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4 EuroStoxx50, NIKKEI225, S&P500 11 41.29%
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[NICE m[2Hofof]




NICE Fixed Income Review 2026-08-21

AR o472 = (02)398-3902 = swap@nicepni.com
I

o

. = o = x — AL
SWAP : &3t ZM| o|o{X|d &tg stet, =2 Fe2le o5
Rate
SWAP Basis =
HAZL 24 60 bp [ =7 ASWAP Basis  emmmm2026-08-13 Basis s 2026-08-20 Basis
30 bp ‘
Obp | 37bp I
-30bp
-60 bp -33bp -34bp -34bp -36bp -38bp - bp_
-90 bp &
= 12 8 8 9
120bp [ ng: = 5.3 él (= 17:1 = [ .
-150 bp
-180 bp i
M 6M 1y 2Y 3Y 4y 5Y Y 10Y
Z) SWAP Basis = CRS(SOFR) - IRS
CRS (SOFR)
rds é,"% o S=7F ACRS s 2(026-08-13 CRS(SOFR) s 2026-08-20 CRS(SOFR)
4.00%
357% 3.60% 365% 3550
3.51% .
9 3.31% 3.27% 341%
3.50% 321% 3
3.00%
13 9
5 4 6 8 9 8 8
250 | |l m & ®=m W N ®H ® N
2.00%
3M eM 1y 2Y 3Y 4y 5Y 7Y 10Y
Z) 1 4 0|8k CRS(SOFR)= FX Forward Z8EH =&
F) CRS(SOFR) & S2 7| 22| AtYojzel 7id S 2Ol CRS taf2 xtojzdol o4zt 20|
IRS
s dHEg 5.50% = 7E AIRS e 2026-08-13 IRS e 2026-08-20 IRS
3.46%
3.50% | 2.94% 1%
2.50%
t o 1 2 1 1 1 0o 0
1.50%
0.50%
3M 6M 1Y 2Y 3Y ay 5Y Y 10Y

[NICE zigHotol] 6



NICE Fixed Income Review 2026-08-21

KTB 5.50%
3M, 1Y A2 5.00% m Z=7F AKTB e 2026-08-13 KTB e 2026-08-20 KTB
P A 4.50% s07% 420% *32%
s 3.82% 3:95%
4.00% 20%
3.50%
2.86%
3.00%
2.50% 6
2 0 5 5 6 4
2.00% = e L = 2.
) -4
1.50%
1.00%
3M 6M 1y 2Y 3y a4y 5Y Y 10y
BOND SWAP 100 bp
Spread 80 bp =78 ASWAP Spread s 026-08-13 Spread s 2026-08-20 Spread
60 bp
40 bp

20 bp 8bp 7bp 6bp 7bp 3bp

-4bp
Obp 116p -17bp -23bp
-20bp

= e = = =
sobe 2 -4 -4 -4 - -4 -2
-80 bp
-100 bp
3M 6M 1Y 2Y 3y 4y 5Y 7Y 10Y

Z%) BOND SWAP Spread = IRS — KTB

150 bp
120 bp
90 bp
60 bp
30 bp
Obp
-30 bp
-60 bp
-90 bp
-120bp
1s0bp | Y
-180 bp

7

1 =7 ASWAP Spread = 2026-08-13 Spread e 026-08-20 Spread

I

77bp

55b

26bp 31bp

3M 6M 1Y 2Y 3Y 4y 5Y 7Y 10Y
Z%) BOND SWAP Spread = KTB — CRS(SOFR)

[NICE zigHotol] !



NICE Fixed Income Review 2026-08-21

KRW/USD Foreign Exchange Rate
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Spot 8/13|1419.4|1423.1|1422.8|1422.1| 1421.2| 1418.1|1412.8| 1403.7|1396.9| 1391.4| 1383.6

8/20(1392.6| 1395.3|1395.2|1394.6| 1393.9| 1390.9| 1386.2| 1378.7|1374.4| 1370.7| 1364.7
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REIE 0% HE .
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uUsD AUD CAD EUR
RELATIVE VALUE = 8/13 8/20  H3lE = 8/13 8/20 w3l
AUD 0.7047 0.7121 11.05% INR 95.415 95.645 10.24%
BRL 5.1911 5.1803 1 0.21% JPY 159.400 158.435 1 0.61%
CAD 1.3957 1.3791 11.19% KRW 1419.4 1392.6 1 1.89%
CHF 0.8141 0.7988 1 1.87% NOK 9.5010 9.3129 1 1.98%
CNY 6.7458 6.7242 1 0.32% NZD 0.5829 0.5953 1214%
DKK 6.4913 6.3973 1 1.45% THB 33.1400 32.8350 1 0.92%
EUR 1.1517 1.1686 11.47% SAR 3.7546 3.7547 1 0.00%
GBP 1.3482 1.3614 10.98% SEK 9.5873 9.4219 L 1.73%
HKD 7.8460 7.8424 1 0.05% SGD 1.2810 1.2713 1 0.75%
IDR 17877.0 17755.0 1 0.68% TWD 32.1820 31.8770 1 0.95%
FINSOIFB DA SS(BFAIZI2S 3 A 40 £7|F)
[0 Rate & FX Rate
2026-08-13
KTB 2.90 3.06 3.40 3.61 3.77 3.90 4.01 416 4.30
IRS 2.93 3.15 3.45 3.72 3.84 3.90 3.95 4.03 4.09
CRS(SOFR) 3.18 3.16 3.23 3.35 3.43 3.48 3.52 3.57 3.46
USD OIS 3.73 3.84 3.99 4.04 4.05 4.06 4.08 415 4 .27
USD/KRW &t 1419.4 | 1421.2 | 1418.1 | 1412.8 | 1403.7 | 1396.9 | 1391.4 | 1383.6
2026-08-20
KTB 2.86 3.08 3.40 3.67 3.82 3.95 4.07 4.20 4.32
IRS 2.94 3.15 3.46 3.74 3.85 3.91 3.96 4.03 4.09
CRS(SOFR) 3.31 3.21 3.27 3.41 3.51 3.57 3.60 3.65 3.55
USD OIS 3.73 3.83 3.96 4.02 4.03 4.05 4.07 413 4.25
USD/KRW &t= 1392.6 | 1393.9 | 1390.9 | 1386.2 | 1378.7 | 1374.4 | 1370.7 | 1364.7
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Se =M T s o FAAEL A BRI A6 ARG oEle]  ghg-Eax]
2yr +5.5 bp 0.20%, S&P500 0.17%, vkt 0.28% steteh. Aol dejlyas &
A bl P STt fb wbel] e Felnl 0.311% W 99.649 &
yr +-.5 bp

