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Y7t Ext KEY POINT
71 Xt 02)3215-1437 o FZCHH| 2 DAYX|S$ U ECHYX|S =X LQF =7}
o TFLOiH| QAKX X[~ =5 =& Tt
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FEH+E, Tl
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.43 0.45 0.02 -233 -1.36 12.01 1.79
Duration 5.65 5.69 572 6.01 6.01 5.15 1.75
YTM 3.29 3.24 3.12 2.63 2.79 3.88 745

=Y FHFAUAE 0.64 0.60 -0.63 -4.85 -4.72 10.94 1.77
Duration 9.31 9.41 9.46 9.85 9.97 8.39 2.05
YTM 3.33 3.31 3.14 2.63 2.65 3.62 6.86

& QXY FHFAUAE 0.13 0.30 0.76 0.82 2.51 11.07 141
Duration 1.29 1.33 1.27 1.28 1.24 1.13 0.96
YTM 2.77 2.75 2.69 2.29 2.65 3.71 6.80

IPNN| FE$AUE 0.24 0.28 0.60 0.03 2.03 14.67 2.08
Duration 244 243 2.44 2.48 2.60 2.58 1.35
YTM 3.45 3.35 3.28 2.78 3.10 441 843

KOBI30 FE$AUE 0.20 0.31 0.67 0.39 2.06 11.22 1.55
Duration 1.82 1.81 1.80 1.81 1.80 1.79 1.87
YTM 2.99 2.79 2.73 2.26 2.70 3.80 6.86

KOBI120 FE$AE 0.10 0.23 0.64 0.89 2.40 10.76 1.38
Duration 0.96 0.94 0.94 0.94 0.92 0.91 1.1
YTM 2.91 2.84 2.82 2.46 2.83 3.85 7.09
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AtE: KISKHAHE L

H2 KISES|HX|5 ME{/27|H Duration

=3, MHX| YTM F0|

5.0%
4.5%
4.0%
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SO
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AtZ: KISKHHEIE

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

= XY 0.54 1.34 224 3.78 13.98 8.91
N 0.60 146 243 3.77 732 2.81
Sy 0.61 144 237 3.69 11.52 417
S5 d 0.60 1.36 2.17 0.00 0.00 1.30
2y 0.58 1.41 234 3.38 6.78 1.26
7|Et=E X 0.61 1.44 233 3.56 5.17 1.69
NS 2RET) 0.67 1.52 238 3.78 9.63 2.57
M (S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.57 1.38 2.28 3.71 0.00 1.53

A 0.60 1.41 2.31 3.73 13.60 5.67




#3. KISS XA X5 HE{/27|E YTM
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(EH$l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 2.586 2797 2.953 3.214 3.448 3.244
N 2.750 2.878 3.099 3.326 3.595 3.116
S 2.852 3.056 3.257 3.429 3.619 3.261
S5 H 2.557 2.760 2.968 0.000 0.000 2.744
2%y 2.812 3.013 3.180 3.374 3517 2.961
7|Eta-& X 3.106 3.389 3.538 3.643 3.948 3.382
A (S EZEET) 3.176 3.384 3.512 3.591 3.904 3.448
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.946 3.129 3.305 3.460 0.000 3.133
A 2.846 3.050 3.219 3.336 3477 3.226
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
72 374 ~1d 1~24 2~34 3~54 50| 4 A
= Xi 3.77 5.51 476 7.64 2845 50.13
N 0.21 0.28 0.25 0.37 0.13 1.24
SxY 2.34 3.04 2.32 2.37 2.98 13.06
sot5H 1.03 1.91 0.71 0.00 0.00 3.64
28Ky 5.14 436 1.56 0.45 0.03 11.53
7|Eta-8 X 2.41 3.34 2.25 1.03 0.02 9.04
A (S ZEET) 2.35 2.88 2.38 1.43 0.89 9.93
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.57 043 0.26 0.19 0.00 1.44
A 17.81 2175 14.48 13.47 32.49 100.00
XbE: KISKHAE 7}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T2 374 ~1d 1~24 2~34 3~54 50| 4 A
=M 26 22 21 44 48 161
N 195 260 262 507 42 1,266
S=Xy 499 713 561 537 702 3,012
sot5H 8 6 2 0 0 16
28Ky 538 433 157 50 7 1,185
7|Eta-8 XY 1,425 1,751 1,091 598 19 4,884
FNYBEREET) 541 620 445 361 329 2,296
AR (B2 ET) 0 0 0 0 0 0
ABS 457 324 108 37 0 926
A 3,689 4,129 2,647 2,134 1,147 13,746

X2 KISKHEE 7}
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Il. KIS ESGX|HX|5 30|

H#6. ESGH A X| = 7|1ZHE X459l §/720]4d/YTM (FEEAE, YIMERS : %)
T= 1w ™M 3M 6M 1Y 3Y Inception

KIS FHoE 0.250 0.270 0.600 0.160 2.060 13.250 0.315
ESG Duration 2.280 2.300 2.110 2.150 2.190 2.340 3.110
s YTM 3.326 3.226 3.117 2.629 2.942 4188 2.488
ESGREMA |+H+dE 0.250 0.280 0.580 -0.020 1.780 12.870 0.177
Duration 2.270 2.290 2.300 2.410 2.370 2.400 3.690
YTM 3.219 3.129 3.067 2.567 2.882 4158 1.996
Hluxls=  |&839E 0.250 0.290 0.550 -0.120 1.650 13.360 0.305
Duration 2.480 2.490 2.530 2.610 2.670 2.680 3.100
YTM 3.300 3.209 3.152 2.664 2.952 4172 2.410
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H7. KIS ESG 58 ME/T7|E Duration
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 0.57 1.40 234 3.60 10.03 2.70
2A XK 0.50 144 232 3.15 7.35 1.56
7|Eta-& X 0.59 1.39 2.31 3.48 5.33 2.00
AN (S EZRES) 0.68 1.52 238 3.77 7.88 2.30
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.55 1.38 2.29 3.71 0.00 1.69
A 0.62 1.46 2.35 3.67 8.85 2.29
Rt KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (H2: %)
=2 374 ~1d 1~24 2~34 3~54 50|44 A
Sy 2.813 3.018 3.217 3.383 3.591 3.155
28Xy 2.800 3.014 3.162 3.393 3.557 3.013
7|EtE2&X 2.977 3.225 3.444 3.593 4.008 3330
AN (S EZRES) 3.105 3.323 3.478 3.590 3.808 3.387
AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 2.870 3.089 3.292 3.460 0.000 3.124
A 2.975 3.185 3.367 3.510 3.704 3.269
X2 KISKHAHEIF
H9. KIS ESG S K| ME{/U7|'H H|F (TH21: %)
T2 37HE~14 1~2d 2~34 3~54 5E0]4 HH
SxY 5.45 8.17 6.79 5.44 2.69 28.54
28Ky 1.66 2.26 1.74 0.09 0.10 5.86
7|Eta-8 XY 1.55 241 2.34 1.93 0.02 8.24
SN (B RREET) 11.42 13.83 12.12 7.65 3.04 48.06
A (B2 EE) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 3.01 2.81 1.93 1.56 0.00 9.31
A 23.09 29.49 24.91 16.66 5.86 100.00
XFE: KISKHAE T
H10. KIS ESG B X|+ ME{/UI|H F5 (- 7H)
= 37HE~14 1~2d 2~34 3~54 5E0]4 HH
Sy 140 206 174 168 95 783
23Ky 23 24 19 2 1 69
7|Et=8X 108 144 128 117 2 499
N BEREET) 303 348 267 228 144 1,290
A (B2 EE) 0 0 0 0 0 0
ABS 89 89 54 37 0 269
A 663 811 642 552 242 2,910

X2 KISKHEE It
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o
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MSB 2YR

MSB 1YR

- LT-20-9¢0C

- LT-10-920C
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H1. FU4 33X SEIHE (EH2l: %)
= 2/6 2/13 2/20 2/27 MZECHH|(BP)
S¢ot 14 2.685 2.595 2.585 2.6 15
ot 2 3.125 2.995 2.99 2.905 -85
=7 34 3.24 3.14 3.14 3.04 -10.0
=154 3.53 3.392 3.387 3.275 -11.2
=1 104 3.717 3.565 3.537 3.445 9.2
SAHHAAA 3t 3.547 3.495 3.5 3.382 -11.8
SAHHAAA 54 3.771 3.659 3.659 3.542 -11.7
SAHHAAA 10 3.939 3.782 3.754 3.662 92
AtZ : KISAHAHZE G
73, 30X SPREAD 30| (542l : bp) %4, E*HAAA SPREADZO0| (542l : bp)
3_5 SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
60.00 - 40.0
40.00 - RN PR R

20.00 1

0.00 T : ; 0.0 T : -
Q’V{\ 0"'{\ o“"q:\ '»""":\ 6&/\ D”:{\ 9":{\ ,bq’:{\ :»"’:9 9”'«
& & & & &8 & & & & S
AHZE : KISKHAE 7} XEE : KISKFAE 7}
H2 FU 3N A= E HE (TH21: bp)
= 2/6 2/13 2/20 2/27 M|
=31 310 SPREAD 477 425 39.7 40.5 0.8
=11 3_5 SPREAD 29.0 25.2 247 235 -1.2
=3 510 SPREAD 18.7 173 15.0 17.0 2.0
= 11_E=X{AAA 3YR SPREAD 30.7 355 36.0 342 -1.8
=1 _E=XAAA 5YR SPREAD 24.1 26.7 27.2 26.7 -0.5
=10 _EKAAA 10YR SPREAD 22.2 21.7 21.7 21.7 0.0

Xt : KISKHAE 7}
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J&s5. X8, EFIAAA =4 E S MFOH| FE|HEF (E+2] : %, bp)
X EHE 0 EFifasA S ——XE -—w-E3HanA
10.000 4
/"\0 - 3.5

5.000
0.000 -

-5.000

-10.000

-15.000 0

3M 6M 9M 1Y 1.5Y 2Y 2.5Y 3Y 4y 5Y 10y 20Y 30Y
Kt : KISKHAE 7}
F) K| E £2UE : EQF3M~2Y, =1 2.5Y~30Y T2to| £=2E

J2l6. BEI(Breakeven Inflation Rate) HE (549 : %, bp)
T BEI —— =245 —— &7t 246
5 400
4.5 - 350
4
300
3.5
3 250
2.5 200
2 150
1.5
100
1
05 50
0 0
A A A A A A A A A A A A A
&;1, Q”;L e & N 6\:1/ & N \9'» ,\’\,ﬁ' '{,Vw N N
& & & o o & & & o o o i i
DY X X oY oy X X X oY oY DY DY DY

