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INDEX : KISS S HAH X+ & ESGXI== =01

YIS SxE KEY POINT
=7t A& 02)3215-1437 o NZOHH| ZITAYX|Z OMMI K| 2 =X 012 7+
o TFCOHH| DA X|5= +AE 57t
I. KISSEAX|5 0|
#2#1. X AX| 5 7|7HE X2 &/72 0] ¥/YTM C g, o9l
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.37 1.39 1.41 2.07 6.39 2.92 1.67
Duration 5.50 5.43 5.50 5.52 5.26 5.60 1.75
YTM 3.46 3.58 3.52 3.54 3.83 1.54 745

= 1KY FE$AUE 0.57 2.10 1.50 1.68 745 -0.64 1.70
Duration 9.01 8.92 9.16 9.18 8.57 9.16 2.05
YTM 3.30 3.44 3.31 3.26 3.60 1.75 6.86

=l FE$AUE 0.10 0.44 0.91 1.75 4.00 7.20 1.28
Duration 1.24 1.21 1.19 1.24 1.22 1.03 0.96
YTM 3.37 3.44 3.38 3.39 3.57 0.86 6.80

IPNN| FE$AUE 0.21 0.86 1.56 2.82 6.36 5.95 1.90
Duration 2.58 2.57 2.59 2.55 2.58 3.19 1.35
YTM 3.79 3.89 3.93 4.04 436 1.59 843

KOBI30 FE$AUE 0.15 0.60 1.00 1.85 437 5.97 142
Duration 1.87 1.84 1.84 1.83 1.83 1.82 1.87
YTM 3.40 3.50 3.42 3.44 3.68 1.11 6.86

KOBI120 FE$AE 0.10 0.41 0.97 1.90 4.06 7.56 1.27
Duration 0.99 0.99 0.97 0.99 0.98 0.95 1.1
YTM 3.54 3.60 3.60 3.70 3.80 0.92 7.09

Xt&E: KISKpAHE 7
_'_) I—X-iAOI %

) inception: %
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SMFEXX] )
(KOBI302 2001-01-02, 2 | 2001-01-01)
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AtE: KISKHAHE L

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

=3, MHX| YTM F0|

6.0%

5.0%

4.0%

3.0%

2.0%

1.0%

0.0%
2021-06-14

2022-06-14

2023-06-14 2024-06-14

—— FUN AR 2

SR S ok

S| AFKY KOBI30 e KOBI120

AtZ: KISKHHEIE

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

= XY 0.73 1.56 2.49 3.77 13.61 8.81
N 0.64 147 240 3.78 6.85 2.89
Sy 0.61 1.43 2.38 3.69 11.14 435
S5 d 0.58 1.39 2.27 0.00 0.00 1.23
28Ky 0.61 1.38 2.29 3.33 7.25 1.24
7|Et=E X 0.61 1.44 234 3.58 5.49 1.69
NS 2RET) 0.64 1.50 240 3.75 9.20 2.79
AN (B2 ET) 0.00 1.65 0.00 0.00 0.00 1.65
ABS 0.63 1.43 2.32 3.77 0.00 1.45

A 0.64 1.47 2.40 3.71 13.14 5.60




#3. KISS XA X5 HE{/27|E YTM

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.299 3.278 3.294 3.265 3.233 3.253
N 3.511 3.460 3.494 3.484 3.544 3.493
S 3.561 3.487 3.416 3.411 3.462 3.470
S5 H 3.379 3.327 3.310 0.000 0.000 3.343
2%y 3.556 3.464 3.406 3.371 3.763 3.498
7|Eta-& X 3.884 3.827 3.777 3.715 4.206 3.824
A (S EZEET) 3.784 3.783 3.740 3.634 3.848 3.762
A (B R EED) 0.000 4492 0.000 0.000 0.000 4492
ABS 3.716 3.639 3.579 3.490 0.000 3.647
A 3.561 3.497 3.475 3.390 3.285 3418
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 374 ~1d 1~2d 2~34 3~54d 50| 4 HH
= Xi 411 6.01 461 6.08 28.43 49.24
N 0.19 0.25 0.29 0.41 0.14 1.27
SxY 2.58 2.80 222 2.17 3.49 13.25
SoHEH 1.62 242 0.63 0.00 0.00 467
2y 5.46 3.93 1.17 0.73 0.02 11.30
7|Eta-8 X 246 2.78 1.75 1.01 0.08 8.09
SIMHBSEEEDS) 2.24 3.14 2.27 1.50 1.29 10.45
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.66 0.62 0.31 0.12 0.00 1.72
A 19.33 21.95 13.26 12.03 33.44 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T& 374 ~1d 1~2d 2~34 3~54d 50| 4 HH
=M 16 22 21 34 52 145
N 201 253 259 497 49 1,259
S=Xy 517 592 498 456 707 2,770
SoHEH 8 6 2 0 0 16
2%y 549 359 110 81 6 1,105
7|Et=8X 1,451 1,536 892 537 66 4,482
SIMHSEREDS) 469 634 431 313 399 2,246
A (B2 EE) 0 1 0 0 0 1
ABS 450 339 109 32 0 930
A 3,661 3,742 2,322 1,950 1,279 12,954

X2 KISKHEE 7}
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Il. KIS ESGX|HX|x= 0|

H6. ESGM X5 7|7HE FX =+ &/Fal0]¥/YTM (FHAEYUE, YTMEH : %)
= 1w ™M 3M 6M 1Y 3y Inception

KIS SY40E 0.180 0.740 1.340 2470 5.560 5.650 0.242
ESG Duration 2.240 2.250 2.270 2.250 2.370 2.870 3.110
e YT™M 3632 3.732 3.744 3.846 4128 1.480 2.488
Sustinvest |+X$AE 0.180 0.740 1.340 2470 5.550 5.740 0.197
ESG Duration 2.250 2.260 2.290 2.290 2.430 2.840 3.380
YT™M 3628 3.730 3739 3.833 4113 1.464 2.066
Whos FHPAUAE 0.210 0.850 1.410 2490 5.830 5.450 0.124
Good Duration 2.700 2.690 2.740 2.780 2.800 3.300 3.070
ESG YTM 3.647 3.752 3.755 3.847 4104 1.502 2253
ot SY40E 0.180 0.710 1.330 2470 5.580 5.950 0.161
ESG Duration 2.040 2.040 2.090 2.170 2.300 2.820 2.820
AT 3.655 3.754 3.766 3.900 4143 1491 2391
ESG SH40E 0.200 0.770 1.310 2410 5.490 5.820 0.114
=HMA  |puration 2390 2390 2430 2.380 2.500 2.890 3.690
YT™M 3.582 3.687 3.692 3.807 4077 1.448 1.996
HlmX|  |SXH$E 0.210 0.830 1.390 2.480 5.780 5.600 0.234
Duration 2610 2.600 2.640 2.680 2710 3.210 3.100
YT™M 3.656 3.759 3762 3.857 4115 1.456 2.410

Xt=z: KISKHAHE 7}
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]

5 6.0%
4 5.0%
4.0%
3 M
M\M 3.0%
2
2.0%
! 1.0%
0 0.0%
2021-06-14 2022-06-14 2023-06-14 2024-06-14 2021-06-14 2022-06-14 2023-06-14 2024-06-14
KIS ESGE & SUSTINVEST ESG e KIS ESGS SUSTINVEST ESG
WHOS GOOD ESG ShREsG AT A WHOS GOOD ESG shREsc AL
ESG2X A A FlimpyES ESG2 XA ——— t|mX|$
XEE: KISKFAE 7} KbE: KISKFLHE 7}
F) SHRESGA T A HAEY|Y Lald F7h1E SHE|)
H7. KIS ESG S ME{/27|'2 Duration
2 3ME~13 1~2d 2~34 3~5' 5'40]4 A
S=x 0.60 143 2.39 3.71 8.65 2.58
=AY 0.60 1.45 2.25 3.17 0.00 130
7|Eta &R 0.61 1.47 242 3.61 5.46 1.95
IAHESEEET) 0.64 1.52 2.41 3.76 7.56 2.46
AN S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.65 143 2.34 3.86 0.00 1.57
TH| 0.62 147 2.38 3.69 8.08 2.25
XbE: KISKHEEIL
H#8. KIS ESG S&X| = ME{/TI[E YTM (2H2l: %)
= 3/ME~13 1~2d 2~34 3~5' 5'A0] 4 A
S=Xy 3.568 3.489 3413 3423 3497 3483
=AY 3.543 3.448 3.391 3.357 0.000 3478
7|Et=8X 3.666 3.676 3.653 3.647 3.996 3.670
MNESEREES) 3.745 3.739 3.727 3.626 3.797 3.725
AN S EES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.613 3.606 3.526 3436 0.000 3.578
TH| 3.624 3.597 3.575 3.512 3.649 3.591

X2 KISKHEE It



H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH2l: %)

=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 8.92 9.88 6.29 6.89 3.72 35.71
2A XK 6.38 463 1.82 1.12 0.00 13.95
7|Eta-& X 1.49 1.63 1.19 1.08 0.12 5.52
A (S ZEET) 8.10 11.15 8.79 6.00 3.49 37.52
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.35 2.81 1.55 0.59 0.00 7.30
A 27.25 30.10 19.64 15.68 7.33 100.00
Rt KISKHAHE 7F
H10. KIS ESG S K|+ ME{/UI|H F=5 (H2: 7H)
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 206 247 182 232 149 1,016
23Ky 118 67 30 14 229
7|Et= & X 137 135 92 88 461
SN (B REET) 276 385 274 214 188 1,337
AR (B R EE) 0 0 0 0 0
ABS 74 87 43 10 214
TH| 811 921 621 558 346 3,257

Xt KISKHHEIF



1 =2

2N, g8 S22 M= 80| OfAl

Q KISKFAHE 7}

.
x

ol8
ED

=1
=

2
=

O|=9| CPI

-
o

KSR, 2/=2 oM =2
T

=M ZAMl X

[ —

o 0|2 52 CPI & FOMC FA|

KEY POINT
th7| M7t X< 2o

.I

—

—

H0|

02) 3215-1436
104 =Xy

-
o

T

7St

Chel cha|
Ct. Of

5|

AL

H

PN

o

ot Ol =# =2 ot&fE F=JSHH +=a80| 2Ed5t= 255 2Lt Of

=EM : 01 =M =d AS0l W

.
(=]

7|28 |RX[SH0fF otCh= ot SA|Of A|7|%

=
=

tef O|=2f 5

DR -

X|E ot=|UCE Oloff ZAl

el 2l

X

ol

(EH2l: %)
MSB 2YR

3.252%, 10

b

—

.
o

=13
=

MSB 1YR

I

=R
M ChHl 2.5bp ot

|

2
=

o

.I

—

- ¥1-90-¥20¢

- ¥1-50-vz0¢

- ¥1-v0-¥20t

- ¥1-€0-¢0C

- ¥1-20-vzoc

- ¥1-10-¥20¢

- ¥T-¢1-€20¢

- PT-11-€20¢

- ¥T-0T-€20¢

- ¥1-60-€20¢

- ¥1-80-€70¢

- ¥1-L0-€20C

Y1-90-€20C

1, BOJO| TH|AIX

5.00
4.50
4.00
3.50
3.00
2.50 4
2.00

2
Ct.

Ht
FSH

et &

.