71580, dFAES VAR 24 343 $E vkt AU F/Ad 37
220 WIT7F 1.42% 2.2 widd 82.40ge], BAEFE 1.67% 53+ 88.52
gelE Yeplith, f2 FAAFe] A9 103dE A= 5do] 7.30bp &2
3.203%%, ol=rglol7}l 9.00bp B 3.984%Z, ~#H|¢lo] 8.40bp L 3.644%

O[E[of = FZt &
2yr +11.4 bp
10yr +16.3 bp

g 715, f2E 56 2EAS AR ojgdEel-5d 10ds A==
Amjol 2x =7t mx & 78.1bp & M 76.4bp .U} 1.70bp F7FET}.
2yr +10.0 bp
10yr +13.6 bp 08¢ 18¢Y - £ MOU 4% AXl {7t %

O

) wAlEEls ERE giEEe v - old T <SS A (MoU) 17 A K-}
71 F50 o5 9% ATt 10dE FEE 3.00bp 28 4.7230%, 23
5 FdE 0.60bp AE3 4.1770%2 71EFPon 30dE F F5 5.316%
7hA] Q2w 2007 | ol HuAE tA Atk 10d=EY 2dE w8 Aol
52.20bp ©l A 54.60bp = Edjs] ThA] & ¥ At 59 FF olF HuXE 7Y
28k wlo] ~¥ o] oot FAAGS 13 By dEg ol ¢
Zo] th9-Z2AAF 0.51%, S&P500 0.52%, et 0.32% staln o d&
Ak, @A oA dejddas Zuk &2 T O)NoU 9 Bdbe] 4E S

5 oubgsld 0.067% WH 99.582 & 7] Hd. GHAIES v - o] =k MOU
thEol UAE 24 oF A2 Wl 7F 2.55% 28 wjdd 84.50 &, B
EfT 2.65% 45t 90.87 2 E Add 31Y o]F AHS 0LHAS W
Aok F2 FAAGe] A 10398 T 5o 1.70bp &2 3.220%%,
olgtz]o}7} 3.00bp Q2 4.014%Z, 2#o] 1.60bp L2 3.660%2 7]=3)
O RS w8 SRS A olEHol-5d 109 AxH = 79.4bp
2 A 78.1bp BT} 1.30bp Z7HIT}.

Tt e

e

08¢ 19¢ - Bt=A#% S =4 B SHEY,303E 2007 &K

il
v A FEE A 2uk 30 dEo] 5.339%7H4] 22w 2007 69 o]F H
225 7IFdoy YAy FEho| wE gy Aol sk dEech. 10
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=\
ic)
rr

= 1.80bp W& 4.7050%, 23dE S+ 0.50bp sF&Hdt 4.1720%%
Zgon 30 dES 2.40bp W W 5.284%2 7=}, 1095 28 &
2] Aol 54.60bp oA 53.30bp 2, 30 A= 58 F2] xpo]= 93.3bp
A 91.7bp & 1.60bp Z4H B ZHEY TS HAT. FAANES A F
g Heo wE ¥HIa Aaxd Fu SEE dodyol WXt
4.98% Feteln th9-E2~A5 0.22%, S&P500 0.69%, Lh~et 1.33% &Fhal 3
AR A% LR, A GANA FHdEY s 28 g & {7 ke
ul -olgk A7l A $-#Hol 0.080% A3 99.662 = 7=t AFAFL 1] -
olgk MOU &4 & £ WII 7} 0.52% & widyd 84.94ge], BHAEHFE=
0.17% 753k 91.02 @2 AR ASAE oozttt =2 TAAZY 25
10 d& A= =Uo] 3.80bp LB 3.258%=, ol=tg]olr} 6.00bp S
4.074%%, 2=#|21o] 4.70bp & 3.707%2 7|=3r}t. FEE F§ 2EHS
A FQl olggol-Ed 10 dE AZY == 81.6bp & HY 79.4bp Bt} 2.20bp
=7ttt

08€¥ 20 - AFTHE Z7IE vio]d o AT g, d 371
xR HA

v A AFF7E Z71E vlolw tRE 28] o] Fdjgitta
st FEEch. 10 9E S8 5.80bp HE 4.6470%, 2 dE S8+
shErel 4.1640%5 71E3dom 30 dE FE& 9.20bp HE3F 5.1920%95 LEF
Witk 10353 2dE T8 xFo]= 53.30bp ol A4 48.30bp & 5.00bp FA2H
3, 30 5T 598 F8 kol 91.70bp ol 4] 84.90bp = 6.80bp FAH T},
FAANGE AT el w50 EQoy eE Al 9 BAG 2 By AF
o] Fepdulol wrEAAF7) 2.12% ke Jhed th-EAAS 0,226,
S&P500 0.21%, LF2=9 0.16% A53st 4 A Y vhol vksgiv). 9] $hA] o) A
gdajolul A= A wlo]w Wk 0.867% wEke 98.797 & A 59 29
o]F HAAEZ 7=t ARAES VAR o tlolat FgAY S X9 &
2 oAl el WIT7F 1.05% 22 wjdd 85.83 22, HAEFR= 0.66% &<
gk 91.62 @18 dYEHT. F2 FAAGY A9 10 dE AT 599
0.20bp & 3.260%5, ol&@ol7k 1.70bp W& 4.057%F, Z=¥<lo] 1.00bp
Wl 369705 7ISY. F2E 58 2EUS AR ojgdo-5d 104
B ATy 79.7p 2 A 81.6bp Bt} 1.90bp A FTh.
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[sel =xf =AE ™7 Uy HESFH]

