ‘ ‘ : 0
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F) 22 452 lE
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H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 X F O|tH HEZ
TUHE=Y 94 110 16
TLX| =¥ 44 39 -5
deEs=d 28 43 15
Sl X| = 83 97 14
T 16 17 1
sielzgty 1 7 6
A 266 313 47
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (SH91: o )
T2 X F O|tH HEZ
TUHE=Y 2,549 7,213 4,664
TLX|+=¥ 3,076 3,775 699
delEs=d 472 1,700 1,228
s K|+ 2,269 4,936 2,667
TU=ed 336 818 482
sfel=etd 11 140 129
A 8,713 18,582 9,869
X2 : KISKHEEIE
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (H2: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 SKStO|H A SRR, - 49
2 KOSPI200 - - 37
3 e E TRt - - 35
4 KOSPI200 NIKKEI225 SPX 27
5 KOSPI200 SPX SX5E 27
6 MICRON TECHNOLOGY INC !ALANTIR TECHNOLOGIES INC- - 14
7 KOSPI200 NIKKEI225 SX5E 13
8 KOSPI200 SHSZ300 SX5E 9
9 SKSHO| A - - 9
10 KOSPI200 At - 8
X2 : KISKHEEIE
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J&2!3. USD IRS 22| 0| (5H: %)
Xt0] ——10/2/2026 9/23/2026
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XtZ : Refinitiv, Bloomberg

H1. USD IRS Data (H9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-10-02 44687 46511 4696 47222
2026-09-23 44935 46171 46101 4559
FU3Y -0.0248 0.034 0.0859 0.1632
2025-12-31 34161 3.2857 3.3061 3.4229
i 1.0526 1.3654 1.3899 1.2993

ALZ : KISKHAE 7L
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H#2. KRW IRS Data (TH9l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2026-10-02 3.615 3.8725 3.9825 40825
2026-09-23 3.7125 3.945 40375 411
FUBZ -0.0975 -0.0725 -0.055 -0.0275
2025-12-31 2.775 2.9225 3.03 3.15
oy 0.84 0.95 0.9525 0.9325

RIE : KISKHAHE 7}

A25. KRW CRS (THl: %)
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H3. KRW CRS Data (EH9l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2026-10-02 3.48 3.56 3.645 3.695
2026-09-23 3.595 3.67 3.74 3.73
FUsz -0.115 -0.11 -0.095 -0.035
2025-12-31 2.135 2.405 2.6 2.855
HEChy| 1.345 1.155 1.045 0.84

ALZ : KISKHAE 7}
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H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-10-02 3.75 3.885 3.927 4115
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2025-12-31 2.55 2.795 2.952 3.235
HEChb| 1.2 1.09 0.975 0.88

ALZ : KISKHAE 7L
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J&13. KRW/USD Swap Point 30|
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5 2026-10-02 | 2026-09-23 Xto] =2 2026-10-02 | 2026-09-23 Xto|
KRW/USD 1350.6 13584 78 USD/CHF 0.829 0.822 0.008
EUR/USD 1.126 1.143 -0.017 USD/SGD 1.279 1.276 0.003
GBP/USD 1322 1.332 -0.01 USD/IDR 17870 17790 80
USD/JPY 157.775 157.7 0.075 USD/PHP 62.564 62.671 -0.107
USD/HKD 7.846 7.844 0.003 USD/TWD 31.881 31.715 0.166
USD/CNY 6.705 6.706 -0.001 USD/SEK 10.033 9.853 0.18
USD/CAD 1422 1.408 0.014 USD/PLN 3.884 3.806 0.078
AUD/USD 0.694 0.71 -0.016 USD/DKK 6.639 6.543 0.097
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1. 3 Fa238 (5+21: %, 2026-10-02) H2. 812 =8 22| (5+$1: %, 2026-10-02)
U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 3.210 0.000 0.440 o= 2y 4778 0.018 0.398
CcP90Y 3.430 0.050 0.180 oj= 5Y 5.001 0.181 1.046
=3 34 3.927 -0.068 1.000 o= 10y 5238 0.294 1.400
=3 54 4115 -0.085 0.880 oj= 20y 5.651 0.331 1.549
=31 104 4357 -0.013 0.972 oj= 30y 5616 0334 1.689
=1 204 4375 -0.075 1.030 S8 2y 2.985 -0.219 0.324
=31 304 4502 -0.048 1.247 S E= % 3.201 -0.069 0.744
Set14d 3.470 -0.080 0.968 a8 10y 3.459 0.022 1.021
S¢t2d 3.890 -0.080 1.060 a8 20y 3.835 0.065 1.387
S0t 3d 3.992 -0.075 1.010 a8 30y 3.866 0.074 1.509
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (IEY : 2026-10-02) H4. 3L Credit Spread (2H2l: %, 2026-10-02)
Fax i TFCHY| | AXCHH| =2 g TFCHH| | AXCHH|
KTB3 107.74 1.14 -24.66 E=x AAA 4273 0.006 0.122
KTB10 104.84 0.08 -7.91 A AA- 4592 0.005 0.150
KOSPI 7,003.74 -77.18|  2,694.11 7|Et=-8XH AA- 4.680 0.025 0.209
0 0. 0 0 23K AAA 4.297 0.015 0.115
A& : KIS-NET A& : KIS-NET
H5. ME{'H 310 CfH| Credit Spread HE ZM Top3 L&At (91 : bp, T7] : 3Y)
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g