2H|AL 274K =7t
[e]

|

=4
=

o

KTB 5YR

St 3.302% 2 Of

k

P

2ol o] = 2o HSEO =L A

=

=

7

KTB 20YR

AR aé W

KTB 3YR

HOf =k 21l o7t O|o x|t

.
o
[y

KTB 10YR

cC

1.50 -

o
S
—

- ¥1-90-¥20¢
- ¥1-50-v20¢
- ¥1-¥0-v¢0¢
- ¥T-€0-¥z0C
- ¥T-20-vzoc
- ¥T-10-¥20¢
- ¥T-t1-€20¢
- ¥T-T1-€¢0C
- ¥T-0T-€20¢
- ¥1-60-€20¢
- ¥1-80-€20¢

- ¥T-L0-€20C

Y1-90-€20¢C

L}
=
Ch =3 3/54 AT == X3 OH| 0.3bp Z2AE 2.0bp, 5/108 AT E

o}
5.00
4.50
4.00
3.50
3.00 -
2.50 -
2.00 -

1.50 -
1.00

ALZ: KISKHAHE 7L

ALE: KISKHAHE 7}



Q KISKFAHE 7}

(E+91: %)

= 5/24 5/31 6/7 6/14 ML H|(BP)
SOt 14 3.382 34 3.37 335 -2.0
SOt 2 3432 3.455 334 3.31 -3.0
=7 34 3415 3.452 3.307 3.242 -6.5
=7 5.4 344 3.502 333 3.262 -6.8
=1 104 3.507 3.58 3.385 33 -85
SAHHAAA 3 3.578 3.608 3.46 3.405 -5.5
SAHHAAA 5 3.577 3.635 3.455 3392 -6.3
SAHKHAAA 10 3.651 3.724 3.525 3.468 -5.7
RHE : KISKHAHE 7}
1213, 21X SPREAD 0| (542l : bp) 24, E4X§AAA SPREADZEO| (549l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 60.0 -
20.00 40.0 W ——————————
g NJ'
0.00 —H\'P‘. 200
-20.00 - - / 0.0 - -
3 S 3 3 \ a3 3
& & o5 & & “)Qb'\’ RS %/\y\’ V@:’\’ Ng@’
A = < < e
X2 : KISKHAHE 7} RHE : KISKHAHE 7}
H2. FU I3 AZYE HE (E+2I: bp)
= 5/24 5/31 6/7 6/14 HMZECHH|
=1 3 10 SPREAD 9.2 12.8 7.8 5.8 -2.0
=1 3 5 SPREAD 2.5 5.0 2.3 2.0 -0.3
=1 5 10 SPREAD 6.7 7.8 5.5 3.8 -1.7
= _EZLX{AAA 3YR SPREAD 16.3 15.6 15.3 16.3 1.0
=1 _EX{AAA 5YR SPREAD 13.7 13.3 12.5 13.0 0.5
=1 _EX{AAA 10YR SPREAD 144 144 14.0 16.8 2.8

Rt : KISKHAME 7}

10
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Q KISAFLHE 7}

H9. aF SAK| 2dsg (H21: 7H, %)
UEYd 89 HESE 27| ZALEg | HEIZ HEZY
2024-06-11 Rpabte| S AKI892]2006-11 (AN AAA 24 21E -1.0bp 3.470 1,500
2024-06-11 SAHKI| AT SH H859(Ah AAA 34 2IE -1.9bp 3.449 1,500
2024-06-11 SAHKI| AT S H860(Ah AAA 54 21E -23bp 3.458 1,700
2024-06-12 FEI S8 S AM55(Ah AAA 34 21E -2.0bp 3.448 2,000

RIE : KISKHAHE 7}

AT FSAY2 =10 24-45 SH22 RS 0|20 13X 528 RSEUCE O|0fM =11 24-
=

137 32 RIESE 95 (&t

r
d0
12
rio
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100000
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20000 .
. | mm ]
EcC}t

T T T T T T T 1

g, =1123-10 =244 =1123-1 =123 =241 =1123-11 =1124-5

J3s. FU A HEE 88 (&t
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~ly 1y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20y~
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Y717 E SH22 ZME XSV, 2N 22 == X HF0 0|0 =4 7|=F O|0fZ{Ch 1d 22

o EH7| FZHoM BME 20| 0.6bp HAEUL, 3

[

T7t2 0.7bp EHCf, 52 2.0bp F4&, 104 722

JIEtE s HEAY GA| LATES St 78 ZME XS 7IEta 8 AA+ 2= EEs 1d

]

TN 1.0bp FZAEAL, 3E AN Z5 HENE LEFHH 5H MM 2.0bp =4, 10 #2¢

Ol A 2.0bp ZHCHSH OFZSYCE

kis
2. 23xj 3y YTM 30| (5491 : %) %2 o{FxH 3y YTM O] (54 %)
by 7|EF2 S K
§ | —— DM —— B —— 2WMara — FH g e . S

~
L

(=)}
L
(=)}

3 ]
2 1 2
14
0 ‘ ‘ : ‘ 0 -
2022-06-14 2022-12-14 2023-06-14 2023-12-14 2024-06-14 2022-06-14 2022-12-14 2023-06-14 2023-12-14 2024-06-14
XHE: KISKFAHE 7} XbE: KISKHAHE L
%3, 2¥x 3 0CHH| SPREADZO0|  (£49l : bp) &4, oA tCHH| SPREADZFEO|  (TH$l: bp)
AP RY 3Y- KTB 3Y S2KH- kTB 3Y 7| E}F2 8 X AA+- KTB3Y
140 1 28K AAA- KTB 3Y 2Bk AA+ KTB 3Y 350 7|EF2 S/ AA- - KTB 3Y
120 | 300 7|EtZ 8 XHA+ - KTB 3Y
100 - 250
80 - 200
60 - 150
40 | 100
20 | 50
0 ‘ ‘ ‘ ‘ 0 - ‘ ‘ ‘ :
2022-06-14 2022-12-14 2023-06-14 2023-12-14 2024-06-14 2022-06-14 2022-12-14 2023-06-14 2023-12-14 2024-06-14
AHE: KISKHHE 7} Rt2: KISKHAHE 7}
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H1. 2¥xj S 0CHH| A E A HEE (42l bp)
= 2F AZH E(06/14) T | (06/07) [ (05/14)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M 165 | 117 | 127 | 553 | 06 | 10 | 00 | 11 | -44 | -12 | -43 | -23
52 165 | 105 | 127 | 568 | -06 | 10 | 00 | 11 | -44 | -12 | -43 | -23
AAA 194 | 254 | 278 | 651 | 06 | 07 | =20 | 11 | 53 | -14 | -63 | -23
AA+ 265 | 358 | 405 | 742 | -06 | 07 | 20 | 11 | 53 | -16 | -66 | -23

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
= 2F AZY E(06/14) T | (06/07) [ (05/14)
2t7| 1Y 3y 5y | 1oy | 1y 3y 5Y | 10y | 1Y 3y 5y | 1oy
M 278 | 370 | 395 | 1368 | -18 | 12 | -12 | 20 | -30 | 05 | -30 | 1.8
52 301 | 416 | 612 | 1549 | -18 | 10 | -1.0 | 20 | -37 | -13 | 3.7 | 18
AAA 356 | 533 | 721 [ 1752 10| 00 | 20 | 20 | -48 | -48 | 62 | 13
AA+ 1319 | 1629 | 1925 | 2440| 10 | 00 | 20 | 20 | -47 | 33 | -47 | 08
AAA 207.0 | 2406 | 2545 | 2879 | <10 | 00 | -1.7 | 20 | -42 | -28 | -42 | 13
AA+ 2625|3099 | 3214|3527 | -09 | 00 | -1.7 | 20 | -41 | -28 | -42 | 13

SHK] WAL 3% 480022 ©F H F Cfb] 1% 500092 ST LM SBKE K| LHzer 20| 1
4 ofoto] SRS F4jo| Wt ZA| 7| EE O|ojZiCt S3 FM2uo| wo| FIH 2 T Y
]

M
| ZME £ o AIS2de| 2dS A2

o A [
A7E A 1.8bp= HAEH ZME 20|7| =Lt HEH St=m+ZU2H2| 0|2 42 2H 2.0bp= &
4

JIEtEEM LHH2 1= 51009222 T F O] 2093 S7IUC 7|Efg8i LAA T2 REZ2
LA M 7| OIO{ZEEt A+ SE2f HENEIAMEDI0|HE | 21 Th7| O[&EXHZF AL 72bp2 HH
3 2

EH Al ZME OlZL, OO A o F=27HT|Eef 1.3 DIk OfER O M= RIE 10bp, 5bpe| Tl &
ME OIOIZEEL 1 Stof = 2] AT EAY S ZtEX FA| E& ZA 7|=& ojofztan 1 2|9 7o M

= 2EME LIEHT

75 F7H 23X LW F0| (9] : %) d36. F7H o Mx| L33F0| (EH2l: %)
20000 , BESFN mMFXH mAAA T AA+ 6,000 - m7tE e m I m] e

5,000
15,000 -

4,000 1

10,000 - 3,000 -
. 20007

5,000 4
. . 1,000 -
0 = 0 4

2024-06-10  2024-06-11  2024-06-12  2024-06-13  2024-06-14 2024-06-10  2024-06-11  2024-06-12  2024-06-13  2024-06-14

Xt KISKHAHE 7F AtZ: KISKHAHE 7L

14



H3. FH 2| A sig (Hl: %, 248)
= 359 wWFe | LPAZEE L oY Zaloy
AAA 7| 2424062 1A-10 3430 2E 11bp | 2024-06-10 | 2025-06-10 1,800
AAA St == 2 824062t-0|E-1.5 3.490 2E +2bp | 2024-06-10 | 2025-12-10 500
AAA 7| 23 (41)24060[2A-11 3.470 o1E -1bp 2024-06-11 | 2026-06-11 3,000
AAA 7|2 (Lh240621A-11 3420 2E 14bp | 2024-06-11 | 2025-06-11 1,400
AAA | SEFEMAH(E2")2024-060[3Y-A|  3.560 01E -6bp 2024-06-11 | 2027-06-11 2,100
AAA Ar=24410[0200-0611-1 3.470 oIE -1bp 2024-06-11 | 2026-06-11 4,600
AAA A=2441200009-0611-2 3.480 01E -9bp 2024-06-11 | 2025-03-11 1,400
AAA FAFER A (2H)24-60]18-11 3.530 o1E -1bp 2024-06-11 | 2025-12-11 2,000
AAA =21 2844060| E 2 (03)1-12 3.570 oIE -2bp 2024-06-12 | 2025-06-12 2,400
AAA 7| ¥ 23 (41)24060[1.5A-12 3.460 o1E -3bp 2024-06-12 | 2025-12-12 1,000
AAA B A2382024-060]1A-12 3.600 21E -0bp 2024-06-12 | 2025-06-12 2,000
AAA staZ 382406002 01-214 | 3,510 01E -6bp 2024-06-12 | 2025-01-12 1,900
AAA 7|2 (Eh24062273A-13 3.440 2E -12bp | 2024-06-13 | 2025-03-13 2,000
AAA 7|28 (4h24062H1A-13 3.400 E -14bp | 2024-06-13 | 2025-06-13 2,000
AAA | SRS EXE(E2AH)2024-060|5Y-B|  3.530 0IE -7bp 2024-06-13 | 2029-06-13 1,600
AAA st == 2 82406H-0|E-1.5 3450 0IE -3bp 2024-06-13 | 2025-12-13 2,300
AAA St ZE U F82406A-2 Q-1 3.400 IE -14bp | 2024-06-13 | 2025-06-13 1,800
AAA 7| g28(A)24060(1.5A-14 3.420 2IE -4bp 2024-06-14 | 2025-12-14 1,000