[0]2 2H5AE]

2t7| 2026-08-20 2026-08-14 H o}
3M 3.7919 3.7800 0.0119
6M 3.8998 3.9027 -0.0029
1Y 3.9772 3.9574 0.0198
2Y 4.1875 4.1691 0.0184
3Y 4.2695 4.2471 0.0224
5Y 4.3904 43639 0.0265
7Y 4.5361 45161 0.0200
10Y 47041 4.6922 0.0119
30Y 5.2476 5.2593 -0.0117

[RE 3IH+lE]

o7 / =7t 2026-08-20 2026-08-14 Hg}
3M / EZA 2.4860 2.4510 0.0350
6M / E2A 2.6140 2.5960 0.0180
1Y /) A 2.8270 2.7520 0.0750
2y / =Y 2.8540 2.7990 0.0550
3y /=4 2.8740 2.8200 0.0540
5y / ¢ 2.9870 2.9250 0.0620
v/ EY 3.0920 3.0320 0.0600
107/ =< 3.2590 3.2040 0.0550
15Y / ZEtA 3.5530 3.5040 0.0490
30y / S5 3.7610 3.7270 0.0340
o7 / =7t 2026-08-20 2026-08-14 Ho}
2Y / O|E2|of 3.0460 2.9320 0.1140
10Y / O|E2|o} 4.0570 3.8940 0.1630
2y / A2l 2.9030 2.8030 0.1000
10Y / 20| Q! 3.6960 3.5600 0.1360
2y | ZEEZ 2.8430 2.7330 0.1100
10Y/ ZEEZ 3.5950 3.4580 0.1370
2y / OtdEE 2.7890 2.6950 0.0940
10Y / Ot E 3.4050 3.2720 0.1330
2y / d2|l& 2.9360 2.8230 0.1130
10Y / 2|2 3.9370 3.7870 0.1500

X}2: FRED, Bloomberg, NICE P&I
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2 2 £ «(02)398-3939 = wjkiml@nicepni.com
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= Gagth. Tl wrAF Fed we 99y dele o= AW w4 43k A
siepymery @ TR A FUL etetgler] Fulge: m sl vlelw o) dgow 247
ag amas = Felb aE w8 9 FE9 AA9 92 WER W] Fele s
& T2 At e

o eqA) AL AU Azdest gGogon] Fx @UT XA olF ok 7)xE
;;j’(;i,m& AT Fepghele A® ojul obAl 7127} clojgon ¥ wWEAel duEe she
csman  PADH FELS wE v 55 e F4e o] ojfojgon AFLdel

srgeol & Lo ady

FEPRRA e psigA) Qe 29 2xedEot Sugen Fx onA b lxelq 3
SISELE  gu) opd 5B wAY. Frigelt ExAE delon g WEgel ooid:

FEZ UL
Fhewl WA §EFe 2 gadch LA A b Ggow oAl B

FESE FnAE Fx g9t 92 PUoR AT we § FF A9y e
Je WaE ZAE UEdor Feigds wolsh 237 Fiie] ge: 588
ugth, ZASAGAAE LBAt A= A wE 2zdel Soga wa gt
FEFe Ao Pt

7 % Z| 3

. EHED SR E(D) GiER pas HE(Q)

f=]
7.00 e - 200
—=EUET, —— 28 aan U ST —e— (TR pns U E(TY
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< 150
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500 |
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450
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400
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2 Ylidres 2= TIF A4,

3= 6,500 o &
El
Alich 5 Ch| oaA= A g 12 3300 © 9 B 3%
123,300 2f &
2 Hl 4% 2,822 o] 9 A% 11x% 4623 o 9 FEHAC FPA G A AF
(3]
-

$hi 9,300 & ¢ 74 7,300 ¢ ¢, FwAlE 3,000 & 9 F7HeE 23 2,200 o Y, A
AAA 3 AlgAT
Y= T2 A = 7,000 o A FHAg 7,000 o o FAHATE FEAIGAA AEA(FEHED)

:}‘_]:4
33002 HEF - % ga74 of 9, FEAE 4% 1749 o U, AFLAANAAAERE 4% 5999 ©] ¢

Che| &h

2026-07-09
2026-07-16
2026-07-23
2026-07-30

A& NICE C&I

oo
(=2 2026-07-30 ¥ 2026-08-06 B 2026-08-13 W 2026-08-20
25000
22,200
20000 - 19,300
15,000
10,000
6,000
5,000
2,000
. |
2 AEFEEH Akt AAD

A}&: NICE C&I, Koscom
* SHLPE X3 J9A vESES A9
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— S0 3 (Eh
aso | —— ST anasIh 145
N Fl=Z2| (T
Teo ) 40
4.00
35
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25
3.00
20
250
15
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JlEpEEM Y Ao 292 1a, 452 gAGE R4S RATh & o
WyRs % 5% 8530 o 9 SEHYYT (FRN A1)

=2
=
B
l"_'t(g
o
Er
rot
(2]
BN
)
o1
3
of 12 &

F o] 2% 5900 ¢ 9 Ao, A hH] 5% 6,040

3]

—

Y FEHAC FPA G| A AA0 o)A SFL 9700 9 ¥ A
6 =5

ol F Jt=FYEA] AA-F 3d AEAZTHE=E 7080p B A F o] oo

2026-07-02

2026-07-09

2026-07-16
2026-07-23
2026-07-30

»
68.2 99.2
2

99.2

2026-08-20

67.7 99.2

67.7 99.2

67.7 99.2
A& NICE C&l

+ 2d olshs BUA FAE div], 2.5 oL FA F£JE hH| Spread

(2% 6] 7t=/Av g dad

(E&) 2026-07-30 m2026-08-06 m2026-08-13  m2026-08-20

18,700

12,200

5,200
o000 4800
3,500 »