Xt : KISKHAME 7}

2 71 26-3 12 50009 0| A, =10 25-8 12 50009, =11 25-9
S

10
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9. F SAHKY Bk (EH1: 7H, %)
Az 3 HES 27| 2AHE HSEag SEad
2026-02-23 (5Y3)2026-20]2Y-B AAA 2 DI +22bp 3.330 2,400
2026-02-24 B A AAA 14 2IE -0.3bp 3.002 1,200
2026-02-24 B A AAA 24 DIE +1.1bp 3.348 1,900
2026-02-24 e AAA 2 DI +3.0bp 3.309 1,300
2026-02-24 Ll AAA 2 2IE -3.0bp 3.280 1,100
2026-02-24 LIl AAA 34 2IE -3.0bp 3.505 2,300
2026-02-24 il AAA 54 2IE -2.0bp 3.710 1,000
2026-02-24 ZEHEEZA2026-1 AA+ 2 2IE +50bp 3412 700
2026-02-25 s=M(EY3])2026-20(2Y-C AAA 24 OIE +2.7bp 3.330 2,100
2026-02-25 gitetars AAA 54 DI +6.0bp 3.767 1,600
2026-02-25 gitetnts AAA 104 2IH +50bp 3.871 300
2026-02-25 QIMEAS AA+ = ol 2.963 800
2026-02-25 QIMEAIS AA+ 244 oy 3.295 700
2026-02-25 QINEAS AA+ 34 ol 3.551 500
2026-02-25 S oYUty st 226020 E-1 - 14 +283.0bp 2.830 800
2026-02-26 23 AAA 24 DIH +1.0bp 3.244 900
2026-02-26 E2Z AAA 54 21 -1.0bp 3.638 900
2026-02-26 gUE AAA 1.54 DIH +19bp 3.140 500
2026-02-26 2uE AAA 54 2IE -3.2bp 3.701 500
2026-02-26 ZHE[S A 1432 (Ah) AAA 34 DI -2.0bp 3.395 1,800
2026-02-26 CRED AA+ 2 +341.7bp 3417 500
2026-02-26 TEHY AA+ 34 +364.9bp 3.649 430

XFZ : KISKHAE I}
n. 338 8
At FSAE2 =1 25- E RS2 0[EMH 2 18X 798Y /0| FEE|RACE 0]0fN

200000
150000
100000
50000 —
, = =
Eg =1125-4 =1125-10 =247 =1125-3 =125-8 =155 T A125-11

X2 : KISKHAHE 7}

11
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a8 F A THEE |8 (EH21: 249))
100000
80000
60000
40000
20000
: I == | |

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

X2 : KISKHAME 7}

12
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o 7|EtSSRIAIT SLhH2E §7f ElEﬂEJ% 32 ZM X

ME SH2Z +27 2|55 AUz S AZ =7t F28 LIEHHLE 28R 13 1#240] 21 4.0bp

2 Z05tQUCE 0]ojA 3 S 10 20 EobM|, 5 F1ZH0] 0.5bp ZHCHSID ORZACY.

JIEtE &M AT AA| HATS S7F UL 7|Elesi AA+E A =|5ME 20[H A=

mjo
ol

—_

oo ATt =45 LIEHICE 7Elg8M 13 F120] 21 2.0bp =4 SHRACE BHEH 3 S 53 #2712

1.0bp, 1.5bp ! SHCHEFRACE O[0jA 10 7+ et & DRZHBACE

21, 28 3y YTM 30| (5421 : %) 22, ofFMxY 3Y YTM 0] (H21: %)
N Enby| 7|Et= 8 an+
nl At oy =
8 - = A 2 AAA S 8 - el 28 Man et 2 S Mas
7 |
6 6
> |
4 1 4 -
5 w w
2 - 2
1
0 : : : ‘ 0 : : : :
2024-02-27 2024-08-27 2025-02-27 2025-08-27 2026-02-27 2024-02-27 2024-08-27 2025-02-27 2025-08-27 2026-02-27
K& KISKHHEIE X2 KISAHEE It
33, 2% - nCH{H| SPREADFO0| (B9l : bp) 34, 6| ™ S 0CHH| SPREADFEO|  (THSl: bp)
LS XY 3v- KTB 3Y S 3K kTB 3Y 7| E}F2 8 X AA+- KTB3Y
60 1 S kY AAA- KTB 3Y S KHAA+- KTB 3Y 200 ] 7|EF2 8K AA- - KTB 3V
7|EF2-8 A+ - KTB 3Y
50 -
J 150 -
40
30 - 100 -|
20 -
50 -
10 -
0 : : : ‘ 0 : : : ‘
2024-02-27 2024-08-27 2025-02-27 2025-08-27 2026-02-27 2024-02-27 2024-08-27 2025-02-27 2025-08-27 2026-02-27
XHE: KISKHAHE 7} XtE: KISKHAHEZL
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H1. 2Wxj g 0CjH] AzgE Y HEER (42l bp)
S8 25 AT E(02/27) T [ (02/20) M| (01/27)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 259 | 238 | 225 | 364 | -40 | 00 | 05 | 00 | -18 | 43 | 21 | -05
=0 259 | 243 | 220 | 390 | -40 | 00 | 05 | 00 | -18 | 43 | 21 | -05
AAA 301 | 326 | 297 | 467 | 40 | 00 | 05 | 00 | -09 | 48 | 26 | 00
AA+ 357 | 410 | 431 | 548 | -40 | 00 | 05 | 00 | -09 | 48 | 26 | 00

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa 2F AT E(02/27) HZrlH| (02/20) MELiH|(01/27)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
AA+ 493 | 557 | 379 [ 1372 20 | 10 | 15 | 00 | 74 | 174 | 40 | 00
AAO 511 | 635 | 575 | 1552 | -20 | 10 | 20 | 00 | 84 | 194 | 53 | 00
AA- 584 | 706 | 661 | 1759 | -10 | 10 | 10 | 00 | 94 | 177 | 5.1 0.0
A+ 920 | 1483 | 1810|2446 -10 | 10 | 10 | 00 | 94 | 167 | 40 | 00
A0 1619 | 224.8 | 2445 | 289.0| -10 | 10 | 13 | 00 | 89 | 150 | 40 | 00
A- 2176 | 291.1| 3104 | 3533 | -1.0 | 10 | 13 | 00 | 89 | 150 | 4.1 0.0

rlo
0%
s
ne
0%
12
rlo
v
L
w
(@]
o
12
o
|0
Hu
=
o
o)
N
o
o
12
o
o
d
;i
il
rlo
o2
R
i
HU ofy
C 0=
|0
Hu
4>

7Bt &M Y2 2= 19409 2= T F O] 404093 S/ 7|Efg&M= R AlFOI
S ZME 20|H ZELME 0|0t = =8 A- S52| 7ISHT 2| 3ENX[e] Z-E0| |t AT
85.0bpE LIEILHTY ZME LIEFRICE 1 29 A+ O]¢2 HIE X 7IEM = EYME ERACE F o=

Hl=gt S &2 LIEIWE 7|Et= 8 AIE2 A0 O[St S22 ZA Zl=S 0[0{7tH Op ULt

~ O B HFSH X< . x HEFSH X .
j.En‘IS, —r?_l' :ocl',lxl'l Eocl,'l—rol (II:_|-_?_| : %) j-EI:I'I6- T?_P o.'ixL-IxH E°CI>IIT0| (I':—I"?'I %)
10000 , BESFX mAFXH HAAA T AA+ 8,000 - m7tE 2ol m Y m] e

8,000 -
6,000 -
6,000 -
4,000 -
4,000 -
2,000 -
2,000 - .
0 : : : : ‘ 0 -

2026-02-23 2026-02-24 2026-02-25 2026-02-26 2026-02-27 2026-02-23 2026-02-24 2026-02-25 2026-02-26 2026-02-27

XtE: KISKHEEIL XE: KISKHEEIF
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H3. FH 2| A sig (H2l: %, 2A9)
= 89 wallgde | WMATYE L | Zaloy
AAA =0l 2384602 Q12 1-23 2.850 0IE -8bp 2026-02-23 | 2027-02-23 3,000
AAA B A2 312026-020[2A-23 3.310 2E Obp 2026-02-23 | 2028-02-23 2,000
AAA AZ26410]0106-0223-1 3.040 0IE -7bp 2026-02-23 | 2027-08-23 3,100
AAA St == 2 826024t-221-181 2.720 0IE -7bp 2026-02-24 | 2026-08-24 2,600
AAA AZ26410]0206-0225-2 3.230 0IE -2bp 2026-02-25 | 2028-08-25 3,200
AAA AZ26418H0011-0225-1 2.780 01E -8bp 2026-02-25 | 2027-01-25 1,700
AAA SHLH23449-020(1.52-25 3.120 o1E -3bp 2026-02-25 | 2027-08-25 3,400
AAA SLH23449-020(12-25 2.900 0IE -2bp 2026-02-25 | 2027-02-25 1,000
AAA = 0234602 212 10M-26 2.800 0IE -8bp 2026-02-26 | 2026-12-26 3,000
AAA s YF M (EE)2026-020[1.5Y-C  3.080 0IE -2bp 2026-02-27 | 2027-08-27 3,000
AAA St=+== 2 2826027t-0|E-1.5 2.960 01E -9bp 2026-02-27 | 2027-08-27 1,300

XbE: KISKHHE 7}

B4, FH O] LA g (2 %, AF)
= R walge | WHAoE L 2o L
AA+ HIMZtE187-1 3.129 oE 2026-02-23 | 2027-02-23 600
AA+ HIMZtE187-2 3.129 oE 2026-02-23 | 2027-02-24 300
AA+ HIMZtE187-3 3.286 oE 2026-02-23 | 2027-08-23 100
AA+ HIM7tE187-4 3.521 oE 2026-02-23 | 2028-02-23 100
AA- SLHH E567-2 3.931 0lE -5bp 2026-02-23 | 2031-02-21 500

A- 7| 270 m E235-1 4.145 21E -30bp | 2026-02-23 | 2027-08-23 400
A- 7| 270 o &235-2 4468 QIE 45bp | 2026-02-23 | 2028-02-23 500
A- 7| 270 o &235-3 4817 21E -85bp | 2026-02-23 | 2029-02-23 140
AA- JB S 2|7Hm| & 555-1 3.156 oE 2026-02-24 | 2027-01-22 200
AA- JB S 2|7Hm| Ef555-2 3.206 og 2026-02-24 | 2027-02-23 600
AA- JB S 2|7Hm| E555-3 3.230 og 2026-02-24 | 2027-03-24 200
AA- JB 227 | E555-4 3.254 oy 2026-02-24 | 2027-04-15 500
AA- Qof| O X| & & 7H 1| £ 259-1 3.155 og 2026-02-24 | 2027-02-24 200
AA- Qllof| O] X| & & 71 1] £ 259-2 3.177 og 2026-02-24 | 2027-03-24 200
AA- Qlof| O] X| & & 71 1] £ 259-3 3.199 og 2026-02-24 | 2027-04-23 100
AA- Qlof| O X| & & 71 1| £ 259-4 3.511 og 2026-02-24 | 2028-02-24 200
AA- Qllof| O] X| & & 71 1] £ 259-5 3.684 og 2026-02-24 | 2028-12-22 200
AA- Qlof| O X| &= & 71 1| £ 259-6 3.754 og 2026-02-24 | 2029-02-23 200
AA+ $1CH7H=954-1 3.263 og 2026-02-25 | 2027-08-25 300
AA+ $1CH7+=954-2 3.480 og 2026-02-25 | 2028-02-10 300
AA+ $1CH7}=954-3 3.480 og 2026-02-25 | 2028-02-24 100
AA+ S1CH7+=954-4 3.480 og 2026-02-25 | 2028-02-25 1,300
A+ 20|74 | £ 493-1 4455 oE 2026-02-25 | 2028-02-25 100
A+ 2|7 I §493-2 4455 oE 2026-02-25 | 2029-02-23 700
A+ | 2| = 7K | & 293-1 4136 oE 2026-02-25 | 2028-03-23 400
A+ o 2| =74 m| 2932 4136 oE 2026-02-25 | 2028-03-24 1,100
A+ o 2| =7 | §293-3 4.200 oE 2026-02-25 | 2028-05-24 300
A+ o 2| =7 | & 293-4 4.200 oE 2026-02-25 | 2028-05-25 1,200
AA+ Ad7HE2845 3.695 oE 2026-02-26 | 2029-02-26 600
AA- Ah2 71 I §782-1 3.485 oE 2026-02-26 | 2028-02-24 100