XtE: KISKHAHE It

B4, FZH o Hx| W W (SHl: %, 248)
= =9 wWFE | LHPAZEE L 2o Ty
AA+ 7{|0|H|= 217+ =406-1 3.676 o 2024-06-10 | 2026-06-10 800
AA+ 7|0|H| = 217} =406-2 3.699 o 2024-06-10 | 2027-06-09 300
AA+ 7| 0|H|=BI7}=406-3 3.699 o 2024-06-10 | 2027-06-10 800
AA+ 7|0|H| =817} =406-4 3.715 o 2024-06-10 | 2028-06-09 300
AA- Z47H=535 3.967 o 2024-06-10 | 2026-09-10 400
A+ il X140 't 4441 4.067 E -72bp | 2024-06-10 | 2026-06-10 1,000
AA+ ABtIHE2218-1 3.686 0lE -2bp 2024-06-11 | 2028-12-11 400
AA+ ASFEED218-2 3.710 0lE -3bp 2024-06-11 | 2029-06-11 100
AO Off F=2 70 &217-1 5413 2EH -10bp | 2024-06-11 | 2024-12-11 100
AO Of =70 &217-2 5.764 0lE -5bp 2024-06-11 | 2025-09-11 100
AAO SHLEZHE261-1 3.709 o 2024-06-12 | 2025-12-12 500
AAO SHLIZHE261-2 3.712 o 2024-06-12 | 2026-03-12 600
AAO SHLIZHE261-3 3.716 o 2024-06-12 | 2026-06-12 400
AAO SHLIZHE261-4 3.738 0IE -1bp 2024-06-12 | 2027-06-11 500
AA+ HIMZFE170 3.688 0IE -1bp 2024-06-13 | 2026-06-12 500
AA- 71| O H| 7] | £4538-1(X|) 3.752 0IE -3bp 2024-06-13 | 2027-01-13 600
AA- 71| O H| 7] | £4538-2(X|) 3.758 0IE -3bp 2024-06-13 | 2027-02-12 400
AA- 7{| O H| 7] | £4538-3(X|) 3.782 0IE -3bp 2024-06-13 | 2027-06-10 500
AA- 71| O H| 7] | £ 538-4(X|) 3.782 0IE -3bp 2024-06-13 | 2027-06-11 800
AA- 71| O H| 7] | £ 538-5(X|) 3.789 0IE -3bp 2024-06-13 | 2027-07-12 300
AA- 71| O H| 7] | £+ 538-6(X|) 3.789 0IE -3bp 2024-06-13 | 2027-07-13 400
AA- SHLE7H I £ 430-1 3.698 0IE -2bp 2024-06-13 | 2026-06-11 100
AA- StLEZH I B 430-2 3.698 0IE -2bp 2024-06-13 | 2026-06-11 300
AA- StLE7H I 2 430-3 3.738 0IE -3bp 2024-06-13 | 2027-02-12 300
AA- StLE7H I £ 430-4 3.761 0IE -3bp 2024-06-13 | 2027-06-10 100
AA- StLE7H I £ 430-5 3.761 0IE -3bp 2024-06-13 | 2027-06-11 700
AA+ ASHFEE2219-1 3.652 0IE -1bp 2024-06-14 | 2027-09-13 300

15



AA+ AMBHFFE2219-2 3.689 OIE -3bp | 2024-06-14 | 2029-06-14 800
AA+ AMBHFLE2219-3 3.799 DI -15bp | 2024-06-14 | 2030-06-14 200
AA- o 2hoi| A 7H | 106 3.978 0lE -5bp 2024-06-14 | 2027-06-14 500
AA- A2 71 738 3.654 Ol -4bp | 2024-06-14 | 2026-01-14 500
AA- OFO[H|#|O| 7H | E304-1 3.652 0IE -2bp 2024-06-14 | 2025-11-14 300
AA- OFO[H| 70| 7H | E304-2 3.665 oIE -2bp 2024-06-14 | 2026-06-12 400
AA- OfO[H| 70|74 | E304-3 3.668 0IE -2bp 2024-06-14 | 2026-07-14 300
AA- OFO|H| 7| 0| 7H | £t 304-4 3.693 o1E -3bp 2024-06-14 | 2027-04-14 500

AHE: KISKFAHE 7}
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M= KA = R0l 0]o] HEZS| FZOM ZME ERACE = =8 22ME 20|H 2
A A2 O|Lf H FZHO|M Z A T QU = S22 5 Y| M E EO0|E 2dM A2 AlZ

[

SES KNS olof THf ofM| B F7I72t BMIE BtEotn ot RUCt

JIEtEsM AlE2 BME 2ALE F =8 2XME HEILE Z|Elg8M A2 OlL tHR =2 #7240

M ZHE ™ el
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o
n
39
_I'_|_
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ofH
0
Hu
!
+
I
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>
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o
o
>
1B

SlE 7Bt 38M A2 €7 &=8 TA

mjn

=
O 5}7| x| AX[TH CHEE2| FLZHO| M Z M 2 OrZACt.
A87. 38M /8% F0l (E9l: 28l)
20000 | =OMMRSY =K RS
80,000 -
70,000 -
60,000 -
50,000 -
40,000 -
30,000 -
20,000 -
10,000 -
0 -
0‘9'\?‘ &:\? 0"'\;\ 0‘95\9 o"ﬁ:\/ 0":\} 0‘9& 0"11} 0‘93\ &fﬁb &;{,’) 0"9)0 0‘99)\’ QQ"& QQ"& 0606) ob'é\ o“"@ QQ"\:\’ o“’:\? o“"\?}
A I A Al R A I R A Al A R Al
IS S S S S S S SIS U S S S S S S S S U S S
H5 ME8SE HE
YA HEY HAH OUTLOOK HEAZ OUTLOOK HE
W s

A= o= EE It KISAHE I
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OIAHH : ZMl =X 58, JdIR} ATY = Al

HoLEEX} KEY POINT
o8t AR 02) 3215-1471 o ATl AZYE AHTIA M3l HE ZEY

o Al HE =0 J7IZ o X[ TH

od
1=
m
N
e
oy
0x
o>

SlARY AIE S

A 71E =M 3 2] AAASE2| =330 OfH| YR Az EE T FELH0.9bp S7tet 35.6bpS

Fo

LIEFH S, A0SE2 T FECt 1.2bp 5HET 120.4bpE 7| FSHRUL. 52| 25t AlZ[0f Ciet S22t 7t
QME AU st 7[CHE O] FAIZIBHA 2[AX A2 BM S &S Ol0RAC 2Lt =1 52| #3590

b

r
rtot

SO, AXREH ASE ZMZ 2E FEO| ZEXBEM 382 7[E22 2D BT GESYMZ
CIUC A HE= S| ¢S SH2ZE SHH5IHM ZHEY EJACL MHEZ= Al B 8 =
S22 OofUX|et HHY LA Ciet 7|t §S0| 2|AM AZoM = LIEFRICE 53 2 EfEE0 X &
M Q! ohatol| L X (A+)7F ZHE IE THH| -20 ~ -30bp2 &5tA H&E O 0]0f 3, EfYE & Hetd o4
X M-S FRIot= DLUAX|(A0)E 6~8H =27t SE X0 HEFE|7t -17 ~ -64bp2 ZZ=|RULCH

31 2| AH SElF0|

ChQl - of 9l)

—~

6.5 600
5.5 - 500
AOAIZHY E
45 - 400 AAOA I E
- AAMAA I E
35 - 300
——A0
25 - PRE A 200 ——AAD
-/ ——AAA
1.5 1 10 333y
0.5 : : 0
2021-06-14 2022-06-14 2023-06-14 2024-06-14
XHE : KISKHAHE I}
H1. 3Y5 AZE U HESE (E+2: bp)
£3 25 AT E(06/14) Ml (06/07) M2 Clb|(05/17)
k7| 1Y 3y sy | 1oy | 1y 3y sy [ 1oy | 1y 3y sy [ 1ov
AAA 240 | 356 | 345 | 723 | 40 | 09 | 03| -05 | 34 | 39 | -13 | -37
AA+ 288 | 409 | 439 | 982 | 03 | 52 | 05| 20 | -06 | 47 | -40 | 17
AAO 292 | 447 | 507 | 1321] 07 | 52 | 05| 20 | 35 | 47 | 35 | -12
AA- 325 | 494 | 623 | 1687 ] 07 | 47 | 05| 20 | 42| 37 | -35 | -12
A+ 632 | 938 | 1410|2242 05 | 12 | 00 | 25 | 10 | 28 | -25 | -02
A0 80.1 | 1204 | 1855|2702 | 05 | 12 | 00 | 25 | 10 | 28 | -25 | -02
A- 1069 | 1649 | 2455 |3215] 05 | 12 | 00 | 25 | 10 | 28 | -25 | -02

A2 : KISKFAHE I
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H2, S|ARx| Llisig (EH9l: %, bp, 4, A

MEES 359 EC R BHO|g | LADES | LI | LY
AAO LGREHA1171 2024-06-12 3.582 JHECIE -4bp 3 3,200
AAO LGREHA117-2 2024-06-12 3.608 JHECIE -8bp 5 1,800
AAO LGREA117-3 2024-06-12 3.763 JHE I -16bp 7 1,000
AA- 70| E|A7t0|2+0] = 19-1 2024-06-12 3.691 JHE I -Tbp 3 500
AA- 7 O|E|A7}0|2t0[Z19-2 2024-06-12 3.783 JHEBIE -16bp 5 500
A0 DLOILAX|11-1 2024-06-12 3.96 JHE I -17bp 2 400
A0 DLOILAX|11-2 2024-06-12 3.882 JHECIE -64bp 3 200
A- O| K| AXHAHR2 E18-1 2024-06-13 7 - 1 320
A- O| K| AXtAHR &18-2 2024-06-13 7.1 - 2 480
AAO MBHERIS H4(R) 2024-06-14 5.1 =3 +510bp 7 1,600

=) SuE 2o Qut 3|ARY, ELS M 2
o} ot Z A g

y

H3. S|AHY Q7R (SH21: %, ', Ag)
HESE 554 EL HEHO|E at7] deto | LRl Tkl
A+ LS127-1 2021-06-10 1.717 3 1210 5,040
A+ LS126-2 2019-06-13 2.118 5 800 5,040
AA+ KBS H37-2 2019-06-14 1.804 5 1500 26,700
AA- OlA326 2021-06-09 1.673 3 800 1,900
AA- 2| x5 H2212-1 2022-12-16 5.95 1 1600 19,900
AA- DLOJ M 1-1 2021-06-16 1.701 3 2000 2,950
AA- FOZ4H2-1(=) 2021-06-11 1.895 3 3000 7,750
AA- SKX|2ME&15-2 2019-06-13 1.711 5 700 16,600
AAQ RHAFEER4-2 2019-06-13 1.753 5 400 7,400
AAQ AR R]27-2 2019-06-10 1.94 5 1100 20,150
AAO X|0j| A 0| m| 0| A15-2 2019-06-12 1.896 5 1500 8,400
AAA StLta& X[ F52-2 2021-06-10 1.455 5 2000 54,900
AAA KT195-1(Xl) 2021-06-10 1.387 5 1800 45,200
AAA St s MET38-1(57) 2021-06-10 1.387 5 1000 20,200
BBB+ SHA76(5) 2023-06-15 87 5 600 600

= = = T
T RES S
A

o Qb S|ARKH, ELS H| 2
KtE: KISKHAHE E

=
7L CIE 2 M
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H4. XHFE A 2 AH = (549l %, bp, 9, 2Ag)
HUB8EE 5 e YW AZYE/ BHOIE 27 R
A0 A8 M 10| 2024-06-21 JHE2IE +80bp 2 700
A0 A8 M 10| 2024-06-21 JHEH2IE +80bp 3 300
BBB+ HL D& 2024-06-21 7.50%~8.50% 1 600
ZF) REZ 32 Ut 3|AK, ELS H|2
At=: KISKH&HEIE DART
2. S|AM A =0 (291 : 2 &)
180,000
160,000
140,000
120,000
100,000 2021
80,000 - 2022
w2023
60,000 - m 2024
40,000 +
20,000 -+
12 28 38 48 538 638 78 8E 9E 108 118 128
A& : KISKHAHE 7}
JE3. S|ARR TN 0] GERCE)

2900000

2700000

2500000

2300000

2100000

1900000

1700000
2022-06-14 2022-10-14 2023-02-14 2023-06-14 2023-10-14 2024-02-14 2024-06-14

Xt : KISKHAHE I}
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T 3| ALXY A A0 Hls 2ot A7t O|O{ AL MM fRSH2 4% 30459 22 M F
CHH| 7,665 & J7tUCL 528 G A S22 ™F OH| 1.31%P 37+t 30.64%E XFX|3H 1,