4,000 | , 2,700 3409

2,400
2000 - M5 600

170

Abs AAD AA- A+ AD

A-0[3}

A& NICE C&I
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SEL
350

39

2026-07-30 2026-08-06 2026-08-13 2026-08-20

A& NICE C&I

EEBESEEEE

(%) {bp)
500 TR AAD3E - SR 3H (P 1 100
=0%f 33 Eh o0
450 | — H{ A an03HEh
EEEEEE Jli—%al [-‘x-l-:l 31]
4,00 70
3.50 60
50
3.00 a0
2.50 50
4 20
200 |
4 10
1.50 . . . 0
2025-08-20 2025-11-20 2026-02-20 2026-05-20 2026-08-20
A} NICE C&I
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SR Zeed wraiel - o0l mEZel  wme
— = (=) (% CE

1 | 2026-08-14 218k-e-8) 30-08-°]-1.25-B 1.3 3.79 2,000 | AAA
2 | 2026-08-14 A13E2-3) 30-08-0]-3-A 3.0 4.13 5,000 AAA
3 | 2026-08-14 | FA71423(H)2608 & 273A-14 0.8 3.52 5,000 | AAA
4 | 2026-08-14 | FT2719->3(41)2608 o] 1.5A-14 1.5 3.78 700 AAA
5 | 2026-08-14 %iﬂ?j%sﬂ( 1)2608 o] 3A-14(A}) | 3.0 3.99 1,700 AAA
6 | 2026-08-14 | e=TE=Ya§ 2608 v-+<1-153 0.4 3.17 500 AAA
7 | 2026-08-14 SarEdT % 2608 Al-0] %2 2.0 3.84 1,100 AAA
8 |2026-08-18 | FA&719-23(21)2608 ©] 1.5A-18 1.5 3.82 1,500 AAA
9 | 2026-08-18 | T4719-23(41)2608 ©] 2A-18(AF) | 2.0 3.93 2,100 | AAA
10 | 2026-08-19 719423 (A1)2608 ©] 2A-19 2.0 3.92 2,000 AAA
11 | 2026-08-19 7191238 (41)2608 ©] 3A-19 3.0 4.08 7,000 | AAA
12 | 2026-08-19 AbE 26 2101 0106-0819-2 1.5 3.83 1,500 | AAA
13 | 2026-08-19 | SF=FZS) & 2608 AF-0]3%-1.25 | 1.3 3.75 1,300 AAA
14 | 2026-08-20 71234 (A1)2608 & 1A-20 1.0 3.54 2,200 AAA
15 | 2026-08-20 2F 26 A10] 0300-0820-2 3.0 4.05 2,900 | AAA

A FRATEAL

O Rix L]

AR gFAREAL

INTICE z|2Hotof| -




S
2t %
s
5ep| 72
b

NICE Fixed Income Review 2026-08-21

BHS3 bEF . (02)398-3992 = sgbaek@nicepni.co.kr

27 AANZE P AR WATHFL Addol AR Aed AF AF TAM
243 vlw 22 W% PHS UBuRA 2 wEde ult. 89 19000 FANE 7
ol mE AR HEE A3 st wHe Bgon A AP A% wlnm

U} 29 AzdE FURPoR WA FANE BYol

P F BABAE 2.40091 919 WAL SAA Ak F ohul 1,600909) F2sAc. FuA
7 2l
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a

* 2

e G5 3 FAA L ool gtk 5 A el A
Ads @/1% S0z ARE tHlste] $3R FHOE olTojHort ALy oS
wolA FuHe X&e wad. THdE Brsta wolsh 285 4% Ads @
W ol FolAE BES B

27 18EFUEE 90

089 204 7|F IAMA AAGE 3UES ZauiH] AZHEE 63.6bpE A FSiH] 0.5bp o,

[I2 1] sIA $248 % AZg|= o]
(%) SIAFRAL-3E - STR3E(2) (bp)
= 3AF 31 (Zh

550 — 3| AHfAa- 39 (T 4 B0

~ 70

450 60

50

3.50 40

30

250 20

4 10

150 1 1 1 0
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NBSEE ol F A F AdRe 2% 2000902 4F dv] 22 7,820009 Fasdn. #
TR 2 by Adge) we He METFOIAG MFe F AUFe 12 3,81729¢ V=W
AF Gl 14,6880 Akt AMAT AAFES AF gl 12 56909 74 6,838°)

Yoldar, AFS AF tH] 3,065 AT 2,2749%1, BBBE S 109992 e

g e 53 A ¥FS ATl 60.292 AT Y] 4.1%(P) F7tebAA 74
S AAEAT. MAF I AT 29.8%, 9.9%% AT oin] Z+z; 3.5%(P) &+, 0.6%(P)
atehahith. BBBw 2 0%= A5 thH] 0%(P) sh=hslgitt.

(28 4] T8 4853 A
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SE [ 23] 2026 ME{H Az =

AT =

2026 A SAKH AAA S8 AAA | BIAFH AAA - SIARRE AA- 2IAHH AO S| AtXH BBB+
MAX 287 26.2 56.1 674 109.0 4105
MIN 25.4 2422 45.6 56.9 293 401.8
Average 27.1 24.7 48.8 60.1 102.1 404.1
2023-01-01 745 86.2 126.6 149.8 2013 500.8
2026-08-20 326 330 50.6 68.2 1331 406.8
€9l bp (FA 34 ChE| Az E) XtE: NICE Cal
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> = E &
I3 TRUE HE m oA o589 13 div] 3 4.5bp, 5 5.3bp, 10 2.2p,
20 -0.8bp, 30 -0.3bp HE3S ).
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KR310209GG76

KR310520GG86 | | 2 23(1#)26080| 1A-20 2026-08-20 20270820 | 19 3.19% 2100
KOFR+0.4%

KR310517GG81 7| A 23('#)26080|184A-19 2026-08-19 2027-02-19 | 19 3.14% 5700
KOFR+0.37%

KR310200GGa4 |5 26%1010010-0819-1M 2026-08-19 2027-0621 | 174¥ 3.16% 1400
KOFR + 0.39%

KR310208GGgs |5 261010006-0818-1M 2026-08-18 2027-02-18 | 174¥ 3.13% 1500
KOFR + 0.36%

KR380805GG85 3_;3#?;&%%( )26080}-0| £-304 2026-08-18 2027-06-18 | 19 3.16% 1900
KOFR+0.39%
S A S H(288)26-80]()12-18 2026-08-18 2027-08-18 I 3.12% 1500