15



@ s
AA- A2 74T §782-2 3485 oy 2026-02-26 | 2028-02-25 700
AA- A2 7K I §782-3 3.765 oy 2026-02-26 | 2029-08-24 200
AA- Qlof| O X| = & 7H x| £ 260- 1 3.519 oy 2026-02-26 | 2028-04-26 100
AA- Qllof| O] X| &= & 71 | £ 260-2 3.525 oy 2026-02-26 | 2028-05-26 200
AA- Qllof| o] X| &= & 71 | £ 260-3 3.538 oy 2026-02-26 | 2028-07-26 200
AA- Qllof| O X| = & 71 1| £+ 260-4 3.764 oy 2026-02-26 | 2029-02-26 100
AA- 7| O|H| 7} | Ef577-1 3.357 oy 2026-02-26 | 2027-10-26 600
AA- 7| O|H| 7} | Ef577-2 3493 oy 2026-02-26 | 2028-02-25 500
AA- 7| O|H| 7} | £4577-3 3493 oy 2026-02-26 | 2028-02-28 400
AA- 7| O|H| 7 | Ek577-4 3.709 oy 2026-02-26 | 2029-01-26 500
AA- 7| O|H| 7} | &4577-5 3.746 oy 2026-02-26 | 2029-02-23 1,000
AO oh=74 I & 560-1 4178 DI -25bp | 2026-02-26 | 2027-11-25 100
AO Sh=71 o Eh560-2 4178 DI -25bp | 2026-02-26 | 2027-11-26 200
AO Sh=71 o 2560-3 4347 DI -28bp | 2026-02-26 | 2028-02-24 100
AO S 71 2 560-4 4347 DI -28bp | 2026-02-26 | 2028-02-25 500
AO $h=71 o Eh560-5 4.446 DI -33bp | 2026-02-26 | 2028-05-26 700
AA- RH7H=581 3416 DIE +1bp | 2026-02-27 | 2027-02-26 1,200
AA- OFO[H|#|O| 7H | £346-1 3410 OIE -1bp 2026-02-27 | 2028-01-25 300
AA- OFO[H|#|O| 7H | £f346-2 3.615 oy 2026-02-27 | 2028-12-27 200
AA- OFO[H|#|O| 7H | £346-3 3.688 oy 2026-02-27 | 2029-02-27 400
AA- OfO| A7 | EH145 3.245 Ol -3pbp 2026-02-27 | 2027-03-26 700
AO Of #2711 £ 254-1 4129 DI -25bp | 2026-02-27 | 2027-04-27 100
AO Of F-2 74| E254-2 4226 DI -25bp | 2026-02-27 | 2027-08-27 100
AO Of F-=2 74| & 254-3 4562 DI -45bp | 2026-02-27 | 2028-06-27 200
AO A X|7H | £396-1 4102 DI 27bp | 2026-02-27 | 2027-05-27 100
AO AX|7H | EF396-2 4387 DI 45bp | 2026-02-27 | 2028-02-24 100
AO AX|7H | EF396-3 4387 DI 45bp | 2026-02-27 | 2028-02-25 200
AO AX|I7H I E396-4 4427 DI -45bp | 2026-02-27 | 2028-03-27 200
AO A X|7H | EF396-5 4581 Ol -50bp | 2026-02-27 | 2028-08-25 200
AO A X|7H | £$396-6 4678 DI -80bp | 2026-02-27 | 2029-02-27 100
Xt&E: KISKHAHE Tt
. FSA% 5%
2K FSAIE2 22 MAHAT 3t o|X| 0 ASE|O 2 EME ERUCEL F =813 22t ZA|
2 AZfot 2R A|Y2 FFO|E H=xot ZM 2| S &S LIEHHCE F= ofX|Yt ez 248 ST7| 742
OFME EO[7| = WX Tk O|LY ZM = OFEUCE
7|Etg 8t ReAIY 9A| 2R de| ez HUE SHo ZME EQCL F X113 42 4
O2 ZME AZT JIEtFE8 A|E2 F 5 YR UM E LIEILH 7= UL O|Lf AAO O|& 2| @3 IR
=22 SH2E T ZME 2OiCt F OX|H2 2 Z+5 AUE S4l9| H=xot ZME 20| OF3iCt



J87. 38K &% 0| (59l o

40

“OMM REY =

rlo
o
=
=0}
ofm
oM

160,000 -
140,000 -
120,000 -
100,000 -
80,000 -
60,000 -
40,000 -
20,000 -

A O DD PP DO DD DO S D NS o
AN N N S N NS S SN N S S SR LS N S N Vo L4
N N A N A A A A A A A A

©
v Qv Qv Qv Qv v Qv Qv Qv Qv v v Qv Qv Qv v v v Qv Qv
DT AT AT AT DT DT DT AT AT DT DT AR AR AR AT AT AT AT AT A
B5 MBSa HE
LS AL HEYU HAH OUTLOOK HAS OUTLOOK HE
70|77 m H O|Z}7H m| & BBBO BBB+ o
Atz: ot ME™IL KISKHHE It
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"It KEY POINT
SX|Y A 02) 3215-1471 o =& FEISZ, O|EN e HE7|otA 7| XZtE =]
o JYH AZPYE A

I A M ESE

AL 7|F 2IAMY 3E 2| AAAS S| =11 CHH| J R AZYEE ™ 3 CHH| 2.8bp T7t8t 42bpE LIEL

Ho, AA0SE2 ™

>

Ch 2 =14x g2l 220 64

r

1717t Ol |iLt. B

ot 587

ojof A& =AM =2l

In
rir
2

XA O Z2t HOH A D[ Z 2| AFH X EHeto|

2 ;e

Z= O{{H| 2.3bp &7tk 55.9bp, A0S =

ERCEREED

7| TIHHE HOI3 S2Q LIEFHOLE 3Y, 5Y 7T

=
40
©
-4
0x

=

o
:xl_-l_l_

CHH| 1.8bp

S7tet 124.3bpE 7|1 E5HRA

31, A S2150] (Tl - of @)
6.5 350
> % AOAZE E
250 g
45 AAOA IR E
200 AAAA IR E
35 AO
150
5s ——AAO
100 pan
15 1 - 50 — 213
0.5 ‘ ‘ 0
2023-02-27 2024-02-27 2025-02-27 2026-02-27
X2 : KISKHAE It
H1. AY5 ASyE S HEE (EH2l: bp)
= 2F ATZYH E(02/27) T Ll H|(02/20) HEchd|(01/30)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5y | 10y | 1Y 3y 5Y | 10Y
AAA 516 | 420 | 351 | 516 | 00 | 28 | 03 | 00 | 67 | 84 | 35 | -10
AA+ 578 | 530 | 421 | 814 | 10 | 23 | 15 | 00 | 59 | 97 | 58 | -10
AAO 604 | 559 | 489 | 1153 | -10 | 23 | 15 | 00 | 59 | 97 | 58 | -10
AA- 642 | 603 | 590 | 151.9| -1.0 | 23 | 15 | 00 | 59 | 97 | 58 | -10
A+ 812 | 982 | 1283|2096 | 10 | 18 | 05 | 00 | 90 | 64 | 30 | -10
A0 960 | 1243 | 1731|2556 | 10 | 18 | 05 | 00 | 90 | 64 | 30 | -10
A- 123.1 | 1693 | 2331|3069 | 10 | 18 | 05 | 00 | 90 | 69 | 30 | -10

AHE : KISKHEE7F
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OI% 0 Cha BHAISIT SHAIZOIXIY, RO YEFHE HQYSITA| CHYet TN 20| 0|7

2
n
Ras
Sl
<
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[
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—
[0)
=2
I
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>
qu

x
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o
)
L
on
0
N
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k=]
>x
|.|-|
n
o
i=)
0
o}
=2
kK
rin
on
ull

H2, S|AR s (2H9l: %, bp, , %42)

ME8SE 558 R 2HO|E | ZHAZYE | LAWY | LA
A0 CH Al 0j| = Q1 0} 0] 44-1 2026-02-23 3.986 JHE2E -10bp 2 930

A0 CHAI O Qi 0}0]44-2 2026-02-23 4.281 HERE -17bp 3 2,790
A0 CHAIOf| = QHOFO[44-3 2026-02-23 4787 HE2E -43bp 5 280
A0 o= E017-1 2026-02-24 3.751 7HETIE -20bp 2 300
A0 ot=Z2017-2 2026-02-24 3.843 JHE2IE -45bp 3 300
A- SKO| 2 EZHE185-1 2026-02-24 3.907 JHE2E -30bp 1 330

A- SKO|ZREHE185-2 2026-02-24 4362 JHE2E -35bp 1.5 1,140

A- SKO| 2 =3 E185-3 2026-02-24 4761 HERIE -25bp 2 1,530

AAO o2l ==& XlF21-1 2026-02-25 3.586 HE2E +3bp 2 2,100
AAO o2l ==& XlF21-2 2026-02-25 3.729 HE R -4bp 3 700

A+ HHEROR14 2026-02-25 6.402 HEEE -1bp 3 1,500
A+ Of| 270 Q1M M 7 2}5428-1 2026-02-25 4363 | 7HETIE +30bp 2 860
A+ Of| 270 Q1™ M 7 2}5t28-2 2026-02-25 4798 | JHETIE +30bp 3 700
AAA Aot=8X3184-1 2026-02-26 3.056 HERE -2bp 1 800
AAA Aot=8X15184-2 2026-02-26 3.478 HERE -2bp 3 800
AAA Aet=8X15184-3 2026-02-26 3.683 JHE oI 5 800
BBBO SHLE5T 2026-02-26 7.1 - 1.5 500

