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

YIS SxE KEY POINT
71 Xt 02)3215-1437 o NTOiH| XIS U ECHYR|S =R E =T}
o MFCHH| SAKY K| £H 495 F7}
I. KISSEAX|5 0|
#2#1. X AX| 5 7|7HE X2 &/72 0] ¥/YTM (FH4YE, ol
T2 " ™ 3M 6M 1Y 3y Inception

SR | FHSUE 0.54 2.26 2.58 0.55 -245 10.92 1.76
Duration 5.25 5.11 5.11 5.56 5.93 5.04 1.75
YTM 4,06 427 4.06 3.63 2.86 427 7.45

=Y FHFAUAE 0.87 3.71 4.04 -0.41 -6.28 9.71 1.68
Duration 8.69 8.47 8.41 9.15 9.80 8.26 2.05
YTM 4,01 428 416 3.67 2.87 4.07 6.86

=l FHRAE 0.14 0.65 0.93 1.49 2.25 10.26 145
Duration 1.27 1.23 1.30 1.29 1.30 1.28 0.96
YTM 3.61 3.76 3.45 3.10 2.52 3.88 6.80

I FHFAUAE 0.26 1.02 1.41 1.59 1.20 13.42 2.12
Duration 2.20 2.19 2.29 2.39 2.44 2.45 1.35
YTM 427 444 421 3.82 3.00 472 843

KOBI30 FE$AUE 0.20 0.81 1.01 1.42 1.59 10.45 1.58
Duration 1.82 1.80 1.80 1.80 1.79 1.79 1.87
YTM 3.63 3.80 3.65 3.34 2.51 4.07 6.86

KOBI120 FE$AE 0.11 0.49 0.80 1.35 2.23 10.00 1.42
Duration 0.95 0.93 0.93 0.93 0.93 0.95 1.1
YTM 3.77 3.86 3.43 3.08 2.64 410 7.09

RtZ: KISKFAHE 7}
F) FHAES %¢‘4X|¢7|§(KOB| XI—’.‘—E EXHE XX Z)

(KOBI302 2001-01-02, 21 2| 2001-01-01)

+>+
>
P
£y
N
P
4
2
mﬁ

) inception: %



AFIH 7

95
90
85
80
2023-10-30 2024-04-30 2024-10-31 2025-04-30 2025-10-31 2026-04-30
SR —— 20K SO0HKY S|AFKY KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =

ALZ : KISKHAE 7L

32, MAX| 5 70| 30|

12
’ M
8

e e P

4
2
0
2023-10-30 2024-10-30 2025-10-30 2026-10-30
—— AR = 2% Sot

S|AK KOBI30

KOBI120

AtE: KISKHAHE L

=3, MHX| YTM F0|

5.0%
4.5%
4.0%
3.5%
3.0%
2.5%
2.0%
1.5%
1.0%
0.5%

0.0%
2023-10-30

—— FUN AR 2

=1

S| AFRH

2024-10-30

2025-10-30

SR

KOBI30

2026-10-30

SO

s KOBI120

AtZ: KISKHHEIE

H2. KISS A X5 ME{/27|H Duration

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

= XY 0.57 141 2.30 3.63 13.33 8.38
N 0.58 1.36 227 3.67 7.34 2.70
Sy 0.60 1.46 2.40 3.59 11.30 3.86
S5 d 0.68 1.48 2.34 0.00 0.00 1.26
28Ky 0.62 1.41 243 3.09 6.21 1.19
7|Et=E X 0.62 1.44 235 3.33 5.07 1.57
NS 2RET) 0.56 1.43 235 3.57 9.59 2.32
AN (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.61 1.45 241 3.83 0.00 1.75

A 0.60 1.43 2.36 3.60 13.03 5.28
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#3. KISS XA X5 HE{/27|E YTM

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.443 3.630 3.707 3.811 4,078 3916
N 3458 3.722 3.828 3.962 4163 3.824
S 3.838 4.003 4.063 4.113 4.251 4,061
S5 H 3.405 3.644 3.768 0.000 0.000 3.564
2A XK 3.839 3.961 4.038 4.089 4.141 3.914
7|Et=8* 4178 4361 4371 4.343 4.463 4309
SIMHBSEEEDS) 4.115 4.235 4.305 4.300 4.540 4.258
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.926 4,009 4,028 4,040 0.000 3.992
A 3.799 3.962 4,023 3.953 4104 3.989
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 430 5.86 4.05 7.80 27.50 49.51
N 0.19 0.25 0.23 0.38 0.10 1.15
SxY 2.46 3.16 2.94 2.26 2.76 13.58
S5 H 1.33 1.74 0.36 0.00 0.00 343
2y 5.83 450 1.58 0.12 0.03 12.06
7|Eta-8 X 267 3.71 1.95 0.78 0.03 9.15
A (S ZEET) 2.24 3.37 2.10 1.19 0.73 9.64
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.46 0.48 0.34 0.21 0.00 1.49
A 19.48 23.07 13.55 12.75 31.15 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
=M 27 22 18 44 51 162
N 195 258 267 507 40 1,267
Sy 594 725 666 530 697 3,212
S5 H 9 6 2 0 0 17
23Ky 568 407 137 15 7 1,134
7|Et=8X 1,522 1,916 987 490 25 4,940
A (B EZEET) 549 664 383 328 301 2,225
AR (B2 ET) 0 0 0 0 0 0
ABS 449 328 110 42 0 929
A 3,913 4,326 2,570 1,956 1,121 13,886
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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 FH4oE 0.240 0.950 1.270 1.530 1.300 12.350 0.329
ESG Duration 2.080 2.080 2.160 2.250 2.110 2.240 3.110
s YTM 4157 4322 4,069 3.686 2.852 4528 2488
ESGEMMA |FX$oE 0.250 0.960 1.250 1.420 1.140 12.090 0.189
Duration 2.150 2.160 2.200 2.260 2320 2320 3.690
YTM 4072 4234 3.949 3.545 2.801 4493 1.996
HlIX|s  |FXH$9E 0.260 1.030 1.350 1.390 0.970 12.540 0317
Duration 2300 2.290 2330 2420 2570 2.580 3.100
YTM 4162 4320 4.030 3.620 2.886 4536 2410
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~2d 2~34 3~54d 50|44 HH|
S 0.60 148 242 3.57 9.96 2.47
2A XK 0.69 147 2.49 0.00 6.77 1.37
7|Eta-& X 0.63 148 2.41 3.23 475 1.84
IMHESEEES) 0.55 1.43 234 3.58 8.07 2.06
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.61 147 2.41 3.83 0.00 1.89
A 0.59 1.45 2.39 3.57 8.87 2.10
XtE: KISKHEE L
#8. KIS ESG S X| = ME{/LI|EH YTM (H2: %)
=2 374 ~1d 1~2d 2~34 3~54d 50|44 HH|
S 3.825 3.973 4,028 4,073 4.209 3.991
2%y 3.884 3.957 4,043 0.000 4141 3.943
7|EtE2&X 4,040 4.224 4.321 4.301 4.320 4219
SIMHBSEREDS) 4.062 4.203 4.279 4.291 4424 4213
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.855 3.964 4,020 4,039 0.000 3.963
TH| 3.957 4.097 4.163 4.194 4315 4.104
REE: KISKHAHE 7F
H9. KIS ESG S K| ME{/U7|'H H|F (TH2l: %)
& 37HE~14 1~24 2~34 3~54d 5E0]4 HH
SxY 6.37 8.53 8.27 417 2.17 29.50
2y 2.39 3.84 0.66 0.00 0.10 6.99
7|Eta-8 XY 2.10 2.84 2.15 1.54 0.08 8.71
BN BEEET) 10.50 15.53 10.38 6.11 2.27 4479
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.59 3.15 2.57 1.70 0.00 10.01
A 23.95 33.89 24.03 13.51 462 100.00
XbE: KISKHEEIL
H10. KIS ESG B X|+ ME{/UI|H F5 (THSl: 7H)
= 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
E 1Y 172 217 217 145 84 835
2%y 29 38 12 0 1 80
7|Et=8X 134 160 124 103 8 529
N BEREET) 305 376 226 210 123 1,240
AR (B2 ET) 0 0 0 0 0
ABS 93 95 71 41 300
A 733 886 650 499 216 2,984

X2 KISKHEE It
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@ KISKFAHE 7

H1. FU 3K 2EHS (EH2l: %)
IE 10/8 10/16 10/23 10/30 T FCHH|(BP)
S0t 1 35 3.557 353 3.455 -7.5
S¢t o4 3.925 3.817 3.787 3.705 -82
=1 34 3.997 3.835 3.81 3.71 -10.0
=054 4175 3.97 3.957 3.855 -10.2
=1 104 4412 4.165 4.11 4.005 -10.5
SAHHAAA 3t 4343 4201 4174 4082 92
SAHHAAA 54 4467 4277 4264 416 -10.4
SAHHAAA 10 4.589 4342 4.29 4.198 9.2
Rt : KISKHAHE 7}
J~3. 2% SPREAD 0| (£l : bp) 34, E4XAAA SPREADZFO0| (£ : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00 -/ - T e [ o
20.0 s w\"j ————————————————————————
20.00
0.00 0.0
\9,,,0 & ) & Q < P s 2 \99,0 9\?)0 Qv,,,c /6\,,;, /\9?;,
& & & & & & & & S S
AHZE : KISKHAE 7} XEE : KISKFAE 7}
H2 FU 3N A= E HE (TH21: bp)
= 10/8 10/16 10/23 10/30 HFChH|
=31 310 SPREAD 415 33.0 30.0 29.5 -0.5
=11 3_5 SPREAD 17.8 135 14.7 14.5 -0.2
=3 510 SPREAD 23.7 19.5 15.3 15.0 -0.3
=31 _E4X{AAA 3YR SPREAD 346 36.6 36.4 37.2 0.8
=11 EK{AAA 5YR SPREAD 29.2 30.7 30.7 30.5 -0.2
=1 ELX|AAA 10YR SPREAD 17.7 17.7 18.0 19.3 13

Xt : KISKHAE 7}
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@ KISKH&HE 7|

H9. 2F SN FdHE (E21: 7H, %)
Az =Y HESE 27| 2AHE HSEag SEad
2026-10-26 TR ZESA310(Ah AAA 34 2IE +1.0bp 4.140 3,100
2026-10-27 | AlE SE34AZAH2026-2(1-1) (Ah AAA 34 +419.7bp 4197 2,658
2026-10-27 I M BB AR16 AAA 54 2IH +6.0bp 4329 2,000
2026-10-27 | FEHZESAIMBS 2026-27(1-1)(AH AAA 14 =1 +450bp 4035 414
2026-10-27 | FEFESAIMBS 2026-27(1-2)(Ah AAA 2 =1 +350bp 4115 1,500
2026-10-27 | FEAFESAIMBS 2026-27(1-3)(Ah AAA 34 =1 +29.0bp 4109 1,400
2026-10-27 | FEFESAIMBS 2026-27(1-4)(Ah AAA 54 =1 +28.0bp 4246 800
2026-10-27 ot XA S AR301 AAA 2 DI +2.0bp 4,096 500
2026-10-27 ot= =X S AF302 AAA 34 2IE +2.0bp 4176 400
2026-10-27 St K| LS AL74-1 AAA 34 g -34bp 4,089 900
2026-10-27 Sh= X[ S AL74-2 AAA 54 2IE -1.8bp 4182 500
2026-10-28 47| F = A SAL26-10-147 AAA 34 2IE +1.4bp 4211 1,500
2026-10-28 Z2ZAHM030 AAA 244 DI +2.0bp 4.069 800
2026-10-28 E23ZAHM031 AAA 54 DIH +7.0bp 4273 1,500
2026-10-28 E23AH032 AAA 304 DI +4.9bp 4,407 1,000
2026-10-28 Rpoh2te| S AR 1732 (A AAA 34 ol 4.090 1,100
2026-10-28 BEINLZA2026-4 AA+ 54 2IH +50bp 4438 100
2026-10-29 ST (EY2)2026-100]3Y-D AAA 34 DIE +1.4bp 4210 3,600
2026-10-29 EX|FEXfH639 AAA 3.54 21 0.3bp 4181 1,500
2026-10-29 St ItAZAST9 AAA 34 DI +2.0bp 4223 1,100
2026-10-29 St 7t AZAS80 AAA 54 2IE +7.0bp 4365 1,200
2026-10-29 SR s ESAT AAA 34 DIH +4.8bp 4232 1,000
2026-10-29 st 21640 AAA 244 BIE +1.0bp 4,164 800
2026-10-29 ot 21641 AAA 34 DIH +1.0bp 4235 1,200
2026-10-29 ot 1642 AAA 54 DI +1.0bp 4336 400
2026-10-29 St 2SR £H26-33(Ah - 54 +420.0bp 4.200 500
2026-10-29 ot &SR TH6-34(Ah - 224 +398.0bp 3.980 500
2026-10-30 =8 (S L2)29-100/FE12-305  AAA = 2 -5.1bp 4.010 1,000
2026-10-30 ==X H(ZL2])30-100/#18-305  AAA 1.5 21 +7.6bp 4.150 600
2026-10-30 TS ESAIB11(AY AAA = oI -1.7bp 3.940 1,200
2026-10-30 | 3ELeHE27|F2610CH-221-304 - 84 +377.0bp 3.770 300