KRIBOGOIGGE! | i AAAS & CDIM+0.20% |
<2|2230080|(H)01214(X]) 2026-08-14 2027-08-17 10 3.12% 1800

KRE000032GE2 QIE4AF AAA CD 1M + 0.29% l

KR310513GG85 | | 21 23(1#)26080| 184A-14 2026-08-14 2027-02-15 | 19 3.09% 1100
KOFR+0.36%
TS ESAR97(E)(M) 2026-08-14 | 2027-08-17 | 174¥ 3.10% 1400

KR3544176GE0 _“r“‘;;kfo S2 CDIM+0.27%
S A2 32026-080| (#)1A-13 2026-08-13 2027-08-13 IEE 3.12% 2400

KRE005282G88 QIE4AF AAA CD 1M + 0.29% l

KR310509GGa1 | o= B(#)260801184A-13 2026-08-13 2027-02-15 | 19 3.10% 1700
KOFR+0.35%

KR6007241G85 | SlOIA 5 & 7HI 2268 2026-08-12 2028-10-12 | 3@ 3.52% 500
CD91 + 0.59%

KR380803GGS7 Ejjf :jff; tﬂc);f&iag_;zlfm 2026-08-10 | 20270210 | i 3.05% 1000
[ys) YSu=] . 0

KR310502GG88 | | 2122 (1#)26080|1A-07 2026-08-07 20270809 | 1Hg 3.12% 700
KOFR+0.34%

KR381002GG84 S U= 8 (2 #)2026-080|6M-B(H &) 2026-08-06 2027-02-10 | 1Hg 3.09% 1800
DIE3AL AMMS 2 CDIM+0.26%
TEHIGTA B1)(A o8- vy e -

KR354401GG88 _n;—;;lfo Zgg(ggiM?o_zs% 2026-08-06 20270806 | 1Hg 3.08% 300

KR6005281G89 | oy = 82026-080I()1A-06 2026-08-06 20270806 | 1Hg 3.12% 2000
DIE4AL AMAS 2 CDIM+0.29%

KR6176942G89 || B7HEIE155-2 2026-08-06 2029-02-06 | 3/¥ 3.81% 800
CD91 + 0.88%

KR380602GG72 |12 %;‘%*Hﬂ(%%")ZG-?OI(E)lzsl 2026-07-31 20270802 | 1Hg 3.10% 1100

S3 CDIM+0.26%

KR310508GG74 | 2122 (1#)26070|335A-30 2026-07-30 20270630 | 1H¥ 3.01% 1400
KOFR+0.34%

KR6000016G74 | o= 830-07-01- 6M-A(HE 2026-07-27 2027-01-27 | 1Hg 3.12% 3600
CIEH4A AAAS 2 CDIM+0.28%

KR6000017G73 | 2t=430-07-0- 1A S 2026-07-27 20270727 | 1Hg 3.11% 1100
SIE4AL AAAS & CDIM+0.27%
<22|2830070|(#)01227(Xl) 2026-07-27 2027-07-27 1748 3.11% 2900

KREDOD033G71 QIEH4AF AAA CD1IM+0.27% I
=2 2%46070I(01)14-27 2026-07-27 2027-07-27 e 3.11% 2000

KRE060006G70 QIE4AL CD 1M + 0.27% I
A2 I E791-2 2026-07-24 2028-07-21 3743 3.51% 500

KR6008278G70 [ ————~ |

KR6008279G79 | = T E791-3 2026-07-24 20280724 | 3M¥ 3.51% 500
CD91+0.6%

KR6019450G7g | LOIEIPIOIZH I &357-1 20260724 | 2028-0824 | 3718 3.50% 400
CD91+0.59%

KRG601980DG76 | oF 1T E486-2 2026-07-24 20280721 | 3M¥ 3.51% 200
CD91+0.6%

KR6097241G77 | aOIXl S &7 2671 2026-07-24 | 2028-07-24 | 3H¥ 3.53% 300
CD91+0.62%

KR6140177G73 7|0|H| = 217t E454-1 2026-07-24 2028-07-21 | 37 3.47% 500
CD91 + 0.56%

KR310212GG71 | 228X #26%100008-0724-1M 2026-07-24 20270324 | 1H® 3.07% 5400
KOFR+0.32%

KR6005283G79 F4H232026-070|(#)1A-24 2026-07-24 2027-07-26 |  14¥ 3.13% 600
KOFR+0.38%

KRE060004G72 =81 2%46070/(01)6M #-23 2026-07-23 2027-01-25 | 14 3.12% 1000
DIE4AF AAAS 2 CDIM+0.28%
AHZ2260]010007221M(AH) 2026-07-22 2027-07-22 | ¥ 3.09% 1000