F) RFES S2 L8 3|AKY, ELS H <2
AE2: KISAHAEZL O EFEH #
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H3. DAY 2Ho| g 4,
LESE 89 E e HHO|E 27 dretof | ey Thol
A+ HD%CH13-1 2024-02-28 4.064 2 740 12,740
A+ Aof| AT 430-1 2024-02-23 3.973 2 700 3,500
A+ LS128-2 2023-02-28 4618 3 300 3,780
A+ SOFOf| A E[12-1 2024-02-23 4208 2 400 1,800
A+ HD®LH11-2 2023-02-23 5 3 700 12,740
A+ SKAHD|Z13-3 2023-02-24 4595 3 700 3,900
A+ $+5}250-1 2024-02-26 4114 2 800 12,840
A+ ZOIX[F16-2 2023-02-28 4653 3 1300 6,850
A+ Ao AT M28-2 2023-02-28 4552 3 400 3,500
A+ QUS| EA 2|0t 57 2024-02-27 4.036 2 350 950
A+ RO UE54-2(x) 2021-02-26 1.859 5 1200 11,710
A+ ZOAEs50-3 2019-02-27 2.656 7 900 11,710
A+ LS129-1 2024-02-28 3.975 7 600 3,780
A0 Chetet-E106-1 2024-02-28 4.406 7 1500 22,000
A0 SKO}O|O|H| 2 =52 X[ 1-1 2024-02-29 4538 7 950 3,150
AA+ SK295-2(%) 2021-02-24 1.603 7 1500 75,800
AA+ O A A O| AT HE|4-2 2021-02-25 1.75 7 100 100
AA+ MEEH15-2(%) 2021-02-25 1.585 7 1000 32,000
AA+ SK287-2 2019-02-27 2.234 7 700 75,800
AA+ SK310-1 2024-02-29 3.725 7 500 75,800
AA+ SK306-1 2023-02-27 4.069 7 1600 75,800
AA+ Hlo|e4-2 2021-02-25 1.602 7 4500 6,500
AAO SKEZEHIE53. 2023-03-02 4.284 2 1000 19,450
AAO M A O M| LA E21-4 2016-02-26 2.631 10 1200 27,600
AAO St EAS H26-1 2024-02-27 4.063 2 1400 21,050
AAA BNKE &X|F40 2023-02-23 4.073 3 1500 18,300
AAA Aota&X|F154-1 2023-02-24 3.963 3 500 84,500
AAA SHSIEMH2023-1 2023-02-23 3.879 3 1400 23,900
AAA KT200-1 2024-02-27 3.552 2 1200 30,550
ZF) EHZ T Uitk SARKY, ELS M 2l
XtE: KISKHAHE 7L O EF AR
H4. Xt 3| AR HAA (EH9l: %, bp, 1, A9)
L8SE =Y o 2y Az E/ BHOIE 27| EC R
A+ SIO|EZXIZ 2026-03-03 7HE 2IE -10bp 2 410
A+ SIO|EZXIZ 2026-03-03 JHE2IE -17bp 3 780
A+ Shatoj| L K| 2026-03-03 7HE 21 -5bp 2 800
A+ Shotoj| L K| 2026-03-03 JHE2IE -2bp 3 700
A0 HLiEYA 2026-03-04 7HE2IE -13bp 2 520
A0 (R[R=3=F 2026-03-04 JHE2IE -14bp 3 680
A+ SKOIE 2l A 2026-03-04 gy 2 800
A+ SKOIE 2l A 2026-03-04 gy 3 1000
AA- SKX| M E 2 2026-03-04 JHHBIE +40bp 2 800
AA- SKX| M E 2 2026-03-04 JHE2IE +28bp 3 600
AAA 7Ol E| 2026-03-04 78 -3bp 3 1600
AAA 7Ol E| 2026-03-04 T8 -4bp 5 500
AAA 7Ol E| 2026-03-04 JHEBIE -2bp 10 500
AAA 7Ol E| 2026-03-04 JHETE -35bp 20 400
AAO LGOI X &Z M 2026-03-05 S2YE +7bp 2 2950
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AAO LGOI X & F M4 2026-03-05 s= ¥ +9bp 3
AAO LGOHX|&Z N 2026-03-05 s= 28 +5bp 5
AAO LGOIHX|&ZH 2026-03-05 s 28 -15bp 10
A0 SOH2AEE A 2026-03-05 JHERIE -17bp 2
A0 SOH2AEE A 2026-03-05 ZHE I -30bp 3
A+ ROHXIF 2026-03-05 HERIE +11bp 2
A+ ROHXIF 2026-03-05 JHERIE +7bp 3
AA- =R Y] 2026-03-05 JHERIE 2
AA- 3o 2026-03-05 W 2IE +5bp 3
AA- 20| 2026-03-05 HE2E +14bp 5
A+ ot 2026-03-05 HE2E -9bp 2
A+ ot 2026-03-05 HE2E -9bp 3

F) FES SE Lt oA, ELS X<
Xt&: KISAH:HE 7E DART
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T2, S| A Hadel 30| (el &

180,000
160,000
140,000
120,000
100,000 2023

80,000 - 2024
m 2025
60,000 -+ m 2026
40,000 -

20,000 -+

12 28 38 48 58 ¥ 78 sE 98 108 ng 1ng

AtZ : KISKHAHE 7}

J23. SIAK WaEe o] (9l

3300000

3100000
2900000

2700000
2500000
2300000
2100000
1900000

1700000
2024-02-27 2024-06-27 2024-10-27 2025-02-27 2025-06-27 2025-10-27 2026-02-27

RtE : KISKHAE 7}

. §SA% 3¢

0

T2 AAA 552 TF OiH| 8.62%P S7t2t 31.36%E A1, AA S&2 T F CiH| 6.56%P

on

=1
=

nE

A0k 56.83%E AHX|UCH ASS2 1.83%P 4 11.04%E AHX|YCH & 27 8 RS2 14 OJF

TN = 2.25%P 22T 37.91%, 1H~3HE2 3.37%P 37+t 53.93%, 3E~5EHEL2 1.27%P 2 s

6.22%5 XA 2n 54 O]t M= 0.16%P 712t 1.93% & AHX|YLCE
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@ wsrimt

H5 2MK SEE /& (EH9l: o 9)
= 2026-01-29 2026-02-05 2026-02-12 2026-02-26
AAA 12,589 8,868 20,144 28,264
AA 54,682 49,451 56,148 51,212
A 12,219 9,124 11,405 9,951
BBB 599 557 823 643
JUNK 104 75 63 45
Total 80,193 68,075 88,583 90,115
AtZ : KISKHAME 7t
H6. 2|AIX| THEE |8 (EHl: of 9)
& 2026-01-29 2026-02-05 2026-02-12 2026-02-26
~ly 36,323 32,896 35,583 34,166
1y~3y 39,424 29,466 44,787 48,600
3y~5y 2,471 2,312 6,640 5,607
Sy~ 1,976 3,402 1,574 1,742
Total 80,193 68,075 88,583 90,115
At : KISKHAE 7}
d34. 3M X S2E /S (T2l - %) O35, S|ARY THEQI|E /8 (4] - %)

RtZ: KISKHHE It

3y~5y
6.2%
Sy~
1.9%

RtZ: KISKHAHE It

a6, 2| A RS 0| (Bl o &)
3K S5

140000

120000

100000

80000

60000 ¥ i

40000 |.|| I II . Illll-llll_-llll « DL,

20000 L LUEEREEREE EERCEEEEREEERE R R L
o LN e e e e ey
2025-02-26 2025-05-01 2025-07-10 2025-09-18 2025-12-04 2026-02-12

AHE : KISKHAE 7}
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@ «isrsrzo

ABS/MBS : 120{l0I10f 28 % 2&Tt ABS RSAIE

o7 ek} KEY POINT

st7| ¢ XpE 02) 3215-1435

o|st chz| 02) 3215-1454

Oz, 7 7| =X E ABS L3 FH F0|

o ABS E[EEX| LEHO| MK}, ME2026K| 1K 2l
o 10| O|0] 2”& ABS SEA|IR 2zt

ot & FSSATM = HEV|LRUSMAS 7| ZAHLUIC R St= E[ZEXN LHMO[Y A}, P-CBOE 7| XAt
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H1. F7H ABS Ll $igl (549 : AR, %, 7|2 : 2026-02-23~2026-02-27)
7| = X4k SPC HUE8SE E k7] AW | Wz | M
E| 2 SR Q0| &%t -1 AAA 2026-02-25 ™ 50 2.996 -
E| 2 EX| Q0| 4%t1-2 AAA 2026-02-25 2M 50 2.996 -
E| 2R YL0|A%t1-3 AAA 2026-02-25 3M 50 2.996 -
E|ZER| Lol Xt1-4 AAA 2026-02-25 4M 50 3.016 -
E| 2SR YL O| A XH1-5 AAA 2026-02-25 5M 50 3.026 -
E|ZEX| Yol d*H1-6 AAA 2026-02-25 6M 50 3.037 -
E| 2R Yol MXt-7 AAA 2026-02-25 7™ 50 3.055 -
E|ZEX| Yol *t1-8 AAA 2026-02-25 8M 50 3.073 -
E| 2SR o[ A %xt1-9 AAA 2026-02-25 M 50 3.091 -
E|Z S| Yol &xH-10 AAA 2026-02-25 10M 50 3.139 -
ElZ R Yol & x1-11 AAA 2026-02-25 11M 50 3.187 -
E|ZEX| Yol xH-12 AAA 2026-02-25 1Y 50 3.236 -
E|2 =X Q0| & xH1-13 AAA 2026-02-25 1Y1M 50 3.263 -
R Py b E|2 X Lol M At1-14 AAA 2026-02-25 1Y2M 50 3.280 -
E|2 =X Q0| & xH-15 AAA 2026-02-25 1Y3M 50 3.308 -
E|ZEX Yol 4xH1-16 AAA 2026-02-25 1Y4M 50 3.325 -
E|2 =N Yol & xH1-17 AAA 2026-02-25 1Y5M 50 3.352 -
E|Z X Yol 4xH1-18 AAA 2026-02-25 1Y6M 50 3.370 -
E|2 =X Yol & xH1-19 AAA 2026-02-25 1Y7M 50 3.394 -
EI2 SR Y0l &xH-20 AAA 2026-02-25 1Y8M 50 3428 -
E| 2 =X Q0| &l ktH1-21 AAA 2026-02-25 1Y9M 50 3452 -
EI2EX| Yol xH-22 AAA 2026-02-25 1Y10M 50 3476 -
E| 2 =X Q0| &kt -23 AAA 2026-02-25 1Y11M 50 3.500 -
EI2 S| Y0l &xH-24 AAA 2026-02-25 2y 50 3.525 -
E| 2 =X Q0| &l ktH1-25 AAA 2026-02-25 2Y3M 70 3.554 -
EI2EX| Y0l &xH-26 AAA 2026-02-25 2Y6M 70 3.574 -
E|2 =X Lol &l kH1-27 AAA 2026-02-25 3Y6M 30 3.736 CALL
, A 220268 1XHR1-1(AH AAA 2026-02-27 2y 171.08 3.293 -
Primary CBO
AME2026H1XHR1-2(Ah C 2026-02-27 2Y3M 3.92 3.593 -
XtE : DARTH RS A|A|AH
H2 £ MBS 2 U HIX YW Hluwg (Shel - A9, %)
a7 MBS 2026-3(2026-02-10) MBS 2026-2(2026-01-27) MBS 2026-1(2026-01-13)
ER=l EREE 2mye | gE B == 2mye | gaEo e = Aoy e
14 719 2.950 +25 725 2.821 +20 730 2.705 +20
24 1,000 3.309 +32 1,100 3.070 +19 1,000 2913 +11
3 900 3.522 +30 900 3.299 +18 800 3.038 +12
5id 1,400 3.773 +25 1,300 3.598 +19 1,300 3.341 +16
7'd 1,100 4116 +46 1,100 4.005 +47 1,100 3.832 +49
10 1,100 4239 +53 1,000 4126 +55 1,000 3.933 +57
20'4 1,100 4355 +64 1,100 4312 +75 1,100 4.055 +72
304 300 4319 +70 300 4250 +80 300 3.939 +70
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1. FUH 33 32HS

=2t E 2026-02-26 2026-02-20 2026-01-27 M Oiy| HE oiy|
US TREASURY 2Y 3.46 347 3.60 -0.40 -13.50
US TREASURY 5Y 3.61 3.64 3.83 -3.60 -22.50
US TREASURY 10Y 4.04 4.07 422 -2.90 -18.30
US TREASURY 30Y 4.69 470 481 -1.00 -12.20
DEUTSCHLAND REP 2Y 2.05 2.05 2.10 -0.20 -5.60
DEUTSCHLAND REP 5Y 2.31 2.34 242 -2.80 -10.70
DEUTSCHLAND REP 10Y 2.71 2.74 2.87 -3.60 -16.00
DEUTSCHLAND REP 30Y 3.38 341 348 -3.30 -10.40
JAPAN GOVT 2Y 1.24 1.26 1.28 -1.30 -3.90
JAPAN GOVT 5Y 1.67 1.67 1.72 -0.70 -11.00
JAPAN GOVT 10Y 2.16 2.11 2.29 4.60 -13.20
JAPAN GOVT 30Y 3.38 3.34 3.67 4.40 -29.20
CHINA GOVT 2Y 1.36 1.35 141 1.20 -4.50
CHINA GOVT 5Y 1.56 1.54 1.59 1.70 -2.90
CHINA GOVT 10Y 1.82 1.78 1.83 3.50 -0.80
CHINA GOVT 30Y 2.29 2.24 2.25 4.80 3.40

