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=8 =5 M hd| HIS
Step Down 136 118 43.45%
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Monthly Coupon 54 36 17.25%
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So|7¥ 48 18 15.34%
A 313 217 100.00%
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ELS Table4. FHELI|E ELS M7uy g
MEDDE RE0H|

dreld o = EawE 1 aje | 1 cw | saom | 2

Step Down 0 0 0 18 18

Lizard Step Down 0 0 0 2 2

Mz Monthly Coupon 0 2 0 16 18

Option 19 9 0 0 28

So|l7¥ 2 8 0 20 30

A 21 19 0 56 96

Step Down 4 4 6 122 136

Lizard Step Down 0 0 2 29 31

Monthly Coupon 0 3 1 50 54

=F Option 34 9 1 0 44

Solwy 1 16 3 28 48

A 39 32 13 229 313

HZF tiy| xtol 18 13 13 173 217
7|2'.=|_EILFS{\_E ELS 71 Z2A2bE Alqpata) &3-S Au W <Tables. 7] 2AHE ELS Alqrdta &
Alrpuisy 545} F>, Agtdd F 3137 T v|E:ARto] SR FAE T 1361, JNE

FHomw FAE FHo| 1537, 1¥u FrA5G AW Hggol a4l
AR A2 AEERE DY) A EAto R THE F5o] 1357, 279 7]

ZAbo R FAE FEol 10271, 3 ol VAo R FAE FHo] 7671 W

F = AT
able = 2ol oiEr (AT 0
= NS E=T =5 Hlg
1 KOSPI200 42 13.42%
2 AKX 37 25.24%
3 EuroStoxx50, KOSPI200, S&P500 30 34.82%
4 AMEAL, SK SOl A 20 41.21%
5 EuroStoxx50, KOSPI200, NIKKEI225 14 45.69%
6 S&P500 13 49.84%
7 KOSPI200, AHAMZTX} 12 53.67%
8 EuroStoxx50, NIKKEI225, S&P500 12 57.51%
9 MICRON TECH, Tesla 11 61.02%
10 KOSPI200, NIKKEI225, S&P500 10 64.22%
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ELS Table9. 7| EXHAHE ELS Z7|AH8H S|
7|=AR o R

E e 174 274 3 7H 4 70| &
x|+ 24 2 110 0
IHE s 27 35 3 0
S 0 6 5 0
2l 51 43 118 0

Table10. 7| =XIAHE ELS =7|Absk 548 (A9 10 7H)

el HE2S; z=4 LIRS
1 EuroStoxx50, KOSPI200, S&P500 62 29.25%
2 KOSPI200 24 40.57%
3 KOSPI200, NIKKEI225, S&P500 21 50.47%
4 EuroStoxx50, NIKKEI225, S&P500 12 56.13%
5 MM KL 10 60.85%
6 EuroStoxx50, KOSPI200, NIKKEI225 8 64.62%
7 B L &} 7 67.92%
8 Palantir Technologies Inc, Tesla 6 70.75%
9 Tesla 5 73.11%
10 MICRON TECH, Palantir Technologies Inc 5 75.47%
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CRS (SOFR) 4.50%
e =7 ACRS e 2(26-05-28 CRS(SOFR) s 2026-06-04 CRS(SOFR)
MR A LR
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3.00%
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23 23
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6 10 9 8 7 8
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Obp
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120bp Z=7F ASWAP Spread e )026-05-28 Spread e==mm=2026-06-04 Spread
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Obp P
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_— = | i | | =
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KRW/USD O  Foreign Exchange Rate
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FORWARD 1570
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1490 B Swap Point 2026-06-04

B Swap point 2026-05-28
e 1026-05-28 S

e )026-06-04 EHS
1450 -100

1470

F) 2% 54 37t 7IE

| spot | 2w | 1M | 2m | 3m | em | 1y | 2v | 3v | a4y |

Spot 5/28|1502.8| 1504.2| 1503.3| 1501.9| 1500.7| 1497.0| 1490.2| 1483.5|1478.9| 1474.7| 1468.6

6/4|1529.7|15635.2| 1534.7| 1533.5| 1532.6| 1529.6| 1524.6| 1518.1| 1515.7|1512.6| 1508.5
Swap 5/28 0.00 1.35 0.50| -0.90| -2.15| -5.80|-12.60|-19.27|-23.87|-28.05| —-34.19
Point 6/4 0.00 5.562 4.95 3.80 2.85| -0.10| -5.10(-11.61|-14.01|-17.07| -21.23
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v m 7t ATI7H Eate
182% (191% J196% V154% (173% V144%
JPY HKD SGD