2 EH3A AAAS E CD1IM+0.25%
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42



NICE Fixed Income

Review

2026-08-21

KR380807GG75 |Bo-2 28et7I 8 (#)2607CH-01 -1 | 2026-07-14 2027-07-14 | 1KY 3.01% 700
QI EH3AL AAAS & CD1IM+0.25%

KR380806GG76 Lot = 28 8(H)26078-0| F-1 | 2026-07-09 2027-07-09 | 19 2.91% 2300
KOFR+0.4%

KR6000033G73 |2t = #30-07-0I(#)5M--09 | 2026-07-09 2026-12-09 | 19 2.90% 3000
KOFR+0.39%

KR6174145G71 22|7tE291-1 | 2026-07-09 2028-07-07 | 30 3.98% 1200
CP91-+0.84%

\R6174146G70 T27HE2912 | 2026-07-09 2028-08-09 | 37g 3.98% 1200
CP91-+0.84%

KR381002GG76 SUIFSM A2 H)2026-07011Y-B(HE) | 2026-07-07 2027-07-07 | 1Hg 3.06% 4500
QIE3A S2 CDIM+0.26%

KR6000032G74 22| 2330-07-0|(*#H)5M-24-07 I 2026-07-07 2026-12-07 | 170E 3.00% 4000
KOFR+0.4%

KR6005271G73 | roI BB 347-070I(#1)12A-07 [ 2026-07-07 | 2027-07-07 | 17H€ 3.07% 2000
QIE3AF AAA CDIM + 0.29%

KR6174142G74 |2t =290-2 [ 20260707 | 2028:07-07 | 38 | 3.98% 400
AL CP91 + 0.84%

KR6004941G76 | o= 24907010.922406(1- ) | 20260705 | 20270607 | 17Hg 3.07% 1100
QI E4A AAAS S CD1IM+0.28%

KR380804GG78 |t = 45 8(#)2607C+-0l 335 | 2026-07-03 20270603 | 19 3.03% 1400
QIE3A S2 CDIM+0.24%

KR6000031G75 |t &430-07-01(#)5M-2-03 | 2026-07-03 2026-12-03 | 1Hg 2.95% 2000
KOFR+0.4%

KR381001GG77 |Bo5 B (S #)2026-07011Y-A(H ) | 2026-07-02 2027-07-02 | 1Hg 3.07% 2900
QIEH3AF AAA CDIM + 0.27%

KR354401GG70 LB 83 A289(H)(A) | 2026-07-01 2027-07-01 | 1Hg 3.07% 1600
QIEH3AF AAA CDIM + 0.27%

KR603366HG64 LoD B E552-1 | 2026-06-30 | 2028-0530 | 374¥ 4.32% 400
QIE3AL 2 8HOE 1Y11IM

KR6033661G62 |l BB E552-2 | 2026-06-30 | 2028-0731 | 374¥ 4.33% 100
QIE3AL L2 8HIE 2YIM

KR603366KG60 | B B M E552-3 | 2026-06-30 | 2028-0830 | 37¥ 4.32% 100
QIE3AL 2 8HIE 2Y2M
#CH7H=965-3 2026-06-30 2027-12-30 Y E] 4.18% 200

KR6065006662 == s = I |

KR609592CGe2 | i 74 B 25773 | 2026-06-30 20280629 | 3M¥ 4.32% 200
QI 4L DACHHH A 2Y

KR609592DG61 2171 2577-4 | 2026-06-30 20280630 | 3/¥ 4.32% 400
QI 4L DACHHH A 2Y

KR6192533G65 LB = 22026-060I(#)12-30 | 2026-06-30 20270630 | 1Hg 3.13% 300
CIE3A AAAS & CDIM+0.33%

KRG6005272G64 |08 H47-0601()12A-29 | 20260620 | 2027-0620 | 1™ 3.10% 200
QIEH3AL AAA CDIM + 0.3%

KR6029885G63 | N HI€£2104-2 [ 2026-06-29 20311222 | 3%4€ 3.38% 150
CD91+0.46%

KR380814GGes |50 & SIS (#)2606M-01 -183 [ 2026-06-29 20261229 | 1Hg 3.03% 1300
QIE3A AAAS & CDIM+0.23%

KR603366CC60 | B 8 I E551-4 [ 20260626 | 20281127 | 37Hg 432% 300
QIE3AL 2| F MO E 2Y5M - 0.02%

KR603366GG65 LoD B HE551-3 | 2026-0626 | 2028-0825 | 374« 4.33% 200
DIE3AL L2 F MO E 2Y2M - 0.02%

KR310521GG60 o | &= (#)260601245A-26 | 2026-06-26 20270226 | 1H¥ 3.04% 500
CIE3AL AAAS E CD1IM+0.24%

KR310220GGe3 | E 2 BHI #26910/010006261M(Af) | 2026-06-26 20270628 | 1H¥ 3.04% 1600
CIE3AL AAAS & CD1IM+0.24%

KR380812GG60 ot 45 A3 8(1#)2606Xt-0| #-153 [ 2026-06-25 2026-11-25 | 1H® 3.04% 3000
QIE3AF AMAS 2 CDIM+0.24%

KR310520GG60 |1 o= B(#)260601153A-25 | 2026-06-25 2026-11-25 | 174 3.04% 3200
QIE3AF AMAS 2 CDIM+0.24%

(R6019459G60 | 2OIEIPIOIZHTIE355-3 [ 2026-06-25 20280425 | 374€ 4.26% 1000
QIE4A}L OFO[H|A[O|7HT| & 1Y10M
Al Et531-1 2026-06-25 2028-04-25 E{E] 4.28% 200

KREOZ37BAGEY Ioimaxt tIat7Hal 1v10M | |
At Et531-2 2026-06-25 2028-05-25 E{E] 4.31% 200

KR602378BGES o maxt tiat7Hal T 1v11M | |
At} Et531-5 2026-06-25 2028-09-25 E{E] 4.32% 200

KRG02378CCE7 IoTgant AIeHHaIT 2YaM | |
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KR6060004G64

AlBt7] 1| £t 5314 2026-06-25 2028-08-25 374 4.33% 100

KR602378DG66. [Grgant msrfai 2vam l

KR6095027G64 | 71 2576-2 2026-06-25 2028-06-23 | 379 3.47% 700
CD91+0.55%

KR6095028G63 | 71 2576-3 2026-06-25 20310620 | 379 4.23% 200
CP91+1.1%

\R6174147G61 |2 7HE289-1 2026-06-25 2028-0623 | 3%4¥ 3.98% 100
CP91+0.85%

KR6174149G60 | =289-3 2026-06-25 2028-08-25 | 37Hg 4.00% 600
CP91+0.87%

KR380607GG60 | oo B M B(2#)26-60I(#)12-24 2026-06-24 20270624 | 19 3.06% 1300
QIE3A S2 CDIM+0.27%

KR310513GG60 o= &2 #(#)26060]183A-23 2026-06-23 2026-12-23 | 19 3.00% 1200
QIE3A S2 CDIM+0.21%

KR310514GG68 7| 22 (1#)26060|334A-23 2026-06-23 20270524 | 19 2.94% 1100
KOFR+0.4%

KR380606GG60 | oo S M B(2#)26-60I(¥)12-23 2026-06-23 20270623 | 19 3.05% 1200
QIE3A S2 CDIM+0.26%

KR380811GG61 |t = 25 8(H)2606M-01H-122 20260623 | 2026-1023 | 174¥ 2.01% 500
KOFR+0.37%

KR380605GG61 | oo BB (= @)26-60](¥)12-22 2026-06-22 | 2027-06-22 | 1h€ 3.04% 200
QIE3A S2 CDIM+0.25%
=2 8K A (28)2026-060|4M-F(H =) 2026-06-22 2026-10-22 e 3.02% 4400