K& @ KISAHHE I, Bloomberg
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(2+9l:bp,717+:26.02.20~26.02.26)

12 eZ/fE1278E 24 sd 74 104 15 204

X2 : KISAHEE I Bloomberg

IR BY A A

J&10. KPE HZ8K #HE HE

(E+9l:bp,712+:26.02.20~26.02.26)

3

DR(bp)

1Y e/l 1270 g 2 54 74 104 15 204

X2 @ KISAHEIE Bloomberg

(THel: %, 712k 26.02.23~26.02.27)

=
HEHY 2FHY M ME| 2E
5.13% 9.26% 9.26%
11.11%
38.46% 20.37%
7.69% 5.56%
M Utilities B Consumer, Non-cyclical M Utilities B Consumer, Non-cyclical
M Financial B Communications M Financial B Communications
Government Consumer, Cyclical Government Consumer, Cyclical
Industrial Industrial
Xt& : KISAHHE I, Bloomberg
H2 HF CiH] B MH ME FZ (E+2: %, 712} 26.02.16~26.02.27)

EE 25 HE 5z

Financial 22.22% 15.38% 6.84%

Consumer, Cyclical 11.11% 513% 5.98%

Consumer, Non-cyclical 22.22% 10.26% 11.97%

Energy 0.00% 0.00% 0.00%
Government 20.37% 38.46% -18.09%

Basic Materials 0.00% 0.00% 0.00%

Communications 5.56% 7.69% -2.14%

Diversified 0.00% 0.00% 0.00%

Industrial 9.26% 2.56% 6.70%

Technology 0.00% 0.00% 0.00%

Utilities 9.26% 12.82% -3.56%

0.00% 0.00% 0.00%

Government(Municipal)

AtE : KISKHHE 7}, Bloomberg

35



3. F7} Korean Paper ‘43 &

(712} 26.02.23~26.02.27)

=4 WA E3} el o Coupon|Benchmark| 2317 2(USD)
KDB 3 ¥4 05/20/26 EURO-DOLLAR | USD 2026-02-20 2026-05-20 3.25% 76.00MM
KDB 3.36 05/20/26 EURO-DOLLAR | USD 2026-02-20 2026-05-20 3.36% 500.00MM
KDB 3.7 02/23/27 EURO MTN usD 2026-02-23 2027-02-23 3.7% 10.00MM
KBFING Float 02/24/28 DOMESTIC usD 2026-02-24 2028-02-24 4.487% | SOFRRATE 130.00MM
CITNAT Float 02/26/27 PRIV PLACEMENT| USD 2026-02-25 2027-02-26 4.027% | SOFRRATE 50.00MM
CITNAT Float 02/26/27 EURO MTN usD 2026-02-25 2027-02-26 4.027% | SOFRRATE 50.00MM
WOORIB Float 02/26/27 EURO-DOLLAR usD 2026-02-25 2027-02-26 4.037% | SOFRRATE 30.00MM
HIGHWY 3.823 02/25/41 EURO MTN HKD 2026-02-25 2041-02-25 3.823% 102.30MM
KOLON Float 02/25/28 EURO MTN usD 2026-02-26 2028-02-25 4.736% | SOFRRATE 20.00MM
HANFGI Float 02/25/27 EURO MTN usD 2026-02-26 2027-02-25 4.276% | SOFRRATE 150.00MM
HANFGI Float 02/26/27 EURO MTN usD 2026-02-26 2027-02-26 4.236% | SOFRRATE 30.00MM
HANSPP Float 02/27/29 EURO MTN EUR 2026-02-27 2029-02-27 2.961% | EUROO3M 23.62MM
KDB 2.77 02/26/27 EURO MTN HKD 2026-02-27 2027-02-26 2.77% 25.58MM
KDB 2 34 02/26/27 EURO MTN HKD 2026-02-27 2027-02-26 2.75% 12.79MM
KDB 2.77 03/01/27 EURO MTN HKD 2026-02-27 2027-03-01 2.77% 63.94MM
WOORIB Float 03/01/27 EURO-DOLLAR usD 2026-02-27 2027-03-01 4.037% | SOFRRATE 15.00MM
NACF Float 03/03/27 AUSTRALIAN AUD 2026-03-02 2027-03-03 | 4.562% | BBSW3M 35.60MM
KDB 2.74 03/02/27 EURO MTN HKD 2026-03-02 2027-03-02 2.74% 38.36MM
KDB 0 12/02/26 EURO-DOLLAR usD 2026-03-02 2026-12-02 -- 10.00MM
CITNAT Float 03/03/27 EURO MTN usD 2026-03-02 2027-03-03 | 4.037% | SOFRRATE 50.00MM
KDB 0 06/03/26 EURO NON-DOLLAR| HKD 2026-03-03 2026-06-03 -- 12.79MM
KDB 2.69 03/03/27 EURO MTN HKD 2026-03-03 2027-03-03 2.69% 63.94MM
HANFGI Float 03/03/27 EURO MTN usD 2026-03-03 2027-03-03 | 4.257% | SOFRRATE 50.00MM
HANFGI Float 03/03/27 EURO MTN usbD 2026-03-03 2027-03-03 | 4.277% | SOFRRATE 50.00MM
HANFGI 3 03/04/27 EURO MTN HKD 2026-03-04 2027-03-04 3% 19.17MM
KHFC 2.696 03/04/31 EURO MTN EUR 2026-03-04 2031-03-04 2.696% 944.64MM
HIGHWY Float 03/04/29 EURO MTN usD 2026-03-04 2029-03-04 4.137% | SOFRRATE 100.00MM
KDB 2.69 03/04/27 EURO MTN HKD 2026-03-04 2027-03-04 2.69% 25.58MM
HANFGI Float 03/03/27 EURO MTN usD 2026-03-04 2027-03-03 4.277% | SOFRRATE 30.00MM
KDB 3 ¥4 06/04/26 EURO-DOLLAR | USD 2026-03-04 2026-06-04 3.25% 77.00MM
KDB 3.72 03/04/27 EURO MTN usD 2026-03-04 2027-03-04 3.72% 50.00MM
KEBHNB 0 09/04/26 EURO-DOLLAR usD 2026-03-04 2026-09-04 -- 35.00MM
EIBKOR 4.8 03/05/31 DOMESTIC MTN| AUD 2026-03-05 2031-03-05 4.8% 711.90MM
EIBKOR 4.7 03/05/29 DOMESTIC MTN| AUD 2026-03-05 2029-03-05 4.7% 355.95MM
HANFGI Float 03/04/27 EURO MTN usD 2026-03-05 2027-03-04 4.277% | SOFRRATE 45.00MM
KEBHNB 2.19 03/05/28 EURO MTN CNY 2026-03-05 2028-03-05 2.19% 49.56MM
KEBHNB 2.85 03/06/27 EURO MTN HKD 2026-03-05 2027-03-06 2.85% 48.59MM
XtE : KISXHAHE ZF Bloomberg
H4. F2H 0|3 FX X & (H21: %, 712t 26.02.23~26.02.27)
Date Name Survey Actual Prior
2026-02-20 O] Z==Efofof (M 2 CHH|) 2.00% -0.80% -9.30%
2026-02-20 O] Z==Efofof (21 X| ==, ™ EHIHH|) 2.30% -1.20% -1.30%
2026-02-20 U=35{7t -- 1455k 1448k
2026-02-20 A= 7L (A LhH]) -- 4.80% 4.30%
2026-02-20 Helas 0.30% 0.30% 0.30%
2026-02-20 JH QI AH| K| = 0.30% 0.40% 0.50%
2026-02-20 A 7hela| 0.10% 0.10% 0.30%
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2026-02-20 PCE 27HX|4= MoM 0.30% 0.40% 0.20%
2026-02-20 PCE E7}X|5= YoY 2.80% 2.90% 2.80%
2026-02-20 2@ PCE 27| MoM 0.30% 0.40% 0.20%
2026-02-20 =& PCE E7HX|== YoY 2.90% 3.00% 2.80%
2026-02-20 GDP 27t3} QoQ 2.80% 1.40% 4.40%
2026-02-20 7iQlaH| 2.40% 2.40% 3.50%
2026-02-20 GDP 27X 2.80% 3.60% 3.80%
2026-02-20 =¥ PCE 27H= QoQ 2.60% 2.70% 2.90%
2026-02-20 Al 2= EH O O -- 758k 737k
2026-02-20 Al FERO§OY (T2 CHH]) - 15.50% -0.10%
2026-02-20 OJA|ZHCH S AH|XHA 2| 57.3 56.6 57.3
2026-02-21 OjAlZtoHE e o3 58 56.6 58.3
2026-02-21 O|A|ZtCHS @ AH|X}Z|CH 56.6 56.6 56.6
2026-02-21 OjA|ZtciEtm 14 QlE2f o] 3.50% 3.40% 3.50%
2026-02-21 OjA|ZtCHtm 5-10 Q1E 8| 0|M 3.40% 3.30% 3.40%
XtE : KISKHAHEZE Bloomberg
H5. L{F 0| dH X|&® (542l: %, 712+ 26.03.02~26.03.06)

Date Name Survey Actual Prior
2026-02-27 PPl £[Z+82 MoM 0.30% -- 0.50%
2026-02-27 PPI (MZE X O X| M) M A 0.30% - 0.70%
2026-02-27 PPI A&, O|HX|, £ M2l T 0.30% - 0.40%
2026-02-27 PPl £Z 48 YoY 2.60% -- 3.00%
2026-02-27 PPI (MZ X O X] M) MEH| 3.00% - 3.30%
2026-02-27 PPI A&, O|HX|, £ H e T HH| 3.50% - 3.50%
2026-02-27 MNI A[ZtZ PMI 52.1 -- 54
2026-03-03 ISM M= X|== 51.8 - 526
2026-03-03 ISM TO{ = 7HX| = 59.2 - 59
2026-03-03 ISM A FF=2 - -- 57.1
2026-03-03 ISM 18 - -- 48.1
2026-03-05 ISM AMH|A X|4= 53.8 - 53.8
2026-03-05 ISM AH| A X2 714 67 - 66.6
2026-03-05 ISM MH|A A7 =2 53.6 - 53.1
2026-03-05 ISM AMH|A 18 - -- 50.3
2026-03-05 Fed Releases Beige Book -
2026-03-05 U7X 4= & - -- 0.10%
2026-03-05 Y75 ARH e | -- - 0.40%
2026-03-05 U7X 4= A Ay - -- 0.00%
2026-03-05 +=EE7HXF MoM -- - 0.30%
X2 : KISKHHEZL Bloomberg
He6. 7t 5 XN X|= (E+9: %, 7IZ}: 26.02.23~26.02.27)