SPC 7| XXpoHE AMLH L KIS-NetS Soff EQlstA £ ol&L|C}.
4835 dF¥ 02) 3215-1457

H1. {35 55 gdng (71Zt: 2026-09-28~2026-10-02, T+ : 2} 2l)
spca BV zms ary | 59 T|ERH KR
od O
7| 20| A Of R Ab =LKL A1 MBXESHE | 2026-12-28 250 Ofl O|X|C| AT U S
QtolAH ol C|of A AT CHEM B (CLO) | 2026-12-28 200 SFAtofq 2| E|
2/0fH Y| ElH LAt A1 CHEA#H(CLO) | 2027-01-04 400 FAtof L Ee[E|
A= =X 0| X} AT FA 2026-10-26 1,415 ola#H oo ZE M
SHEH| S A AEKH A1 7105 2027-06-08 3 ShLt2 %
oHEN S A ALK A1 "oloa 2026-12-24 2,400 StL2
EZ AKX YX} A1 7105 2026-12-15 2,400 ShLH2 %
T AH| EFA| 2 A} A1 MBAEZHE | 2026-12-30 507 ROXF=
SHESH Lt A1 | BHOREARXA | 2026-10-02 100 Hd5H
Of| A C|H| X 2 Xt Al | MEFLEZXA | 2026-12-29 1,850 L= [CIEESTTJES
0| O] | & &} A1 7105 2026-12-23 2,400 Aot g
Ol O| x| &| & Kt A1 "oloa 2027-06-11 3 Aot
Leloo|X[H=FHOIX | A1 CHEXH2(CLO) | 2026-10-28 2,500 Sk}
H| 7| O M| Off 2 &{| O] & O| &} A1 | AEFLEDIFRA | 2026-12-30 68 SHSIA| A
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2026-10-08 |BNK7HI|E356-4 2024-07-09 2Y 2m 29d 20,000 AA-
J|Et28| 2026-10-08 |O|2H0j| Al 71| Et93-3 2023-10-10 2Y 11m 28d 40,000 AA-
| 2026-10-08 | #CH7HI|EH2030-3 2024-10-10 1Y 11m 28d 10,000 AA+
2026-10-08 |<2|F8&7Hm|E512-2 2024-10-10 1Y 11m 28d 70,000 AA-
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2026-10-08 | StLt7HI|EF388-8 2023-04-11 3Y 5m 27d 10,000 AA-
2026-10-08 | StLt7H I EH406-5 2023-10-10 2Y 11m 28d 30,000 AA-
2026-10-08 | StLt7HI| EF425-2 2024-04-08 2Y 6m 80,000 AA-
2026-10-08 | ot=7H 1| Eh545-1 2025-04-10 1Y 5m 28d 40,000 A0
2026-10-08 |&Ci7t=911-2 2024-10-10 1Y 11m 28d 50,000 AA+
2026-10-08 | &Ci71=886-7 2023-10-10 2Y 11m 28d 20,000 AA+
2026-10-08 | 7|27H I €202 2025-01-10 1Y 8m 28d 10,000 A0
2026-10-08 | 4lot7H 1| Eh488-3 2023-10-10 2Y 11m 28d 20,000 AA-
2026-10-08 | <2[7t=253-2 2024-10-10 1Y 11m 28d 40,000 AAO
2026-10-08 | StLt7HE258-1 2024-04-11 2Y 5m 27d 60,000 AAO
2026-10-08 |StLt7H=247-4 2023-10-10 2Y 11m 28d 20,000 AAO
2026-10-08 | OtO| A7 | EH130-1 2025-04-11 1Y 5m 27d 10,000 AA-
2026-10-08 |OtO| 7Y Er111-5 2024-01-11 2Y 8m 27d 10,000 AA-