KRW
RELATIVE VALUE
™ = CiH| A=K 1.0%
SR 7|FE 1.79% o2 0.0%
o2 7|F 0.82% o=t L% . .
s = V0270 == 2.0% T— J1.40%
S} 71Z= 1.54% Sl 2.0% 3% d199%
4.0%
uUsD AUD CAD EUR CNY GBP
RELATIVE VALUE = 5/28 6/ Hol= = 5/28 6/4 Hol =
AUD 0.7122  0.7136 1 0.20% INR 95.696  95.755 1 0.06%
BRL 5.0594  5.0603 1 0.02% JPY 159.485 159.875 10.24%
CAD 1.3853  1.3906 1 0.39% KRW 1502.8  1529.7 11.79%
CHF 0.7879  0.7910 1 0.39% NOK 9.2806  9.3114 1 0.24%
CNY 6.7814  6.7734 1 0.12% NZD 0.5887 0.5872 | 0.25%
DKK 6.4379  6.4363 | 0.02% THB 32.6650 32.6600 | 0.02%
EUR 1.1608 1.1612 1 0.03% SAR 3.7526  3.7539 1 0.03%
GBP 1.3407 1.3430 10.17% SEK 9.3125  9.3770 1 0.69%
HKD 7.8316  7.8362 1 0.06% SGD 1.2789  1.2832 1 0.34%
IDR 17780.0 18045.0 1 1.49% TWD 31.4460 31.5300 10.27%
F)MSABBBIY TAIBS(SHRAIZIRS 3 A 40 £7|F)
O Rate & FXRate
2026-05-28 Spot 3M 6M 1Y 2Y 3Y aY 5Y 7Y 10Y
KTB 2.63 2.75 3.18 3.61 3.76 3.92 3.99 4.10 414
IRS 2.85 3.06 3.42 3.77 3.88 3.94 3.98 4.01 4.05
CRS(SOFR) 2.71 2.78 2.90 3.20 3.32 3.38 3.43 3.43 3.29
UsD OIS 3.66 3.72 3.86 3.91 3.91 3.91 3.92 3.99 4.09
USD/KRW 3+g 1502.8 | 1500.7 | 1497.0 | 1490.2 | 1483.5 | 1478.9 | 1474.7 | 1468.6
2026-06-04
KTB 2.62 2.76 3.24 3.77 3.86 4.01 4.07 417 4.22
IRS 2.87 3.13 3.60 3.93 4.03 4.08 410 4.11 412
CRS(SOFR) 2.98 3.01 3.13 3.35 3.47 3.52 3.55 3.55 3.41
UsD OIS 3.65 3.71 3.86 3.92 3.91 3.91 3.92 3.97 4.07
USD/KRW &t& 1529.7 | 1532.6 | 1529.6 | 1524.6 | 1518.1 | 1515.7 | 1512.6 | 1508.5
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b Al EEEEEEEN
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6|'_|-a-x EHO S _T_A}.
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MBS2022-6(1-4)(Ah)
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ol 2 52 vS W FAFEs ELE gEde o 4 el AF A4 7] Sl 109
2yr +3.9 bp - 2dES &AF dEeta 30dES Aeche 2X2AE Bdo. FAAE
7yr +4.4 bp & ok T el vl ARHs Aert AebEn the-E2 30 A H T A
10yr +3.7 bp F(+0.72%), T =A=Fo] 2 500 A5 (+0.22%), LhE F A5 (+0.20%)
b BT AP HuAE AAda, 9@ Hasaxs G594 3] AFAS
72 M 52 43427} AANE FEAT. @A A Jdel be 7} st JFo
S S F24 HE 2 gelg syl 98.89 2 stgFoy, ERZ giEHo] T ARS vF
2yr +13.2 bp A dGES AR Bk ARAEE ws - old FH vt ubgoks
:ér +9~825bg Aol AFEANAAL RO ML 87.36 DEE 1.54%, HAER}
yr +o.5 bp

92.05E# & 1.77% &3k, v AL 10 d 2] -1.10bp W 4.437%,
2 dEo] -1.80bp ¥ 4.005%= 7|=3] 10yr-2yr FUE AZTHEE 0.425%
o A} 0.432%= +0.70bp Bhsitt. 30 &S & WFo] ¢lo] 30yr-5yr ?%1%
AZHEE (0.820%00 4 0.832%= +1.20bp A AT, =2 A He] A

10 38 A= 5Uo] -2.40bp W 2.937%=, ol=e]olr} -2.90bp WHH
Amol 2 =7 w=  3.651%E, ~¥|Qle] -2.40bp WH 3.353%E 7IEHPLt. FEE F§F 2EUS