Date Name Survey Actual Prior
2026-02-20 PPI(H & CHH() 0.30% -0.60% -0.20%
2026-02-20 PPl M HH -2.20% -3.00% -2.50%
2026-02-20 HCOB S MH|AY PMI 52.4 53.4 524
2026-02-20 HCOB =¥ &% PMI 523 53.1 52.1
2026-02-20 HCOB =¥ M=% PMI 495 50.7 49.1
2026-02-23 IFO 7| &4 88.3 88.6 87.6
2026-02-23 IFO $x =7t 86.2 86.7 85.7
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2026-02-23 IFO Of & 90 90.5 89.5
2026-02-25 GfK 2H|Xt 7| T K| == -23 -24.7 -24.1
2026-02-25 GDP SA (M 7|CHH]) 0.30% 0.30% 0.30%
2026-02-25 GDP NSA T ACH| 0.60% 0.60% 0.60%
2026-02-25 GDP WDA HACHH| 0.40% 0.40% 0.40%
2026-02-25 Bzt AH| QoQ 0.30% 0.50% -0.30%
2026-02-25 HE AH HME7|0hH| 0.70% 1.10% 0.80%
2026-02-25 XHEEX QoQ 0.70% 1.00% 0.30%
XtZ : KISKHHE T, Bloomberg
H7. UWF 5 44X X|= (E+2: %, 71Z}: 26.03.02~26.03.06)
Date Name Survey Actual Prior
2026-02-27 US| 5= dEH| 0.60% - -0.10%
2026-02-27 F=AS7HR| 5= T dH| -2.80% -- -2.30%
2026-02-27 MYt HE (THRH) 2.0k - 0.0k
2026-02-27 HYPsg HHE SA 6.30% - 6.30%
2026-02-27 CPI &4l M &H| -- - 0.00%
2026-02-27 CPI &4l M| -- -- 2.10%
2026-02-27 CPI H}O[0f 2 ™ &H| - - 0.00%
2026-02-27 CPI HtO[Of 2 M HH| -- -- 2.10%
2026-02-27 CPI E2tAIR 23 M AH| - - 0.00%
2026-02-27 CPl EZEIRE 23 M| - -- 2.20%
2026-02-27 CPI (M &CHH() 0.50% -- 0.10%
2026-02-27 CPI (' ACHH]) 2.00% -- 2.10%
2026-02-27 CPI EU Z% M| 0.50% -- -0.10%
2026-02-27 CPI EU &8 M| 2.10% - 2.10%
02/27-03/02 20§ EkOf (2 CiH]) -0.10% - 0.10%
02/27-03/02 200 Eoj NSA | -- -- 3.20%
2026-03-02 HCOB £¢ MZ¢ PMI -- -- 50.7
2026-03-04 HCOB =& AMH|AQ PMI -- -- 534
2026-03-04 HCOB £¢ Z& PMI -- -- 53.1
2026-03-05 HCOB ¢ M e PMI - -- 447
XtZ : KISXHHE 7L Bloomberg
H8. F 3= FH X & (E+2l: %, 712k: 26.02.23~26.02.27)
Date Name Survey Actual Prior
2026-02-24 54 s =2t =2 3.50% 3.50% 3.50%
2026-02-24 149 e =2t g2l 3.00% 3.00% 3.00%
X2 : KISKHHEZL Bloomberg
H9. WF 5= X X|& (549l: %, 712+ 26.03.02~26.03.06)
Date Name Survey Actual Prior
02/27-02/28 FDI ¢ZCHH| Yoy CNY - - -9.50%
2026-03-04 HZ=g PMmI 49 - 493
2026-03-04 HIHZ=Y PMI 49.6 - 494
2026-03-04 =3t PMI -- -- 49.8
2026-03-04 HOolEE I & PMI - - 51.6
2026-03-04 go|e= &= MH|2 PMI -- -- 52.3
2026-03-04 HOolEE = MZY PMI 50.1 -- 50.3

XtE : KISKHAHEZF Bloomberg
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ELS : 20264 28 YiTH= KOSPIXI== 6244.13= Ot

o 7}Thek R} KEY POINT

st apg 02) 3215-1411 o X|t 3 CHH| KOSPI X|4= &5, S&P500 o}&t
o FIHELS ¥ A= JIt LWHEM M CHH| Ft.
o ELSAE A T7L Hot T35 B N=E 85

el FA Al

=3 ObX|[2F Hef Y QI 27, KOSPIX|== T3 CiH| 435.6p A&5tA L, TLX|4= & KOSPI200= LY
H| 8.58% <&, KOSPI= |t 3= OHX|9} A2 & CHH| 7.5% &S SHRACH
H1. M3 o] £8 X4 =0 (EHS): ZQIE)
e R F o F HEE
KOSPI200 859.59 933.34 A7375
NIKKEI225 56,825.70 58,850.27 A2,02457
HSCEI 8,959.56 8,859.49 v 100.07
EUROSTOXX50 6,131.31 6,161.56 A3025
S&P500 6,909.51 6,908.86 v0.65
25 I RASAAY 215 AL 7IF Y47t5 12 57 NS
231 A2 14 FR XS F0| (Et9l: 9IS
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
60000 1 r 1000 9400 - - 7200
59000 - r 900 9300 H F 7000
58000 - F 800 9200 1 M L 6800
57000 -
+ 700
9100 - L 6600
56000 1
F 600
55000 1 9000 1 r 6400
r 500
54000 - 8900 F 6200
F 400 M
53000 -
8800 - L 6000
t 300
52000 -
8700 - L 5800
51000 1 [ 200
50000 | L 100 8600 A L 5600
49000 . . . 0 8500 . . . 5400
2026-02-02 2026-02-09 2026-02-16 2026-02-23 2026-02-02 2026-02-09 2026-02-16 2026-02-23

F) 22 452 lE

39



— oh__—l.H o
T ol =
' : a|] =s88¢g%8s g
. N <l _ = - ©o ©o o o o oF :
oo mﬂ%%%%%mw o : : :
. : g}
82 :ﬂ Sl | Y| Y20 2] : :
{0 m
~ Ol 6
[32]
< xl_n_ o i S
b i 5 N| @ )
o o : - M_.._
K- 8 m ik |
nARLY HE 4
: J
;5 Bl 5 S
n K| o ? | & ml m
o] o w0~ = ) :
s M BRSY2S|8 :
ol =l w_ < m
3 = : : 1
: S anl
% O R o
.u.”_._._._ OM = ﬂ wm w__:w_ WU‘_ wr.m mom m
: g 2 .
_ of % 1 a
5
mW ™~ KF- . Fa
© g 3 35|53 | s
Klo % o IH M_ mM
o U - i
1= B3 ™ m
+ 7y o i z :
N o =3 i %_n
B o = < ® B °
e e KM a %
ol = .. = :
“w g o 0 2
; _A A
@ o o Bl
0 0 N
ro wo__ b * 3 ou_ﬂ_ : M_ :
—_ = M Su_.hn_ﬂu._u._*_ou._n._ u_..u ¢ 2
o O . L_.Tx._oﬂ._o..mluﬂ._o.rﬂu - 2 :
o N = | < n N ol €
_A_I +— N |.NI ) _.m_no p -
| n T K- ~: “ 5 | -
=W o s B :
w W] $§383888%° [u W
=3 |

AtZ : KISKHAHE 7}

40

AtZ : KISKHAHE 7}



@ «is7l
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (ShSl: 7H)
T2 N O]t HEZ
TUHE=Y 13 106 93
TLX| =¥ 4 37 33
elEs=Y 19 63 44
Sl X| = 53 153 100
T 2 19 17
sfeleetd 1 8 7
A 92 386 294
XtZ : KISKHAHE ¢
H4, FIHELS Y 7| XX oY SlZA (SH91: o )
T2 N O]t HEZ
TUHE=Y 189 5,437 5,248
WX+ 31 937 906
delEs=d 141 1,168 1,027
s K|+ 623 2,889 2,266
TU=ed 16 452 436
sfel=etd 4 152 148
A 1,004 11,035 10,031
X2 : KISKHEEIE
H5. FZHELS LS : 7| XXHME (S = 49 107H) (E9l: 7H)
=2 AN 7| =Xt 2 7| XXt 3 e
1 ISE=EabN; - _ 57
2 KOSPI200 SPX SX5E 47
3 KOSPI200 - - 37
4 NIKKEI225 SPX SX5E 29
5 KOSPI200 NIKKEI225 SPX 23
6 e - - 14
7 KOSPI200 NIKKEI225 SX5E 12
8 MICRON TECHNOLOGY INC !ALANTIR TECHNOLOGIES INC- - 11
9 KOSPI200 SRR, - 10
10 SACH K} - - 10
X2 : KISKHEEIE
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@ «isrsrzo
SWAP : CD 91 = 37l 0.02% &5

"Rt KEY POINT

HRE Y 02) 3215-2940 o X|Lt 3= CHH| CD 22| 0.02% A&
e IRS =2| St2HM|, CRS 2| S}
e SWAP SPREAD &}2tHA||, SWAP BASIS &5 A

B CDEEl= 281% 2 ™ F CHH| 455IQUCE RS 22l= HEXHOZE 6

I
Ot
9
H
0
X
wn
ol
L]
1o
oY

< Ui Z 52 =M E 2ERACt IRS S 2|2 KTB Yield2| Xt0[Ql 2E-A2F AT E= T

=
S|
StRLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 32 SMHE 200 1 5= AL,

aE1. F8 32 F0| (EF91: %)

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

6.00%

5.00%

4.00%

a—
3.00%
2.00% w
1.00%

0.00%

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

mKTB m KRW IRS m KRW CRS USD IRS USD TB

0.00%

-0.02%

-0.04%

~ 0
0.06% 0.06%

-0.07%
-0.08%

-0.10%

-0.10%

-0.12% -

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

@ «isxt

(THl: %)

AFIH 7

Xpo| ——2/27/2026 2/20/2026
4.50% 0.000%
4.00% f -0.010%
e ——
3.50% -0.020%
0,
3.00% -0.030%
2.50%
-0.040%
2.00%
-0.0509
1.50% &
1.00% -0.060%
0.50% -0.070%
0.00% -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
2026-02-27 3.4432 3.2496 3.2148 3.2846
2026-02-20 3.4498 3.2835 3.2705 3.3586
U5 -0.0066 -0.0339 -0.0557 -0.074
2025-12-31 3.4161 3.2857 3.3061 3.4229
HEChb| 0.0271 -0.0361 -0.0913 -0.1383
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
KpO| ——12/27/2026 2/20/2026
4.00% 0.04%
3.50% 0.02%
3.00% L N o00%
2.50% -0.02%
2.00% -0.04%
1.50% -0.06%
1.00% -0.08%
0.50% -0.10%
0.00% -0.12%
3M 6M 9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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@ «isrsrzo

H#2. KRW IRS Data (5H2l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2026-02-27 2.88 3.025 3.1125 3.2125
2026-02-20 2.885 3.0725 3.1875 3.305
FU57 -0.005 -0.0475 -0.075 -0.0925

2025-12-31 2.775 2.9225 3.03 3.15
HZChb| 0.105 0.1025 0.0825 0.0625
ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
KpO|  ——12/27/2026 2/20/2026
3.50% 0.10%
3.00% 0.08%
0,
ason o / 0.06%
0.04%
2.00%
0.02%
1.50%
0.00%
1.00% 0.02%
0.50% -0.04%
0.00% -0.06%
3M 6M O9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2026-02-27 239 2.55 2.695 2.875
2026-02-20 2.385 2.56 2.715 2.905
034 0.005 -0.01 -0.02 -0.03
2025-12-31 2.135 2.405 2.6 2.855
| 0.255 0.145 0.095 0.02

