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21250|H w2227t '
2 E01 45 YAH 430 1
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300 -
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2.00 ‘ ‘ ‘ ‘ : : : : ‘
26.1 262 263 26.4 26.5 26.6 26.7 268 269 2610
Tz QEA, OfIE
SE 2. YARH(AA-, 1Y/3Y) - CP(AL, 91Y) 22J+ 20| (20264 YTD)
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F:2026.10.9 7|F / XtZ: QIEWA

|>
(=3
.

SH 2 3G 22 Y ADYE ¥S (©94: %, bp)

= Anglc A E HFEWoW) AZ3E HEMoM)
TY 2y 3y 5Y 10Y | 1Y 2y 3y 5y 10Y 1Y 2y 3y 5Y 10y 1Y 2Y 3Y 5Y 10Y

=xY 371 391 400 417 441 - - - - - |
00 00 |-03 -0.8
0.0 0.0 | 0.0 -0.8

S4X  AAA | 402 421 434 447 459|513 282 344 296 178 00 -02
AA+ | 409 432 445 459 479|582 39.1 451 420 375 0.0 -0.1
Q%Ki AAA | 403 422 437 449 483|524 297 368 319 421 00 03 0.0
AA+ | 408 430 444 457 491|574 378 442 395 50.2 00 04 0.0
Xy AA+ | 421 450 457 459 577|706 576 576 415 136.0
AA- | 430 462 473 485 6.17|788 693 728 680 1757
A+ | 465 510 551 598 6.87|114.4 1173 151.0 180.7 245.8

A0 | 532 585 6.28 6.64 7.29 |180.8 192.3 228.3 246.8 287.9
QA AAA | 413 441 447 453 490|623 481 475 352 492

0.8
-0.1
0.0

-0.3 d
-03 -05 03 0.0
-02 -05 02 0.0
-03 -05 03 0.0
00 -02 0.0 0.0

AA+ | 423 449 457 462 519|718 563 575 446 776 |-07 00 -01 0.1 0.0 0.0
AAO | 426 452 461 4.69 553|755 594 616 513 111.7/-07 0.0 -01 0.1 00 -0.1
AA- | 430 4.57 466 479 589|791 643 667 616 1479|-07 00 -01 0.1 00 0.0
A+ | 444 485 505 545 647|935 924 1055 1275 2057 -03 00 00 00 0.0 -0.1
A0 | 4.60 504 532 590 6.93(109.2 111.2 132.7 1725 2519, -04 0.0 0.0 0.0 0. -0.1
A- | 487 539 578 649 7.44|136.2 146.4 178.6 2315 303.0/ -03 0.0 00 0.0 00 -0.1
BBB+ | 593 7.43 805 837 8952418 350.1 405.0 419.5 4533/ -0.5 00 0.0 00 00 0.0

F11)2026.109 7|F, 2) 1Y, 2¥e SUMHOIR) FH= UH|. 019) 3Y 0]y k| FHE Hi| / AE: AZUA, OtFH

Ol 5



EB 3. S22 AAA FHELL ARRE HE

TE 4. 2% AAA 227 BQt ARRE HF

CrediVille

E= MO ATC H5(9)
—e— EATH AAA

o T AT C B

—o— SEHKH AAA

)