2026-10-08 | O2| =7H 1| E264-1 2024-10-10 1Y 11m 28d 50,000 A+
2026-10-08 |O2| X7 | E264-2 2024-10-10 1Y 11m 28d 30,000 A+
2026-10-08  |7|27HO|E214 2025-04-11 1Y 5m 27d 40,000 AO
2026-10-09 | #|O|H|=EI7}=285-4 2019-10-11 6Y 11m 28d 20,000 AA+
2026-10-05 |AMA S EE=HE2 2024-04-05 2Y 6m 40,000
2026-10-07 | HIO| MM 77-1 2024-10-07 2y 80,000 AA-
2026-10-07 |RHE[X7-2 2024-10-07 2y 75,000
2026-10-07 |ERLAMET0 2021-10-07 5y 50,000 BBB+
2026-10-07 | AMA136-2(=) 2021-10-07 5Y 60,000 AAO
2026-10-07 | AAMAH142-1 2024-10-07 2y 50,000 AAO
2026-10-08 | M| O| =& A|%0]13-2 2024-10-08 2y 28,000 AO
| ARRH 2026-10-08 | &fdHIO|R 2 & A8-1 2024-10-11 1Y 11m 27d 200,000 AAO
2026-10-08 |KBE8Z AL (AH7-1 2021-10-08 5Y 209,000 AA-
2026-10-08  |SHEX|F12-1 2025-04-09 1Y 5m 29d 100,000 A-
2026-10-08 |KT&G4-1 2024-10-08 2Y 80,000 AAA
2026-10-08 |$Het= HOHE 2| X E48-1 2025-04-11 1Y 5m 27d 50,000 A-
2026-10-08 | X|Of| A QlIEN13-1 2024-10-08 2Y 60,000
2026-10-08 | #[O|MM73-2 2021-10-08 5Y 80,000 AA-
2026-10-10  |SKO|E{ A6 2025-04-10 1Y 6m 20,000
2026-10-07 |28 SAIMBS2016-21(1-6) 2016-10-07 10Y 100,000 AAA
2026-10-07 |REAL0|EX|8671-3 2026-04-07 6m 14,000 AAA
2026-10-07 |REZ{AIIO|EX|7371-16 2024-02-07 2Y 8m 5,000 AAA
2026-10-07 | REZ2{AIIO|EX[8071-9 2025-04-07 1Y 6m 21,000 AAA
2026-10-07 |RE2{AIIO|E X887 1-1 2026-08-07 2m 20,000 AAA
2026-10-07 |RE2{AIIO|EX|8271-7 2025-08-07 1Y 2m 15,000 AAA
2026-10-07 | RE2{AIIO|EX|79X}1-10 2025-02-07 1Y 8m 19,000 AAA
2026-10-07 | REHALIOIEX|76571-13 2024-08-07 2Y 2m 5,500 AAA
ABS 2026-10-07 |REHALO|EX|72]1-17 2023-12-07 2Y 10m 3,000 AAA
2026-10-08 | REHALIO|EX|8471-5 2025-12-08 10m 25,000 AAA
2026-10-08 | FE2AMO0|EX|7471-15 2024-04-08 2Y 6m 6,000 AAA
2026-10-09 |REALIOIEX|8771-2 2026-06-09 4m 21,000 AAA
2026-10-09 |FE2AIO|EX|7871-11 2024-12-09 1Y 10m 22,000 AAA
2026-10-09 |REALIOIEX|8171-8 2025-06-09 1Y 4m 17,000 AAA
2026-10-09 |RFE2{ALIO|EX|85F1-4 2026-02-09 8m 17,000 AAA
2026-10-10 | RE{ALIO|EX|8371-6 2025-10-10 1Y 20,000 AAA
2026-10-10 | REAIIO|EX|7571-14 2024-06-10 2Y 4m 6,000 AAA

