KiIs EXtSE2|AMM X|+(E+9Y)

KIS Investment Grade Corporate Bond Index(Total Return)

Methodology

2024.12
(Updated)

KISXI 4t E 7t @



KISP Index : KISP Index Methodology

=it

L. X 7HL

. X5

ME

0%
i1

n. Iy s
oHIE
X2

M w N =

process

N
T

rx re
Mt oxX mft

A

. @ole 7Y

R

& st

pages

W N N

N

Page 1




KISP Index : KISP Index Methodology o KISX[LFE 7t

. X e

1. 7l 1) KIS EXLSF2A X|=E )£ KISKHHEILOl KISSS AR+ 74
5 T AME8S3 AA00|SH A+O|4, Ot 1HO|A 5H0|8to| 7|EIZ 8K, 3

— o
AH(ES2IAR Z3h) & ZAlTA 500 0] S=E2 FHE X

2) O|2fO| AIXHAE TIGER FEALSZ2AMHUEIE ETFO| H|LX|= AHES FH S
2 LS X

2. EX 1) HE|E ETF H|X|$
- MESE AA00|SH A+O|d AKX ETFO| H|wX|+=ZMN, L S| ALK}
AES B F3StH TH7|E 5H0[SHE XiBtsto] 7|72t 2|

2) =W A MHAFC Hd Fefo|Mat FASH X[
KIS FASE2 A X|5=,2| 70|82
o FASIH, I F7|3|AHRIA|E S SEO

, KIS&7|X|4=

= N
\l
<
1
FI>|

3) g MERrsSAEe M2 A =7 L gt
KIS Pricing®ilA &gt FelAlgel HZ 8 =27t GEE 2830 3

g ETFO| iNAV A=

3. HEAZN Y (KIS EASIIAMMY K& (B,
- PHBL KSTEMAX+ FHSS 5 AZSF AA0[SH A+Ol4, 7] 1
H0l4 siH0[ste] JIEIFEA, HAM(BS =
JPY

- TEHIT ¢ Rl =A0 dEsts FFS2 AMVIEY HIT

Page 2 |




KISP Index : KISP Index Methodology

:I"'

i

EXI
—

o KISKAE 7}

<#1> KIS EXSE2|A X|+=FE+A).8 F8 HE

|
R ME BTk R

ELE ] O YAY Z7HX|4 LE (19:00)

1= 2014.12.31 (100.00p)

MAZAE O|RHEI}Z 7|&(T+1)

Basket KISt E7E2] KISSYH AR+ TR LUESE AAOISH A+0lY,

Bt7| 1ol

5009 ¥ of¢

5E0[5te] ZIEtS M, SIAMES2IAR Zeh) (FHTHY

5302 74)

Basket 1A
(re-balancing)

LA

Al7tEY HIE

Duration THEEFO B FoolM

the X[+ Total Return Index(Z4=2X|%)

F2 X Gross Price Index(A|&7H2X|%), Clean Price Index(&=7FX|%),
Reinvest zero Index(XM 22X EX}FX|%), Reinvest Call Index(Z M EXHX| %)

Hx X& I #Duration, B Convexity, B#YTM, H#Coupon, R TE07|, HY
5=+

e KISKFAHE 7}

Page 3 |




KISP Index : KISP Index Methodology

AL 2 HFH
1. X|$ 45 Hi
1 II_JIK_ ﬂ-% 1.0 A 4 Be DBsH IoI.T/S +4 II. Index 2+ V. FA]
Process I I
%ﬁ% [DBCIeansing»l /S 27 Pricing | Indexing [zq_s_)\]/\al
;{6]—‘?’— I
AAREAR
A A A FN/
2. 7t A" KISKHAEEZES| KISTS A HX|+= LEB=E MESE AA00ISH A+0[4, BHY|
19 Ol4 5H0[5t9| 7|EtZ8M, A (ES (AR g (LTl 5009 2
Ol B=CE FH)E2 AI7IEY HFCE HYUTH HIAZZ A2 =LY
A FEAYC HZE S 2IEEE AFE
3. X ME w2 AAEE HY| HAZ HYXHO| SEE[= F= HAZC J|FEAIEL
7tX|1E 100.0022 St1, 7|EA|E CHH| HImA|EL| 7tX[Q| g2 K|35t
of Zf Xpatd HatE M=
mAEE 2 XpME =B S MU NF™E JHEXE BHESY 2T X2
FAES M=
B &2 X|$=(Total Return Index)
HYst HIAZZ N2 J|FEAIFS 7HX9 eH(BEFE 75X, & 35
HZ AM™E HEOZ 7IEEHM)E 100022 310 7|ZA|H CHH| H| LA

( 7F wanm +

3 (7H wawm X

m A&7 A K| (Gross Price Index)
c ApEEof ZOo|AE =est

[
X|Z0| X|==0f A

A7t (Dirty Price)oll Cist X2, FE

(748 pann x HYHH )
( 7F yaum x HYAH )

Page 4|




KISP Index : KISP Index Methodology o KISX[LFE 7t

m =7tAX|$ (Clean Price Index)
: KjEO| ZIOIXE MATH =712 (Clean Price)dll CHSH X|~2, Rh2&2(
capital gain)0fl CHot MIIE HA|

y (7t penm X

Il
1o
2
2

XH;‘JOI At &9 (capital gain) 5 ZtO|At =9 20 X{FXtof| CHgt 7t

0

g 232 ot X+ 5, RE XF 5 ¥IsE2 2322 YK
o K=2
=

B M| 2 X} £ X}X|4= (Reinvest Zero Index)
: KO R (capital gain) W ZIMO|Xt =9 Qo RE X|Z