(%) —e— ELH AMAL FY H) (bp) (%) o QUK AMA(L FY H) (bp)
50 - Sa%H AMAQE ) 50 50 - SO AMAUAE H) s
~ )
45 5‘6¢6_“=‘ - 6.0 45 .—‘6_—5=6===='y - 6.0
40 | o—— - 40 40 4 =" - 4.0
35 - 2.0 35 - 2.0
3.0 —n—v—v———v— = 0.0 30 Beea®a 1 00
2.5 A - (2.0) 2.5 4 | I - - (2.0)
20 - - (4.0) 20 - - (4.0)
1.5 A - (6.0) 1.5 | - (6.0)
10 A L (8.0) 1.0 - L (8.0)
1Y 2y 3y % 7Y 10Y 1N 2Y 3y 5Y 7Y 10Y
12026.109 7|E 12026109 7|F
RtE: QIEMA, OHLEEH RfE: QIEMA, OHLEEH
EH 5 o224 AA+ 22| EQ} ATPE BF EH 6. o221 AA- 22 FHEQ ATYE BF
= EH| ADYE HE(Q) = MR AT |C HS(Q)
o= OJ T} AA+ o O{ T XH AA-
R o AN SRR e O R AA-(L Y )
T AAHEE -
o O IR AAH(L W ) (bp) ) Of Tt AA-(LLE F) (bp)
6.0 - s | 8.0 70 - - 8.0
6.5 - _
5.5 / - 6.0 €0 | e 60
50 - s L 4.0 55 - e / L 4.0
~ A — 50 - _
45 - ./._.—. - 2.0 45 | ./..—._. 2.0
40 - ——— 0.0 4.0 T = =S ——— 0.0
35 - (2.0) 30 ] - (2.0)
3.0 4 [ (4.0) 2.5 - L (4.0)
25 - (6.0) 21 - (6.0)
2.0 - (8.0) 1.0 L (8.0)
1Y 2Y 3y 5Y 7Y 10Y 1Y 2y 3y 5Y 7Y 10Y
12026109 7|15 12026.109 7|F
RtE: QIEA, O{LEFH Xj2: QIEHA, O
T 7. YA AA- S HEQY AT E HE TH 8 YA A+ Z2|HEQ AZPE BiF
= HE| ALE HE(Q) C=HE| ALY WE(Q)
o U] AFXH AA- o G| AR A+
o QAKH AA-(Z Y W) o QAR AHY FY )
YARKH AA-(ZE ) DAY A+(EE )
(%) (bp) (%) (bp)
6.0 - s 180 70 - - 8.0
] I o |
5.5 / 6.0 60 | F / 6.0
5.0 - _ 6’6 4.0 <0 i/i-—. - 4.0
] .‘. | AV o= |
45 o-— - 2.0 o— 2.0
40 fp=y— : : : 0.0 40 e : 0.0
35 - - (2.0) 30 | - (2.0)
3.0 - - (4.0) - (4.0
25 - (6.0) 20 1 - 6.0
20 L (8.0) 1.0 A L (8.0)
1M 2y 3y 5Y 7Y 107 1M 2Y 3y 5Y 7Y 107

%:2026.109 7|&
Xfg: QIEUA, OIS

Z:2026.109 7|&
T2 QEMA, OfIFH
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CrediVille

SH 9. S4 WY/ HY S 10. 2WM 2Y/W7) By
Q o
) o 10} s 019 e ity —— 3rzon(9) (£ 8) B) e 510 s 01| s 18— zrz00) 5D
- 450
40 | I 8 - - 447
474 A
30 6 - - 441
- 472 - 438
20 4 | - 435
I - 432
470 [ %
1.0 2
: - 426
- 468 - 423
0.0 - U - 420
- 417
(1.0 - 466 @ - - 414
A
.0) - 464 (4) - 408
3717 731 814 828 911 925 109 73 717 731 814 828 911 925 109
FOUYY 0IF UYL 71
Rtg: QIEUA, OfLIF TtE: QIEUA, O
EH 11, FtEA UY/0| 3y E8 12, YA LY/ HY
(Z) (=) (=) (Z)
20 m— Y U1 Yy ——TIEW(R) 104 35 Y m— O] LY ——TZEU) 140
] - 159
1.6 - 103 30
25 18
12 102 50 | 157
08 - 101 15 | - 156
o - 155
0.4 - 100 0 - 154
0.0 L 99 0.5 1 153
0.0 152
0.4) | - 98
©.4) 0.5) - - 151
0.8) - - 97 (1.0) - 150
73 717 731 814 828 911 925 109 3717 731 814 828 911 925 109
3w olE 3w olE
RpE: QIEUA, O Xj2: QIEHA, O
£H 13.AASE OFf HARH Y%/ &Y EH 14. ASZ Olst ZALH U/ $ig
(=) (Z) (=) (Z)
30 | —0 — 1) sy TEHD) " s Vo —Y — 1] &y TEMD) T,
2.5 - 225 08 -
- 224
20 | o4 0.6
15 1 I 04 | - 40
10 | 22 '
05 - 223 0.2 |
' - 222 00
0.0 o, -39
0.5) - oo 0.2)
(1.0) - o1 0.4)
(1.5 - 220 0.6) - 38
73 77 731 814 828 911 925 109 73 717 731 814 828 911 925 109
Y 71E E IS E
Xfg: QIEUA GHAFH AtE: QIEMA OHAFH

ol 7



T8 15. QAR 22015 2t (% 42, bp %)