[

2yr +11.5 bp A7 olggol-Ed 10dE ATYsE 0.714%% ALY 0.719%%.tF -0.50bp

10yr +84 bp Ao,

O[ZE[oF = FZt &
2yr +13.7 bp
10yr +9.3 bp

069 024 - 5 1% &3l 7|dol] FE€FA F

= FAlEEE ol FA T A 7}
of B¢ £3F dFo R LS F4d
4.05%(+3.9bp), 30 & 4.99%(-0.2bp) = 7|=
z2Eg FA7 olF Fd A& Tidel th-F2 30 A H 1A 5 (10.09%), 2~
HH =R =] 2 500 A1 (40.26%), WA FFA(10.42%) 7 B AR
HuxE AAPaL AB|toh(+6.26%) T SleAS BFEAFI FAS B2
. @ eld A(DXY)E 99.19(40.30%) 2 s, AMF-EALAAA (WD &
ol FA T T=2F= Ay B FHel 5.49% wee widd 92.16 &
2 v, v FAPAFLS 10 dEo] +1.70bp L2 4.454%, 2 dEo]
+2.90bp SE 4.034%E 7)1 =3 10yr—2yr ZolE AMY T (,432%9] A
0.420%% -1.20bp FHAFTl. 30 d=& -0.30bp W™ 4.971%= 7] =3
30yr-5yr FoE AITHE=E 0.832%01%1 0.805%= -2.70bp HAAIATH. =

FAANZY] A9 10dE FAE= 5o +6.50bp L2 3.002%5, o]z o}rt
+8.50bp & 3.736%%, 2¥|<lo] +7.20bp LB 3.425%% 7|E3T. FEE
T8 2Eda AE oEgol-5d 10 UE A= 0.734%2 ALY
0.714%X.t} +2.00bp =7}3hc}.
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069 049 - 2% 7% 129 AZold $elo] TAFE A%
% T 7k "= Wag s A
A=l 25 AT, old w= FA7MA S
= 3.5bp &2 4.49%, 2 IES 4.09%= A
L 4.99%= =2t AUE FeEe dddes At 1SM
5

B
=
U l>¥
22
av)
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rle

e}

2571 0.89% WA g Db v]o} HHE R X4

Z3 18X F dgoZ ZFAS o
ol7bm geQlel vt 99.53 0% 0.33% e 2el-<l &S 160.08 <lo
= %E} 91]: 6\:]_' o E’l‘oﬂ 160 ?ﬂ}‘\j% %fﬂrﬂﬂr %Xﬂ—ﬂ—ﬂ—{‘_— o] EFL%]O]E =
%3 % 04 Az dFow 3ANYY A& A5 W= 2.41% 02 )
a9 96.02 2], BAERE 1.89% F53 97.81 2= vhdn. v =)
AL 10 dE°] +5.20bp &2 4.496%, 2'IE©] +3.90bp & 4.083%E5 7]
28| 10yr-2yr 5O1F AT 0.400%0 4 0.413%5 +1.30bp Sttt
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[s1e] 2% 428 H7| cjs] HEE]

[0]2 2H5AE]

k| 2026-06-04 2026-05-29 H o}
3M 3.7016 3.6700 0.0316
6M 3.7574 3.7409 0.0165
1Y 3.7856 3.7684 0.0172
2Y 4.0431 4.0041 0.0390
3Y 4.0962 4.0501 0.0461
5Y 4.1844 4.1407 0.0437
Y 4.3257 4.2813 0.0444
10Y 44729 4.4355 0.0374
30Y 4.9746 4.9716 0.0030

[7E SHTLE]