ALZ : KISKHAE 7}
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a2l6. KTB (5+$1: %, BP)
Xpo| ——2/27/2026 2/20/2026
4.00% 0.06%
3.50% —_ S 0.04%
0.02%
3.00%
S — 0.00%
2.50% -0.02%
2.00% -0.04%
1.50% -0.06%
-0.08%
1.00%
-0.10%
0.50% -0.12%
0.00% -0.14%
3M 6M 9M 1Y 2y 3Y 4y 5Y 6y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (EH2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2026-02-27 2.695 2.815 3.04 3.275
2026-02-20 2.645 2.87 3.14 3.387
F034 0.05 -0.055 -0.1 -0.112
2025-12-31 2.55 2.795 2.952 3.235
HEChb| 0.145 0.02 0.088 0.04
ALZ : KISKHAE 7L
217, IRS ®EH7| AZY E 0| (2 : %) JEl8. IRS HE7| AZYE FHHE (2 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y m KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.20%
’ 0.015%
0.18% - 0.010%
0.16% ) 0.010%
0.14% \ A\ .
0.19% ‘ 0.005%
0.10% 0.000%
0.08% .
0.06% -0.005% |
0.04% -0.010% |
0.02%
0.00% 1 1 1 '0.015% I~
2025-02 2025-06 2025-10 2026-02 20.020% - -0.018%

AtZE : KISKHAHE L
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a2lg. A2 HIO|A|A 30| 2l - %)

SWAP BASIS(1Y)
0.00%
-0.10%
-0.20%
-0.30% -
-0.40% aata s
050% | vav
-0.60% -
-0.70%
-0.80%
-0.90% -

-1.00% : : :
2025-02 2025-06 2025-10 2026-02

SWAP BASIS(3Y)

XtZ : Refinitiv, Bloomberg

Jd311. KTB/IRS 30| (549l -

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

0.30% -
0.20% -
0.10% -
0.00%

-0.10% |

-0.20% - - !
2025-02 2025-06 2025-10 2026-02

Xt& : Refinitiv, Bloomberg

1. FXA| & 58

2l/ete] 282 XY F OfH| 1446.60|M 2L 1439.79 2 -69%, -47.93BPLHE
O] Ee ChH| ZME EQRID, dist=
EE= 14 7|F 1532 LIEtLHH &2 stef MY2 LiH|

£ UEIRICE 7|Ef =2 S5t & R22 8%
B2 M 285 EUC0L |/E8 AEEQE
MEt
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810. 2HHOAA FZHHE (29l :

m SWAP BASIS(1Y)
0.060%

SWAP BASIS(3Y)
0.055%

0.050% |-
0.040% |-
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0.020% |
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I

0.010%

0.000%

Xt2Z : Refinitiv, Bloomberg

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

® SWAP BASIS(1Y)
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-0.050% -
-0.060% -
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Xt& : Refinitiv, Bloomberg



J&13. KRW/USD Swap Point 30|

@ «isxt

AFIH 7

03M 06M 12M 03Y 05Y
0
-20 '———'—W .
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-80
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-160
Q % ™ “ © A % ) 9 N a N Q
495 4?9 199 493 4?9 459 493 4?9 4?5 é?» {;» 499 q@p
> D > > D > > D > > > > >
XtZ : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
M Chy| X}o| MZSCHH| X}O| ——2/27/2026 ——2/20/2026 ——12/31/2025
1460 10
1450 8
6
1440
4
1430 2
1420 0
1410 2
-4
1400
-6
1390 -8
1380 -10
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt& : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
== 2026-02-27 2026-02-20 Xto] = 2026-02-27 | 2026-02-20 xto|
KRW/USD 1439.7 1439.7 -6.9 USD/CHF 0.773 0.776 -0.003
EUR/USD 1.181 1.181 0.005 USD/SGD 1.264 1.269 -0.005
GBP/USD 1.348 1.348 0.003 USD/IDR 16769.5 16872.5 -103
USD/JPY 155.875 155.875 0.65 USD/PHP 57.612 58.141 -0.529
USD/HKD 7.825 7.825 0.01 USD/TWD 31317 31.465 -0.148
USD/CNY 6.857 6.857 -0.052 USD/SEK 9.048 9.075 -0.027
USD/CAD 1.366 1.366 -0.002 USD/PLN 3.577 3.595 -0.018
AUD/USD 0.713 0.713 0.008 USD/DKK 6.329 6.357 -0.028
NZD/USD 0.599 0.599 0.004 USD/ZAR 15.894 16.141 -0.247

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

o|ste! CH2| 02) 3215-1454

®1. 3| F23 (ZH2I: %, 2026-02-27) H2. 912 =2 2g| (SH2I: %, 2026-02-27)
TL=2 gy HFECfH] | AXCHH| LS| gy HFCH] | AXCHH|
CD 90¢ 2.810 0.020 0.040 oj= 2y 3419 -0.047 -0.961
CPo0¥ 3.110 0.000 -0.140 oj= 5y 3.558 -0.085 -0.397
=134 3.040 -0.100 0.113 o= 10Y 3.997 -0.073 0.160
=154 3.275 -0.112 0.040 oj= 20Y 4.594 -0.054 0.491
=1 104 3.445 -0.092 0.060 Oj= 30Y 4.653 -0.047 0.726
=1 204 3.510 -0.057 0.165 S8 2y 2.041 -0.008 -0.620
= 304 3422 -0.050 0.167 =3 5y 2.296 -0.040 -0.161
Sot1d 2.600 0.015 0.098 S8 10y 2.691 -0.052 0.253
S¢t2d 2.905 -0.085 0.075 /8 20y 3.254 -0.052 0.806
S0t 34 3.042 -0.103 0.060 S8 30v 3.353 -0.055 0.996
XbE : KIS-NET A2 : KIS-NET
#3. FL FRX|F (IEY : 2026-02-27) #4. LY Credit Spread (H2l: %, 2026-02-27)
FaX|5 g TFRCHH| | AXxCfH| U= g HFCOH] | AXCHH|
KTB3 129.06 13 -3.34 Ex AAA 3.382 -0.018 0.118
KTB10 112.85 0.91 0.1 S|AFKH AA- 3.643 0.023 0.088
KOSPI 6,244.13 4356 1,934.5 7|EFS 8N AA- 3.746 0.010 0.162
0 0. 0 0 2K AAA 3.366 -0.005 0.071
Xb2 : KIS-NET X2 : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (9l : bp, TH7] : 3Y)
o ZM Top 3
- ZAHALE 8 HE
ST S A AAA 27
MERESA AAA 2.2
SAHHT|HTSSE AAA -18
St 2TA} AAA -1.8
SHE XFAFTHE| 2 AL AAA -1.8
AN SLSA AAA -1.8
FHCAEZSA AAA -1.8
ST YT AAA -1.8
SNEE ST AAA -1.8
St 7tA S A AAA -1.8
St MR SA AAA -1.8
7| FHEASA AAA -1.8
St s ESA AAA -1.8
o= DS A AAA -1.8
S+ ot o QN Z2HE A7) U K| A S Af AAA -1.8
TEsYe AAA -1.8
St E T ZA AAA -1.8
St K| S AL AAA -1.8
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St MR TR S AAA -1.8
SADESA AAA -18
MEFE A SA AAA -1.8
QIHG LT AL AAA -18
St EX|FEES AL AAA -18
S4HEEtS AL AAA -18
SR FEIFESA AAA -18
St= RS AL AAA -18
St AR S S A AAA -18
st 3ESA AAA -1.8
st s Y3t AAA -1.8
A O| 7] | BBBO -44.9
sha7fm e A0 =g
Of 7274 m| & AO EE
7|20 ol g A- 23t
X7 ] A0 =23t
AISHH I E AA- 1.0
7| O H| 7] | AA- 1.0
SC7tE AA+ 1.0
AMTLE AA+ 1.0
HM 7= AA+ 1.0
Asizte AA+ 1.0
OFO[H|#|O|7H | & AA- 1.0
ShLPFH I § AA- 1.0
HlofH| 2| 7Hm| & AA- 1.0
Ihe SITH7H | & AA+ 1.0
O|2hof| A 7H | & AA- 1.0
Adlofo|X| s | AA- 1.0
AN A AA- 1.0
H| M A O] 74 m| EF AA- 1.0
H 2 M| C| A A IHO| A M H| A A+ 1.0
AoH= 7= AA+ 1.0
LM OO IO H A A H| AR 2| Of A+ 1.0
EAHtAITO|HE A H| AR Z|Of A+ 1.0
OfO| A7 m| & AA- 1.0
o 2| =74 m| & A+ 1.0
C|H| 7} & BBB+ 1.0
FEIES AAO 1.0
STt E AAO 1.0
A2 I g AA- 1.0
SOF o & A+ 1.0
CHAlof| = QHoto| A0 2.2
B ALRY st=Z0t A0 -1.2
L e AAO 0.8

AEZ : KISKFAHE 7}
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At

o
Tl

13
13
13
13
13
13
13
13
13
13
-13
-13
-13
-13
-13
-13
-13
-13
-13
-13
-13
18
18
18
18
18
18
18
18
18
18
18
18
18
18
18
18
18
-18
2.0
2.0
15

-0.8

ro
ulo

AAA
AAO
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AAO
AAO
AAO
AA+
AAO
AA+
AAO
AAO
AA+

kM| Top 3

ALY

L = AIZH S A
O Al S A
A EA|ZAL

A EA|ZAL

ar
=0
<l

ot

|.

6. ME|'H 31 CHH| Credit Spread H-5 M| Top3 H%

IH

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA-
AO
AA-
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=2

A = AN RS A
A




A2 7Y E AA- 1.0

7| O H| 7H | AA- 1.0
MoHFHm E AA- 1.0

o2 =74 ol g A+ 1.0

Ofo| A7 m| AA- 1.0
SHLEFLE AAO 1.0

Z A A0 H & AMH| AR Z|Of A+ 1.0
2|7t AAO 1.0

M| OFO| IO LH & A H| AR 2| Of A+ 1.0
AoH =T 7= AA+ 1.0

S H O 2 M| G| A X IHO| HH A M H| A A+ 1.0
H| A O] 7H m| & AA- 1.0
AN S AA- 1.0

dlofol Xl s AA- 1.0

O] 2 of A 7H | EF AA- 1.0
CH[7Hm| & BBB+ 1.0

ST 7] | & AA+ 1.0

HojH| 2| 7Hm| & AA- 1.0
ShLFFH I EF AA- 1.0
OFO[H|#|O| 7H | & AA- 1.0
HACi7IE AA+ 1.0

el = AA+ 1.0

HIMNZtE AA+ 1.0

Hd7tE AA+ 1.0
RO A+ 1.0

Y= BBBO 27.3

ALY Ol A 0| 1M M F otk A+ 16.3
sHaI8XF AAA 38

AtZ : KISKHAHE 7}
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Appendix 2] SMUMAILHYE & MES