KR3BI006GGS Ioim3at AAAE S CDIM+0.23% |

KRE060006GE2 | -os 2460601(01)6M #-22 2026-06-22 20261222 | 174 2.99% 3000
QIEH4AF AAA CDIM + 0.24%

KR380604GG62 |5 8 M (S #)26-60I(#)12-19 2026-06-19 20270621 | 1Hg 3.01% 500
QIE3AF AMAS 2 CDIM+0.25%

KR6174144G64 |2 =288-3 2026-06-19 2028-07-19 | 3g 4.00% 700
CP91-+0.88%

\R6174145G63 | T2 7HE288-2 2026-06-19 20280519 | 3¥ 4.00% 600
CP91+0.88%

KR6174146G62 | T2 7HE288-1 2026-06-19 20280317 | 3%4€ 4.00% 500
CP91+0.88%

KR6000019G63 |2t =430-06-0|-4M-B(HS 2026-06-19 2026-10-19 | 1Hg 3.00% 3000
QIE4AF AMAS 2 CDIM+0.25%
A7} E530-2 2026-06-19 2028-09-19 Y E] 4.24% 300

KRO023786G06 ISrmaxt Ma7paI= 2vam |

KR6079318G65 122 2|70 T E564-3 2026-06-19 2028-06-19 | 3/¥ 3.48% 500
CD91+0.55%

KR310511GGe1 o2 &2 #(#)26060]273A19 2026-06-19 20270319 | 1Hg 2.99% 1400
CIE3A AAAS & CDIM+0.23%

KR380603GG63 LB BMB(2#)26-60I(#)12-18 2026-06-18 2027-06-18 | 1H® 3.01% 1000
CIE3A AAAS & CDIM+0.25%

KR6000034G64 | 230-06-0I(#)5M-2-18 2026-06-18 2026-11-18 | 174¥ 2.95% 2000
KOFR+0.39%

KR6005283G61 | o= 82026-060I(#)1A-18 2026-06-18 2027-06-18 | 174¥ 3.05% 1100
DIE4AL AAMAS 2 CDIM+0.3%

KR6006352G65 Lo = 2130-060112/18( %) 2026-06-18 2027-06-18 | 14¥ 3.08% 1600
QIE3A AAAS E CD1IM+0.32%

KR6019452G67 | HOIEIZIOIP I E354-2 2026-06-18 202806-16 | 3/¥ 3.42% 200
CD91+0.497%

KR380810GG62 |t = &5 8(#)26068t-0l 183 2026-06-18 2026-12-18 | 1H® 2.92% 3000
KOFR+0.36%

KR381005GGes L5028 BM2(2#)2026-060/6M-E(H S 2026-06-18 2026-12-18 | 1H® 3.00% 10000
CIE3AL AAAS & CD1IM+0.24%

KRG6065903G65 | [=964-2 USD(=) 2026-06-17 2027-06-17 | 3%4€ 4.36% 02
SOFR+0.77%

KR6082971G67 | IOl 2T E135-1 2026-06-17 2029-01-17 | 3% 4.41% 200
QIE4AL Oj2HOl| MFH T S 2Y7M

KR6000018G64 | Lor=430-06-01-6M-A(H S 2026-06-17 2026-12-17 | 1H® 3.00% 5000
DIE4AL AAMAE 2 CDIM+0.25%

KR310509GG65 47| Y2 ¥(#)26060/245A-17 2026-06-17 2027-02-17 | 14 2.97% 1800
DIE3AL AAMME 2 CDIM+0.21%

KR6019802Ge4 | T E4482-2 2026-06-16 2028-12-15 | 3¥ 3.47% 500
CD91 + 0.55%
= 2122846060](01)6MH-16 2026-06-16 2026-12-16 | 174 2.98% 2000

QIE4AL AAA CDIM + 0.24%
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KR354401GG62

KR380602GG64 ¢§*—S‘%XHE(%%‘)26-60I( £)12-16 | 2026-06-16 2027-06-16 | 149 2.96% 200
QI EH3AL AAAS & CD1IM+0.2%

KR380601GG65 ¢§*—S‘%XHE(%%‘)26-60I( #)12-15 | 2026-06-15 2027-06-15 | 149 2.96% 700
QIH3A} CDIM+0.2%

KR6004942G67 |21 4906010.332415KOFR | 2026-06-15 2026-10-15 | 149 2.91% 3500
KOFR+0.4%
8tLH22449060]0.524-15(1- ) 2026-06-15 2026-12-15 IHE 2.98% 6300

KRE004943G66 QI TE4AL CDIM+0.25% l l

KR6004941Ges | = 24906010.332H12KOFR | 2026-06-12 2026-10-12 | 1 2.90% 2600
KOFR+0.39%

KR6033667G60 | B 87T =549-2 | 2026-06-12 | 2027-12-13 | 374¥ 4.11% 500
I8 34+ 22|38HI E 1Y6M - 0.02%

KR6033668G68 |1 S0 11 £1549-3 [ 20260612 | 20280313 | 38 | 4.22% 500
I8 34+ 22|38HI S 1Y9M - 0.02%

KR6033660G67 | oD it 25494 [ 2026-06-12 | 2028-06-12 | 374¥ 434% 500
I8 34+ 22|38HTE 2Y - 0.02%