o7 / =7t 2026-06-04 2026-05-29 Hs}
3M / Z2A 2.3360 2.2850 0.0510
6M / T2A 2.4460 2.3860 0.0600
=S 2.6530 2.5580 0.0950
2y / =Y 2.6610 2.5290 0.1320
3y / =Y 2.6590 2.5420 0.1170
5y / ¢ 2.7390 2.6370 0.1020
7Y/ =Y 2.8440 2.7520 0.0920
107/ = 3.0230 2.9380 0.0850
15Y / ZEtA 3.3640 3.2880 0.0760
30y / =Y 3.5630 3.4990 0.0640
o7 / =7t 2026-06-04 2026-05-29 Hg}
2Y / O|Ef2|ot 2.8390 2.7020 0.1370
10Y / O|&t2|O} 3.7730 3.6800 0.0930
2y / 20| ¢l 2.7320 2.6170 0.1150
10Y / 21 ¢l 3.4610 3.3770 0.0840
2y ) EEEZ 2.6430 2.5550 0.0880
10y / ZEEZ 3.3980 3.3210 0.0770
2Y / Ot E 2.6450 2.5480 0.0970
10Y / Ot FHE 3.1690 3.1390 0.0300
2y / dE|A 2.7710 2.6270 0.1440
10y / 2|~ 3.7200 3.6240 0.0960
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QI 3A S32 CDIM+0.2%
KR380605GG53 | oo B M B(2#)26-501(#)12-29 2026-05-29 20270601 | 1Hg 2.91% 1200
QIE3At CDIM + 0.22%
KR380812GG52 |t = 45 8(#)2605Kt-0| H-245 2026-05-29 20270129 | 19 2.84% 1100
KOFR+0.32%
A F &R A (22)26-50|(#)12- -05- -05- e 889
KR380604GG54 -Dr“_H;?AiA (c D1M)2+6 051;(0/ )12-28 2026-05-28 20270528 | 17} 2.88% 500
o . 0
KR310525GG57 o= B(#)260501276A-28 2026-05-28 2027-03-02 | 1Hg 2.83% 1100
KOFR+0.32%
Abo7) 1| £t788-2 2026-05-27 2028-11-27 | 3g 4.10% 500
KR6008277G55 ——
QIE4AL AR2FH I S 2Y6M - 0.03%
KR380811GG53 |t = 25 8(#)26050t-0| 5245 2026-05-27 20270127 | Mg 2.83% 3000
KOFR+0.32%
22|7}E284-1 05- oy e D
KR6174146G54 ;9|1++o 905/5 2026-05-27 20280327 | 3 3.95% 1000
B 0
22|7t=284-2 2026-05-27 20280327 | 3 4.01% 500
KR6174147G53 [—
QIE3AL 22|7HE 1Y10M
KR6192531G50 |B.- = 22026-050I(#)12-26 2026-05-26 20270526 | 1Hg 2.93% 2000
QIE 3At CDIM + 0.25%
KR6006222G55 | T = 826-0501(#)1&-26 2026-05-26 20270526 | 174¥ 2.93% 500
QIE 3At CDIM + 0.25%
KR6060004G56 |- e 2460501(01)9MH-26 2026-05-26 20270226 | 1Hg 2.90% 2100
QIE 4At CDIM + 0.21%
KR6145761G58 BNKZH I| £f390-1 2026-05-26 2028-05-25 | 3742 4.20% 500
DIE 4AF BNKZHTI EF 2Y - 0.03%
KR380603GG55 | oo B M B(2#)26-501(#)12-26 2026-05-26 20270526 | 1Hg 2.87% 1200
QIE 3At CDIM + 0.19%
KR310211GGS6 =226 #101010005261M(A) 2026-05-26 20270526 | 174¥ 2.83% 2200
KOFR+0.32%
21512 830-05-0]-9M-A(B & -05- 00- e 509
(Re000015G59 (S iﬁA ozml IV?+0 2(10/0 2026-05-22 20270222 | 174 2.90% 1500
o . (]
KR6000034G56 |- &30-05-0I(#)01-2-22 2026-05-22 20270524 | 174€ 2.90% 2000
QIEH4AF AAA CD1IM+0.21%
KR6174144G56 | 2o —283°1 2026-0522 | 2028-03-22 | 374 3.95% 500
CP91+0.9%
22|7}2283-2 2026-05-22 20280322 | 3Mg¥ 2.02% 500
KR6174145G55 [——
QIE3AL 22|7HE 1Y10M
KR310523GG50 o= &2 #(#)26050]184A-22 2026-05-22 2026-11-23 | 1H® 2.85% 6400
CIE3AL AAAS & CDIM+0.17%
KR3808106G54 | o0 = et/ I'S(#)26058t-01%-1 20260522 | 2027-0524 | whe 2.84% 800
KOFR+0.32%
7| - 288(1#)26050/276A-2 -05- 00~ el 349
KR310520GG52 K|C):R+0 (3203 6050|276A-21 2026-05-21 20270222 | 174 2.84% 7700
N 0
32 Yo7 3(H)2605Ct-0| -1 2026-05-21 2027-05-21 174 849
KR380809GGS7 Lo 320) S (#)26055-0] 026-05 027-05-21 | 1%k 2.84% 500
. 0
7| 9] 28 ()26050| 276A- 05- 02 T 57
KR310518GG56 Dl_u ( )::L |276A-20 2026-05-20 2027-02-22 | 174 2.87% 8400
DIZ-3AF AMAS 2 CDIM+0.17%
KR310516GG58 7| 22 (1#)26050]1A-19 2026-05-19 2027-05-19 | 174 2.86% 3800
KOFR+0.31%
+ 13 8 A2 (2 8)26-501(#)12- -05- 05 e =
KR380602GG56 | oo i i = )26-501(&)12-19 2026-05-19 2027-05-19 | 174 2.88% 1500
DIZT3AF AMAS 2 CDIM+0.18%
KR381003GG50 |52 B M B(2#)2026-050/1Y-C(H S 2026-05-19 2027-05-19 | 174 2.87% 1800
DIE3AL AAMAE 2 CDIM+0.17%
S M BB (28)26-50](H)12-18 2026-05-18 2027-05-18 | 174 2.89% 1600
SIE3AF
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KR354417GG56 ¥fﬂ"—3‘%%*f279(t&)(kr) 2026-05-18 2027-05-18 | 19 2.88% 1900
QI EH3AL AAAS & CD1M+0.18%