-
20015 523 €8 umg 3Y M E% AR s 52| e
°s gy gy 3 D e o e A
2026-10-06 I}2}Co| A9-1 A+ | 2026-10-14 | 2Y | 550 | 300 | 1,490 497 jgEeI® [ -30.0(+30.0| 0.0 Xt
2026-10-06 O}2ttto| A9-2 A+ | 2026-10-14 | 3Y | 300 | 300 | 560 1.87 JHHeI | -30.0|+30.0| 27.0 NSl
e gedSY URTAA LAY, OUFH
X BUS 40015 20k BA H / 42005 FHBL QU0 I|F
£H 16. Ol F AR £201% Y 7Y o49l: 249l bp, %)
20052 ot ox | £8 gl gl ojE3 Ehl A8 =
53 ESY | o | Au
2026-10-13 GS 22-1 AAO 2026-10-21 2Y 500 M=k -30 30 et
2026-10-13 GS 22-2 AAO 2026-10-21 3y 500 M=k -30 30 et
2026-10-13 LGS EHA 121-1 AA+ 2026-10-21 2Y 500 M=k -30 30 et
2026-10-13 T E=CIPN 121-2 | AA+ 2026-10-21 3y 1,000 IHeoim 30 | 30 %H‘j‘gr’;t E_F
2026-10-13 7| &0f| ZQHOO| 11-1 AO 2026-10-21 2Y 600 SauB -30 30 et
2026-10-13 7| &0f| ZQHOO| 11-2 AO 2026-10-21 3Y 400 SauB -30 30 et
2026-10-14 LSTH 1-1 AO 2026-10-21 1.5Y 400 s=uH -30 30 HEHZ
2026-10-14 LSTH 1-2 AO 2026-10-21 2Y 300 s=uH -30 30 N el

XE 3eUSY TABANAL, o1EH

fisd

OfLIF-8



FSAY

TEH 17. 7 YA

REAY A7

=9 UESE | A3 Y 271y TEEI|ZE sy w2 B
of| AZ|o|oto]d A 225-1 AA+ 900 2026-10-08 | 2027-04-08 6 3.977 3.972 -0.5
ol2jofMIZH57-2 AAO 600 2026-10-07 | 2027-01-25 6 3.729 3.724 -0.5
Ot ABUX -] AAA 600 2026-10-07 | 2026-10-14 3¢ 3.371 3.172 -19.9
Ofl2) £322311-3 AAO 600 2026-10-06 | 2026-11-23 3¢ 3.568 3.370 -19.8
Ci45148-2 AA- 400 2026-10-08 | 2028-01-14 196 4.227 4,227 0.0
SK318-2 AA+ 400 2026-10-08 | 2031-03-31 5 4.558 4,589 3.0
SAX|Tof| A1-2() AA- 400 2026-10-08 | 2027-02-25 6 4.044 4,051 0.7
KBS H46-2 AA+ 400 2026-10-07 | 2028-02-18 196 4.267 4.270 0.2
OfEE13-1 AAO 400 2026-10-07 | 2027-03-12 6 4,006 4,050 4.4
O|OtE25-2 AA- 400 2026-10-07 | 2028-07-05 2d 4.469 4,480 1.1
7:1)2026.10.5~2026.109, 2) HBS, Q50 HQl. a9, TEF, BRAHI|E 1004 0% HY
TE: 2oy, viEy
TE 18, 27 YA /MY $Y (T9l: 2424, bp)
A OFA|
5B (EE|ZH U852 AT B0 FEY(EE|2 MESE | HAUT B
MAYEU17-23Y) AA+ 200 -28.1 CHorE A155-2(33) AO 220 67.2
OFREXIER25-2(3Y) AAQ 300 -27.4 SKEIE|7+58-1(3Y) AO 200 405
OIS H12-13Y) AAQ 300 -20.0 o1t252-1(6%) A+ 200 1.6
vhRAQIX61-1(3Y) AAA 600 -19.9 THZH67-2(6%) AA- 300 10.8
ol2] £ 522311-33Y) AAQ 600 -19.8 LGOI X| &2 M3-2(5)(6%) AAQ 300 10.0
2| 228X Z=17-1(3%) AAQ 300 -15.7 2GIX|F13-2(6%) A+ 100 6.4
Q2 FEXF22(6%) AAA 100 -103 OFoHol| x| 23-2(=)(113) A+ 120 6.2
R AQX61-1(3Y) AAA 300 -6.9 UX|T| A Z3|0]44-2(5=)(6K) A0 100 5.4
OHEH13-1(6%) AAQ 300 -38 2GIX|F13-2(6%) A+ 100 53
OIS H12-2(1369) AAQ 200 -3.4 I2tC0| A8-1(1436%) A+ 300 52