=S8 ZdAl 0| MEASHA] @ High O

{(7|'7—d| - ‘T‘&I_ﬁaﬂgug) X IE%IO—I]IE }

> {( 7|'7—21| gacy t ‘II_‘&I-C.’;_:I% mans ) X r.ﬂ%lo—'iﬁ }

IEEEX|E
=0 X Ql EME LEtL= X|®EE, = Duration

, O;L ConveX|ty, HT YTM, & Coupon &0 AUS

Page 5 |




@ KISKFAFE 7}

KISP Index : KISP Index Methodology

31

TEA K g

w|
|

3|5l OfHl

7t 7t g =2

e

Al
=

I+

X AAIZE AR A

701 =

b

od

AKX oS

oF

<0

J4

HEu Som TUYASHIP|BO| ABES D

v
v

AW BAHO Q47 AUFYALL O 240 Cf

oF

—_

Jod
B
4

o

o2 7|gel of2i7t AT,

ujo

al

KO
Ho

7l

J

KIr

K

oF

[l
ot

X H17t

o 7tA4E7 &

=
S =

2l

7|Ef = 7tH S ALE], HXHX|H

4
v

P

~
o

71 oleof s8FEAERFE M 7-3500M

M 2AIZE g7t o2

H Al
T =

5i

S0 CHSH ETFS] NAV AMES 9

=
[=)

chel

AMZE 7t HE SE

Al
=

oF

Jod

7tAo| ¥R

2

Z7t 7t

]

Fe Mol g 7' - HA

@

=& Junk Spread 7Hit

ujo

T o ol
= = .r_._._
i N o2 N
W ol <k o
ud LH =l o
B8] wmou
_ 1 B
il o K ol
o] K4 Bl =
< S kil
RO ©
1 il =
E] O oF i
o ol oo oF
N o zI
|_k| _ -
|2 o ol
_ 20w o
T |12y >
< = o .
AL s .._m_=
104 o [9) @
o MR oF
) MW
- o
ofl I X htis
FoRF 5l
ol ULy <0
N KK K & =
ol 7 |k K X pif
" =<0
<0 >
O o
R S
N~ (V]
of
Kk 0
o |
1
% <+ o |
+
= |2|E|8 |
<
<
<C

Page 6|




& st

20| AIZER
o] =2 A

" A2

50% Ol&f

e

2

BO
CCC

KISP Index : KISP Index Methodology

! S A - = ! ROK o A o M=
n_xm >3 N a0 0 ﬂ__ 80 0 HE 80 N a0 © AT
K _— 0 3 — = . _ =
Ko _m Mmoo < o Mmoo 2
4 KO < " = — Or T o~ o =< " KO L om
g B0 3 KH N = N W K FES
7 I I K g Mo S
= < .. N — ~ — ~ - N O
~ M_H__ks._urﬁA N K oo S N K ol o4 ~ o
il o 0o N K Kb T o3 KO Kb T oF & R <R hl
& Gy 7 om0 = Mogo = T = o ® = oo RS
uy T e I P Mo R RT % 80 g
= i ™ & .. ol ml K = ol Kl A o X & om0
ply = I o " dr=E& " °
“ Y18 _wE =N (0= g > I F o MR o
T do IR R IR IR - (I
Y n KKo & = o 5 H ko = Ko ~ RU Ko + -EWHl___oI__%HH
1 = =2 S BN ol 2 o I
=Ah_ — o Ko K o ~ Klo su Of Wo ol oo | = su & W o ol < B Klo T WK or
a0 ﬁ _.7: KO X! 0T B0 RO - W W B & F -~ N T B 5 ~ B KO L K BT R Ko
ol % I+
N T [l
R R F &« Mmoo |[RR R K G
- = -] — = - — == — —_ xr =
o w_=_u_ mm ¥ _W_”_ mqﬁ_w o & @ =3 o & @ 5o = < @ N A
35 |G T R R ws K@ B @WK M
< AN = — < ogqn N KH o8 or < KO Kn o ar =3 < N R
& o |3t K ISR i S S - TR ¥ T =8 85 N A
K =SS o 7 v %0 o | = ~ Ho o =+
= I N T 0 K KV _ w I =] N — I
20 N < P E RS ool Mo |k &R ol R g _|TF P
= - Ko B0 = <l o & F Xl 3= * Ol -
o = A~ & = 0 ulo ko o = m|lSc = ~N K
© W%%_L_Aol_o__ulw_ HPO__HIW__%s K = ol =
S K om0 kg OO R K ooy Do K >y 80 = ¥ o
s} I~ -~ is K= _ KH K = _[K0 = N
— N =1 N T K FYR Kio =~ D Ko = U x|_ o _ 1o Ko K
. < = I . %0 = = %o | oW ol = L
Xuamegﬁ%me:o:o%xgl Dm=_|r_oxf§x==|,ﬂx|_._ < mo X2
ﬁe K F N FT 85 Bl T R0 IABENELERNAS S FTEROT R
4l
%0 mjJ
K- =
=) ~ B il
z0 B M“ KH S s _
Y < N s 2
a v o w M m.___= il
= = 5 LI oF & )
30 o H o “
H H__._._ H_._._ b~ © = =
o Ko -n N B
<F Ul EI ko K K S
=< Tl Rl %0 K u___ N =
—— =) b1l
. © [l o ou ou KO
N = — <1 u - =<

Page 7 |