At2E : KISKHAHE 7}
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: 0K —— HFH —— SWHan —— F3 5 e SR
7 o4
6 - 6 -
5 |
4 4
3 wﬂm M
2 A 2
1 o4
0 : : : ‘ 0 ‘ ‘ :
2024-10-30 2025-04-30 2025-10-31 2026-04-30 2024-10-30 2025-04-30 2025-10-31 2026-04-30
REE: KISKHAHE 7} K& KISAHHE It
33, 2W* = 0CHH| SPREADZ0| (Tt : bp) 34, M| FCHH| SPREADZFEO| (£l bp)
At Y 3v- KTB 3Y — S KTB 3Y 7| EF2 8k AA+- KTB3Y
60 1 2K AAA- KTB 3Y 2B KHAA+- KTB 3Y 200 4 7|Ef S8 XHAA- - KTB 3Y
7|Et2-8 XA+ - KTB 3Y
50 -
150 -
40
30 1 100
20 -
50 -
10 -
0 ; ; ; 0 : : :
2024-10-30 2025-04-30 2025-10-31 2026-04-30 2024-10-30 2025-04-30 2025-10-31 2026-04-30
RtE: KISKHHE 7} K& KISAHHE It
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H1. 2N 0 AxgE S HES (E421: bp)
8 =F AZH E(10/30) HFChd|(10/23) HEchy](09/29)
o7 1Y 3y 5Y | 10Y | 1Y 3y 5Y | 10Y | 1Y 3Y 5Y | 10Y
Az 447 | 294 | 271 | 340 | 30 | 00 | 00 | -05 | -51 | 32 12 | -05
= 447 | 292 | 271 | 371 | 30 0.0 0.0 00 | -5.1 32 12 | -05
AAA 519 | 392 | 309 | 443 | 30 | 00 | 00 | -05 | -51 | 32 12 | -05
AA+ 575 | 476 | 443 | 524 | 30 | 00 | 00 | -05 | -51 | 32 12 | -05

H2. O{MA| mOCHH| AxEE S HES (E421: bp)
8 =F AZH E(10/30) MLy (10/23) HEChy|(09/29)
o7 1Y 3y 5y | 10y | 1Y 3y 5y | 10Y | 1Y 3y 5Y | 10Y
AA+ 68.5 | 586 | 453 | 1369 | 3.2 02 | 00 | 00 | -15 | 23 60 | 00
AA0 69.3 | 669 | 61.7 | 1554 | 32 00 | 00 | 00 | -15 | 21 45 0.0
AA- 770 | 749 | 703 | 1761 32 | 10 | 00 | 00 | -15 | 16 | 45 0.0
A+ 113.6 | 1544 | 184.7 | 2448 | 27 | 00 | 00 | 00 | -1.0 | 1.1 30 | 00
A0 178.5| 230.1 | 2482 | 2892 | 27 | 00 | 00 | 00 | -20 | 1.1 30 | 00
A- 2359 | 2964 | 3141 |3535| 27 | 00 | 00 | 00 | -10 | 1.1 35 | -00

SoH| YMAS o 900202, B F ChH| 3Z 33002 FIKACH XL SE0f 0|0j M LK L
Y2 SUKYOn, YAFAL X FUQ QWIS EXNE HAOL, F SUOR A4Z AU Ohy|
2otA| e ot

F 202 O|EM= UE CHH| -4bp +EC 2 AL, MU O|E M= UE UHH| +1bp, 2

Z zo ey3e| +52 F02 O EME I O -1bp, 7|22 HOIKE BB ChH| -15bp, 22

JIEtZ 8K Y2 2% 2180”0, M F U8 83809 SUHUCE LHFE| +FL MUHoz ol

T oz YA AoL), =7l ulE, Hi7tE, DS, ofR270 e, 22|10 f2[7t== BIE CiH|

J&5. F7H 2K gAF0| (5421 : %) 86 F7H o Hx FAF0| (291 %)
000 , BEFA mUFX HAAA T AA+ 10,000 - m7tE g FHI B
20,000 8,000 -
15,000 - 6,000 -
10,000 4,000
5,000 - 2,000 .
0 0 : :
2026-10-26 2026-10-27 2026-10-28 2026-10-29 2026-10-30 2026-10-26 2026-10-27 2026-10-28 2026-10-29 2026-10-30
RbE: KISAHHE It RbE: KISAHHE It
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B3 FZH 2 LYW sl (H: %, A
= 59 Lge | g¥AmEe e oY EC R
AAA 012846100 E 2(03)1-26 4.020 2IE -2bp 2026-10-26 | 2027-10-26 4,200
AAA = 012846100 F 2(03)2-26 4.100 2IE -4bp 2026-10-26 | 2028-10-26 2,200
AAA 7| 28426102 1A-26 3.800 IE -14bp | 2026-10-26 | 2027-10-26 1,900
AAA A226410]0106-1026-1 3.990 2E +1bp | 2026-10-26 | 2028-04-26 1,500
AAA Aoh2%30-10-2-9M-B 3.900 I -12bp | 2026-10-26 | 2027-07-26 8,000
AAA 22| 2830-10-0| #02-2-26 4110 21E -3bp 2026-10-26 | 2028-10-26 3,000
AAA 7|42 (Eh26102335A-27 3.820 BIE -13bp | 2026-10-27 | 2027-09-27 4,700
AAA 7|2 (4)26100[2A-27 4.070 BIE +2bp | 2026-10-27 | 2028-10-27 1,700
AAA | LS BE(E2H)2026-100[2Y-F|  4.130 9 +2bp | 2026-10-27 | 2028-10-27 1,800
AAA Lt326410]0300-1027-1 4.100 2E +1bp | 2026-10-27 | 2029-10-27 3,900
AAA Alst2330-10-0]-3-B(%) 4210 2E +1bp | 2026-10-27 | 2029-10-27 1,500
AAA 02846108 21 29M-28 3.900 DH 13bp | 2026-10-28 | 2027-07-28 6,300
AAA 7| g 2¢(Eh26108335A-28 3.820 DH 12bp | 2026-10-28 | 2027-09-28 4,200
AAA BA2312026-100]1A-28 4.040 2H +1bp | 2026-10-28 | 2027-10-28 1,500
AAA Ar=264120004-1028-2 3.510 9E -2bp 2026-10-28 | 2027-02-28 1,300
AAA st =EUZ826105t-202l-212 | 3.770 2IE -8bp 2026-10-28 | 2027-05-28 1,300
AAA 7| g 2¢(Eh26108304A-29 3.800 9IH 16bp | 2026-10-29 | 2027-08-29 6,600
AAA | SHS BRI H(E2)2026-100[1Y-G|  4.000 9E -2bp 2026-10-29 | 2027-10-29 3,000
AAA B2 312026-1029M-29 3.920 9H 11bp | 2026-10-29 | 2027-07-29 2,000
AAA Ar=226410]0100-1029-1 3.920 9E -2bp 2026-10-29 | 2027-10-29 900
AAA Ar=26410]0200-1029-2 4.020 9E -4bp 2026-10-29 | 2028-10-29 4,000
AAA ABEEH30-10-E-10M-A 3.890 9H 12bp | 2026-10-29 | 2027-08-29 3,900
AAA 20246100/ EL(01)14M-30 |  4.020 2E -1bp 2026-10-30 | 2027-12-30 2,100
AAA 7| 2¢(Eh2610%8335A-30 3.790 H 15bp | 2026-10-30 | 2027-09-30 8,000
AAA 7| ¥ 23 (41)26100[2A-30 4.010 2 -2bp 2026-10-30 | 2028-10-30 6,900
AAA 22| 2%30-10-0| E01-Z-30 4.000 2 -2bp 2026-10-30 | 2027-10-30 3,000
AAA SlLE2349-100]22-30 4110 9E -1bp 2026-10-30 | 2028-10-30 1,500

XtE: KISKFAE 7}

B4 FZH oA LM s (H: %, A
= =59 Zge | gyAmE ey oY el
AA- BNK7ZH | £r399-1 4516 oy 2026-10-26 | 2029-01-22 500
AA- BNK7H{ | £r399-3 4516 oy 2026-10-26 | 2029-01-26 200
AA- BNK7H | £r399-6 4577 oy 2026-10-26 | 2029-10-26 900
AA- BNK7H{ | £t399-7 4.604 oy 2026-10-26 | 2030-10-25 100
AA- OfO| 71| EH158-3 4.693 oy 2026-10-26 | 2030-01-25 200
AA- OFO| A 7Y | EH158-4 4698 oy 2026-10-26 | 2030-04-26 200
AA- OfO| 71 | EH158-5 4.709 oy 2026-10-26 | 2030-10-25 200
AA- 7 O|H|7H I EF591-1 4413 oy 2026-10-27 | 2028-11-27 2,000
AA- 7Ol H|FH | §F591-2 4413 oy 2026-10-27 | 2028-12-27 600
AA- 7| O|H|7H T Ef591-3 4.463 oy 2026-10-27 | 2029-10-26 1,200
AA- 7 OlH|7H | & 591-4 4.463 oy 2026-10-27 | 2029-10-29 700
A+ ROZH I E510-1 4.697 oy 2026-10-27 | 2028-04-27 100
A+ ROZHIE510-2 5.002 oy 2026-10-27 | 2028-10-27 400
A+ ROZH I E510-3 5212 oy 2026-10-27 | 2029-10-26 200
A0 o= o E577-1 5.278 QI -14bp | 2026-10-27 | 2028-10-26 100
A0 St 71 I Et577-2 5.278 QI -14bp | 2026-10-27 | 2028-10-27 1,150
A0 Sh= 7 o E577-3 5.309 IE -16bp | 2026-10-27 | 2028-11-27 400
A0 St= 7o Et577-4 5.373 QI -20bp | 2026-10-27 | 2029-01-26 300
A0 Sh= 74 o E577-5 5.399 QIE -33bp | 2026-10-27 | 2029-04-27 150
AA+ A471=2932 4363 oy 2026-10-28 | 2028-12-28 300
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AA+ Ag71E2933 4373 ol 2026-10-28 | 2030-04-26 500
AA+ A7+E2934 4436 oy 2026-10-28 | 2032-04-28 100
BBB+ ClHIZH I 2154 5.400 +540bp 2026-10-28 | 2032-04-28 80

AA+ AW O A2 057 4431 |S2PE +9bp| 2026-10-29 | 2029-04-27 200
AA+ it} 7t=976-2 4183 2E 1bp | 2026-10-29 | 2028-04-28 100
AA+ st} 7t=976-3 4345 2 1bp | 2026-10-29 | 2029-10-29 400
AA+ SO EH2119-1 4325 IE 1bp | 2026-10-29 | 2028-10-27 500
AA+ SCHFH I EH2119-2 4337 2 1bp | 2026-10-29 | 2029-10-26 100
AA+ SCH7H I EH2119-3 4337 2 1bp | 2026-10-29 | 2029-10-29 200
AA- JB 22|74 I 5741 4437 oE 2026-10-29 | 2029-01-18 1,200
AA- JB 22|74 T E574-2 4477 oy 2026-10-29 | 2029-10-29 1,400
AA- SHLEFH I B 496-1 4351 oy 2026-10-29 | 2028-10-27 100
AA- SHLEZH I E496-10 4412 ol 2026-10-29 | 2030-04-29 100
AA- SHLEFH I E496-3 4353 oy 2026-10-29 | 2028-11-29 100
AA- SHLEFH I E496-5 4357 oy 2026-10-29 | 2029-01-29 100
AA- SR I B 496-7 4359 oy 2026-10-29 | 2029-02-27 400
AA- SHLEZH I 2 496-8 4363 ol 2026-10-29 | 2029-04-27 300
AA- SHLEZH I 2 496-9 4.401 oy 2026-10-29 | 2029-10-29 1,200
AO Of 7271 & 263-1 4932 DIE -35bp | 2026-10-29 | 2027-12-29 500
AO Of 7271 &4263-2 4952 DI -33bp | 2026-10-29 | 2028-01-25 400
AO Of 7271 &263-3 5.190 Ol -57bp | 2026-10-29 | 2029-01-29 600
AO Of 7271 &263-4 5.256 DI -60bp | 2026-10-29 | 2029-04-26 100
AO Of 7271 &263-5 5.256 DI -60bp | 2026-10-29 | 2029-04-27 600
AAO L 2|7t=301-1 4373 2E -1bp 2026-10-30 | 2029-04-27 200
AAO 22|7t=301-2 4373 E 1bp | 2026-10-30 | 2029-04-30 600
AAO 22|7t=301-3 4397 E 1bp | 2026-10-30 | 2029-10-29 200
AAO L2|7tE301-4 4397 E 1bp | 2026-10-30 | 2029-10-30 1,800
BBB+ ClHIZH T 2156 5.100 +510bp 2026-10-30 | 2027-10-29 200