P &40t 37.83%, 1H~34

= OHH| 4.29%P 73t 58.97%E AHX|UCH ASE2 5.01%P &A% 9.53% S

KPRIUCE. T

—

i

=2 4.93%P 7%t 45.6%, 34

~5EHF2 2.8%P S7t8t 12.06%E AtX|HCD 53 0|4 O A= 3.34%P S7t8t 4.51% & XHX|ZULCE.
H5. QM SEE /8 (SHel: o &)
T2 2024-05-23 2024-05-30 2024-06-06 2024-06-13
AAA 10,204 11,419 10,377 13,187
AA 31,760 18,071 19,346 25,382
A 2,822 5,511 5,145 4,104
BBB 356 288 480 320
JUNK 47 31 32 51
Total 45,189 35,320 35,380 43,045
X2 : KISKHAHE 7}
H6. MM THEE /RS (EH91: ©f )
T2 2024-05-23 2024-05-30 2024-06-06 2024-06-13
~1y 18,120 10,821 17,299 16,283
1y~3y 23,263 20,872 14,390 19,629
3y~5y 2,497 3,292 3,275 5,190
Sy~ 1,309 335 415 1,943
Total 45,189 35,320 35,380 43,045
XbE : KISKFAHE 7}
d24. 3| SEE /S : %) a5, 3|AH HEUWI|E |§E (S50 : %)
3y~5y
12.1%
AA 9.5% BB? 1y~3y 5y~
59.0% 0.7% 45.6% 4.5%
BB+
AAA 0.1% y
30.6% 37.8%

XtE: KISKHAHE 7} Xtz: KISAHAHE It
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d=6. S|AXl RETF 30|

NN REE
120000
100000
80000
60000
20000 | Ls . ] vl ;
oce WL LLEEEL L AT AR L1 LI
0 IYI IT T YI IY YI T YI T YI T IY YI T IYI IY IY T IY YI I\
2023-06-13 2023-08-17 2023-10-27 2024-01-04 2024-03-14 2024-05-23
XtE : KISKHAHE I}
B7ME8SZ HE
LS AL HEA HAM OUTLOOK OUTLOOK HE
SKEH 2024-06-10 A0 Stef
SKEH(Z) 2024-06-10 A- Staf
AEA 2024-06-12 AO 515t
Ef g 2024-06-13 ccc Shek

NERETEN

A
=
EEIL KISKHHE 7}
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@ «isrsrzo
ABS/MBS : 22 |g 32 JIZX XA ABS 2

T 7}bekR} KEY POINT
3719 AR 02) 3215-1435 o FEHAMO[EX|75% ABS 2
HME™jE]  02) 3215-1454 e MBS 2024-11 L&

| AT 5

= o
Ol ABS H& 2 CHUY| LEUZ A FS2E, AXFE AT 299,179, MMAHRSEA 23174 2|
CHUV SR A X 0|2 HESH| flot ESEY H@ADI 7[EF 0|0 5= HE| 52 7t
23474 0| RS2 E2 A0 YESHT, FESATEZAE & FS2AALC 2|+=HS MR 2 K|
1-12|~X[1-192] FSIHAKY 2,320 /S L& St= FXO|CH FES2ARL MEEL S flo] ®SHLI2E O]
FESAHZZAOA MESHE Mot UL MESOHE= H1-12|~K[1-18%] FSSHAHRS| MEEZL S
fIot MESAHL H1-192] FSSHAIKL| MEBEZ S flot ME8IHE LIFO{X|H, ot 282 69U &, 11
o glojct,
&1, HZE 7| XX EH ABS 2l ZH F0] (E9): &, 7|7k : 2023-12-01 ~ 2024-06-14)
16,000 350000
I PF Loan
14,000 e |
300000 i
12,000
- 250000 e 7|g}
10,000 -
- 200000 o=
8,000 +—
- 150000 S =T =N
6,000 +—
L =N W ESVE R o)
4,000 -+ . 100000 VG L
- Synthetic CDO
2,000 +— - 50000
O O —HEF%E%

2023-12  2024-01 2024-02 2024-03 2024-04 2024-05

ALE: KISKHAHE 7L

dgl2, H7L YslH| = (EH9l = %, 712t : 2023-06~2024-06) 23, 68 WallH|S (S48l = %, 712t : 2024-06)
SIPSPPSET Synthetic
- cDo
= 1%
C
P-CBO

26%

AtZ: KISKHAHE ¢ AtZ: KISKHHEIL
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H1. FZF ABS Ul szl (549l : A9, %, 7|12t : 2024-06-10~2024-06-14)
7| E=XpAE SPC MESE ERL gt7| g | wag | M
SRS RUEMNA | REYHALO0[EX[75R1-1 AAA 2024-06-10 2M 190 3.673 -
SRR E | REHAO0|EX|7571-2 AAA 2024-06-10 4M 190 3.682 -
TSR | /FEH2AL0EX|75%1-3 AAA 2024-06-10 6M 180 3.711 -
SRR IME | FEHAL0EX|7571-4 AAA 2024-06-10 8M 180 3.716 -
TSR | FEH2AL0|EX|75%1-5 AAA 2024-06-10 10M 170 3.731 -
SRR IME | FEHAL0EX|7571-6 AAA 2024-06-10 1Y 170 3.735 -
SR | /FEHAD0|EX|75%1-7 AAA 2024-06-10 1Y2M 170 3.738 -
SRR IME | FEZHAL0EX|7571-8 AAA 2024-06-10 1Y4M 160 3.742 -
SR | FEHAD0|EX|75%1-9 AAA 2024-06-10 1Y6M 160 3.746 -
SRR ME | FEHADO0[EX|7531-10 AAA 2024-06-10 1Y8M 160 3.745 -
ST RdaxH | REHAM0|EX|75/71-11 AAA 2024-06-10 1Y10M 160 3.754 -
SR | FEHADOIEX|7571-12 AAA 2024-06-10 2Y 130 3.763 -
SR | REHAM0|EX|75/71-13 AAA 2024-06-10 2Y2M 80 3.764 -
SR MH | FEHATO(EX|7531-14 AAA 2024-06-10 2Y4M 60 3.765 -
SRR A | FEHAO0|EX|7571-15 AAA 2024-06-10 2Y6M 50 3.767 -
SV RO | REHADOIEX|75/71-16 AAA 2024-06-10 2Y8M 40 3.768 -
SRV EESMA | FEHAO0|EX|7571-17 AAA 2024-06-10 2Y10M 40 3.769 -
EHY|Z2 R0 aME | FE200[EX|7571-18 AAA 2024-06-10 3y 20 3.771 -
SIS EESMH | FEHAO0|EX|7571-19 AAA 2024-06-10 4Y7M 10 3.791 CALL
XtE : DARTHALS A|A|AE
H2. F7t MBS £ ol H3|X} 2l Hmsg (549l : A2, %, 712+ : 2024-06-10~2024-06-14)
at7)| MBS2024-11(2024-06-04) MBS2024-10(2024-05-21) MBS2024-9(2024-05-14)
daigoy | sz | AZYE | Eeigel | Wiz | AZgS | dgel | Wizl | AZgE
14 1,181 3.515 +12 - - - 1,439 3.573 +12
24 1,400 3.545 +9 1,224 3.614 +18 1,600 3.565 +10
31 1,000 3.557 +12 - - - 1,200 3.580 +14
51 1,500 3.585 +10 1,800 3.560 +12 1,600 3.581 +10
74 1,300 3.714 +17 - - - 1,200 3.727 +19
10d 1,100 3.749 +19 1,200 3.718 +23 1,100 3.741 +20
204 1,200 3.790 +30 700 3.721 +30 1,200 3.779 +30
304 300 3.821 +41 - - - 200 3.749 +35

ESWTFIY
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H1. T 338 SE/HS

@ «isrsrzo

(THl: %)

=2t E 2024-06-13 2024-06-07 2024-05-14 M Ojy| HE OiH|
US TREASURY 2Y 476 474 485 1.80 -9.50
US TREASURY 5Y 432 431 450 0.50 -18.30
US TREASURY 10Y 431 430 448 1.50 -17.10
US TREASURY 30Y 447 444 463 330 -15.10
DEUTSCHLAND REP 2Y 2.98 3.03 2.96 -4.30 2.90
DEUTSCHLAND REP 5Y 2.59 2.61 2.54 -2.70 470
DEUTSCHLAND REP 10Y 2.55 2.56 2.51 -0.80 3.70
DEUTSCHLAND REP 30Y 2.70 2.68 2.64 2.40 5.70
JAPAN GOVT 2Y 0.33 0.35 0.33 -2.00 -0.10
JAPAN GOVT 5Y 0.55 0.56 0.54 -0.30 1.10
JAPAN GOVT 10Y 0.97 0.97 0.94 -0.10 3.20
JAPAN GOVT 30Y 2.13 2.10 2.02 3.00 10.20
CHINA GOVT 2Y 1.73 174 1.85 -0.80 -11.40
CHINA GOVT 5Y 2.05 2.05 1.95 0.20 9.80
CHINA GOVT 10Y 2.30 2.31 2.29 -0.60 1.10
CHINA GOVT 30Y 2.53 2.54 2.57 -1.70 -4.20

X2 : KISAHEE 7L Bloomberg
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2o KPE 28X 7HE HE (5H91:bp,712+:24.06.07~24.06.13)
DR(bp)
5
4
3
2
1
0
LT
-2
12 e/llE7id 24 sd 7@ 108 15 204

At @ KISAHE L, Bloomberg

@ «isrsrzo

J2110. KPE H| 8K 7HE HE  (=2bp712:2406.07~24.06.13)

DR(bp)
2.5

2
1.5
1
0.5

os | A

108 154 204

1 6/l H1271 € 2 s 74

X2 : KISAHEE I Bloomberg

(TH2l: %, 712t 24.06.10~24.06.14)

bl
1053% L7°%
15.79%
1.75%
19.30%
526% 10.53%
B Government(Municipal) M Financial
M Energy m Utilities
i Industrial [ Basic Materials
Government Consumer, Non-cyclical

Consumer, Cyclical Technology

2T Y A ME 22
2.86% 5.71% 5.71%

8.57%

20.00%

2.86% 5.71%
2.86%
B Government(Municipal) M Financial
H Energy m Utilities
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X2 : KISAHEE 7L Bloomberg

E2 HF o] BY A M5 52

(EH2l: %, 717t 24.06.03~24.06.14)

HE] 2= e 5z
Financial 28.57% 22.81% 5.76%
Consumer, Cyclical 2.86% 10.53% -7.67%
Consumer, Non-cyclical 8.57% 15.79% -7.22%
Energy 5.71% 1.75% 3.96%
Government 20.00% 19.30% 0.70%
Basic Materials 2.86% 5.26% -241%
Communications 0.00% 0.00% 0.00%
Diversified 0.00% 0.00% 0.00%
Industrial 2.86% 10.53% -1.67%
Technology 5.71% 0.00% 5.71%
Utilities 17.14% 10.53% 6.62%
Government(Municipal) 571% 1.75% 3.96%

XHE : KISKHHE 7}, Bloomberg
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#3. F7} Korean Paper 43

(712} 24.06.10~24.06.14)