= dE

@ «isrsrzo

rot

7|1 A& 02) 3215-1435

L=
B 3559 EC R 7Y ZI7|EA Y AHH| 2
KR6478778E49 ROZHO &AL R-S1-8 2024-04-04 2026-04-04 2026-03-04 A
oz (717} : 2026-02-20~2026-02-27)
— == Sa2HZUY e ety
o | ol | S& oty s= oty s= oty
2026-02-25 7|¥4S5 A+ A- A- | 2026-02-25
2026-02-25| BOND | BBBO | BBB+ | BBB+ |_2026-02-25
2026-02-25 |7| 252 BBBO | BBB+ | BBB+ |_2026-02-25
H3 3\ fRAME8SE HE g (712} : 2026-02-20~2026-02-27)
EOHALNA
_E_ Eﬂjol == oHuwL o = J?__'_ﬂrd Nl E Jol'_|'7-l_-lﬂ
T 47t S5 oF | ®mot | a7 g C g
A A O|ZHH Tl & 2026-02-24 BOND BBB+ BBB+
A TEHINL S A 2026-02-24 BOND AA+ | AA+ AA+ | AA+
#HZ Al o|Zt7H m| 2026-02-25 BOND BBBO | BBB+ BBB+
Hy A O|ZHH Tl & 2026-02-25 7955 | BBBO | BBB+ BBB+
At S 2026-02-25 7|1dsa A- A-
At EEEex 2026-02-26 7|1dsa A- A-
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Appendix 31 ABCP, ABSTB J|ZEX}j&t g
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THA| 22 a3 M Xt Al | B34 BH O1E | 2026-05-25 200 H|0f| &4 SPFV
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O EF Q1 11| L| E| & AR K} Al | BS54 A THE | 2026-03-23 165 C|2tojofj AR
Of z ofl & AR K} Al | B4 2 THE | 2026-03-30 450 ohh
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2026-03-04 | A224410]0106-0904-1 2024-09-04 1Y 6m 400,000 AAA
2026-03-04 |7|28H(A1)24090|1.5A-04 2024-09-04 1Y 6m 600,000 AAA
2026-03-05 | 7|28 (A1)24090|1.5A-05 2024-09-05 1Y 6m 500,000 AAA
csixy 2026-03-05 |=tta &A1 (28)24-90]18-05 2024-09-05 1Y 6m 120,000 AAA
2026-03-05 | &tL-2%446-090[2.52-05 2023-09-05 2Y 6m 200,000 AAA
2026-03-06 |2|2%29-03-22101-%-06 2025-03-06 1Y 150,000 AAA
2026-03-06 |7 ¥-2%H(A1)24090]1.5A-06 2024-09-06 1Y 6m 100,000 AAA
2026-03-06 | A224410]0106-0906-2 2024-09-06 1Y 6m 300,000 AAA
2026-03-06 | = 212%44090| & Y (03)1.5-06 2024-09-06 1Y 6m 150,000 AAA
2026-03-06 |F4H2%32024-090(1.5A-06 2024-09-06 1Y 6m 150,000 AAA
2026-03-07 | tLt2%346-120[2.252-07 2023-12-07 2Y 3m 150,000 AAA
2026-03-07 |A22541%0100-0307-1 2025-03-07 1Y 280,000 AAA
2026-03-07 |SYUSEAH(27)2023-090]2.5Y-C 2023-09-07 2Y 6m 300,000 AAA
2026-03-02 |7|S7Hm|EH193 2024-09-02 1Y 6m 10,000 A-
2026-03-02 | StLE7HIIEE382 2023-03-02 3y 30,000 AA-
2026-03-03 |<2lF87HIE462-3 2023-03-03 3y 50,000 AA-
2026-03-03 | #|O|H|7H | & 543-4 2024-09-02 1Y 6m 1d 40,000 AA-
2026-03-04 |A¥H7E2062-2 2020-03-04 6Y 20,000 AA+
2026-03-04 |<2|F87HI|E481-6 2023-09-04 2Y 6m 10,000 AA-
2026-03-04 |HCHFIE752-5 2019-03-04 7v 10,000 AA+
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2026-03-04 | ABHFE2104-2 2021-03-04 5Y 100,000 AA+
2026-03-04 |A/g7t=2499 2021-03-04 5Y 190,000 AA+
2026-03-04 |ROZHI|E411-2(X]) 2021-03-04 5Y 40,000 A+
2026-03-04 |BNKZHI|E301-3 2023-01-04 3Y 2m 20,000 AA-
2026-03-04 |ROZtES511-5 2023-12-04 2Y 3m 30,000 AA-
2026-03-05 | #|0|H|7H | E526-6(X]) 2023-12-05 2Y 3m 20,000 AA-
2026-03-05 |BNKZ{I|E238-3 2021-03-05 5Y 30,000 AA-
2026-03-05 |BNKZHI|E361-5 2024-09-05 1Y 6m 20,000 AA-
2026-03-05 |BNK7HI|Er361-4 2024-09-05 1Y 6m 10,000 AA-
2026-03-05 |<2la8&7Hm|E510-1 2024-09-05 1Y 6m 110,000 AA-
2026-03-06 |ABH7tE2149-2 2022-09-08 3Y 5m 26d 30,000 AA+
J|Ef28| 2026-03-06 |OFO|H|AHO|ZH | E312-1 2024-09-06 1Y 6m 60,000 AA-
| 2026-03-06 | TCH7HI]|EH1994-2 2023-09-07 2Y 5m 27d 20,000 AA+
2026-03-06 |[HIMZtE172-1 2024-09-09 1Y 5m 25d 10,000 AA+
2026-03-06 |®O/7H=539-1 2024-08-08 1Y 6m 26d 20,000 AA-
2026-03-06 |O|2Hof| M7Hm| EH102-2 2024-02-06 2Y 1m 20,000 AA-
2026-03-06 | QMO0 X| =& 7| EF228-2 2024-02-06 2Y 1m 20,000 AA-
2026-03-06 | HCHHT{-E530-1 2024-09-06 1Y 6m 20,000 AA-
2026-03-06 |HO|H|7H I E531-5 2024-03-07 1Y 11m 27d 40,000 AA-
2026-03-06 |OFO|A7H I EF105-3 2023-09-07 2Y 5m 27d 10,000 AA-
2026-03-06 |OFO|A7Hm|E95-3 2023-03-07 2Y 11m 27d 10,000 AA-
2026-03-06 |M|2|X7Hm|E190-1 2021-09-08 4Y 5m 26d 10,000 A+
2026-03-06  |BNKZ{I|E339-2 2023-12-07 2Y 2m 27d 10,000 AA-
2026-03-06 |2EAI|IEAZ|0}36-2 2021-03-08 4Y 11m 26d 30,000
2026-03-06 |#H|O|H|= BIFE375-1 2023-03-07 2Y 11m 27d 100,000 AA+
2026-03-06 | R2|7t=237-1 2024-03-07 1Y 11m 27d 90,000 AAO
2026-03-06 |HCH7tE646 2016-03-08 9Y 11m 26d 20,000 AA+
2026-03-06 |JB P2|7HL|E466-4 2023-03-06 3y 20,000 AA-
2026-03-06 |JB 2|7HI|E503-1 2024-03-07 1Y 11m 27d 20,000 AA-
2026-03-06 |SHLIZHI|EF436-5 2024-09-06 1Y 6m 70,000 AA-
2026-03-06 |StLIFHE244-3 2023-09-07 2Y 5m 27d 10,000 AAO
2026-03-03 |GSZEIA141-2 2021-03-03 5Y 260,000 AA+
2026-03-03 | 7|0t284-2(=) 2021-03-03 5Y 150,000 AAA
2026-03-03 |PHEHITHAS5-1 2024-09-03 1Y 6m 28,000 BBB+
2026-03-03  |SKO|'=t|0[M12-1 2023-03-03 3y 150,000 AAO
2026-03-03 |S}O|ETIZ129-2 2021-03-03 5Y 74,000 A+
2026-03-03 |H}O[240CB 2023-03-03 3y 900
2026-03-03 |ZO/# 0]Z60-2 2023-03-03 3y 395,000 AA-
2026-03-04 |KBSH39-2 2021-03-04 5Y 120,000 AA+
2026-03-04 |OfO|X| A= A15-1 2024-09-04 1Y 6m 68,000 AO
2026-03-04 |SKR|269-3 2016-03-04 10Y 90,000 AAA
2026-03-04 |SK7tA38-2 2021-03-04 5Y 150,000 AA-
2026-03-04 |3tO|EZXI2132-1 2024-03-04 2Y 30,000 A+
2026-03-04 |$+=E0}5-1 2024-03-04 2Y 54,000 AO
2026-03-04 |HSTM A CHATY3-2 2021-03-04 5Y 48,000 AO
2026-03-04 |SKOIEZ|A13-1 2024-03-04 2Y 200,000 A+
2026-03-05 | X}Qt5CB 2021-03-05 5Y 9,500
S 2026-03-05 |HCHZ I 2| 0] M42-1 2024-03-05 2y 40,000 AO
2026-03-06 |ROE4H3-2 2023-03-08 2Y 11m 26d 70,000 A+
2026-03-06 |7| =25 H8-1 2024-03-07 1Y 11m 27d 80,000 AA-
2026-03-06 | SOIAA|LZYA106-2 2023-03-08 2Y 11m 26d 30,000 AO
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2026-03-06 |&dZH19-2 2023-03-08 2Y 11m 26d 220,000 AA+
2026-03-06 |LG=}&}57-1 2024-03-06 2y 100,000 AA+
2026-03-06 | CHAI0f ZQHO}O|38-2 2024-03-07 1Y 11m 27d 88,000 A0
2026-03-06 | MOtz T 221 2024-03-08 1Y 11m 26d 84,000 A0
2026-03-06  |SKOf|L{X|50-2 2023-03-07 2Y 11m 27d 230,000 AAO
2026-03-06 |8HXIZH13 2024-03-07 1Y 11m 27d 50,000 A-
2026-03-06 |otzt2| X1 2025-03-07 11m 27d 40,000 A+
2026-03-06 |0 AA|0|25-1(%) 2024-03-07 1Y 11m 27d 140,000 A+
2026-03-06 |HDZAA7|#H15-1 2024-03-08 1Y 11m 26d 23,000 A0
2026-03-06 |HOF=2-1 2024-03-07 1Y 11m 27d 250,000 A+
2026-03-06 |O|HEHE101 2024-03-06 2y 45,000 BBBO
2026-03-06 | ROHZ4H14-1 2024-03-07 1Y 11m 27d 140,000 A+
2026-03-06 |02 Z =2 H|AU6-2 2024-03-08 1Y 11m 26d 91,000 A-
2026-03-07 LG’FJ t100-1 2023-03-07 3Y 140,000 AAO
2026-03-04 B 283 AMBS2016-6(1-6) 2016-03-04 10Y 150,000 AAA
2026-03-04 % CIZH I S M ALK& 1-8 2024-04-04 1Y 11m 1,000 AAA
2026-03-06 | 4AEH| A a7 2025-09-08 5m 26d 4,200 AO
2026-03-06 |4AEH| A aXtg 2025-09-08 5m 26d 5,500 AO
2026-03-06 | <A EH| A aHkt4 2025-08-22 6m 12d 3,000 AO
ABS 2026-03-06 |4AEH| A atXte 2025-08-29 6m 6d 2,600 AO
2026-03-06 |4 AEH|FF|AKH 2025-06-09 8m 25d 6,500 AO
2026-03-06 | 4IAEH| A &HXLS 2025-08-27 6m 7d 6,000 AO
2026-03-06 | 4IAEH| A &KL 2025-08-18 6m 16d 15,000 AO
2026-03-07 |Z2| A K| O|XH 2025-03-06 1Y 1d 20,000
2026-03-07 |FHFESAIMBS2023-5(1-3)(Ah 2023-03-07 3y 40,000 AAA
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H1. HEz 2 Lz (5491 : 7HE, o 9, 7]ZH: 2026-02-23 ~ 2026-02-27)
Fs3c 333 X853 w¥Y | WY FRNAPE A OlF | “WI b3 £3}
KR6095921G29 |#iCH7{ M A&567-1 AA- 2026-02-23 | 2028-02-23 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+65bp 3 1,000 KRW
KR6192523G26 |4 2222026-020|(#)1A-23 AA+ 2026-02-23 | 2027-02-23 [LOOKBACK 5bizdays WITHOUT OBSERVATION SHIFT+30bp 1 800 KRW
KR6192531G26 |&F2%2026-020|(H)12-25 AA+ 2026-02-25 | 2027-02-25 |21 E3AL AAA CD 174 & +23bp 1 1,600 KRW
KR6071051G22 |etaEAFEXIFAUEXESH 40 AO 2026-02-26 | 2056-02-26 |&M L 0|x 5H: 50%/0|%: 2N5H £|FS 742 E+358bp 3 2,060 KRW
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