XtE: KISKFAE 7}
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=57 U MHEAZ2 BF SE0 0|ofM 7| 2 SH2 2 AT EJF TR THI|E M= 0|0
Ct.
S FEAMYS T U SH22 2nE 2 SES B 2K Y F 22 E= AAA1H

OlIFM REAIZE BV SH2 AME ERACE K A 2= E= AA+ 1H 68.5bp=2 T F= ChH|

+3.2bp &CH, 314 58.6bp= +0.2bp SHCHE|O{ OFZSHLCE

Ll i (EFSl: 24g)
120,000 PO REY m2¥K Q5T
100,000 -

80,000
60,000
40,000

20,000

S & & & & @ & D X O L 9 NNy DN D NN DO
7)0,0 0,0 09 QD 0,0 AR AR AR A A A A A AR AT L A A

Q Q

SENESESNS IS IS SIS ST SN IS S AN S S AP SRS AN
AR A AR AN A AR LN A AR A AR IR A AR IR AR A
09 99 ¥ 99 O G T 09 G O 9 9 o G Y o
O S N S S S S S S M S I S S S S

A HEY HAH OUTLOOK

rE
ox
ot

OUTLOOK

&
ot

AtE: ot=AMEEIL KISKHHE It
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OIAM : QI=21 =2, ==& AL = ZM

"It KEY POINT

H
el
[m
oC

uhx| g 2 02) 3215-1471 o ™77 ZE AHE

S|ARH Az E =ty

SlA MESE

CHAL 7| E SIAFK 3 BH7| AAASE2

M
kl
fim}
o
L
o=t
[l
et}
In

= ™ F OfH| 1bp 453t 504bpE LIE}

M, AAOSE2 ™ 3 CHH| 0.5bp &S5t 64.1bp, AOSE2 ™ F CHH| 0.5bp 45Tt 135bpE 7| S SHRALE.

aH
-
H
=
=t
il
>
rlo
re
rx
Pl
rx
rx
fot
A
Ho
N
o
e
HA
10
(02l
nE
e
=2
0
0o
mjo
n C

OtM = 2| 7F SHERULE. 288 &

Al 2822 A FFUXDT, XNEH M2 87| 52|7t 2 = oIEotHM HE SHELS LER

O sy g| ALt

a1, S|AH SE|FF0] EE K
6.5 350
> % AOAZE E
250 Ao
45 AOAZY E
200 AAAA P E
3.5 ——A0
150
”s ——AAQ
100 apn
1.5 1 - 50 ——=313d
0.5 ‘ ‘ 0
2023-10-30 2024-10-30 2025-10-30 2026-10-30
A2 : KISKFAHE 7}
H1. 35 ADYE U HEE (E+l: bp)
s 23 283 =(10/30) HMFCHH|(10/23) HECHH|(10/02)
at7| 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
AAA 59.1 | 504 | 386 | 51.1 | 27 1.0 1.1 00 | -72 | 19 35 0.0
AA+ 689 | 606 | 486 | 804 | 1.7 0.5 1.1 00 | -69 | 20 40 0.0
AAO 715 | 641 | 550 | 1143 | 17 0.5 1.1 00 | -69 | 20 36 0.0
AA- 753 | 685 | 649 | 1509 | 1.7 0.5 1.1 00 | -69 | 20 34 0.0
A+ 915 | 1084 | 129.8 | 209.1 | 2.2 0.5 1.1 00 | -50 | 10 2.6 0.0
AO 106.8 | 135.0 | 174.6 | 255.1 | 2.2 0.5 1.1 00 | -50 | 15 2.6 0.0
A- 1339 | 180.0 | 2346 | 3064 | 2.2 0.5 1.1 00 | -50 | 15 2.6 0.0

AHE : KISKHAE 7}

18



O|&H = Z|AMA LEHAIF2 1 2,320 & 2l 1& 65709 &350 4,250 219 =42t

o
N
Jhu
2o
fal

=5 A He[=SHAA0)2 UrsdHIE0 tSot7| fIBiA BN a2 =AM 2,0004 222 Z0ot

SACH oHE X3 ZAA|Y2 Ch ohifol SEO| LEHE A=z HOoltt

H2. Z|Af 2 (EH21: %, bp, &, 248
HNESF s e HUHO|E ZHATYHE | TATT| | A
AAA St 4= RIX283-1 2026-10-26 4.11 - 2 2,100
AAA ot =3 RIXt283-2 2026-10-26 4203 - 3 700
AAA fEla8XlF32 2026-10-27 4202 HETE -1bp 2 2,000
AA+ QU 0j[ O] X| & Xt79-1 2026-10-28 4.245 JHE2E -1bp 2 1,000
AA+ Q0] O] X| & X}79-2 2026-10-28 4293 4 2IE -2bp 3 800
AAO o 2| xFH2610-2 2026-10-28 4229 el 1.5 2,000
A+ 24 A E65-1 2026-10-29 4532 JHHETIE +5hp 1.5 510
A+ SO HE65-2 2026-10-29 4744 4 eE +5bp 2 1,380
A+ 24 &e65-3 2026-10-29 4789 4 21E -3bp 3 430
AA- AYEEA95-1 2026-10-30 4286 JHETE -2bp 2 600
AA- A= G A5 2026-10-30 4359 JHHOE 1bp 3 600
AA- AYsEA95-3 2026-10-30 4681 JHHOIE +20bp 5 200
F) REEZT 32 Lt 3|AMKY, ELS A |
Xt=E: KISKHHE 7Y, o BF A &
H3. DAY 2Ho| g (H2l: %, ', 2Ag)
HE8SS =9 EER HUHO|E at7] Gty | koY
A+ Ol A 0] 24-2(%) 2023-10-31 5.834 3 1350 4,390
A+ SHAAAHZT27-2(5) 2021-10-28 3.058 5 300 1,500
A+ oA 0] ™M FB15t22-2 2021-10-27 3.504 5 550 11,630
A0 Mo M22 2024-10-30 3.634 2 470 470
A0 SKC145-1 2024-10-29 3.984 2 500 2,390
AA+ ol o| X| & Xt65-2 2021-10-27 2.71 5 1300 46,000
AA- otatE £ 4260-3 2019-10-24 2.282 7 600 6,200
AAQ 7|85 H5-2 2021-10-26 2.841 5 900 33,300
AAO 2| X2ZH2411-1 2024-11-01 3.531 1 900 48,900
AAQ SACH K| & 135-1 2021-10-28 2.856 5 1800 30,700
AAO GS21-2 2021-10-29 2.789 5 800 2,300
AAQ Aot XpARE]34-2 2023-10-27 5.013 3 2100 33,900
AAO SKEZ2EHIE54-1 2023-10-30 4872 3 1000 19,550
AAA SKEI2f|E81-2 2021-10-28 2.694 3 700 44,950
AAA StLta 8 X F36-3 2016-10-27 2.065 3 1600 63,000
AAA St =2 AR 75-1 2023-10-30 4573 3 700 90,600
AAA StLtE 8 X F69-1 2025-10-30 2.551 3 1000 63,000

F) FEZ S L SIAKY, ELS X2
g7t

. OIS ZH 3
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Hq. KF DA HlA 2 (SH91: %, bp, 9, 2A2)

MB8EE 83 EC R 2 Ao E/BEHOIE 27| LR
AA- AHOIM M 2026-11-04 HEDE -7bp 2 1500
AA- AR 2026-11-04 HEDE -Tbp 3 2500
A0 Of| 27| O] A E{ 7+ 2026-11-05 JHEBIE +30bp 2 400
A0 Of| A 7| O| M E{ 7} 2026-11-05 JHEBIE +£30bp 3 600

F) RS Z2 Lt S|ARY, ELS M2l

K& KISAHAHEIE DART

OZ2. | AX A =0 CHel: of @)

180,000

160,000

140,000

120,000

100,000 2023
80,000 - " 2024

W 2025
60,000 - =206
40,000 +
20,000 -+
18 28 38 48 s8 eE 72 8E 98 108 118 1nE
XtE : KISKHAE T}
col . of 2

133, 2| ARxH BTy

%0

3300000

3100000

2900000 -

2700000
2500000
2300000
2100000
1900000
1700000

2024-10-30

2025-02-28

2025-06-30

2025-10-31

2026-02-28

2026-06-30

AtZ : KISAHAHE It
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o
o2 FEEY2 AAA S

7tst 49.87%E AHX|UCH ASSE2 2.3%P A% 15.59%S XHX|RULCE.

M= 3.36%P &40t 48.29%, 1H~3HE2 3.63%P 572t 43.85%, 3@ ~5E=

XX|IZHO 54 O] & ZHO| A= 0.81%P B7t8t 4.11% & XX

M CHH| 24%P S7}t5t 34.28%5 XHX|H 2, AA

—

BE |

H5 A S8 & (EHl: o 9)
& 2026-10-08 2026-10-15 2026-10-22 2026-10-29
AAA 4,285 20,337 16,505 22,151
AA 15,313 20,660 25,669 32,220
A 3,880 5,420 9,262 10,071
BBB 96 311 293 129
JUNK 19 18 41 40
Total 23,593 46,747 51,771 64,611
X2 : KISKHAE 7t
H6. 2|AIX| THEE |8 (EHl: o &)
T2 2026-10-08 2026-10-15 2026-10-22 2026-10-29
~1y 11,389 29,217 26,735 31,199
Ty~3y 11,145 14,900 20,821 28,332
3y~5y 691 1,114 2,505 2,425
Sy~ 368 1,516 1,710 2,656
Total 23,593 46,747 51,771 64,611
AtZ : KISAHAHE It
d84. 2AMH SSE RS (52l : %) -5, A ZHETI|E {FS (59l : %)
BBB 3y~5y
0.2% 1y~3y 3.8% Sy~
AA BB+ 43.8% )/4.1%
49.9%
0.1%
AAA
34.3%

RtZ: KISAHAHE 7t

AHE: KISKHAHE 7}
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H1. F7HABS Ul sig £kl : o191, %, 7|7t : 2026-10-26~2026-10-30)
7| E=XpAE SPC MESE L a7 wdgy | gz | M

T A E 40| B X|89AHR1-1 AAA 2026-10-30 ™ 100 3.710 -
HAETIO| 2 X|89XFR1-2 AAA 2026-10-30 2M 100 3.710 -
A E 10| 2 X|g9KHR1-3 AAA 2026-10-30 2.96M 150 3.710 -
HAETH0| 2 X|89%HR1-4 AAA 2026-10-30 3.87M 150 3.852 -
T A E 10| 2 X|g9KHR1-5 AAA 2026-10-30 5M 120 3.984 -
HAETIO|2X|89XtR1-6 AAA 2026-10-30 6M 150 4117 -
A E 10| 2 X|g9KFR1-7 AAA 2026-10-30 6.93M 100 4156 -
HAETIO|2X|89%tR1-8 AAA 2026-10-30 8M 150 419 -
A E 10| 2 X| 89319 AAA 2026-10-30 9M 100 4236 -
HAETIO|2X|89XR1-10 AAA 2026-10-30 10M 150 4224 -
HAETHO| 2 X[89XFR1-11 AAA 2026-10-30 11M 120 4213 -
HAETIO|2X|89XR1-12 AAA 2026-10-30 11.96M 120 4202 -
HAETIO| 2 X|89X}R1-13 AAA 2026-10-30 1Y1M 150 4217 -
HAETIO|2X|89XFR1-14 AAA 2026-10-30 1Y2M 100 4223 -

A HAETIO| 2 X|89XFR1-15 AAA 2026-10-30 1Y2M 150 4.239 -
HAETIO|2X|89XR1-16 AAA 2026-10-30 1Y3M 100 4.245 -
HAEDIO| 2 X|g9XR1-17 AAA 2026-10-30 1Y5M 150 4.261 -
HAETIO|2X|89XR1-18 AAA 2026-06-09 3y 20 4530 -
HAEDIO| 2 X|g9XR1-19 AAA 2026-06-09 3Y7M 10 4555 -
HAETI0|2X|89XR1-20 AAA 2026-10-30 1Y8M 150 4313 -
HAETHO| 2 X|89XFR1-21 AAA 2026-10-30 1Y8M 120 4332 -
HAET0|2X|89XR1-22 AAA 2026-10-30 1Y10M 100 4350 -
HAETIO| 2 X|89%k}R1-23 AAA 2026-10-30 1Y10M 100 4368 -
HAETIO|2X|89XFR1-24 AAA 2026-10-30 2y 50 4.387 -
HAETIO| 2 X|89XFR1-25 AAA 2026-10-30 2Y1M 100 4401 -
HAET0|2X|89XR1-26 AAA 2026-10-30 2Y3M 60 4405 -
HAETIO|2X|g9XtR1-27 AAA 2026-10-30 2Y6M 60 4.409 -
HAET0|2X|89XR1-28 AAA 2026-10-30 2Y10M 100 4423 -
HAETIO| 2 X|g9XFR1-29 AAA 2026-10-30 3y 40 4430 | CALL
HAET0|2X|89XR1-30 AAA 2026-10-30 4Y7M 10 4461 CALL
Al52026H 18%H81-1(Ah AAA 2026-10-30 3y 1294652 |  4.240 -
AE2026H 19%HR1-1(55) AAA 2026-10-30 3y 246272 4.240 -
Al52026H 19%H81-2(A AAA 2026-10-30 3y 454.264 4.240 -
A 2026H20XH21-1(Ah AAA 2026-10-30 2y 955.035 4.207 -
AIE2026F|214HR 1-1(Ah) AAA 2026-10-30 2y 1189.9107 |  4.207 -