KRE03366AGE1 |2 B B7HTIE549-5 | 2026-06-12 | 2028-07-12 | 3¢ 4.34% 500
I8 34+ 22|38HI E 2Y1IM - 0.02%

KR6097241G69 |l OIX S E7H I S1266-1 [ 20260612 | 20280711 [ 3% 4.33% 500
DIE4AL A0 0| X| =¥ 7T S 2Y1M - 0.02%

KR6097244G66 | oloI XIS W71 =4266-4 [ 20260612 | 20280811 [ 3% 4.34% 100
DIE4AL A0) 0| X| =T S 2Y2M - 0.02%

KR6097246G64 | ooloI XIS E7HTISI266-6 [ 20260612 | 2028-12-12 [ 374 4.34% 500
DIE4AL A0 0| X| =¥ FH T S 2Y6M - 0.02%
Al5Ho 8430-06-0|-5M-A(H 5 2026-06-11 2026-11-11 e 2.91% 6000

KRG000015G67 f-——=r"or | |
22| 23430-06-0()5M-2f-11 2026-06-11 2026-11-11 IV E 2.91% 2100

KR6000033G65 [ =" | |

KR6005271G65 |10 & 8347-060(#)06A 11 | 2026-06-11 2026-12-11 | 174¥ 2.92% 1500
KOFR+0.4%

KR6005282G62 | oy = 82026-060](#)4M-11 | 2026-06-11 2026-10-12 | 1Hg 2.92% 2000
KOFR+0.4%
TE22830-060(12ZF11(1H) 2026-06-11 2027-06-11 10 3.01% 400

KR6006351Go6 QIEH3AF AAA CD1IM+0.28% l l
=212246060((01)11MH-11 2026-06-11 2027-05-11 10 2.91% 1500

KRG060003G65 [——=r | |

KR6174143G65 | =27 HE287 | 2026-06-11 20280411 | 3%4€ 3.96% 2000
CP91+0.88%
Al 8H23430-06-0]-4M-A(H = 2026-06-09 2026-10-12 IHE 2.95% 5000

KR6000013G69 QIEH4AF AAA CD1IM+0.24% l l
201 23446060](01)5M-09 2026-06-09 2026-11-09 EE 2.94% 4000

KR6060002G66 QIEH4AF AAA CD1IM+0.23% l l

\R6145764G63 |ENCITIE391-3 | 2026-06-09 | 2028-02-09 | 379 4.18% 800
QIE4AL BNKZHI S 1Y8M - 0.04%

KR380806GG68 |Bo-2 2 82t7I8 (#1)2606CH-O0 -1 | 2026-06-08 20270608 | 174¥ 2.90% 500
KOFR+0.34%
Al&h23430-06-0]-10M-A(H 5 2026-06-08 2027-04-08 EE 2.93% 1100

KR6000012G60 QIEH4AL AAA CDIM + 0.23% I I

KR310203GG64 |5 26%1010011-0605-1M | 2026-06-05 20270506 | 174¥ 2.88% 1800
KOFR + 0.34%

KR310503GG61 2= B (#)260601245A-05 | 2026-06-05 20270205 | 1H® 2.88% 1800
KOFR + 0.34%

KR380803GG61 S Yo7 F(#)26067}-0] H-1 [ 2026-06-04 20270604 | 1H® 2.88% 500
KOFR+0.33%

KR381002GGes 15 B2 B E(E)2026-06011Y-B(# & [ 2026-06-04 20270604 | 174¥ 2.92% 200
TIE3A AAAS E CDIM+0.22%

KR6000011G61 | o2t=430-06-0-9M-A(HS [ 2026-06-04 2027-03-04 | 174¥ 2.92% 1100
DIE4AL AAMAE 2 CDIM+0.22%

KR6000032G66 | 230-06-0I(#)01-2-04 | 2026-06-04 2027-06-04 | 174 2.92% 700
DIE4AL AAMAE 2 CDIM+0.22%

KR6005281G63 ooy 82026-060I(#)1A-04 | 2026-06-04 2027-06-04 | 174 2.94% 1300
DIE4AL AAMAS 2 CDIM+0.24%

KR310202GGe5 | =226 #101010006041M(AH) | 2026-06-04 20270604 | 1H® 2.89% 1600
KOFR+0.34%

KR3105026662 | | 21 23 (1#)26060]1A-02 | 2026-06-02 2027-04-02 | 1 2.87% 2400
KOFR+0.33%
S ZE I 2 BAI284(3)(AD | 2026-06-01 2027-06-01 | 174 2.89% 700

2 EH3A AAAS E CD1IM+0.19%
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2 2|-2¢430-06-01()08-2-01 [ 2026-06-01 | 2027-02-01 | 17 | 289% | 1100
KR6000031G67 |—

2IH4A} AAAS & CDIM+0.2%

5 AT B (2 H)2026-060| 1Y-ACH S 2026-06- -06- E 909
KR381001GG60 |5 00 S (2 #)2026-0601 1Y-A(HS) [ 20260601 | 2027-0601 | 18 | 290% | 2600

BIE{3A} AAAS & CD1M+0.2%
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H & A 2] = (02)398-4004 = yschoi@nicepni.co.kr
3.BIRH=
. [ -]
BIR(Bond Implied Rating: M-SAE& Al&O|A ™Il +=UE, E2 Spread 8 THEZE A2 S3)
de|Z Ateivlsd 2 deliXie| i FAstsEoo| oSt Yoo siY RIS Hel =24 &3 Spread o 2HA
=o| Uck= 7HHolM EZut A[ZEO| LEHCSH MBSAEl AT E 7ISHAZE EH, LKMSES ME.
aF Xto| &4 F= LIST
- SF F2t AL BIR ZF M 8HIIAF A& S 32(AR: Agency Rating) 2+ Xto|7} &M B=
LA MASE s=H¥d BIR s=H%8d
M9 List HY B2 13| List HY B
BIR A& LIST
- gEiAL BIR O] A8HIIAL AESZ(AR)S A3t U= LIST
LN HHESS SaSEEd BIR SaEHEd
StLEFH o] B AA- 2026-08-11 AAO 2024-06-03
OfO[H| A O| 7H | B AA- 2026-08-07 AAO 2024-05-29
QI A|S A AA+ 2026-07-20 AAA 2024-11-21
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