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

H1. HE 323 walisist 2, 712t : 2026-09-28 ~ 2026-10-02)

Fs3c 333 X853 w¥Y | WY FRN a3 £3
KR310222GG95 |4t=26%0[0100-0928-1M AAA 2026-09-28 | 2027-09-28 | 2IE3AL AAA CD 1712 +43bp 1,000 KRW
KR381007GG97 |& =8 xHH(28)2026-090]1Y-G(H AAA 2026-09-28 | 2027-09-28 | I E3AF AAA CD 1712 +48bp 2,900 KRW
KR380606GG94 |s=ita &K H(2%8)26-90|(*H)12-28 AAA 2026-09-28 | 2027-09-28 |21 H3AL AAA CD 174 & +48bp 1,000 KRW
KR6029888G94 |SHCH7HI|EH2116-1 AA+ 2026-09-29 | 2028-09-29 |91LE CD+57bp 2,000 KRW
KR380816GGI0 |ot= & A5 &(H)26095}-0| -1 AAA 2026-09-29 | 2027-09-29 |2 E3AF AAA CD 170 & +44bp 1,000 KRW
KR614576BG97 |BNK7HI|Er397-4 AA- 2026-09-29 | 2028-11-29 | 2IE4AF BNKFHI| B 21270 & 300 KRW
KR6174149G93 |22|7H=297-1 AAD 2026-09-29 | 2029-01-29 |A1 91YE CP+79bp 800 KRW
KR617414AG97 |L2|7tE297-2 AAO 2026-09-29 | 2029-03-29 |A1 91YE CP+79bp 600 KRW
KR6000038G94 | 22| 2230-09-0|(*#H)01-2&-29 AAA 2026-09-29 | 2027-09-29 |21 B4AL AAA CD 174 & +50bp 600 KRW
KR6019459G94 |OFO|H|#|O|7H | & 362-1 AA- 2026-09-30 | 2029-03-30 |A1 91 E CP+79bp 1,100 KRW
KR6192531G91 | &F222026-090|(H)12-30 AA+ 2026-09-30 | 2027-09-30 | 21 H3AL AAA CD 17H&+55bp 1,000 KRW
KR6006351G90 | =-22430-090]12Z30(H)(=) AA+ 2026-09-30 | 2027-09-30 | 2 E3AF AAA CD 17H&+55bp 1,300 KRW
KR6097241GA1 |0 0| X| s &7 | E271-1 AA- 2026-10-02 | 2028-08-02 |91LE CD+59bp 400 KRW
KR6097242GA9 |QlI0f| 0| X| =& 7)o E271-2 AA- 2026-10-02 | 2028-09-29 |91LE CD+59bp 200 KRW
KR310201GGA1 |4t=326%0]0100-1002-1M AAA 2026-10-02 | 2027-10-02 | 2ITH3AL AAA CD 1712 +43bp 1,600 KRW
KR380601GGA7 |=4ta &K H(2H)26-100](#)12-02 AAA 2026-10-02 | 2027-10-02 | ZIH3At AAA CD 17 +47bp 2,200 KRW
KR380801GGA3 |st=+E LS8 (H)26107}-0E-1 AAA 2026-10-02 | 2027-10-02 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+46bp 1,000 KRW
KR380802GGA1 [$t=+Z L3 &(H)2610Lt-0| &1 AAA 2026-10-02 | 2027-10-02 | 2IEH3AF AAA CD 170 & +43bp 2,800 KRW
KR6004942GA6 |3tL+2%349100]0.752102(1-H) AAA 2026-10-02 | 2027-07-02 | 21 H4AF AAA CD 1702 +52bp 5,300 KRW
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