Primary CDO

AlE2026H 18%HR 1-2(Ah) C 2026-10-30 3Y3M 19.848 4.540 -
AE2026H19%H81-3(5) C 2026-10-30 3Y3M 4728 4.640 -
AlE2026H 19%H21-4(A) C 2026-10-30 3Y3M 8.736 4.640 -
A5 2026H|20XH21-2(Ah) C 2026-10-30 2Y3M 43.465 4507 -
AlE2026F|215HR 1-2(Ah) C 2026-10-30 2Y3M | 4173926 | 4607 -

XtZ : DARTH XS A|A|AH
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@ sz
H2. 22 MBS T 3 HIX LY HuHE (52l : 28, %)
a7 MBS 2026-27(2026-10-27) MBS 2026-26(2026-10-16) MBS 2026-25(2026-09-22)
B wegd | wege | amyc | wu3o | wuzel | azmec | waad | wwgal | azZlc
14 414 4,035 +45 695 4.063 +39 314 4.106 +41
PIE] 1,500 4115 +35 1,100 4.130 +30 700 4.287 +34
34 1,400 4109 +29 1,100 4.204 +32 1,300 4377 +32
5 800 4.246 +28 1,300 4.365 +31 700 4.544 +30
74 - - - 1,000 4.699 +57 - - -
104 - - - 900 4.797 +54 - - -
204 - - - 1,000 4927 +61 - - -
3044 - - - 200 4.697 +35 - - -
S E N TS
AR FEHIFESA
%4, MBS TH7|E ATl 0| (EH2l: o ¢)
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e

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

0| 1232 =5 3.54%,

ax d
= Cp &

o=z M3 OH| 13,822

dE2HAAA)O| 182YL =22 3.9%

L 2 437, 23,7004 8 S 7|EotH T = CHH| 20HRALE 55 NHSEH2H(AA+)
=

ZLASHACE

HOHS 217,176 A2 M= CH| 86,3457 S7ISHRLCE TH7|ARXH | HeioH2 272 470 A

Ao

Q| ZLABIGCE A1 S5 LW Cp 150,884 21, ESTB 170,381&2122 FZ Cf

H| 2+ 57,0692 =7} 28418242 ZtABHC}

1. 3% CD (THel: A9
ECE M, 271 THE 2 Z2|(%) ECER

2026-10-26 NHsE2H 2027-02-26 123 3.54 1200
2026-10-26 dged 2027-06-28 245 3.98 150
2026-10-26 g2 2027-03-19 144 3.84 500
2026-10-26 dged 2027-04-26 182 3.90 200
2026-10-26 o2 2027-04-26 182 372 900
2026-10-26 2 2027-10-22 361 4.06 500
2026-10-26 Ofo|&s3 2027-10-26 365 410 1000
2026-10-26 Ofo|¥E 3 2027-03-26 151 3.67 750
2026-10-26 fgl2d 2027-01-25 91 3.26 150
2026-10-26 fgl2d 2027-02-25 122 3.54 150
2026-10-27 NH&sE2H 2027-10-27 365 4 1250
2026-10-27 e 2027-03-11 135 4 850
2026-10-27 o2 2027-04-27 182 4 950
2026-10-27 Ofo|¥ee 3 2027-10-27 365 4 1000
2026-10-27 fo2d 2027-03-26 150 4 200
2026-10-27 St 2027-10-27 365 4 200
2026-10-27 StL2 2027-02-26 122 4 100
2026-10-28 e 2027-04-28 182 4 400
2026-10-28 7|12 2027-02-26 121 4 850
2026-10-28 7|1ged 2027-03-26 149 4 150
2026-10-28 Aot 2027-10-28 365 4 700
2026-10-28 Ofo|¥Ee3 2027-10-28 365 4 600
2026-10-28 Ofo|¥EH 3 2027-01-28 92 3 300
2026-10-28 f2l2d 2027-01-27 91 3 100
2026-10-28 HE2Y 2027-05-31 215 4 100
2026-10-28 HE2d 2027-10-27 364 4 100
2026-10-28 HE2Y 2027-01-28 92 3 100
2026-10-28 St 2027-10-28 365 4 50

2026-10-28 StLE2 3 2027-04-28 182 4 450
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1011121 2 3 4 5 6 7 8 910

2026-10-29 NH=&E 23 2027-10-29 365 4 900
2026-10-29 a2 2027-04-29 182 4 300
2026-10-29 dded 2027-06-29 243 4 400
2026-10-29 a2 2027-10-29 365 4 900
2026-10-29 Ofo|¥ee3 2027-10-29 365 4 900
2026-10-29 o2 2027-02-26 120 4 400
2026-10-29 St 2027-10-29 365 4 700
2026-10-29 StL2 2027-02-26 120 4 100
2026-10-30 dded 2027-10-29 364 4 1250
2026-10-30 a2 2027-04-14 166 4 950
2026-10-30 o2 2027-04-30 182 4 650
2026-10-30 Oro| A3 2027-10-29 364 4 500
2026-10-30 e 2027-11-01 367 4 500
2026-10-30 St 2027-10-29 364 4 2100
Xtz o EF A R
11213, CP/ESTB &gl 30| (59l M9, 7|ZF : 2025-10-01 ~ 2026-10-30)
300,000 - " CP mESTB
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OHQITHA : FOMC SZ4t Al £Xialc] 2oL, 0] =i ZM A&

Y%t KEY POINT
ARal d7E 02) 3215-1469 o AUZ 7|Z=2E| SZHIE7|0X iAo Ctr| 22| 52 =ty
o LIl ZEH0f T2 2| /R, F7IFEl 5% K} 52

SHexHH A EST
=& MAAFL O X +=E2 FOMCet Al 2H Mz Hatrt FE IHEE 28SIH =X 0|F LA
Z OrAACE = S8 102 FOMCOM AF 2 7|EF 2| E 3.75~4.00%2 s8UCH BN es 718 7|&
HOp o ZEAUCE 2 A QA o2 380 A U= a7t MAMS| LIEIL D QUTH D HIHEa, =7t
A OE s O B2 27 HR0IThes YES AIARUCH A[Z2 0|8 L H|S7|oE 2 2 i A5t 2
H= a2|7t StEfet B HI|1E2 |7 45a 7|7 2|0 REH2Z AME 20 =AEFM AEZY
O| LIEFSLCH

F SuolE 03 327] GDP MFE0| 08 34%S 7S50 MK S READ, PCE 27T MY |
0.5% 450k Q0N YO AL HS BOFCE AP UYL HRUS A 1924HACE LEAIT

Azgs LIERRDE J-0 = S0t LIl =771 Al BAF 25 242 S=5HA fide|n) 217t &

SisiD, X3 HIEE A2t RASHA §EF 80| M2 =M E FEUT

JEN. 0|z =& 0| (EH91: %, 71ZF: 25.10.31~26.10.29) Jg2. LI =4 E F0| (E491: %, 7|2k 25.10.31~26.10.29)
2H(%) 10Y-2Y(%) 2 (%) 10Y-2Y(%)
6 0.8 4.5 0.9
5.5 0.7 4 0.8
0.7
5 ° 33 0.6
05 :
3 0.5
4.5 0.4
2.5 0.4
0.3
4 0.3
0.2 ’ 0.2
35 0.1 15 0.1
3 0 1 0
2025-10-31 2026-01-31 2026-04-30 2026-07-31 2025-10-31 2026-01-31 2026-04-30 2026-07-31
DR e 2Y 5Y 10Y 30Y DR e 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7}, Bloomberg X2 : KISAHAHE T, Bloomberg
J33. L2JH = E F0] (E491: %, 7]7F: 25.10.31~26.10.29) d%l4. S22 $AE F0| (E4S1: %, 71ZF: 25.10.31~26.10.29)
=K (%) 10Y-2Y(%) =K (%) 10Y-2Y(%)
4.5 1.6 0.6
4 1.4
2.5 0.5
3.5 12
3 0.4
1
2.5 2
0.8 0.3
2
/F\/M’/r\ 0.6
1.5 0.2
. M - 15 W
W 0.1
0.5 0.2
0 0 1 0
2025-10-31 2026-01-31 2026-04-30 2026-07-31 2025-10-31 2026-01-31 2026-04-30 2026-07-31
DR e=——2Y 5Y 10Y 30Y DR e=——2Y 5Y 10y 30Y
Xt&E : KISKHHE 7} Bloomberg Xt& : KISAHAHEIE, Bloomberg
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2. FU 33X SEIHE (SH21: %)
=2t E 2026-10-29 2026-10-23 2026-09-30 M Oiy| HE oiy|
US TREASURY 2Y 4.69 467 4.88 2.00 -19.20
US TREASURY 5Y 483 4.80 5.05 3.20 -21.90
US TREASURY 10Y 5.01 498 5.23 2.70 -22.10
US TREASURY 30Y 5.33 5.30 5.56 2.70 -23.10
DEUTSCHLAND REP 2Y 3.13 3.05 3.26 8.40 -13.00
DEUTSCHLAND REP 5Y 3.21 3.16 3.39 4.90 -18.80
DEUTSCHLAND REP 10Y 3.37 3.34 3.59 2.90 -22.10
DEUTSCHLAND REP 30Y 3.69 3.69 3.92 0.00 -23.60
JAPAN GOVT 2Y 1.91 1.88 1.95 3.00 -4.20
JAPAN GOVT 5Y 2.28 2.23 2.39 5.00 -11.40
JAPAN GOVT 10Y 2.84 2.80 3.08 410 -23.40
JAPAN GOVT 30Y 3.91 3.84 417 7.10 -25.60
CHINA GOVT 2Y 1.22 1.24 1.24 -2.40 -2.70
CHINA GOVT 5Y 1.32 1.34 1.40 -2.00 -7.90
CHINA GOVT 10Y 1.67 1.63 1.68 -1.60 -7.00
CHINA GOVT 30Y 2.05 2.07 2.12 -1.50 -7.00

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(29l %, 71Zh: 25.10.31~26.10.29)
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XtZ : KISKHHE I, Bloomberg

33

dZl6. MOVE & VIX

(EH9l: %, 712t 25.10.31~26.10.28)
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(2+2l:bp,712+:26.10.23~26.10.29)

DR(bp)
9
8
7
6
5
4
3
2
1
0
1 e/l 1270 g 2 54 74 104 15 204

X2 : KISAHEE I Bloomberg

(E+9l:bp,712+:26.10.23~26.10.29)

J&10. KPE HZ8K #HE HE

DR(bp)
6

5

4

1 67H 127 24 s 74 104 154 204

X2 @ KISAHEIE Bloomberg

(THel: %, 712t 26.10.26~26.10.30)

I8 HY A ME 2
Ohl A

2.63%2.63% 7.89%

18.42% \
2.63%

o

| A ME 2

18.42%
10.53% 1.64%
W Consumer, Non-cyclical H Utilities B Consumer, Non-cyclical M Utilities
B Communications M Financial B Communications M Financial
Basic Materials Government Basic Materials Government
Consumer, Cyclical 2 Industrial Consumer, Cyclical 2 Industrial
Energy Technology Energy Technology

Xt& : KISAHHE I, Bloomberg

E2 HF | BY A ME 52

(2H2l: %, 712k 26.10.19~26.10.30)

HE] 25 HE 5z
Financial 24.59% 21.05% 3.54%
Consumer, Cyclical 4.92% 18.42% -13.50%
Consumer, Non-cyclical 18.03% 7.89% 10.14%
Energy 4.92% 2.63% 2.29%
Government 26.23% 18.42% 7.81%
Basic Materials 1.64% 10.53% -8.89%
Communications 3.28% 2.63% 0.65%
Diversified 0.00% 0.00% 0.00%
Industrial 8.20% 2.63% 5.57%
Technology 3.28% 0.00% 3.28%
Utilities 4.92% 15.79% -10.87%
0.00% 0.00% 0.00%

Government(Municipal)

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

(712} 26.10.26~26.10.30)