1) 2026.10.5~2026.10.9, 2) &g =,
T2 24, o5

, REUTH HQl v,

2T, T2M7IE 10042 01 Heh

OfLEE -9



CrediVille

=B 19. 32 AEIIZHE 72HE TH 20, 3 AE7RME 72HCizHIF ROl
(Z8) REAX] w Q0K wI|EFZGRY m Ol AR 1000/:671\/|o|or .lél\/HY 1Y-3Y m3Y-5Y m5Y-10Y = 10vAd}
100 - ] ] T
90 | 90% - n . l n
80 - 80% -
70 - 70% -
60 60% -
50 50%
40 | 40% -
3.0 - . 30% -
2.0 1 20%
10 1 10% |
00 - %
6Mo[oF M-TY 1Y-2Y 2¥=3Y 3Y=5Y  SY-10Y jovAdy 731 87 814 821 828 94 911 918 9.25 102 109
21 2026.10.5~2026.10.9 = mIMCHON(Y~D) Y
X2 2SEXREY, viUEd e SgFARL, o5
SH 21, E2AMY E44 ATS 20| SH 22, E2AY LAl A0js 20|
=9) (£9)
30 w2t w2 SM wI|Z «|E 60 . meW eEY S wI|Z e
25 1 50 =
20 - 40 W
||
30 [ ]
20
10 -
0.5) - 0.0
(1.0) a.0) !
814 821 828 94 911 918 925 102 109 814 821 828 94 911 918 925 102 109
= I[Eofls Z(EIEQL, 1Rl A7H/XIXHH|, =21, F5 T EY = 7|Efofl= TIERHRL THRI, 27K/ IR, =2, T T EY
T2 3L, OfUFY T2 FSEfEY, ofUFE
SH 23 SR O ADHA 20| SH 24, SR GARY £0H2 20|
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29 IS HGAZHE(3Y)

CrediVille

20 FYCIHY ANEATHE(LY)

(bp)
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QALK AA- 3Y

SAHH AAA 3Y
Of Xl AA- 3Y

250

200

150 +

100 -

50 -

0 . . . . . . . . . . . . .
20.120.721.121.722.122.723.123.724.124.7 25.125.7 26.1 26.7

(bp)
300 -

OB AAA 1Y
O AR AA- 1Y

TAHH AAA 1Y
TR AA- 1Y

250

200

150 -

100 -

50 4

0

20.1 26.7 21‘.1 21‘.7 22.1 22.7 2é.1 23:.7 24,1 24,7 25.1 25.7 26.1 26,7

X2 QIEUA LS

QAR AA-/A+ ATEE

X2 QWA OILSH

OZ42H3Y /EAIABY AZHIE (AA+/AA-/A+)

(bp) YA AA- vs. A+(%) (bp)
O ALK AA-3Y %0
AHEH A+3Y I

6.0 - N
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50 - - 60
40 - - 50
30 - - 40

- 30
20 -

- 20
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20.120.721.121.722.122.723.123.724.124.725.125.726.126.7
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120 -
100 +
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0
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xfg: QIEUA, OfLFH

O/ BIAM ATHIE(LY/3Y/5Y)

xf2: QIEUA, OIS
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CrediVille

EAAAA/LSHAAA 2TH| Spread(3Y)

(%) S ALK3Y v, QOYXH3Y ATY E(Q) (bp) (bp) —— QST AAA 3Y SARKH AAA 3Y
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) A= 3Y Vs, A0 3Y . . iy
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X3 Q1A OIS Xtg: Qe A oA TtE: QlEM A OHEH
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70 Stef a1y 50 7.0 PHEA A2 60 7.0 T AA-3Y 50
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