=29 SESH A & £3} T ] 7|1 Coupon|Benchmark| && {2 (USD)
CJSHOP Float 06/07/27 EURO MTN usD 2024-06-07 2027-06-07 | 7.116%| SOFRRATE 24.00MM
SHNHAN Float 06/13/25 | US DOMESTIC | USD 2024-06-12 2025-06-13 | 5.87% | SOFRRATE 50.00MM
CITNAT Float 05/08/25 US DOMESTIC | USD 2024-06-12 2025-05-08 | 5.84% | SOFRRATE 35.00MM
KDB Float 12/13/24 US DOMESTIC | USD 2024-06-13 2024-12-13 | 5.52% | SOFRRATE 50.00MM
KDB Float 03/13/25 US DOMESTIC | USD 2024-06-13 2025-03-13 | 5.59% | SOFRRATE |  100.00MM
SHNHAN 0 09/16/24 EURO-DOLLAR | USD 2024-06-14 2024-09-16 - 26.00MM
YONGPY Float 06/17/27 EURO MTN usD 2024-06-17 2027-06-17 | 6.396% | SOFRRATE 30.00MM
KDB 5.05 09/17/24 DOMESTIC usD 2024-06-18 2024-09-17 | 5.05% 98.00MM
KEBHNB Float 06/20/25 | DOMESTIC MTN| AUD 2024-06-19 2025-06-20 | 4.924%| BBSW3M 20.10MM
CITNAT 0 12/06/24 EURO-DOLLAR | USD 2024-06-20 2024-12-06 -- 40.00MM
KEBHNB 4.95 06/21/25 | DOMESTIC MTN| AUD 2024-06-21 2025-06-21 | 4.95% 33.5TMM
KDB 5.49 06/21/25 EURO MTN usD 2024-06-21 2025-06-21 | 5.49% 20.00MM
XtE : KISKAHE 7, Bloomberg
H4 F7H 0|3 FH X &7 (5+91: %, 7IZ}: 24.06.10~24.06.14)
Date Name Survey Actual Prior
2024-06-07 MUE 3.90% 4.00% 3.90%
2024-06-07 AZtE EHa ST -] 0.30% 0.40% 0.20%
2024-06-12 CPI (I &CHH]) 0.10% 0.00% 0.30%
2024-06-12 CPI (HACHH]) 3.40% 3.30% 3.40%
2024-06-12 HE E@ AZY g WAECiy| - 0.80% 0.50%
2024-06-12 T ERE AE A5 Yoy - 0.50% 0.50%
2024-06-13 FOMC =2| 27 (&gh 5.50% 5.50% 5.50%
2024-06-13 FOMC =2 273 (steh 5.25% 5.25% 5.25%
2024-06-13 ojeiE EHZFTn F2 -- -- 5.40%
2024-06-13 Ht HEE=X| -- -$347.1b $209.5b
2024-06-13 M Al R -- 242k 229k
2024-06-13 HYEHAS ST AU HA S -- 1820k 1792k
2024-06-13 PPl [Z+82 MoM 0.10% -0.20% 0.50%
X2 @ KISAH:HE 7L Bloomberg
H5. WF 0|3 AX X = (EHSI: %, 712+ 24.06.17~24.06.21)
Date Name Survey Actual Prior
2024-06-14 U7X 4= & -0.10% -- 0.90%
2024-06-14 FEE7HX$ MoM 0.10% -- 0.50%
2024-06-14 FEE7HX]F Yoy 0.60% -- -1.00%
2024-06-14 ojA|Ztoietm 14 QlE2| o] 3.20% -- 3.30%
2024-06-14 OJA[ZtCHE D 5-10 QIE2f 0| M 3.00% -- 3.00%
2024-06-17 HNZYX =+ (7&F) -13 - -15.6
2024-06-20 YK -$206.1b -- -$194.8b
2024-06-20 M Mg R -- -- 242k
2024-06-20 HAEHAS ST AUHX S -- -- 1820k
2024-06-20 TR Z A 1375k -- 1360k
2024-06-20 HE5{7t 1460k -- 1440k
2024-06-20 FEAE S AL Y| 1.10% -- 5.70%
2024-06-20 HES7F (HEH) 1.40% -- -3.00%
2024-06-20 Zetdojor AE Z7| ¥y 45 -- 45

Xt& @ KISAHHE L Bloomberg
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H6. F7t 5 FH X|= (5+: %, 71Z}: 24.06.10~24.06.14)
Date Name Survey Actual Prior
2024-06-07 AL M A SA MoM 0.20% -0.10% -0.40%
2024-06-07 Ar A WDA YoY -3.00% -3.90% -3.30%
2024-06-07 F9=X| SA 22.7b 22.1b 22.3b
2024-06-07 % SA MoM 1.10% 1.60% 0.90%
2024-06-07 22 SA MoM 0.50% 2.00% 0.30%
06/11-06/16 ZOiE7HX|4= HdH| - -0.70% -1.80%
06/11-06/16 EOiE7HK] 5= & -- 0.10% 0.40%
2024-06-12 CPI (T A LHH]) 2.40% 2.40% 2.40%
2024-06-12 CPI (T2 CH[) 0.10% 0.10% 0.10%
2024-06-12 CPIEU 3% HEH| - 0.20% 0.20%
2024-06-12 CPIEU 3% MiEH| - 2.80% 2.80%
2024-06-12 dEX| -- 25.9b 27.6b

AtE : KISXHHETE Bloomberg

H7. WF 5 dH x| = (EHSl: %, 712+ 24.06.17~24.06.21)
Date Name Survey Actual Prior

2024-06-17 SEH 1 62 S AMH|0|

2024-06-18 ZEW MH|O] Off & -- -- 471

2024-06-18 ZEW AMH|O] I A8 -- -- 723

2024-06-20 PPI( 2 CHH]) -- -- 0.20%

2024-06-20 PPI T AH| -- -- -3.30%

XHE : KISKHHE 7 Bloomberg

H8. Ft 5= 4N X & (TH2l: %, 712t 24.06.10~24.06.14)
Date Name Survey Actual Prior

2024-06-07 +Z YoY 5.70% 7.60% 1.50%
2024-06-07 22 YoY 4.30% 1.80% 8.40%
2024-06-07 FoX $72.15b $82.62b $72.35b
2024-06-07 £ YoY CNY -- 11.20% 5.10%
2024-06-07 2 YoY CNY -- 5.20% 12.20%
2024-06-07 B AX| CNY -- 586.40b 513.45b
2024-06-07 oot FH $3221.00b $3232.04b $3200.83b
06/09-06/15 S255 M2 T 7.20% -- 7.20%
06/09-06/15 E333 M1 Yoy -1.20% -- -1.40%
06/09-06/15 E333 MO Yoy -- -- 10.80%
06/09-06/15 New Yuan Loans CNY YTD 11390.0b -- 10190.0b
06/09-06/15 Aggregate Financing CNY YTD 15130.0b -- 12730.0b
06/11-06/18 FDI YTD YoY CNY -- -- -27.90%
2024-06-12 PPl M HH -1.50% -1.40% -2.50%
2024-06-12 CPI (M CHH]) 0.40% 0.30% 0.30%

AtE : KISXHHETE Bloomberg

9. WF 5= dH X = (EH91: %, 71Zt: 24.06.17~24.06.21)
Date Name Survey Actual Prior
06/14-06/18 FDI YTD YoY CNY -- -- -27.90%
06/14-06/15 E3t33 M2 MidH| 7.10% -- 7.20%
06/14-06/15 £3133 M1 Yoy -1.70% -- -1.40%
06/14-06/15 £3133 MO Yoy -- -- 10.80%
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06/14-06/15 New Yuan Loans CNY YTD 11310.0b 10190.0b
06/14-06/15 Aggregate Financing CNY YTD 15080.0b 12730.0b
2024-06-17 1-Yr Medium-Term Lending Facility Rate 2.50% 2.50%
2024-06-17 1-Yr Medium-Term Lending Facilities Volume 237.0b 125.0b
2024-06-17 M FE7LA 2l -- -0.58%
2024-06-17 Used Home Prices MoM -- -0.94%
2024-06-17 3L Yoy 6.00% 6.70%
2024-06-17 &3 Y4t YTD Yoy 6.30% 6.30%
2024-06-17 20{EDf Yov 3.00% 2.30%
2024-06-17 201 OjE L] FECHH| 3.80% 4.10%
2024-06-17 AFREHEEHM2l) YTD Yoy 4.20% 4.20%
2024-06-17 234 FXHYTD Yoy -10.00% -9.80%
2024-06-17 Residential Property Sales YTD YoY -- -31.10%
2024-06-17 HEZMN HYE 5.00% 5.00%
2024-06-20 5-Year Loan Prime Rate 3.95% 3.95%
2024-06-20 1-Year Loan Prime Rate 3.45% 3.45%

X2 : KISKHAHE 7, Bloomberg
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WX+ 34 30 -4
deEs=d 11 25 14
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T 6 7 1
sfeleetd 13 29 16
A 210 279 69
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (SH91: o )
T2 N O|tH HEZ
TUHE=Y 3,535 2,524 -1,011
WX+ 1,801 1,501 -300
delEs=d 165 357 192
Sl x| =¥ 3,475 2,763 -712
TU=ed 57 41 -16
sfel=etd 221 407 186
A 9,254 7,593 -1,661
X2 : KISKHEEIE
B5 FZHELS HAHE : 7| XXMH(ESE = 49 107H) (H9: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 56
2 KOSPI200 - - 30
3 ISE=EubN; - - 19
4 Ll - - 13
5 SPX - - 11
6 SPX TESLA INC - 10
7 NIKKEI225 SPX SXSE 9
8 | ADVANCED MICRO DEVICES TESLA INC - 8
9 HSCEI SPX SXSE 8
10 KOSPI200 SXSE - 8

KHE : KISKHHE 7}
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%2 Fo 2| FUHHES (5+1: %)
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1213, uUsD IRS 22| F0|

@ «isxt

(Z+%l: %, BP)

AFIH 7

X}O| ——6/14/2024 6/7/2024
6.00% 0.04%
500% 0.02%
\ 0.00%
4.00%
—
-0.02%
3.00%
-0.04%
2.00%
-0.06%
1.00% -0.08%
0.00% -0.10%
3M 6M 9M 1Y 2Y 3Y 4Y 5Y  6Y 8y 9y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H#1. USD IRS Data (EH$l: %)
URD IRS 1Y 2Y 3y 5Y
2024-06-14 5.047 4.5495 4.2645 3.9902
2024-06-07 5.0674 46171 43418 4.073
U5 -0.0204 -0.0676 -0.0773 -0.0828
2023-12-29 47704 4.0822 3.7547 3.5181
HEChb| 0.2766 0.4673 0.5098 0.4721
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ——6/14/2024 6/7/2024
4.00% 0%
3.50% o —a 0%
3.00% \ 0%
00
2.50% %
0%
2.00%
0%
1.509
50% 0%
1.00% 0%
0.50% 0%
0.00% 0%
3M 6M O9M 1Y 2Y 3y 4y 5y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data

@ «isxt

(THl: %)

AFIH 7

KRW IRS 1Y 2Y 3y 5Y
2024-06-14 3.465 3.3275 3.2525 3.2
2024-06-07 348 3.3725 3.3175 3.2725

FU57 -0.015 -0.045 -0.065 -0.0725
2023-12-29 3.53 3.2425 3.08 2.9925

HZChb| -0.065 0.085 0.1725 0.2075

ALZ : KISAHAE 7L
J125. KRW CRS (E+91: %, BP)
XtO| ——6/14/2024 6/7/2024
4.00% 0.00%
3.50% -0.01%
0,
3.00% \ 0.02%
2.50%
B -0.03%
2.00%
-0.04%
1.50%
| 0,
1.00% 0.05%
0.50% -0.06%
0.00% -0.07%
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
2024-06-14 29 2.685 2.67 2.65
2024-06-07 2.94 2.745 273 2.71

034 -0.04 -0.06 -0.06 -0.06
2023-12-29 2.83 2.45 2.35 2.28

| 0.07 0.235 0.32 0.37

ALZ : KISKHAE 7}
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a2l6. KTB (5+: %, BP)
XpOo| ——6/14/2024 ——6/7/2024
3.50% 0.04%
3.45% 0.02%
3.40% 0.00%
3.35%
4 -0.02%
3.30%
-0.04%
3.25%
3.20% -0.06%
3.15% -0.08%
3.10% -0.10%
3.05% -0.12%

3M 6M SM 1y 2y 3y 4y 5Y 6y 7Y 8 10y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2y 3y 5Y
2024-06-14 3.357 3.32 3.242 3.262
2024-06-07 3.332 3.36 3.307 3.33
Fisz 0.025 -0.04 -0.065 -0.068
2023-12-29 348 3.247 3.145 3.155
i -0.123 0.073 0.097 0.107

ALZ : KISKHAE 7L

=7, IRS ®EHI| AZY E F0| (5] : %) J&8. IRS HEH| AZYHE FIHHS (Tl : %)
———KRW IRS 5Y-3Y ———KRW IRS 10Y-5Y m KRW IRS 5Y-3Y  m KRW IRS 10Y-5Y
0.10%
’ 0.00%
0.05% 0.00%
0.00% 0.00% |
0, -
0.05% 0.00%
0.00% +
-0.10%
-0.01% -
-0.15% -0.01% -
-0.20% -0.01% -
2023-01 2023-07 2024-01
-0.01% - -0.01%  -0.01%
AR : KISKHAHE 7L AtZ : KISKHAHE 7}
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) M SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.01%
0.01%
020% W 0.01%
0.00%
-0.40%
p\ -0.01%
M
-0.60% [ 4 n.r 001% -
WY
-0.80% | ‘ -0.02%
-1.00% | -0.02% |
-0.03% |
-1.20% : ' -0.03%
2023-01 2023-07 2024-01 -0.03% -
Xt& : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
J&11. KTB/IRS 0| (THel - %) J312. KTB/IRS 7t HE (EHl = %)
SWAP SPREAD(1Y) = SWAP SPREAD(3Y) m SWAP BASIS(1Y) SVWO%SISBY)
0.40% 0.00%
0.30% -0.01%
-0.01% |
.20%
0-20% -0.02% -
0.10% + -0.02% |
0.00% - -0.03% |
-0.03% |
0.10% -0.04% -
-0.20% : : -0.04% |
2023-01 2023-07 2024-01 005% L -0.04%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58
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J&13. KRW/USD Swap Point 30|
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Xt& : Refinitiv, Bloomberg