=29 HESHA| & 3 HrsiQl 7| Coupon |Benchmark| 2381} 2 (USD)
EIBKOR 3.57 11/02/27 EURO MTN HKD 2026-11-02 2027-11-02 | 3.57% 57.35MM
HANFGI Float 11/02/27 EURO MTN usD 2026-11-02 2027-11-02 | 4.619% | SOFRRATE 20.00MM
EIBKOR 3.586 11/02/27 EURO MTN HKD 2026-11-02 2027-11-02 | 3.586% 44.99MM
EIBKOR 3.583 11/02/27 EURO MTN HKD 2026-11-02 2027-11-02 | 3.583% 31.86MM
HANFGI Float 11/02/27 EURO MTN usD 2026-11-02 2027-11-02 | 4.619% | SOFRRATE 10.00MM
KDB 5.013 11/02/29 EURO MTN usD 2026-11-02 2029-11-02 | 5.013% 100.00MM
SSLINS 6 7 11/02/56 EURO-DOLLAR | USD 2026-11-02 2056-11-02 | 6.875%| H15T5Y 1.50MMM
SSLINS 6 7 11/02/56  |PRIV PLACEMENT| USD 2026-11-02 2056-11-02 | 6.875%| H15T5Y 1.50MMM
HANFGI Float 11/02/27 EURO MTN usD 2026-11-03 2027-11-02 | 4.609% | SOFRRATE 70.00MM
NACF 0 11/02/27 EURO-DOLLAR | USD 2026-11-03 2027-11-02 -- 100.00MM
HANFGI Float 11/03/27 EURO MTN usD 2026-11-03 2027-11-03 | 4.62% | SOFRRATE 50.00MM
EIBKOR 4.674 11/03/27 EURO MTN usD 2026-11-03 2027-11-03 | 4.674% 45.00MM
HANSPP Float 11/02/29 EURO MTN usD 2026-11-03 2029-11-02 | 4.96% | SOFRRATE 15.00MM
HANSPP Float 11/02/29 EURO MTN usD 2026-11-03 2029-11-02 | 4.96% | SOFRRATE 15.00MM
HANSPP Float 11/02/29 EURO MTN usD 2026-11-03 2029-11-02 | 4.96% | SOFRRATE 20.00MM
KDB 0 02/04/27 EURO-DOLLAR | USD 2026-11-04 2027-02-04 -- 50.00MM
EIBKOR 3.929 05/04/28 EURO MTN HKD 2026-11-04 2028-05-04 | 3.929% 45.25MM
KDB 1.614 05/04/28 EURO MTN CNY 2026-11-04 2028-05-04 | 1.614% 46.50MM
WOORIB 0 05/06/27 EURO-DOLLAR | USD 2026-11-06 2027-05-06 -- 20.00MM
XtE : KISKHAHEZE Bloomberg
B4, 7t 0|7 AN X & (5+91: %, 71Z}: 26.10.26~26.10.30)
Date Name Survey Actual Prior
2026-10-28 MAERY MEd T -$129.0b -$134.9b -$132.6b
2026-10-28 N Ip SN ] - 0.30% 0.30%
2026-10-28 ZO0f X M| -- 0.60% 0.50%
2026-10-29 FOMC 32| 23 (&sh 4.00% 4.00% 4.00%
2026-10-29 FOMC =2| 273 (steh 3.75% 3.75% 3.75%
2026-10-29 O gE X|Z&EHF 2t 22| 3.90% 3.90% 3.90%
2026-10-29 Helas 0.30% 0.20% 0.20%
2026-10-29 T QI AH|X| %= 0.60% 0.50% 0.90%
2026-10-29 HE TR oIAH| 0.10% 0.00% 0.60%
2026-10-29 PCE E7H|$= MoM 0.50% 0.50% 0.30%
2026-10-29 PCE E7HX|$= YoY 3.60% 0.036 0.034
2026-10-29 M deeg HRds -- 194k 194k
2026-10-29 =2 PCE E7}K|3 MoM 0.30% 0.30% 0.20%
2026-10-29 =& PCE 27HX|== YoY 3.10% 3.10% 3.00%
2026-10-29 HAEHAS ST AUHX S - 1701k 1728k
2026-10-29 7iQlaH| 3.40% 3.80% 3.80%
2026-10-29 GDP E7tX|%= 3.50% 2.30% 6.10%
2026-10-29 =& PCE E7tX|%= QoQ 2.40% 2.50% 3.30%

X2 : KISKHHEZL Bloomberg

#5. LF 0l= ZH X =
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Date Name Survey Actual Prior
2026-11-03 ISM | = X[ == 54.7 - 54.5
2026-11-03 ISM TOHZ 7K 5= 77.5 - 779
2026-11-04 JOLTS Job Openings Rate - - 4.30%
2026-11-04 Mz 1.10% - 0.10%
2026-11-04 NEga=F, 2582 - - 0.30%
2026-11-04 Wd =2 - - 1.80%
2026-11-04 25H 2l L -- -- 0.50%
2026-11-04 MBA FEHGX} MHX| -- -- 3.40%
2026-11-04 ADPHF At HE 70k - 90k
2026-11-04 Fo5=X| -$107.9b - -$105.6b
2026-11-04 ¢ MoM - - 430%
2026-11-04 +Z MoM - - 0.014
2026-11-04 S&p =29 O0|= MH|AY PMI - -- 57.9
2026-11-04 s&p =22 0|= 3T PMI - - 57.6
2026-11-05 ISM A{H|A X|== 547 -- 54.9
2026-11-05 ISM AfH| A X|& 7tA 75 -- 74
2026-11-05 ISM MH|A M =2 58.8 -- 59.8
2026-11-05 ISM AMH|A g 50 -- 50.1
2026-11-05 M A Hds = - 194k
2026-11-06 HYE 4.20% -- 4.20%
XtE : KISKHAHEZE Bloomberg
B6. Tt 54 4H X|= (5+91: %, 71ZF: 26.10.26~26.10.30)

Date Name Survey Actual Prior
2026-10-23 S&P 2ZH/BME S HME=Y PMI 535 542 53.9
2026-10-23 Sap 22H = MHIAY PMmI 52.5 51.7 529
2026-10-23 sap 2E2Y 5 T PMI 53.4 52.8 53.8
2026-10-26 IFO 7| &+ 90.1 90.2 89.9
2026-10-26 IFO HX H7t 89.7 88.8 89.5
2026-10-26 IFO of & 90.4 91.6 90.4
2026-10-28 GfK AH|Xt 7| CHX| = -29 -30.8 -30.6
XtZ : KISKHHE 7L Bloomberg
H7. UWF 5 44X X = (42l: %, 712+ 26.11.02~26.11.06)

Date Name Survey Actual Prior
2026-10-30 U7X 5= & 2.00% -- 1.00%
2026-10-30 FUE7HX| 4= H A 10.30% -- 8.30%
2026-10-30 YRt HMES (THRH) 5.0k -- 12.0k
2026-10-30 Mgt HAE SA 6.40% -- 6.40%
2026-10-30 CPI (M CH|) 0.10% -- 0.60%
2026-10-30 CPI (M CHH]) 3.00% -- 3.30%
2026-10-30 CPI EU B & 0.10% -- 0.60%
2026-10-30 CPI EU B¢ MdH| 3.10% -- 3.30%
2026-11-02 S&p 2E2H/BME 5 HEQ PMI - - 54.2
2026-11-04 s&p 2E2YE 52 MH|AY PMI - - 51.7
2026-11-04 s&p 22 5 T PMI - - 52.8
2026-11-05 ST Y| - - -10.60%
2026-11-05 S+ WDA T dH| - - 2.70%
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2026-11-05 sap 22Y 52 AHHY PMI - -- 435
2026-11-06 ALAAM AL SA MoM -- -- 2.00%
2026-11-06 A AL WDA YoY -- -- 2.30%

XtE : KISKHHE 7L Bloomberg

#8. Ft = BH X7

(TH2l: %, 712t

: 26.10.26~26.10.30)

Date Name Survey Actual Prior
2026-10-27 SY7| 80| HAACHH| ™ EHH| - 15.50% 15.70%
2026-10-27 AL Yoy - 14.40% 420%
2026-10-28 SEH 1 108 53 MH|0|
XtE : KISKHHE 7L Bloomberg
H9. WF 5= 44X X|& (E421: %, 712+ 26.11.02~26.11.06)

Date Name Survey Actual Prior
2026-10-31 M= PMI 49.8 - 50.1
2026-10-31 HIXMZEY PMI 50 - 50.2
2026-10-31 % PmI -- - 50.7
2026-11-02 gole=s 5= HMEY PMI 52 = 52.1
2026-11-04 golE= 5= T PMI - - 52.4
2026-11-04 glolE= &= MH|A PMI 514 -- 51.6

XtE : KISXHAHEZE Bloomberg
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ELS : 20269 10& CHAIH= KOSPIX|I== 5730.74= 014

o 7 bR} KEY POINT

Ml iz 02) 3215-1461 e X|t = CHH| KOSPI X|£= &
o FZHELS U U= 374
o ELS &%t = B7L &t &

L S FA AR

, S&P500 &5.
SN = o S
B XZE ot

23 OpX| 2 ALl 30Y, KOSPIX| == M3 CHH| 180.44p A& D, FRX|$ & KOSPI200= MFE
CHH| 4.29% &5, KOSPI= K|t 3= ORX| 2 Heff Y CHH| 3.25% &S5RIt
1. MF CHH| FQ X|5= 30| (SHl: ZQIE)
Xl X F NEES HEE
KOSPI200 862.77 899.78 A37.01
NIKKEI225 62,693.16 63,290.11 A596.95
HSCEI 7,756.25 7,862.22 A105.97
EUROSTOXX50 6,068.22 6,207.07 A138.85
S&P500 7,623.68 7,720.39 A96.71
F) 3F 2 KIISAAT 1T 2N 71F @aotst 12 571 HE
J81. X2 17072t F8 X5 F0| (hel: ZQIE)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
72000 T~ r 1200 8300 ¢ r 9000
70000 - 8200 - k8000
r 1000
8100 1 + 7000
68000 -
b 800 8000 c—— L 6000
66000 -
7900 1 + 5000
64000 r 600
7800 7 + 4000
62000 1
r 400 7700 + r 3000
60000 1
7600 + + 2000
r 200
58000 1 7500 1 L 1000
56000 T T T 0 7400 T T T 0
2026-10-05 2026-10-12 2026-10-19 2026-10-26 2026-10-05 2026-10-12 2026-10-19 2026-10-26

F) 22 452 lE
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@ «is7l
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (ShSl: 7H)
T2 N O]t HEE
TUHE=Y 130 145 15
WX+ 53 48 -5
deEs=d 43 46 3
Sl X| = 115 125 10
T 14 20 6
sfeleetd 1 3 2
A 356 387 31
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HER
TUHE=Y 5,504 20,325 14,821
WX+ 2,419 5,888 3,469
delEs=d 985 2,551 1,566
s K|+ 2,917 10,812 7,895
TU=ed 198 978 780
sfel=etd 10 250 240
A 12,033 40,804 28,771
X2 : KISKHEEIE
B5 FZHELS HAHE : 7| XXMH(ESE = 49 107H) (H2: 7H)
=2 7| =X 1 HESSEI) 7| EXpA e
1 A H Xt - - 56
2 SKSto|H A SRS, - 54
3 KOSPI200 - - 48
4 KOSPI200 SPX SXSE 38
5 KOSPI200 NIKKEI225 SPX 27
6 KOSPI200 NIKKEI225 SX5E 22
7 SPX - - 19
8 KOSPI200 SRR, - 13
9 Intel Corporation ALANTIR TECHNOLOGIES INC- - 12
10 NIKKEI225 SPX SX5E 11

KHE : KISKHHE 7}
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SWAP : CD 912= =dl 0.06% &5

"Rt KEY POINT

FRE WY 02) 3215-2940 e X|t F C{H| CD 22| 0.06% A&
e IRS B2| 5t2HM|, CRS 22| SIEHA|
e SWAP SPREAD A& M|, SWAP BASIS SFEFA|

S CDBEIE 332%2 H F ChH] 45U RS B2 MUK o2 si2feteim, CRs 3219 4
S ChHIZ 812 M R QICH IRS 22I2} KTB Vield2| K0[Ql EE-A% Ama|=E HuHo= A5

StLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 2 SHEHAME 20|0 1 F5 ERIL,

a8, Fa 28| F0| (EH: %)
e USD TB 3Y === USDIRS3Y == KRW CRS3Y e KRW [RS 3Y KTB 3Y
6.00%
5.00%
4.00% M
3.00% W
2.00%
1.00%
0.00%
A T S i
Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv

%2 Fo 2| FUHHES (5+1: %)

mKTB m KRW IRS m KRW CRS m USD IRS uUSD TB

0.00%

-0.02%

-0.04%

-0.06%

-0.08%

-0.10% ' -0.10%
-0.10% -0.10%

-0.12% -

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

@ «isxt

(THl: %)

AFIH 7

X}0| ——10/30/2026 10/23/2026

4.80% 0.000%
-0.0109
4.60% /\ %
-0.020%

0,
4.40% -0.030%
4.20% -0.040%
-0.0509
4.00% &
-0.060%

0,

3.80% -0.070%
3.60% -0.080%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-10-30 43678 4.4491 44562 4.4479
2026-10-23 44156 45185 4.5249 45075
F034 -0.0478 -0.0694 -0.0687 -0.0596
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 0.9517 1.1634 1.1501 1.025
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}0| ——10/30/2026 10/23/2026
4.00% 0.08%
0.06%
3.80%
0.04%
3.60% 0.02%
0.00%
3.40% /
-0.02%
3.20% -0.04%
-0.06%
3.00%
-0.08%
2.80% -0.10%
3M 6M 9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2026-10-30 3.56 3.685 3.7275 3.78
2026-10-23 3.5875 3.76 3.815 3.8675