KR310513GG51 7I%‘%%‘(E4)26050I1A-18 2026-05-18 2027-05-18 | 19 2.88% 2300
QIE3AL AAAS S CDIM+0.18%

KR310207GGs2 |26 %1010011-0518-1M 2026-05-18 2027-04-19 | 149 2.86% 2400
KOFR+0.31%

KR6029788G53 | S-S/ =2873 2026-05-15 2031-05-15 | 3%4¥ 3.20% 200
CD91+0.39%

KR6000014G50 |2t 430-05-01-8M-B(HS 2026-05-15 2027-01-15 | 19 2.90% 1000
QIE4A S2 CDIM+0.2%

KR310512GG52 S47| Y2 ¥(#)26050/1A-15 2026-05-15 20270517 | 19 2.87% 2700
QIE3A S2 CDIM+0.17%

KR6000013G51 | o= 430-05-01-8M-A(H S 2026-05-14 2027-01-14 | 174¥ 2.90% 2000
QIE4A S32 CDIM+0.2%

KR6000033G57 | &30-05-0I(E)01-2-14 2026-05-14 20270514 | 19 2.91% 2500
QIE4A S2 CDIM+0.21%

KR310511GG53 2= 8(#)2605011A-14 2026-05-14 2027-05-14 | 19 2.83% 1600
KOFR+0.3%
SACH7H ] E 2100 2026-05-14 2027-05-14 3703 3.36% 2000

KR6029886G3 ISiaiant SICh7HEI 1Y-0.04% |

KR6019452G59 | HOIEIZIOIPH T E352-2 2026-05-13 2028-08-11 | 37g 3.19% 100
CD91+0.38%
20| 7}=584-5 2026-05-13 2028-05-11 374 4.36% 100

KR6030625G58 T30t = A1 =2v+0.05% |

KR310508GG58 | o | &S (#)26050/1A-13 2026-05-13 20270514 | 19 2.87% 1300
CIE3A AAAS & CDIM+0.17%

KR381002GGS0 5812 (28)2026-050|1Y-B(HE) 2026-05-12 20270512 | 1Hg 2.90% 2000
QIE3AL S32 CDIM+0.2%

KR6005282G54 | o= 82026-050](#)1A-12 2026-05-12 20270512 | 174€ 2.91% 500
I E4AL AAAS S CDIM+0.21%

KR310506GG50 o | &S &(#)26050[1A-12 2026-05-12 20270512 | 1Hg 2.86% 2500
KOFR+0.31%

KR6006221G56 | AT = 826-050(#)1 211 2026-05-11 20270511 | 174€ 2.95% 500
QIEH3AF AAA CD1IM+0.25%

KR6000012G52 | 2t=430-05-0- 1A S 2026-05-11 20270511 | 1Hg 2.91% 1500
QIEH4AF AAA CD1IM+0.21%

KR6006351G58 | = &130-05011211(#) 2026-05-11 20270511 | 174€ 2.92% 700
QIEH3AF AAA CD1IM+0.22%

KR6060002G58 |- 2460501(01)1 -1 2026-05-11 20270511 | 1Hg 2.91% 1600
QIEH4AF AAA CD1IM+0.21%

KR6140171G53 NI EI7H=448-1 2026-05-11 20280511 | 3%4€ 321% 300
CD91+0.39%

KR310204GGS5 A F 8 #26%0(0010-0511-1M 2026-05-11 2027-03-11 | 174 2.84% 1500
KOFR+0.3%

KR310504GG52 |2 | &= (#)26050(245A-08 2026-05-08 20270108 | 1H® 2.81% 3000
KOFR+0.30%

KR6004943G58 | of 1= 249-050112-08(1-8) 20260508 | 2027-0510 | 174¥ 2.91% 1600
TIE4A AAAS & CDIM+0.21%

KR6079312G53 1B 7ol /HTIE561-4 2026-05-08 20280707 | 3M¥ 3.31% 500
CD91+0.49%

KR3102026GGs7 |22 8% #H26%1010011-0508-1M 2026-05-08 20270408 | 174¥ 2.82% 2100
KOFR+0.31%

KR6000011G53 |t =#30-05-0 1IM-A(H S 2026-05-07 20270407 | 1H® 2.91% 2500
SIE4A AAAS & CDIM+0.21%

KR6004942G50 | oF T 849-050112-07(1-8) 20260507 | 2027-0507 | 174¥ 2.91% 1500
IE4A AAAS & CDIM+0.21%

KRE005271G57 | FOI &8347-0501(¥)12A-07 2026-05-07 20270507 | 1H¥ 2.91% 2000
DIE3AL AAMAE 2 CDIM+0.21%

KR6060001G59 = 812346050/ (01)1%-07 2026-05-07 2027-05-07 | 174 2.87% 1100
KOFR+0.35%

KR310503GG53 7| 22 (1#)26050|1A-07 2026-05-07 2027-05-07 | 14 2.83% 1100
KOFR+0.31%

KR380803GG53 |B o0 SIS (#)260571-0| -184 2026-05-07 2026-11-09 | 174 2.78% 2000
KOFR+0.26%

KR380804GG52 oha 2 U3 8(H)2605C+-0| E-335 2026-05-07 2027-04-07 | 14 2.86% 3000
DIE3AL AAMAE 2 CDIM+0.16%

KR354402GG53 LB 83A276()(A) 2026-05-07 2027-05-07 | 14 2.86% 800
DIE3AL AAMAE 2 CDIM+0.16%
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KR6174149G44