1214, KRW/USD Swap Point 30|

(THl: 3)

e M EHCHH| X}O| MZSCHH| K}O| ——6/14/2024 ———6/7/2024 ———12/29/2023
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1350 20
1300 70
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1100 0

SPT 01w 01M 02mM 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FRE3} g2 U F2t (Sl 7HE)

55 2024-06-14 | 2024-06-07 Xto| 5 2024-06-14 | 2024-06-07 Aol
KRW/USD 13793 13793 14 USD/CHF 0.894 0.889 0.005
EUR/USD 1.072 1.072 -0.017 USD/SGD 1.353 1.345 0.008
GBP/USD 1.273 1.273 -0.006 USD/IDR 16385 16207.5 177.5
USD/JPY 158.065 158.065 2.69 USD/PHP 58.623 58.515 0.108
USD/HKD 7.81 7.81 0.001 USD/TWD 32.38 32.262 0.18
USD/CNY 7.255 7.255 0.012 USD/SEK 10.503 10.386 0.117
USD/CAD 1.375 1.375 0.008 USD/PLN 4.053 3.933 0.12
AUD/USD 0.662 0.662 -0.005 USD/DKK 6.958 6.851 0.108
NZD/USD 0.614 0.614 -0.005 USD/ZAR 18.436 18.903 -0.467

AE M2 ZSEI| (15A] 408 28 7|F)
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I, 7| X XA 22

=
B 2 ELS 7| =X 2E

A&4. 7| =X

—

futot
olo
ret

g

\

3-STOCKO| 4F,
357, 44%

sli2lx| 4,
,19%

+=2ed,
261, 81%

W 7| E=Xpi =8 E ELS 2lds

2024 52 1-STOCK ELS= 29674, 2-STOCK ELS= 165422 X
ZEASIH T 3-STOCK O| A9l ELS= 357742 2 7.75% LA Asl= S
= FME ERCH

| CHH| Z2H2ZH 0.67% 24, 13.16%
2-STOCK ELS= &4, LIHX|&= 37t

H3. X| R CHH| 7| X=Xpok ZEHE 2l g (B9l - )
Uxt 1-STOCK 2-STOCK 3-STOCK O] 4
2024-04 298 190 387
2024-05 296 165 357

B oiRIX|sdel Z4 8 X|eEedel 7t FA

20244 58 ELS 7| X XpA
Ol 165741(& CiH| 73% &

|

S gl A= ZURX|5HO0| 88A(HE CHH| 11.39% 71, =UES=2H
2)0|C} S X| st X|=2H 2 242 11370t 304742 23 & Chb|
242} 2.59% &=, 3.05% S7hHE 7IESHACE

Ha, XL OfH] 7| AAHA 98 Y H

(&2l : 7)
o Ju =W RW | el | slel | el KR B | o
A+E | Z2Y | =Y RLE 529 =wy EEY Euw
2024-04 79 178 24 116 83 38 295 7 43 863
2024-05 88 165 21 113 63 27 304 6 24 811




2024 5O HAE ELS HEESS & E B KOSPI200, HSCEI, EuroStoxx50, SPX, NIKKEI225 & CHE
N+E5S SH2Z ¢ X+ ELS TS0 AEH22 FFE XXt AL &9 20702] 7| =XHte
HESO0| M 7|F2 & 91.98%, YA 7|FE2E 78.12%S 7|E5tH T 0| H|sH LKA 42
7|Z=RHAO| HIZO| Cha ZEAZHLH

H5 FQ 7|XXHe 23 sig (TOP 20) (EEY Tl o 7))
=9 EL T ES ES N ol 5824
1 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 7,524 200
2 ™At - - 7177 71
3 KOSPI200 Index - - 4,985 88
4 STk} - - 1,843 17
5 KT - - 1,641 17
6 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 1,519 33
7 SH2 MY - - 1,483 35
8 S&P500 Index - - 908 31
9 KOSPI200 Index EURO STOXX50 Price Index - 731 16
10 KOSPI200 Index HangSeng Index - 699 9
1 S&P500 Index KOSPI200 Index HSCEI Index 532 16
12 TESLA INC S&P500 Index - 501 20
13 TESLA INC - - 427 15
14 S&P500 Index HSCEI Index EURO STOXX50 Price Index 387 17
15 KOSPI200 Index HSCEI Index - 362 9
16 AT X} KOSPI200 Index - 342 9
17 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 327 15
18 TESLA INC ADVANCED MICRO DEVICES - 267 10
19 Nikkei225 Index KOSPI200 Index HangSeng Index 205 3
20 S&P500 Index Nikkei225 Index HSCEI Index 183 8
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7. X CfH| o 28 At g (29l - )
uxt S0 Matzig TERGEIPS 4 Mg
2024-04 1,332 160 570
2024-05 1,515 150 359
d3e. +o/Aa/dedd & d8ds 0| (B3 XIZE o9: A %)
300 0.08
- 0.07
250 . - 0.06
200 - - - 0.05
- 0.04
150 0.03
0.02
100 0.01
50 0
-0.01
0 -0.02
2024-05-02 2024-05-10 2024-05-20 2024-05-27
— T w0 T WZXZE
W =788 E 7| XX = 49 201 H#7 XFE H 7.19%
20243 5E RI|YetE S2ES AL E 7| XXt =g 49 2042 =2 21, tEXsdEel
KOSPI200 Index, S&P500 Index, EURO STOXX50 Price Index 12|11 HSCEI Index S2| X|=&0| Of M3
HeIHZ ARG URULCEH EBE TOP20 7| RXFAO| HKH[ZS Q| 90.34%01 HMH, B X|Z2E2
7.19%ES LIEHRICE.

H8. X7|de 55 7| £xHk T HE (TOP20) (B XZE 9 o %)
=% 7| E=XHH 7| EXtek2 7| EXHM3 5 HAXSE
1 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 358 7.56%

2 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 279 6.62%

3 S&P500 Index HSCEI Index EURO STOXX50 Price Index 191 6.78%

4 S&P500 Index Nikkei225 Index HSCEI Index 57 7.69%

5 S&P500 Index EURO STOXX50 Price Index - 51 6.06%

6 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 36 4.66%

7 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 29 7.71%

8 KOSPI200 Index - - 26 5.75%

9 S&P500 Index - - 25 6.46%

10 S&P500 Index KOSPI200 Index HSCEI Index 23 6.59%
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@ «sHiE7|

11 KOSPI200 Index EURO STOXX50 Price Index - 22 4.80%
12 TESLA INC - - 19 16.97%
13 35t0] M CSI300K|== S&P500 Index Nikkei225 Index 16 2.72%
14 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 12 8.09%
15 Nikkei225 Index EURO STOXX50 Price Index - 12 7.61%
16 TESLA INC ADVANCED MICRO DEVICES - 11 16.81%
17 TESLA INC S&P500 Index - 11 10.07%
18 TESLA INC NVIDIA Corporation - 10 10.90%
19 S&P500 Index KOSPI200 Index - 10 6.57%
20 NVIDIA Corporation ADVANCED MICRO DEVICES - 9 10.91%

W 2| dE E 7| 2R =8 49 202 W XS 8 ¥ -6.26%

20243 50| Y[ B SRE5S g2 J[RXHME e 49 2002 =8 Z1t, TOP20 7| =X
Ol HEL 90.12% %0, HAX|2ES ¥ -626%= 7| 23HCt,

H9. W7| A% B8 7| XX X3 HE (B2 XSE 29 & %)
=9 HEN g 7| EXpA2 7| EX}p4E3 =5 d2X2E
1 S&P500 Index HSCEI Index EURO STOXX50 Price Index 246 -11.04%
2 S&P500 Index Nikkei225 Index HSCEI Index 59 -8.63%
3 KOSPI200 Index - - 44 0.32%
4 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 42 3.51%
5 SR - - 34 0.25%
6 ALK K} - - 31 0.00%
7 S&P500 Index KOSPI200 Index HSCEI Index 23 -11.59%
8 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 20 -9.55%
9 IR S&P500 Index HSCEI Index 19 -13.56%
10 KT - - 14 0.00%
11 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 14 -11.82%
12 &5to| M CSI300K| == S&P500 Index KOSPI200 Index 12 2.44%
13 oty - - 11 0.00%
14 TESLA INC - - 11 -9.08%
15 H-dHRL KOSPI200 Index - 9 0.57%
16 S&P500 Index Nikkei225 Index KOSPI200 Index 8 4.95%
17 S&P500 ESG Index KOSPI200 Index EURO STOXX50 Price Index 6 4.27%
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18 S&P500 Index KOSPI200 Index - 3.53%
19 et YR - 0.00%
20 S&P500 Index Nikkei225 Index HangSeng Index 5.97%
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L [ NS |
W 1,426 3S CISE e o / =7] 48 7|0 715 35
2024 60| &t OO S22 T 1,42670|0, O] & 7|t 2 ARE O&odkl= 552 7154,
Y| AE A 711HS R o4 QUL
W HI2[|0f 5|YSt STEPDOWN £3 29335
2024 H6E TH7|&2to| o' [0 U= STEPDOWN T= & O|T0j H|2|0fE 3| 2ot T=2 293710|Ct.
H10. CH2E 7| deto)d & H|2|of 5|et = 7| XXtk =8 (Lol chel: of 8l)
E-N Sy 7| = XtAk2 7| = XA Lo | LAl
SX5E SPX HSCEI 9179 191
SPX NIKKEI225 HSCEI 929 30
SX5E NIKKEI225 HSCEI 575 25
SPX KOSPI200 HSCEI 499 11
SX5E KOSPI200 HSCEI 158 6
e J X} SPX HSCEI 145 6
ALKt SK(SK C&C) - 54 4
SX5E KOSPI200 HSI 23 3
SRRaPNy - - 64 3
KOSPI200 - 240 2
HEB[2 LGzlet - 2
TESLA INC - - 4 1
SPX HSCEI DAX 1 1
HSCEI - - 10 1
SPX HeNeoI=1=F HSCEI 19 1
SPX SK3Ho| H A HSCEI 9 1
KOSPI2LG - - 1 1
e ® X} SX5E HSCEI 50 1
IO A NAVER - 37 1
g J X} SPX NAVER 100 1
g J X} NIKKEI225 HSCEI 23 1
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[Appendix 1] =2 2¢d| & Credit Spread BHis o