FU57 -0.0275 -0.075 -0.0875 -0.0875
2025-12-31 2.775 2.9225 3.03 3.15
HZChb| 0.785 0.7625 0.6975 0.63
ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
X}O| ——10/30/2026 10/23/2026
4.00% 0.15%
3.50% 0.10%
I
3.00% \ 0,055
2.50%
0.00%
2.00%
-0.05%
1.50%
| 0,
1.00% 0.10%
0.00% -0.20%
3M 6M O9M 1Y 2Y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30y

Xt& : Refinitiv, Bloomberg

H#3. KRW CRS Data (£H2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2026-10-30 3.235 3.325 3.345 3.26
2026-10-23 3.24 3.385 3.445 3.425

FUs -0.005 -0.06 -0.1 -0.165
2025-12-31 2.135 2.405 2.6 2.855
| 1.1 0.92 0.745 0.405

ALZ : KISKHAE 7}
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dZl6. KTB (THl: %, BP)
X}0| ——10/30/2026 10/23/2026
4.50% 0.02%
4.00% —_ 0.00%
-
3.50% — -0.02%
0,
3.00% -0.04%
2.50%
-0.06%
2.00%
-0.089
1.50% %
1.00% -0.10%
0.50% -0.12%
0.00% -0.14%
3M 6M  9M 1Y 2y 3y 4y 6Y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-10-30 3.565 3.705 3.71 3.855
2026-10-23 3.57 3.755 3.81 3.957
F034 -0.005 -0.05 -0.1 -0.102
2025-12-31 2.55 2.795 2.952 3.235
HEChb| 1.015 0.91 0.758 0.62

ALZ : KISKHAE 7L

JO&7.IRS ®EH| AZY E F0]

(Tl = %)

—— KRW IRS 5Y-3Y

0.20%

0.15% &

0.10%

0.00%

KRW IRS 10Y-5Y

]
_\r\,\f’vfub ﬂ\ | 'NM»"\“
0.05% - ’

-0.05% |

-0.10% *“
2025-10

2026-02

2026-06 2026-10

AtZE : KISKHAHE L
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128, IRS HTH7| ATy E FUHHSE

m KRW IRS 5Y-3Y

0.020% r

0.015% -

0.010% r

0.005% r

0.000%

KRW IRS 10Y-5Y

0.018%

0.000%

AtZ : KISKHAHE L



39, Ag H|O|A| A 3=0]

(5t : %)

SWAP BASIS(1Y)

SWAP BASIS(3Y)

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

m SWAP BASIS(1Y)

SWAP BASIS(3Y)

0.00% 0.025% 0.023%
-0.10% - 0.020% -
-0.20% |
0, -
030% | 0.015%
-0.40% *‘v, 0.010% |
050% f o, 0.005%
-0.60% 3
0,
0.70% | 0.000%
-0.80% - -0.005% +
-0.90% - 0.010% -
-1.00% * * :
2025-10 2026-02 2026-06 2026-10 -0.015% - -0.013%
Xt& : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
12111, KTB/IRS 30| (EH%l : %) 2112, KTB/IRS £t HE (B2l : %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.015%
0.30% | 0.010% | 0.013%
0.005% |-
0.20% | &
0.000%
0.10% |
-0.005% |-
0.00% 0.010% -
-0.10% - -0.015%
_020% 1 1 1 '0.020% r
2025-10  2026-02  2026-06  2026-10 0.025% L 0.023%

X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

LIEHALE. 7Bt =2 Sot & 722 22 0] E3 i FME 2R, Ast= 9
? M SES ERALE |/ 2FEQAEE 13 7[F 153/ S HEILHH &2 ot &
Cth.
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@ «isrsrzo

J&13. KRW/USD Swap Point 30|

03M 06M 12M 03Y 05Y
O ———— e ——
e, e ————
20 —
-40
-60
-80
-100
-120
-140
-160
S N a N & > ™ © © A ® ) S
& 0"("’” 0"(7\’ Jv : 0"3’6 6“’0’0 0"’66 0"’60 0"3)9 0"('09 @’WQ 0"99 Q"S):\,
3 3 Vv 3 3 3 3 3 3 3 3 3 3
XtZ : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
U H| X0 MZLHH| X}0] —=——10/30/2026 =———10/23/2026 =———12/31/2025
1500 20
1450 0
-20
1400
-40
1350 -60
1300 \ o
-100
1250
-120
1200 140
1150 -160
SPT 01w 01M 02M 03M o6M 09M 12M 02y 03y 04y 05Y
Xt& : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
== 2026-10-30 | 2026-10-23 Xto| = 2026-10-30 | 2026-10-23 xto|
KRW/USD 1334.3 1324.6 9.7 USD/CHF 0.823 0.823 0
EUR/USD 1.118 1.121 -0.003 USD/SGD 1.278 1.278 0
GBP/USD 1.339 1.339 0 USD/IDR 18155 18076.5 78.5
USD/JPY 157.54 157.11 0.43 USD/PHP 63.678 63.451 0.227
USD/HKD 7.845 7.84 0.005 USD/TWD 32,616 32.609 0.007
USD/CNY 6.658 6.672 -0.014 USD/SEK 9.831 9.917 -0.086
USD/CAD 1.398 1.402 -0.004 USD/PLN 3.926 3.906 0.02
AUD/USD 0.703 0.702 0.001 USD/DKK 6.684 6.667 0.017
NZD/USD 0.563 0.569 -0.006 USD/ZAR 16.627 16.503 0.125

N MRS (154 402 &E 7|F)
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Appendix 1] £ 3¢dl & Credit Spread Hs &g

#1. ZL FR252

(TH2l: %, 2026-10-30)

TS gy HFCid] | AHXCHH|
CD 90¢ 3.320 0.060 0.550
CPo0¥ 3.800 0.070 0.550
=10 34 3.710 -0.100 0.783
=154 3.855 -0.102 0.620
=1 104 4.005 -0.105 0.620
=1 204 4.105 -0.080 0.760
=1 304 4112 -0.090 0.857
S0t 14 3.455 -0.075 0.953
S0t 24 3.705 -0.082 0.875
S0 34 3.770 -0.100 0.788
XFE : KIS-NET

23 I FaX|+

(ZIE¥ : 2026-10-30)

ol

H2. %12 F8 S2l

-
ol

+ 938 02) 3215-1438

(TH2l: %, 2026-10-30)

LSl gy MFCiH] | HXCHH|
o= 2y 4572 -0.098 0.192
o= 5y 4714 -0.081 0.759
o= 10v 4918 -0.061 1.080
o= 20Y 5313 -0.033 1.211
oj= 30v 5.283 -0.019 1.355
S8 2y 3.075 0.028 0414
=8 5y 3.172 0.015 0.715
a8 10y 3.355 0.013 0917
S8 20v 3.694 0.016 1.246
=3 30v 3.701 0.015 1.344
Xt2E : KIS-NET

E4. =LY Credit Spread

(TH2l: %, 2026-10-30)

Fax|5 gy TFCHH| | AXCHH| U2 2y HFCOH] | AXCHH|
KTB3 114.68 1.62 -17.72 ELX AAA 4082 0.008 0.148
KTB10 108.04 0.91 -4.71 SIAM AA- 4395 0.005 0.170
KOSPI 5,730.74 18044 1,421.11 7|EtZ8*H AA- 4.459 -0.005 0.205

0 0. 0 0 23K AAA 4102 0.002 0.137
Xt& : KIS-NET Xt2E @ KIS-NET
5. ME[H 21 C{H| Credit Spread HE ZM Top3 LAl A (Th9l : bp, ©7] : 3y)
2w Z M Top 3

. HAALE s HE

SN GRS SE AAA 0.8

MBEALSSA AA+ 0.8

StEZ 2 S At AAA 0.8

DM A S A AAO 0.8

DL A|ZE[SA AAO 0.8

St o QI Z 2t AT X| A S AL AAA 0.8

MBWESA AAA 0.8

ot dsd St AAA 038

St S 2SAL AAA 038

HALE Al S AL AAQ 038

XN ESA AA+ 038

St F RIS S A AAA 0.8

AN A = A7 L S A AAO 0.8

B7| HEYOS AL AA+ 038

St =Xt SAL AAA 038

Ak S A AAA 038

SOIEA|SA AAQ 038

St EX|FE S AL AAA 038

HEH = A Z A} AAQ 038
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ok EATSAL AAA 0.8
h St A S AL AAO 08
MEFEHEZA[SA AAA 0.8
SHEHZINLYSA AA+ 0.8
SMDSSA AAA 0.8

SAS TS A AAA 0.8

St A AAA 0.8
SEINLSA AA+ 0.8
TEHINLSA AA+ 0.8

M A=A S A AA+ 0.8
AdENLYSAL AA+ 0.8

St X| Y RS AL AAA 0.8

S A EFX| ST AAA 0.8
SFEYAN A SA AA+ 0.8
5L AAA 0.8

o= AATSAL AAA 0.8
St MRS A AAA 0.8
BAEASA AA+ 0.8

St I A AAA 0.8

St FEiFESA AAA 0.8

QUM EA|S A AA+ 038

A2 71 g AA- -0.5
OfO| A 7H 1| AA- -0.5

H| QA O] 7H | & AA- -0.5

AN E AA- -0.5

Alofo|X| s o & AA- -0.5

O| 2K of| A 74 | BF AA- -0.5
ROZtE AA- -0.5

SHLEFH I E AA- -0.5
felasMaolE AA- -0.5

H|ofH| 22| 7Hm| & AA- -0.5
OfO|H|#| 0| 7H 1| & AA- -0.5
AStFH o & AA- -0.5

7Ol H|7H | & AA- -0.5
ESE (B = A+ st

7|2 o A0 23t

FLEXY AKX 74 o] A0 23t
el T A0 23t
of 7274 mf & A0 23t
O 2 M| C| A < IHO| H A A H[ A A+ 23}
M OtO| IO -2 A H| AR 2| Of A+ 23}
L7t AAO 23t
Z A HHAITHO| H 8 A H| AR 2| Of A+ 23}
SHLEFLE AAO 23t
st S XA o g A0 23t
Ol 2| =71 ) 2 A+ 23t
S|7IE AA+ 0.2

Hd7tE AA+ 0.2

A OlH|=RI7t= AA+ 0.2
SNl § AA+ 0.2

H|MW7LE AA+ 0.2
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AItE AA+ 0.2
ot = AR AAA -1.0
S| AM HHEEZ L A+ 0 f
NHEXS 2 AA+ =23t
CH Al Of| Z HO}O| A+ 23t
XHE : KISKFAE 7}
H6. ME{H 1 C{H| Credit Spread H-E kM| Top3 EH AL Tl : bp, 27 : 3Y)
as 2kM| Top 3
- HUALE s HE
BERZNLSA AA+ 1.8
BI|FE A S A AAA 13
Sx St s 0 ESA AAA 13
IEINSESA AAA 13
St AtAbEHE[ S A AAA 1.2
ClH|7Hm| & BBB+ 05
A 0|7 o & BBB+ 05
d7tE AA+ 0.2
7 O|H[=EIFtE AA+ 0.2
SO o) & AA+ 0.2
b7t AA+ 0.2
HIMFLE AA+ 0.2
Met7tE AA+ 0.2
M oto| ol H-E MH| AR 2|Of A+ 23t
Spe O 2 M| H| A X IHO| H A M H[ A A+ 23t
of 7274l A0 g3t
ot= 7 m| & A0 g3t
AX|7H o] A0 g3t
f27tE AAO =23t
ZAHHAIIHO| H-A AMH| AR 2| Of A+ 23t
SHLIZHE AAO =23t
Ll N R =, A0 =23t
ol 2| =74 | & A+ g3t
7|2 o A0 g3t
ZO7Ho S A+ 23t
E1 A+ 1.5
sHSBXF AAA 15
SRS HEE AAA 1.0
A Ol E| AAA 1.0
fElF8XF AAA 1.0
BNKE&XIF AAA 1.0
iME8XIF AAA 1.0
StLtE 88X |F AAA 1.0
KBE&XIF AAA 1.0
St RY™ AAA 1.0
St sy AAA 1.0
LGzt AAQ 1.0
A Ol E|H K| AAA 1.0
SKHEZ|Z AAA 1.0
IC XtS At AAA 1.0
7|0t AAA 1.0
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S|

Ll AAA 1.0
St ML AAA 1.0
sty AAA 1.0
ASta&X|F2 A AAA 1.0
olHEgC BBBO 1.0
FAtFd BBBO 1.0
KBEH AA+ 0.5
Xgda AA- 0.5
otatH| ™ A+ 0.5
SKQIE &I A A+ 0.5
oA 0|2 A+ 0.5
SCiAH ol A0 0.5