5 12 82026-050] (¥1)1A- -05- -05- e 919
KR6005281G55 ;54} 202?: 0:5L éé 1 |~)4T00241°/ 2026-05-04 2027-05-04 | 17 2.91% 800
[irs) YSu=] . (]
KR6095022G51 | o7 1 2573-2 2026-05-04 2028-05-04 | 37 3.24% 200
CD91+0.42%
47| 2 (#)260501A-04 2026-05-04 2027-05-04 IR E] 2.85%
KR310501GG55 KEOFRLE'W/( )26050114-0 026-05-0 0270504 | 174 85% 8000
N 0
SHL+-23149-040|12-30(1- ) 2026-04-30 20270430 | 19 2.91% 2100
KR6004943G41 [——
QIE4AL AAAS S CDIM+0.21%
KR6192531G42 LB = 82026-040I(#)12-30 2026-04-30 20270430 | 19 2.93% 1800
QIE3AL S2 CDIM+0.23%
KR6005284G45 |t = 820260401 (#)10M-29 2026-04-29 2027-03-02 | 1Hg 2.90% 800
QIE4A S2 CDIM+0.2%
KR6079316G42 18T 7 E560-2 2026-04-29 20280428 | 3g 3.33% 300
CD91+0.51%
Fa7|Y2(1#H)26040|275A-2 2026-04-2 2027-01-2 14 2.82%
KR310515GG42 KEOFRLE'W (1)260401275A-28 026-04-28 027-01-28 | 174 82% 3900
N 0
A S SR B (28)26-40|(#)12-2 2026-04-2 2027-04-2 IHE 2.88% 7
KR380605GG46 :ITH;A-}B HA C)DfM+(I)(18)°/ 8 026-04-28 027-04-28 | 170 88% 00
[iirs) YSu=] . (]
KR310514GG43 o | HE&(#)26040[1A-27 2026-04-27 20270427 | 1Hg 2.83% 1000
KOFR+0.31%
H|F=2826-040|(H)12-27 2026-04-27 2027-04-27 10 2.95% 1
KR6006221G49 Dt:w 6-04 :lt(co)1;|'+o = 026-0 027-0 | H 95% 000
[iirs) YSu=] .. (]
KR310219GG41 |28 #H26%1010011-0427-1M 2026-04-27 20270329 | 174¥ 2.83% 2400
KOFR+0.31%
47| Y2(1#H)26040|1A-24 2026-04-24 2027-04-2 14 2.82%
KR310513GG44 KEOFRL;IO/( )26040| 026-0 0270426 | 17K 82% 3500
N 0
2123446040 (01)1H-2. 2026-04-2 2027-04-2 17 2 2.89% 1
KRE060007G46 jmw cg?mlg)l;w 3 026-04-23 027-04-23 | [E 89% 000
o . 0
KR310512GG45 | o= B (#)26040]1A-23 2026-04-23 20270423 | 1Hg 2.79% 700
KOFR+0.31%
S E A Z8(1)26047-0| E-214 2026-04-2 2026-11-2 1742 2.77%
KR380818GG49 KO?I;:?;&)U/B—( )260474-0| 026-04-23 026-11-23 | 14¥ o 3000
N 0
22|7tE281 2026-04-22 2028-01-21 e 70% 1
KR617414BG47 _DT_|E1|3L|- OBEWE o 026-0 028-0 e 3.70% 000
o3 - =
Sh= = U 38(1H)26041t-0| E-27 2026-04-2 2027-01-2 174 2.84% 12
KR380817GG40 KO?;—?;/ 8()26041-01 %-275 026-04-20 027-01-20 | 1h¥ 84% 00
N 0
ot FENZEZAL273(B)(A 2026-04-2 2026-11-2 171 & 2.83% 1
KR354418GG48 KO?I;:—(_;ZQ-; 1273(H)(A) 026-04-20 026-11-20 | 4% 83% 500
N 0
F47| 22 (#)26040|1A-2 2026-04-2 2027-04-2) 174 2.87% 1
KR310511GGA6 §E43LF‘AAA'£J)(?§1M|+O 17(1/ e 027020 | L A 0%
[ys) YSu=] . 0
KR310509GG40 oo’ | &3 (#)26040[1A-17 2026-04-17 20270419 | 1Hg 2.87% 2000
CIE3AL AAAS & CDIM+0.17%
KR6000036G47 | &30-04-0I(#)01-2-17 2026-04-17 20270419 | 174¥ 2.89% 3000
KOFR + 0.35%
M 2.2330-040]12117(H 2026-04-17 2027-04-1 IHE 2.93% 1
KR6006352G40 o= 22004011 E17(E) 0260 0270419 | 1 93% 500
QIEH3A AAAS 2 CDIM+0.23%
\R6145760Ga3 |BNCITIE389-1 2026-04-17 2028-02-17 | 3¥ 3.84% 1100
QI E4AL BNKZH I S 1Y10M
2123446040 (01)1-1 2026-04-1 2027-04-1 10 2.89% 14
KRE060004G49 jmwxcgoa)nmglgo/ 026-04-16 027-04-16 | 1 89% 00
o You=] . 0
ASH7HE 2289-1 2026-04-16 202804-14 | 3M¥ 3.81% 800
KR6032715G48
QIF4AL MotFte 2y
KR310508GG41 | o= (#)26040]1A-16 2026-04-16 20270416 | 1H® 2.86% 1000
CIE3A AAAS & CDIM+0.16%
KR381002GG43 |5 o8 8 (2 #)2026-04011Y-B(HE 2026-04-16 20270416 | 1H¥ 2.89% 3200
CIE3A AAAS & CDIM+0.19%
KR310507GG42 7| Y 22 (1#H)26040|1A-15 2026-04-15 20270415 | 1Hg 2.85% 1100
QIE3AF AAAS 2 CDIM+0.15%
KR380816GG41 |20 SIS (#)260401-0| 5183 2026-04-15 2026-10-15 | 174 2.76% 1800
KOFR+0.29%
A2 $12026-040| ()1A-15 2026-04-15 2027-04-15 IHE 2.91% 1000
KR6005283G46 |—— o 0401(%) [ 17 o
DIE4AF AAAS 2 CDIM+0.21%
KR6006351G41 Lo = 830-040112115(8) 2026-04-15 20270415 | 174€ 2.93% 500
QIE3AF AAAS 2 CDIM+0.23%
22|7}E280-2 2026-04-15 2028-03-15 | 37 3.82% 900
KR6174148G45 |——
RIH3AL R2|FLE 1Y11M
22|7}=280-1 2026-04-15 2028-02-15 | 37 3.79% 700