HEZ Agl 02) 3215-1454
H1. 3 F232] (E+2l: %, 2024-06-14) H2. 812 =8 22| (EH2l: %, 2024-06-14)
TL=2 gy MFCHH] | AHXECHH] LS| gy HFCH] | AXCHH|
CD 90¢ 3.600 0.000 -0.230 oj= 2y 4708 -0.031 0.327
CPo0¥ 4.180 0.000 -0.080 Oj= 5Y 4.253 -0.057 0.298
=134 3.242 -0.065 -0.003 o= 10Y 4247 -0.049 0.409
=154 3.262 -0.068 -0.008 oj= 20Y 4.497 -0.026 0.394
=1 10 3.300 -0.085 -0.007 oj= 30Y 4.396 -0.045 0.469
=1 204 3.267 -0.060 0.027 S8 2y 2.837 -0.190 0.176
=1 304 3.205 -0.055 -0.017 8 5y 2448 -0.166 -0.009
S0t 14 3.350 -0.020 -0.042 S8 10y 2435 -0.120 -0.003
S0t 24 3.310 -0.030 -0.040 S8 20v 2.650 -0.084 0.202
S0t 34 3.307 -0.045 -0.068 S8 30v 2.622 -0.054 0.265
XtE : KIS-NET Xt&E : KIS-NET
H3. I FX|¢ (PIE¥ : 2024-06-14) H4. LY Credit Spread (H21: %, 2024-06-14)
FaX|5 2y TFRCHH| | AXxCfH| U= gy HFCHH| | AZxCiH|
KTB3 134.24 0.98 29.21 Ex AAA 3.405 0.010 -0.206
KTB10 114.17 0.62 0.08 2K AAA 3.496 0.007 -0.230
KOSDAQ 862.19 -3.99 -16.74 7|Ef=S 8 AA- 3.775 0.002 -0.456
KOSPI 2,758.42 35.75 88.61 2| ALK AA- 3.736 0.047 -0.253
XtE : KIS-NET Xt&E : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (h9l : bp, 7] : 3Y)
o ZM Top 3
TE CENE =0 e
O = AZHE S AL AA+ -15
St FEIFESA AAA -0.5
S22 T A} AAA -0.5
S FA A S A AA+ 3t
E2x LS AL AA+ =t
SENLSA AA+ 23
EHINLSAL AA+ Hat
SHIZINLSAL AA+ 3t
OIMWEFZAt AA+ Hst
D A S A AA+ 23t
SFEIGAZAISA AA+ =gt
T EZA AA+ 2t
QI A[S A AA+ =23t
SAZAISA AA+ 23t
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O 2 M| G| A X IHO| HH A M H| A A+ -18
SHLPFH I EF AA- -03
DGBZHI| & A+ -03
71| O H| 7H | AA- 0.3
OfO[H|#|O| 7H | & AA- 0.2
A7 m] A- 0.2
27| 0|7} & BBB+ 0.2
AISHH I S AA- 0.2
MNoju| 2| 7Hm| & AA- 0.2
felzsMo AA- 0.2
C|H[7Hm| & BBB+ 0.2
ZH7tE AA- 0.2
O] 2 of A 7H | EF AA- 0.2
FrEX Adloflo| K| s 7ol AA- 0.2
Of F-=7H ol & A0 0.2
AN A AA- 0.2
H A A O] 7H | EF AA- 0.2
M oto| o] A A H| AR 2|Of A+ 0.2
ZAdpmbol | AR 2| 0F A+ 0.2
SHLEFLE AAO 0.2
ot=S XN O E A0 0.2
ROREZ|X A- 0.2
7| 270 ml & A- 0.2
2| =74 g A+ 0.2
fE|7t= AAO 0.2
A2 YIS AA- 0.2
oh= 74 m| & A0 0.2
E4t A+ -2.8
MAAME A0 -0.8
HDBICH YA EE A0 -0.8
Xt2 1 KISKHAHE I}
H6. ME|H 1 CHH| Credit Spread H-5 2N Top3 L&At Tkl : bp, 7| : 3Y)
am 2kM| Top 3
i LA s HE
QI | FE A S AL AAA 15
o =& AATSAL AAA 1.0
St [ A AAA 1.0
ot= &0l ESAL AAA 1.0
A=A SESAL AAA 1.0
A=l AAA 1.0
T/HEEST AAA 1.0
St ItA S AL AAA 1.0
St 2 A AAA 1.0
D A[SA AAO 1.0
DA 22| S A AAO 1.0
St o Q QI Z 2L A|ZH L K| RIS At AAA 1.0
ML E3At AAA 1.0
Ex el e Fr b tey AAA 1.0
St= S-S A AAA 1.0
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QHAE A S AL AAQ 1.0
St ARSI A AAA 1.0
st =XtASAL AAA 1.0
S4HEEtS AL AAA 1.0
St EX|FEES AL AAA 1.0
B AISAL AAO 1.0
QIH T AL AAA 1.0
SR EA|SA AAO 1.0
MEFE A SA AAA 1.0
FAMESA AAA 1.0
St AT S E AAA 1.0
St K| G S AL AAA 1.0
St EEZIA AAA 1.0
A EES AL AAA 1.0
SR=hogeiel AAA 1.0
St AHAkEEE| S AL AAA 1.0
SAMK T LTSS AAA 0.5
HIMNZtE AA+ 1.2
el = AA+ 1.2

ST 7R | & AA+ 1.2
FtEX HE7tE AA+ 1.2
AOlH|=EI7tE AA+ 1.2
do7t= AAO 0.7
ZHF TS A+ 0.5
O|X| A XHH2 & A- 26.2
aEA A0 14.5

KBS & AA+ 5.2

LGOI HX| &= AAQ 5.2
ROAFEE AAO 5.2
X|of| 201 A X| AAO 5.2
O|2Hol| A XA & AAO 5.2
HEAAXEOE AAQ 5.2
BEBAIF AA+ 5.2

Ol AAHO|AFE AAO 5.2
W 2|l =t AAO 5.2
| ofH AA+ 5.2
AMLAZE AAO 5.2
COM Y AAO 5.2
SKO| .= H| o] M AAO 5.2
MM A AAO 5.2
LGt AA+ 5.2

ol A7 O] O| A Of| A AAO 5.2
X|of| 20| m|off A AAO 5.2
SIARY SK3IO|H A AAO 5.2
GS AAO 5.2

ST H| A AA+ 5.2
HdsH AA+ 5.2
ZHA01Z AAO 5.2
S-Oil AAO 5.2
RHEMER AAQ 5.2
LG X} AAO 5.2
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alE PRSP AA+ 5.2
o L B o} - AA+ 5.2
7|0t AA+ 5.2
SKEZEHE AAO 5.2
L= (G IE PN ES AAO 5.2
St EXEH AAO 5.2
=2 EH~ AAO 5.2
GSIHY AAQ 5.2
SHLS A AAO 5.2
SBS AAO 5.2
S AA+ 5.2
GSZ|H ¢ AAQ 5.2
oj2iol A5 AAO 5.2

ALZ : KISAHAE 7L
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[Appendix 2] SMUAHHS X AE2Sg e

e

7|1 A& 02) 3215-1435

21 M LY
BEEIE 559 Y 7Y B L N g WAHH|E
KR6479952E45 NI E R T AHRS2H-2 2024-04-17 2024-10-17 2024-06-17 A
KR6453923D39 EtQ2| A M & Ak-3 2023-03-17 2025-03-17 2024-06-17 HH
KR6469718DA5 HHE L EXMAXR1-8 2023-10-25 2024-08-18 2024-06-18 A
KR644302JC91 HHELEN A AX1-18 2022-09-23 2025-03-18 2024-06-18 HH
KR643694PC67 HHELEXN 4 0|XH1-23 2022-06-30 2025-04-18 2024-06-18 HH
KR644302KC98 HHELEN A AKH-19 2022-09-23 2025-05-16 2024-06-18 HH
KR6476398E27 H AEX|9Xt-R1-8 2024-02-20 2025-10-20 2024-06-20 Y
KR6034301C63 MMAALMNBAEZEA 12 2022-06-23 2052-06-23 2024-06-23 Y
H2. 3AHMEBSE HE ol (712} : 2024-06-07~2024-06-14)
S|Ate e == sEHEUY oy NICE ch1g
o | oz | &2 yor s= yor s= "oty
SK&H 2024-06-07 | BOND A0 A- A- 2024-06-07 A- 2024-06-07
SK&H 2024-06-10 | BOND A0 A- A- 2024-06-10
SKE# 2024-06-10 7| P53 A0 A- A- 2024-06-10
EfEHd 2024-06-12 | BOND | CCC de CC | 2024-06-12
#8453 2024-06-07 |7|YSS| BBB+ | BBB+ BBB+ | 2024-06-07 | BBB+ | 2024-06-05
SH|A 2024-06-04 | BOND A- BBB+ BBB+ | 2024-06-04
HEA 2024-06-10 | BOND A0 A- A- 2024-06-10
SKNEHE 2024-06-10 |7|YSS| BBBO | BBB+ BBB+ | 2024-06-10
ZHme 2024-06-12 | 7|¥SE| A0 A+ A+ 2024-06-12
ol 27| o|m|oto| W S 2 H 2024-06-05 | 7|¥&=| A0 A- A- 2024-06-05
SKZH (=) 2024-06-07 BOND A- BBB+ BBB+ 2024-06-07 BBB+ 2024-06-07
SKZH (=) 2024-06-10 BOND A- BBB+ BBB+ 2024-06-10
H3. 3\ 2852 HE g (712} : 2024-06-07~2024-06-14)
T& UHE oty 55 omsﬂzﬁl-ﬂg.ﬂ% g; sHME | NICE | 3t7|™"
Hy J[H~ 2024-06-04 BOND A- BBB+ BBB+ BBB+
A SFEAAMA 2024-06-05 BOND AA- AA- AA- AA-
Hy o7 o|moto|M =2 2024-06-05 RE o= A0 A- A- A-
Hy He53Y 2024-06-07 7453 | BBBO | BBB+ BBB+ BBB+ | BBB+
Hy SKEH=) 2024-06-07 BOND A- BBB+ BBB+ | BBB+ | BBB+
At BEERES 2024-06-07 BOND A- A- A-
Hy SKEH 2024-06-07 BOND A0 A- A- A- A-
At KB=8XlF 2024-06-10 J1ds= AAA | AAA | AAA
At O MM =2k 2024-06-10 BOND AA- | AA- | AA-
Hy SKMNEHE 2024-06-10 7|¢4S3 | BBBO | BBB+ BBB+ BBB+
Hy HEA 2024-06-10 BOND A0 A- A- A-
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SPC 7| XXpatE AMLH L KIS-NetS Soff EHolstA