M| OpHf| A E A+ 0.5
SKOIO|O[H 2 =2 X| A- 0.5
SKZ2|= AA- 0.5
ZAD AA+ 05

ocl A+ 05
SN ES A+ 0.5
AZ|otof 4 XD AA- 05
IPARKDH CH & &4 712 A0 0.5
HSZ= A EEAXY A0 05
O|ZHE A+ 0.5

LG HX|&=M AAO 0.5
MNOFH|Z A+ 0.5

At : KISKHAE 7}
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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

B1. 933 55 wdlsdg (712} 2026-10-26~2026-10-30, THY| : 24 2)
spca BV zms ary | 59 T|ERH KR
o= (=
= Q=15 A1 go10= 2027-10-15 5 =2
e R RSy RSO, A1 o0 2027-02-03 1,400 o2
EajZ2to|EX| ol At A1 go10= 2027-02-05 1,550 =2
X|o| = &I H[30%t A1 o0 2027-09-07 500 st 3
Xlo| = & H[30%t A1 7105 2027-10-15 2 ShLt2 %
SHLP I 2 K| S At A1 go10= 2027-09-07 1,050 St
B2 AH ALK} A1 oloa 2027-07-30 1 St
7| AH|H 0| K| X} A2 | AEILEISMA| 2027-01-29 371 LGC|AE20]|
7| A H|AH O| M| LA} A2 | AEFtEC A | 2027-01-29 357 M EFO] Of
Of| A C|H| M X} Al | AEFIECHZRHHE | 2027-01-29 445 RIEU [ E=EST [ ES
H| Of B = R & Kt A1 7105 2027-10-01 7 MoteH
E a2 2t0| B & At A1 "oloa 2027-01-21 250 Aoh2d
Eej ==X O]k} A1 7105 2027-02-03 600 MoteH
ez =x 0|kt A1 "oloa 2027-01-20 400 Aoh2d
AMoh I 2K @ K} A1 7105 2027-10-01 5 MoteH
OFO|CHA K| 2 A} A1 "oloa 2027-04-02 1,200 Aoh2d
A M Of| O K| | L K} A1 CHEXH B (CLO) | 2027-01-27 1,000 ZO7t=
@|H|OFZ OFA| YA A1 =3 (CLO) | 2026-10-29 7 SKX| QM E 2l
AATHE K| X} AT 71v= 2027-04-06 500 sg2d
QU Of| A 0] L M| Ukt A1 =M 3 (CLo) | 2027-01-29 152 F| Az 0] X YA
Ofl A 2+0] 0ff O] X| A| 2kt A2+ | CHEXJ(CLO) | 2027-01-27 100 BB
Cf O O X| It QI K| At Al | HE=SAQSAH | 2027-01-25 371 | 28 Itﬂﬁliwr 1%;&13;}3%%
FEEM LR Al | RS B THE | 2027-01-26 588 | Y2 UQIOHIIE HFO|F=T
StLbS 2 M| L Xt A1 | S4B OIE | 2027-01-29 160 ol moHC|
SELFRIA| ALK Al | B34 2 THE | 2026-11-30 30 Ul OH M|
AO|HERFSMUSA Al | B34 BAOF | 2027-01-28 300 Zloloto| oo = 20
0j| O] k| Al 2= & &} Al | B34 A OE | 2027-01-27 184 45282
WErsH0] Al | B4 B OB | 2026-11-30 150 %H'Sﬁ%tﬁif%ﬁg*g
H A E Of ZR| 7k Al | B4 2B OE | 2026-11-17 162 SEIHZ A7
E| 2 ef 2| X A Al | RS 2B TE | 2026-11-26 680 AIBOILESHE
H Of 0f O] X x| O] X} A1 | BESA 2 OE | 2026-11-30 1,540 HojA ojof A
Ao|HEqEaHMOolMAXt | A1 | 254 #E E | 2027-01-29 550 OF= K| FEd ot
Of| 2 2FO| C| H| H| 24Xt Al | B34 BAOE | 2026-11-30 100 SHEAIHIE R A0
=FAEM LA Al | B34 A TfE | 2027-01-05 903 SHUAHIZ R A0
2tO|ES M LAt Al | B4 2 THE | 2027-01-30 100 oA ot E|
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A EE
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S AERREHF Yk A1 FApa 2027-01-27 s00 | exilis Ma”a§$ment Europe
o sl 2 CHA| L AL Al | B34 BAOE | 2026-11-26 445 sf2CHAEZ T = =0
7| A 0f| A 0f M| Afd Of K} AT CHEM B (CLO) | 2026-11-25 71 Ol A Q2 FHA| &k}
OFO| A B L H| Al | B4 BH OE | 2026-12-02 500 S+ CIHM
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HetsHE N O Xt Al | BSA 2 THE | 2026-11-30 95 HetstEN LAt
Of| = il 51 QI | O K} Al | B34 2 THE | 2027-01-06 500 HQIEHR 7Y
H| E[H| 3 I 2] THA| Y At Al | B34 BA O1E | 2026-10-30 40 SIQIERR 7
FAEFOIHH QI K| O] K} Al | BSA 2 THE | 2026-11-26 400 HQIEFR 7]
S EAL AR Z UM LA Al | B34 B OE | 2027-01-29 414 S AU FE Tl
Jgo|o| =M LAt Al | B34 2 THE | 2026-11-06 370 OFF AR LK
Uz 2o A1 FABA 2026-10-29 100 | Lotte Chemical Louisiana LLC
Of AW & O K} A2+ MEF=O| A 2027-01-29 129 oA o]
=240l 0] %] Al | B4 BAOE | 2026-11-27 185 E 2 1| of| Al /|| 2k}
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70| H| L 2FAEFX| O X} A1 CHEXH2B(CLO) | 2027-01-27 1,553 GsUH
= Rl S M| 15X} AT 2193 2027-02-24 1,400 T2
Eej22t0| EXA Ol A} A1 Holola 2027-04-09 800 =02
S| Mo 2K At A1 o0z 2027-06-29 600 fzled
Of| Of K| M| C| &| & K} A1 | AEILECNFAHH| 2027-01-26 31 EEI= Y [EPNE
E 2= 20| EX| A ALK} A1 "oloa 2027-08-06 7 StLt2 R
Eej 2 2t0| E XY AFAL A1 Holola 2027-10-01 1 ShLH2 %
SHLEARZER| 1R A1 "oloa 2027-04-02 2,400 StLt2d
SFLFAFZER| 1K} A1 7192 2027-10-15 6 StL2
EaiZ2t0| BN YAt A1 "oloa 2027-02-04 200 StLt2
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Of| A C|H|®| Xt A1 | AEFLECHSRIAE| 2027-01-27 304 51310 Ol EAH 0| A
2 AAFH N A Ol At A1 7| E} 2027-06-30 1 NEEE
ASEALZE | 9K} A1 219 = 2027-01-26 100 AMot2H
ABEALZER| 9k} A1 Holola 2026-10-28 500 MoteH
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H O G M M| 2K A2- | B3 2 IE | 2027-01-26 188 | TESTIHUTOZEO
7| AE AR AR AL A1 CHEXH B (CLO) | 2026-11-30 151 CIM ol
2| C| T m| & LA Al | B34 2 HE | 2027-01-27 600 D;Tg?;i;;i%g;g:j?
YR MEN LR Al | BS4 B HE | 2027-01-29 60 SHEAHIZ 2| A0
L2 SEH YAt Al | BSA 2 THE | 2026-11-06 206 MK
IpA| 222X O Xt Al | B4 28 THE | 2026-11-06 170 O AH| S
Of| A& M K| AL Al | BSA 2 THE | 2026-11-27 137 Of | S A A& R 1 &
Stz 2t QI A| O Kt A1 =M 3 (CLO) | 2026-11-30 20 QO|ZAHLFEXFH DAL
8163 ZtX| O K} Al | S4B THE | 2027-01-25 150 Q10| C|816L| 0 = 20|
o =l S =X LA Al | BSA BAOE | 2026-11-27 152 | SE1TYIEHX|IFE X
Of| O| X| Of| A C| X| O| Xt Al | S4B THE | 2026-11-02 377 SHYSE[Yol~
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spce s ary | =9 TIARH R
== A s °A1E St A 2027-01-29 ) _1|04 SHUAIHIZ R A7
SEX|Io| B X YAt Al | B34 2E 2026-11-17 466 SEIHZAIZHE
=SUEDRH O|X A1 | ESA 2HE 2026-11-27 439 ofo|a Y
ST X X} Al | B34 2E 2026-11-30 324 AR
Oj| A& QI K| O Kt Al | BSA A 2026-10-30 119 HQIEFR 7)Y
HoHISHLOIFOIRE | A1 | SEA B 2006-11-30 | 1826 252 ”g,;'jﬁ; aij RS
S ELI 0| AE| A2 | BEEA pHH 2027-01-29 150 HAIHX[2
MO &2 QK| LA Al | BSA A 2026-12-28 300 HQIELR 7)Y
AT A A K| LK} Al | B34 2E 2027-06-29 2 Mt AZEA
Holu A2 LEol Al EEM B OE | 20261130 | 118 %ﬁ%”’g;;'jﬁ;;gww” <
ozEOlZHYN | A1 | HESYEA | 2070120 | a0 o e BREEET
A olm & x| At A2 | BSA A 2026-11-30 538 X|# 0| &
C| | O SFLIA| Xt A1 2026-11-24 300 AC| =2 =X LA
Leloo| XA OZM LR | A1 2027-02-01 400 AchA o)z
ABEALZEH| 9kt A1 2027-10-15 6 Aot
AMBEALZE T 9K} A1 2027-01-26 500 Aot g
ABEALZEH| 9kt A1 2027-04-02 2,300 Aoh2d
Al T2 K| 2 A} A1 2027-02-03 500 Aot d
oHENSH X} A1 2027-10-05 1 Aot
OFO| CEA K| @ Xt A1 2027-10-05 3 Mot
C[H| ] I & 44 Xt Al | AIEILENZ XA | 2027-04-30 259 ohotE R
Q10| 0| & = A A| L A} A1 2026-11-30 260 =X
A Ol 2 A m} oI K| LAt A1 b 2027-01-29 21 E|Q
SHSH & At Al 2027-04-28 700 Qatar National Bank
st A1 2027-01-25 776 s 0| Ane
A ESZH O|At A1 2026-11-30 205 SUCIHMN