CP91+0.7%
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KR380604GG47 | B BHMA(2#)26-40I(H)12-14 2026-04-14 2027-04-14 IHE 2.89% 1100
QIE3A AAAS S CDIM+0.19%
O}O| 4 347-040|(2)12A-14 2026-04-14 2027-04-14 10 2.92% 800
KR6005272G49 [——
QIE3A AAAS S CDIM+0.22%
KR6082071G42 |l SN 21341 2026-04-14 | 2027-12-14 | 3% 3.81% 200
QIE4AL OO FH IS 1Y8M
KR6082072G41 | Ol A4  E4134-2 2026-04-14 | 2028-02-14 | 3E | 3.89% 400
QIE4AL O2HO| AUFH IS 1Y10M
KR6082073G40 | Al XPHIIE134-3 20260414 | 20280314 | 3/H& 3.94% 300
QIE4AL O|2HO| IR S 1Y11M
o 2| =7 m| ©296-1 2026-04-13 2028-01-13 FE 4.24% 500
KR6169371G43 |——
QI H4AL 02| =4I| B 1YOM
o 2| = 7} | & 296-2 2026-04-13 2028-02-11 374e 4.30% 100
KR6169372G42 |——
QI H4AL 2| =4I 1Y10M
2| =7 m| £296-3 2026-04-13 2028-05-12 374e 4.45% 400
KR6169373G41 |——
QIE4AL O 2] ZIH I E2Y1IM
KR380813GG44 |t = U5 8(#)26044-0I 5183 2026-04-13 2026-10-13 e 2.78% 3500
KOFR + 0.29%
7| 2% (1#)26040|1A-13 2026-04-13 2027-04-13 1748 2.79% 1400
KR310503GG46
KOFR+0.3%
22|7t2279-1 2026-04-10 2028-02-10 FE 3.72% 1700
KR6174146G47 |——
QIE3AL 22|7HE 1Y10M
KR6000111G45 A EHCHE XFEFE 29826-04-0](14)01-09 2026-04-09 2027-04-09 e 2.92% 3000
QIE4A S2 CDIM + 0.21%
BNK7H I £:388-4 2026-04-09 2028-01-10 FE 3.88% 300
KR6145764G48 [——
QI E4AL BNKZH I € 1Y9M
BNK7H I £/388-6 2026-04-09 2028-04-10 374 4.02% 100
KR6145766G4
B145766646 o XY BNk 2v
KR380603GG4s | B B M B(2#)26-40I(#)12:09 2026-04-09 2027-04-09 IV E 2.88% 1500
RIE3AF AAAS 2 CDIM+0.18%
A2 I E785-1 2026-04-07 2027-10-07 3742 3.69% 500
KR6008271G44
6008271644 T if Mo sfalE 1veM
f2|7tE277-1 2026-04-07 2028-02-07 3703 3.84% 1100
KR6174143G4
6 3640 QIE3AL 22|7HE 1Y10M
KR6192522G43 |55 = 82026-040I(#)1A-07 2026-04-07 2027-04-07 I El 2.95% 700
CIE3A AAAS E CD1IM+0.24%
A2 I E785-2 2026-04-07 2027-12-07 3703 3.77% 500
KR6008272G4
6008272643 1t Mo spale 1vaM
KR380602GG40 | B BMB(2#)26-40I(#)12:07 2026-04-07 2027-04-07 IV E 2.91% 2500
QIE3AL S2 CDIM+0.2%
KR6060001G42 |- 2460401(01)1 #1-06 2026-04-06 | 2027-04-06 e 2.92% 300
IE4A AAAS & CDIM+0.21%
3071 2959-1 2026-04-06 2027-10-06 FE 3.69% 500
KR 4G4
606590449 o at SichvtE 1veM
KR6000032G41 | 8430-04-0|(#)01-2-03 2026-04-03 2027-04-05 e 2.92% 2500
IE4A AAAS & CDIM+0.21%
KR6005271G40 |08 347-040|(#)12A-03 2026-04-03 2027-04-05 I E] 2.93% 900
TIE3AL AAAS E CDIM+0.22%
KR6005281G48 | o= 82026-040I(#)1A-03 2026-04-03 2027-04-05 e 2.92% 1600
IE4A AAAS & CDIM+0.21%
AlBk7E2287 2026-04-03 2028-04-03 FE 3.86% 1000
KR6032711642 |G e
22|7}E276-2 2026-04-03 2028-01-03 FE 3.75% 300
KR6174141G42 |
6 ¢ QIE3AL 22|7LE 1Y9M
KR617a142G41 | ZEI7HE276-1 2026-04-03 2028-01-03 I E 3.81% 2000
CP91 + 0.7%
KR310202GGA40 A 28X #260/0100-0403-1M 2026-04-03 2027-04-05 170 2.81% 2500
KOFR+0.23%
KR380601GG40 |- rS 8 A (S #)26-40I(#)12-02 2026-04-02 2027-04-02 I 2.92% 1500
DIE3AF AAAS 2 CDIM + 0.21%
KR354401GG47 LB 8 SAI268()(A) 2026-04-01 2027-04-01 e 2.86% 1000
DIE3AF AAAS 2 CDIM+0.15%
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NICEA! 28 3t SR ZHOI} BRI EIt
SKOtoIOlEHI 2 =2 X A0 A- Stable |2026-06-01
ROZHZE (&) BBB+ | BBB+ 23¥H  2026-05-29
EE L] B8BB+ | BBB+ SHX | 2026-05-29
s BBB+ BBBO Stable |2026-06-04
HFEUsS BBB+ BBBO Stable |2026-06-04
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3.BIR¥HZ