AtE : KIS-NET
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Appendix 4] =2t THA oS
0|5t cH2| 02) 3215-1454
H1. FUHNASRE 7| aA (9 wakel)
Z3M S=x Sokxy 2 7IEtZ-8X S| AE ABS A
- 2,170,000 390,000 4,250,000 1,270,000 1,141,000 585,654 9,806,654
XE : KISKHAEIE
2. F2t 23X Wo|vE (SH] - Hnkg))
T2 271y 324 gy ER k] R H8SE
2026-11-02  |FEHZESAH24(A 2023-11-02 3y 150,000 AAA
2026-11-03 | EX|FE4XH458 2023-11-03 3y 230,000 AAA
2026-11-04 |3+= 721435 2024-11-04 2Y 300,000 AAA
2026-11-04 |3+ 2{1085(X|) 2021-11-04 5Y 100,000 AAA
2026-11-05 |EE2ZA}781 2021-11-05 5Y 130,000 AAA
2026-11-05 |FEHZESAF251(H)(AD 2026-01-05 10m 240,000 AAA
S 2026-11-06 |F7IHEZSEHIR419 2024-11-08 1Y 11m 29d 150,000 AAA
2026-11-06 |SSLHEL7|F(H)251174-0| F-1 2025-11-06 1Y 300,000
2026-11-06 |F7IHE=SEHH 398 2023-11-06 3y 70,000 AAA
2026-11-06 |St=ZakRiEF23-27(Ah 2023-11-06 3y 70,000
2026-11-07 |3 SLHES7|F(#)26057t-0|E-184 |  2026-05-07 6m 200,000
2026-11-07 | FEFESAH51(AD 2024-05-07 2Y 6m 80,000 AAA
2026-11-07 |=tta3 &A1 (24HH03-110|#120-07 2016-11-07 10Y 150,000 AAA
& XY 2026-11-03 | E2tDC026-1103-0910 2026-08-04 2m 30d 390,000
2026-11-01 |sUZ BB (2H)2023-110]3Y-A 2023-11-01 3y 170,000 AAA
2026-11-02 | 6tLt-2%448-050]1.52-02 2025-05-02 1Y 6m 300,000 AAA
2026-11-02 |2t E=AS82311CH0|E-3 2023-11-02 3y 60,000 AAA
2026-11-02 | A22641%0002-0902-1 2026-09-02 2m 370,000 AAA
2026-11-02 | H52%29-100[1230(H) 2025-10-30 1Y 3d 40,000 AA+
2026-11-03 |2 EAS8(H)25117}-0 &-1 2025-11-03 1Y 340,000 AAA
2026-11-03 | 7|28 ()25110]1A-03 2025-11-03 1Y 410,000 AAA
2026-11-04 |7| €28 (A1)24110]2A-04 2024-11-04 2y 100,000 AAA
2026-11-04 |7|¥2¥ ZAE)16110|(AB)BTFA{  2016-11-04 10Y 250,000 AAQ
2026-11-04 | S4H2382025-110[1A-04 2025-11-04 1Y 100,000 AAA
2026-11-04 | A13H2%428-11-0-2-A 2024-11-04 2Y 300,000 AAA
2Ky 2026-11-04 |AZ25810]0100-1104-1M 2025-11-04 1Y 130,000 AAA
2026-11-04  |A2254180100-1104-2 2025-11-04 1Y 130,000 AAA
2026-11-06 |7|Ye2sl(~)2511E1A-06 2025-11-06 1Y 50,000 AAA
2026-11-06 |OtO| A 346-110](*H)12A-06 2025-11-06 1Y 60,000 AAA
2026-11-06 |7| 28 ()25110]1A-06 2025-11-06 1Y 60,000 AAA
2026-11-06 |HF2&2025-110|(*H)12-06 2025-11-06 1Y 180,000 AA+
2026-11-06 | S YUSEAH(E2H)2025-110[1Y-A 2025-11-06 1Y 100,000 AAA
2026-11-07 | A224410]0200-1107-1 2024-11-07 2y 300,000 AAA
2026-11-07  |422510]0100-1107-1M 2025-11-07 1Y 80,000 AAA
2026-11-07 |2+ EUS82511L4-0| &1 2025-11-07 1Y 60,000 AAA
2026-11-07 |7| 428 ()25110]1A-07 2025-11-07 1Y 360,000 AAA
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2026-11-07 | 7| 228 (41)24110[2A-07 2024-11-07 2Y 300,000 AAA
2026-11-01  |HCHFL=671 2016-11-01 10Y 30,000 AA+
2026-11-02  |#HO|H|7Hm[E533-5 2024-04-02 2Y 7m 90,000 AA-
2026-11-02 | & CH7H I EH1996-3 2023-11-02 3y 20,000 AA+
2026-11-03 | A|O|H|7} | E535-3 2024-05-03 2Y 6m 20,000 AA-
2026-11-03 | & CH7H I EH1997-2 2023-11-03 3y 50,000 AA+
2026-11-03 | #|O|H|7H | E524-8 2023-11-03 3Y 110,000 AA-
2026-11-03 | R2[7tE226-3 2023-05-03 3Y 6m 10,000 AAO
2026-11-03 | OfO| K| 571 | B 222-4 2023-11-03 3Y 20,000 AA-
2026-11-03 | StLZHI|EF390-6 2023-05-03 3Y 6m 30,000 AA-
2026-11-03 | 2dCHFH=835-1 2021-11-03 5Y 60,000 AA+
2026-11-03 | #dCH7H=888-2 2023-11-03 3Y 20,000 AA+
2026-11-03  |[ABH7tE2196 2023-11-03 3Y 60,000 AA+
2026-11-03  |AlBt7HI|EF491-6 2023-11-03 3Y 70,000 AA-
2026-11-05 | M| OO0 'HA99 2021-11-05 5y 30,000 A+
2026-11-05  |BNKZHI|E368-1 2024-12-06 1Y 10m 30d 10,000 AA-
J|Etae 2026-11-05 | ?2|=3&874OE514-2(%) 2024-11-05 2Y 30,000 AA-
. 2026-11-05 |ZC|7H=540-3 2024-09-05 2Y 2m 20,000 AA-
2026-11-05 |ZC|7H=540-2 2024-09-05 2Y 2m 100,000 AA-
2026-11-06 | HACHIHI|EH1896-4 2021-11-08 4Y 11m 29d 10,000 AA+
2026-11-06 | & C|7H=540-4 2024-09-05 2Y 2m 1d 40,000 AA-
2026-11-06 | &C|7H=529-3 2024-05-07 2Y 5m 30d 10,000 AA-
2026-11-06 | SHLIZHI|EF444-1 2024-12-06 1Y 11m 50,000 AA-
2026-11-06  |StLIZHI|EF441-2 2024-11-08 1Y 11m 29d 70,000 AA-
2026-11-06  |BNKZ{I|E363-5 2024-10-07 2Y 30d 30,000 AA-
2026-11-06  |BNKZ{ I Et368-2 2024-12-06 1Y 11m 20,000 AA-
2026-11-06  |A+274I|E719-3 2023-11-06 3y 10,000 AA-
2026-11-06 | S2|7H=246-5(Ah) 2024-08-06 2Y 3m 30,000 AAO
2026-11-06 | HACHZHI|Er2005-3 2023-12-07 2Y 10m 30d 40,000 AA+
2026-11-06 7| =70 m|E218-1 2025-05-08 1Y 5m 29d 50,000 AO
2026-11-06  |StLEFHE249-3 2023-11-09 2Y 11m 28d 30,000 AAO
2026-11-06 | 7{|0[H|7H | & 542-2 2024-08-06 2Y 3m 20,000 AA-
2026-11-06 |JB 2|74 I|EH492-4 2023-11-07 2Y 11m 30d 60,000 AA-
2026-11-06 |JB 2|7Hm|E493-2 2023-11-07 2Y 11m 30d 20,000 AA-
2026-11-01  |LGRE3{2109-2 2021-11-01 5Y 70,000 AA+
2026-11-03 | ot JAXIZ62-1(X|) 2021-11-03 5Y 100,000 AAA
2026-11-03  |StLtE & X|F60-2 2023-11-03 3y 140,000 AAA
2026-11-03  |$H=-ESAUH40-2 2021-11-03 5y 100,000 AAA
2026-11-04 |3ILESH12-1 2024-11-04 2y 110,000 AAO
2026-11-04 |S-0il55-2 2019-11-04 7Y 40,000 AA+
2026-11-04 |2 EEH3g8-2 2016-11-04 10Y 20,000 AAA
2026-11-05 |SK298-2 2021-11-05 5Y 100,000 AA+
2| ALY 2026-11-06 | StLI0J| = Qi 0}0[186-3 2023-11-08 2Y 11m 29d 61,000 A+
2026-11-06 | A 2|OtM|&30-2 2024-11-08 1Y 11m 29d 20,000 AO
2026-11-06 |Ald0E6 2023-11-06 3y 3,500
2026-11-06 |0 X| MH|A5-2 2021-11-08 4Y 11m 29d 40,000 AA-
2026-11-06 |HH&EH| 36 2023-11-06 3y 1,000
2026-11-06 |3EEZ6 2023-11-06 3y 500
2026-11-06 |AJHIEHA82-1 2024-11-06 2Y 25,000 BBB+
2026-11-06  |SK#IE{ 7}58-1 2024-11-08 1Y 11m 29d 300,000 AO
2026-11-07 | O[2HOl A1 S EI2(ALE) 2025-11-07 1Y 10,000
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2026-11-02 | B EBIZH AN Z3H 2024-11-28 1Y 11m 5d 400,000 AA+
2026-11-03 |HAEDIO|EX|71X21-30 2023-11-03 3y 5,000 AAA
2026-11-04 |FEH2BSAMBS2016-23(1-6) 2016-11-04 10Y 80,000 AAA

ABS 2026-11-04 | ROIFHI X ALAHR-S1-11 2024-04-04 2Y 7m 3,800 AAA
2026-11-06 | <2|MI2HH 2%} -3 2025-05-14 1Y 5m 23d 970 AAA
2026-11-07 |20237| =X O|XtR1-2(Ah) 2023-11-07 3y 94,784 AAA
2026-11-07 | FE2ALDO0|EX|6271-19 2022-04-07 4Y 7m 100 AAA
2026-11-07 |Of|O|X|ojjo| A= A7 2025-11-07 1Y 1,000

AtZ : KISAHAME 7t
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orE ¥ 2] 02) 3215-1482

H1. HEz 2 Lz (5491 : 7HE, o 9, 7]ZH: 2026-10-26 ~ 2026-10-30)

F8ac 559 H8E53 w¥y | Wiy FRNAFE A OlE | wWIY bl 2 £3t
KR6176944GA4 |OO| A7) | EH158-2 AA- 2026-10-26 | 2029-01-26 |CD91Y E+90bp 100 KRW
KR6176946GA9 |OtO| A4 7§ | £ 158-1 AA- 2026-10-26 | 2028-12-26 |CD91Y E+88bp 500 KRW
KR614576FGA1 |BNK7HI|E399-2 AA- 2026-10-26 | 2029-01-25 | 2IE4AF BNKFHI| B 214374 & 200 KRW
KR614576HGA7 |BNK7H | &399-4 AA- 2026-10-26 | 2029-04-26 | 2IE4AF BNKFHI| S 2670 & 700 KRW
KR614576)GA3 |BNKZHI|Ef399-5 AA- 2026-10-26 | 2029-10-25 | 2IHAA} BNKFHI| & 3 100 KRW
KR6000018GA9 | 215H22430-10-0[-6M-A ) AAA 2026-10-26 | 2027-04-26 |21 H4AF AAA CD 170 & +55bp 2,100 KRW
KR380606GGA6 |=tta & xH 3 (2&)26-100](H AAA 2026-10-26 | 2027-10-26 | 21 H3AL AAA CD 174 & +50bp 400 KRW
KR380607GGA4 |F=tta-&X A (2)26-100|(H AAA 2026-10-26 | 2027-07-26 | L E3AF AAA CD 17H&+50bp 900 KRW
KR600494BGA2 |5tLt2849100]1.52k27(1-#) AAA 2026-10-27 | 2028-04-27 | EAAL AAA CD 17H&+59bp 2,400 KRW
KR380608GGA2 |=4ta &K #(2H)26-100](#)12-27 AAA 2026-10-27 | 2027-10-27 | ZIEH3At AAA CD 174 & +50bp 400 KRW
KR380609GGAO |=4ta & #H(22)26-100|(*H) AAA 2026-10-27 | 2027-07-27 |21 E3AL AAA CD 174 & +50bp 1,300 KRW
KR310214GGA4 |4t2262#0]0100-1028-1M AAA 2026-10-28 | 2027-10-28 | 2I'EH3AL AAA CD 17H& +47bp 2,500 KRW
KR380807GGAO |et==& = &(H)26101t-0| &E-304 AAA 2026-10-28 | 2027-08-28 | 21 H3AL AAA CD 174 & +47bp 700 KRW
KR380610GGA8 |F=tta & xH 3 (2#)26-100](H AAA 2026-10-28 | 2027-07-28 |21 H3AL AAA CD 174 & +49bp 200 KRW
KR380611GGA6 |F=tta&xH 3 (2#)26-100](H AAA 2026-10-28 | 2027-10-28 | 21 H3AL AAA CD 174 & +50bp 800 KRW
KR600001AGA7 |41%5H2230-10-0]-11M-C(E& AAA 2026-10-28 | 2027-09-28 | 21 B4AL AAA CD 174 & +56bp 2,400 KRW
KR606590CGA9 | L7} =976-1 AA+ 2026-10-29 | 2027-10-25 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+74bp 500 KRW
KR6086791GA8 |sILt28X=AL(Ah20 AA- 2026-10-29 | 2056-10-29 |'L3H YU O|= 54: 473%/ O|= 54: DIHAAL Z05H+77bp 4,000 NC5 Q KRW
KR600494CGAQ |BtLt22849100]1.52729(1-H) AAA 2026-10-29 | 2028-04-29 | ZIH4At AAA CD 171 +59%p 2,300 KRW
KR601980EGA3 | StLI7HI| EF496-2 AA- 2026-10-29 | 2028-10-27 | 2IHAA} SIS 214 300 KRW
KR601980GGAS8 |StLt7H I E496-4 AA- 2026-10-29 | 2028-11-29 |CDI1 L E+67bp 300 KRW
KR601980LGA8 |StLIFHII| E496-6 AA- 2026-10-29 | 2029-01-29 |21 B4A}L SELIFHIIE 2H37) & 300 KRW
KR600001CGA3 |A15+H22430-10-0[-1-A(H S) AAA 2026-10-30 | 2027-10-30 |2 E4AF AAA CD 17H&+55bp 2,400 KRW
KR600494EGA6 |StL+23449100(1.52430(1-H) AAA 2026-10-30 | 2028-04-30 |2 E4AF AAA CD 17H&+59bp 2,500 KRW
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KR310217GGA7 |4t526%0]0100-1030-1M AAA 2026-10-30 | 2027-10-30 | 2IE3AF AAA CD 17H& +47bp 5,300 KRW
KR380808GGA8 |3ta =3 &(H)26107-0|#-335 AAA 2026-10-30 | 2027-09-30 | 21 H3AF AAA CD 170 & +46bp 1,500 KRW
KR380809GGA6 |& = X372 (1H)26102t-0|E-151 - 2026-10-30 | 2027-03-30 | 2IE3AF AAA CD 1712 +44bp 500 KRW
KR6006221GA3 | X|F2%26-100](%)1Z-30 AA+ 2026-10-30 | 2027-10-30 |21 E3AF AAA CD 17H&+62bp 500 KRW
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