BIR(Bond Implied Rating: X-EAEf & A|ZHO|A HHIISH $£=AE, E2 Spread 8 THZ &2 S3):
7

o
2A2|Z ALEISA o YA lo| A RALEHSHO| e B

o Ack= THEoM . A|Zo| Eekel ASAE) HEE J|ISHAR EH, HAMSS

- ot =7t gk Al BIR of Al2H AL A5 2 (AR: Agency Rating) ZF xfo|7} gtdst =

2A HASS sEEH¥Y BIR sEH¥Y
3| List HY B35 5t2| List HY 3=
BIR A& LIST
- WEAL BIRO| AMEHIIAL &S Z(AR)2 At3l5t QU= LIST
EC N MASS =¥y BIR SsEEEY
SHLEFH | AA- 2026-05-28 AAO 2024-06-03
OFO[H|AH 0|} | & AA- 2026-05-13 AAO 2024-05-29
QI Al S AL AA+ 2026-05-19 AAA 2024-11-21
HETAISA AAO 2026-06-01 AA+ 2025-09-25
FAUDESSA AA+ 2026-04-27 AAA 2024-03-07
LG HXt AAO 2026-05-28 AAA 2023-03-07
S-Oil AA+ 2026-05-15 AAA 2024-05-14
LG &2 AA+ 2026-05-14 AAA 2024-04-11
ojejo| 5 2 AAO 2026-05-20 AA+ 2025-12-05
SO H AAO 2026-01-22 AA+ 2026-01-21
Olo|X|C|Htj UM AA- 2026-05-15 AA+ 2025-11-06
tfetets A0 2026-05-28 A+ 2024-10-23
SKEHECHC AAO 2026-05-28 AA+ 2025-01-17
MSHEXSH AAO 2026-04-09 AA+ 2025-09-25
EZAAQIELIMY AA- 2026-04-23 AA+ 2025-09-25
AAA AAO 2026-06-01 AAA 2024-04-24
SK &to|H A AA+ 2026-03-12 AAA 2024-04-08
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L HASS sEHEY BIR sEH¥Y
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