M E A2 02) 3215-1457

H1. 859 =2 walisist (717} 2024-06-10~2024-06-14, £t| : A
=2 T
SpCcH - 7| = Xpak a7 7| EXpAE KEF
S =4
ALC|H| 0| X} AT 7192 2025-03-07 1,450 StLt2
ol Ez|ABHA 1= Al | B34 2tE TE | 2024-09-09 38 O|A|0|IHAE R
LA 2Kt Al | 54 23 4 | 2024-09-09 100 ClAO|HAE
X|OtO|H| 2~ At Al | 254 23 THE | 2024-09-11 147 EHAA IO ZEQ|
_ CHADAPANGSHA™ EE X AR
X O] QFO| "I AFX HE20l=4 -09-
4| O] 2O K| AKX} A1 HC 4015 2024-09-13 763 EXpAIEIH11S
CEA O Lt A1 CHE R (CLO) | 2024-06-21 78 O| 4= C|H| K| Ak X}
0]l O] & 2K LK} Al | B34 23 & | 2024-09-13 10 £at2 K| A
SR XN 2Kt Al | B34 oA & | 2024-06-28 300 Si=Fal=|
. Podo Asia Holdings Ltd,
Hol23lol2 Al | THEXR(CLO) | 2024-09-12 206 0do Asia Holdings
Musical & Company Ltd
0|0 2 = AhH| K} Al | BS54 23 OfE | 2024-09-11 100 CIHOIY =22
= 01 J | 2 X O] X} A1 7192 2025-06-03 5 o023
Gl = 2| Iy A1 HELQEH 2024-09-12 102 Gl = 2|
H O] oj| A A m| AT MEXESH 2024-09-13 1 S (S0 22| E)
H| E|H| &AL Al | B34 otE & | 2024-07-15 100 SHIHA
S AEZ TSR YA} AT CHER 2 (CLO) | 2025-01-13 384 e
ACIX| O] K} A1 71012 2025-02-20 1,000 St
23 UHIAI I EE AP EXFAIET
2 olxHUxt Al | BHESASH | 2024-07-12 3pp | HEEEEA TesT HES
H|155%
H|# O] = 2 X| Xt A1 | AMEFIECHE M| 2024-07-12 134 SKOI LA K|
= BIARE R 21Kt Al g210la 2025-06-11 6 o2
_ Ha|sAHH|[ ST Ed ) e
- =} o= =TT
7| 0|H| E2|5K| X} Al | B34 oA O1E | 2024-09-13 133 AP St
O =] X| XXt A1 | B34 o O1E | 2024-09-09 90 rZ 7Nt
BLASE Al | 2SR O1E | 2024-07-09 100 S ZC|oA
OFQIEAEHA Al | B34 oA OIE | 2024-12-13 600 SlEtlo T
H|#|O| = 2 X| 7k} Al | AMEFIECSAH| 2024-07-12 45 SKOj| LA X|
201K QI2H LA} Al | B34 oA O1E | 2024-09-12 30 SoAFHEF24
_ HUAASOD[HAER T A1 A
Jdej A=K O|X HESAZH -03- .
i 4l O Xt Al +=o3 2025-03-13 107 [y n——
Al [ E=PNETPZPSTE NS ES
ANMEZHL | A2e | SEN BH OB | 20240013 | 315 | o T o BEBHAE
=
O A20| & 2{AX|O| X} A3 | AMEFIECSAE | 2024-09-10 127 sEHa
HIE|H| S Al | B34 oA O1E | 2024-07-15 200 SIXIANM
QM Of| O K| K} 2 Al | BS54 2 O1E | 2024-07-15 316 Ul A EF{ul E |0 ZEO|
MK LK} Al | B34 o O1E | 2024-06-20 100 MNEHd
Ol O] XIC| M DI ZHRACH T2 K1 =
O|H|0l| O| X| 5F= &I M| 2 % HEAL B S -09-
AO[H|OO[X|S 2 SR AXt | A1 | £S = | 2024-09-09 297 £ 13| 2 AFE X}| AL
Of| = Of| A K| L &t A2 | BS4 2> OHE | 2024-09-13 50 MIOIX| X[ 1Kt
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spca BV zms aly | o8 T|ARH KR
od O
S 022X LA Al | B34 2A E | 2024-08-14 75 So70
Ho|s2 AH A A1 | ESA 2 O1E | 2024-08-12 195 SHLIZ AR X|AEA
ZE|H| O] A K| & Kt Al | AEFLEDNFAA | 2024-09-10 1,600 e Fal~
Qll Of| A K| O| X} AT HES=SH | 2024-09-11 548 EH“HZOITSEE ;;ﬁlg$%
0| O] X] &l O| M | O] X} Al | B34 #E iE | 2024-07-12 130 AOIEZARZKAEA
ZE|H| O] A K| & Kt Al | A8FtEDiFAA | 2025-03-10 400 e Fal~
| 2= 0j|o| EX| 0| Xt A3+ | BS54 2HE HE | 2024-07-15 844 C|QZC|M
H2EE Al | B34 B>H OE | 2024-09-10 20 H2t=0|=HE
AR 2K A1 710 2025-06-03 1,200 ShLt2 %
X|oto|d|OpE Al | B34 BA E | 2024-07-15 190 HFLF2 X[ AEIA
ShS M| A A1 "oloa 2025-05-07 2 St
H|# o] = 2 X| 72Xkt Al | AMEFLEDIFME | 2024-07-15 72 SKOILHX]|
ZE|H| O] A X Z At A2 | AEFLECIFXH| 2024-09-11 509 jedd
HAEZ|EH YA A2+ | B4 B O1E | 2024-07-31 400 2QAENEA
IO M A R &4 K A2+ |AEFLECiFXAA | 2024-09-10 33 o|27 0|2
A Ol = 2 K| LA} Al | B34 2 THE | 2024-07-12 855 XY=l ZC MM
M E C 2| 7| LA} Al | 25423 1= | 2024-09-19 150 MOl Aol
il E 2f| 88 O] M H| X} Al | BSA 2 THE | 2024-06-24 206 ZetolEf2X| A
M| AR 8XF A1 710 2025-05-13 1,900 ot ARMCEEXHEFE 23
X|otolH| =& Al | B34 2 THE | 2024-07-15 200 FEYY
AFH Xt A1 "oloa 2025-05-09 1 St
AOIZAHYN | A1 | SEUBHOE| 20040710 | oaa oo NERAEEAIE
7 olof| A = & 2| M| & Kt Al | BSA 2 THE | 2024-07-15 50 SHALE B0 Z 2O
FAERUZTHZH O A1 | CHEX{A(CLO) | 2025-01-13 300 HESHB I AR LXt
SEX| Q| H LAt Al | RS 2 THE | 2024-06-28 650 SR TA|7f
Ol 2o A LAt Al | B4 B>HA OE | 2024-07-09 700 F=d9=
ZE|H| O] M K| E K} A2 | AIEFLECHZRA| 2024-09-10 463 e
M| AL 8K A1 "oloa 2025-06-04 700 ot ARMCIEXEFE 23
Ot 25} A| LA} Al | B4 2 HE | 2024-07-16 90 EUAE
C|ofj A X} Al | B4 BHA OE | 2024-09-13 170 HAHO|AMEw
X|oto[H| 7 Al | B34 23 iE | 2024-07-15 5 QtOo|=Z 2 A M
O 20| A3 Q1K Xt Al | B4 B OE | 2024-07-08 144 CIAOIHAE
| Ol E[H| H| T H| O| Xt A2 | BS54 A THE | 2024-09-09 50 Of AH|# O] E})
S 22| 7HH A LA Al | B4 2HAE HE | 2024-06-19 415 HER R I O = 2.0
SO Al HEAZH | 2024-08-14 1276 | BAEEULRIALZ EXHAEH3S
AOBIRZIHOK | A1 | SEM R 4| 20240711 go |IVMTSTAAAHE S AEE
| Ol E[H| H| T H| O| Xt A2 | BS54 A THE | 2024-09-09 50 Of AH|# O] E})
U EH| A E X LA Al | B34 2EA OE | 2024-09-11 476 2Ef2f 0|2
AL A EFR| AFXF Al | B34 BA E | 2024-09-13 30 FH2SH LR
I AEZ UM 22 A1 | ESA B OIE | 2024-09-09 100 o|AH 0| AER]
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spca BV zms aly | o8 T|ARH KR
od O
Alstx|otoH| O] 24 A1 CHEA 3 (CLO) | 2024-07-08 100 | ZO|HEROsI0IZZE A
SHLHZ B A LK} Al | B34 23 iE | 2024-07-15 115 HELC|IEO|
W2 Z | AZX|AKO|K; A1 CHERH(CLO) | 2024-06-25 0 | LOGISVALLY VINA CO,, LTD
Of M | C| K| O] Kt Al | B34 #3H iE | 2024-07-15 200 EpE
| O| K| &| 2 Xt Al | B34 2 THE | 2024-09-12 100 N
12| 0| EOF2 M| &t At A1 | EESA B O1E | 2024-09-13 90 soEda
SHE | ZXt A1 go10= 2025-06-05 1,100 St
D 2ImQUA| LK} A2- 3| AHXH(CBO) 2024-12-12 1 HE=H Iy
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[Appendix 4] =2t THA S| g

8|2l 02) 3215-1454

H1. T MASFE 7| SH S (E+9): HTER))
22Ky E5x Eokxy 8 7|EF2 81 B ALY ABS b
- 1,270,000 670,000 5,050,000 1,640,000 545,700 511,727 9,687,427

AtZ : KISAHAHE 7t

2. F2t 23X Wo|vE (SH] - Hnkg))
T2 271y 324 gy ER k] R H8SE

2024-06-17 |3H=™ 21215 2022-06-17 2Y 30,000 AAA
2024-06-17 |3H=7 21043 2021-06-17 3y 130,000 AAA
2024-06-18 | m7IHEZSEHIR250 2014-06-18 10Y 110,000 AAA
2024-06-18  |CHEHFERZAL256 2009-06-18 15Y 300,000 AAA
2024-06-18  |$H=7kAZA331 2013-06-18 1Y 100,000 AAA

Sy 2024-06-18  |EHTHZA|ZAt2019-03 2019-06-18 5Y 100,000 AA+
2024-06-19 |=aXM(EY2])2023-60[1Y-C(*H) 2023-06-19 1Y 40,000 AAA
2024-06-19 |$t=TH 2914 2017-06-19 7Y 100,000 AAA
2024-06-20 |53 (EY=)2019-60|5Y-B 2019-06-20 5Y 80,000 AAA
2024-06-21 |ZE2FA09 2019-06-21 5Y 160,000 AAA
2024-06-21 | M|37%| XtotEHE| S AH5006-21 2019-06-21 5y 90,000 AAA
2024-06-22 |[$t= 721218 2022-06-22 2y 30,000 AAA

SOHX| | 2024-06-18 |&9'DC024-0618-0910 2024-03-19 2m 30d 670,000
2024-06-16 | 2|2%21-06-0|®07-L-16 2017-06-16 7Y 80,000 AAA
2024-06-16 |7|F28H(H)23060]|1A-16 2023-06-16 1Y 400,000 AAA
2024-06-17 | A220410]0400-0617-1 2020-06-17 4y 200,000 AAA
2024-06-18 | =21 2%43090| & Y(03)9M-18 2023-09-18 9m 110,000 AAA
2024-06-19  |At=(E3)14410[1000-0619-1 2014-06-19 10Y 170,000 AAA
2024-06-19 | = BI.2%443090](01)9MEH-19 2023-09-19 9m 120,000 AAA
2024-06-19 | 7| 2% (A)22120[1.5A-19 2022-12-19 1Y 6m 270,000 AAA
2024-06-19 | 7| 2% (H)23060[1A-19 2023-06-19 1Y 300,000 AAA
2024-06-20 |BtEEAST 23094 Ql-274 2023-09-20 9m 150,000 AAA
2024-06-20 |F=A3-EXHH(2A)23-60((H)12-20 2023-06-20 1Y 200,000 AAA
2024-06-20 |H52%27-060[1220(H) 2023-06-20 1Y 150,000 AA+

csixy 2024-06-20 | M (2H)2023-0601Y-F(HS] 2023-06-20 1Y 160,000 AAA
2024-06-20 | SYUSEIH(2H)2023-06011Y-G 2023-06-20 1Y 240,000 AAA
2024-06-20 |A3H2%27-06-0]-1-D 2023-06-20 1Y 100,000 AAA
2024-06-21 |2tE+EUSZ82106HH-0|E-3 2021-06-21 3y 120,000 AAA
2024-06-21  |4+Z22410]0200-0621-2 2022-06-21 2y 200,000 AAA
2024-06-21 | Al5H2327-06-0]-1-E(H &) 2023-06-21 1Y 100,000 AAA
2024-06-21 | = BI.2%3443060](01)1'H-21 2023-06-21 1Y 70,000 AAA
2024-06-21 |=ita & (28)23-60](H)12-21 2023-06-21 1Y 300,000 AAA
2024-06-21 | A22341%0010-0821-1 2023-08-21 10m 210,000 AAA
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2024-06-21 | 4t=23210]0009-0921-1M 2023-09-21 9m 410,000 AAA
2024-06-22 | 7| G-2H(41)22060|2A-22 2022-06-22 2Y 410,000 AAA
2024-06-22 |t=EUF8(E)23067t-0|E-1 2023-06-22 1Y 270,000 AAA
2024-06-22 | 7|Y¥-2H(4hH21120]2.5A-22 2021-12-22 2Y 6m 310,000 AAA
2024-06-17  |A8H7tE2036-2 2019-06-17 5Y 70,000 AA+
2024-06-17 | 22|80 TE380 2019-06-17 5Y 40,000 AA-
2024-06-17 |0 O| K| s &7 | & 181-2 2022-06-17 2Y 50,000 AA-
2024-06-17  |#H|O|H|7H I E474-5 2021-06-17 3Y 30,000 AA-
2024-06-17  |#O|H|7] [ E493-3 2022-06-17 2y 40,000 AA-
2024-06-17 | SCH7H I EH1811-5 2019-06-17 5Y 10,000 AA+
2024-06-17 | HCH7HI|EE1811-1 2019-06-17 5Y 20,000 AA+
2024-06-17  |OFO|H|#|O|7H | EF253-6 2022-06-17 2y 20,000 AA-
2024-06-17  |BNKZHI|E324-1 2023-07-17 11m 10,000 AA-
2024-06-17 | StLI7HL]|E355-6 2022-06-17 2Y 10,000 AA-
2024-06-17  |StLEFHE213-2 2022-06-17 2y 30,000 AAO
2024-06-18  |StLIFHE180-2 2019-12-18 4Y 6m 10,000 AAO
2024-06-18  |SHLEFHE217-1 2022-07-18 1Y 11m 50,000 AAO
2024-06-18 | ZO|71=439-2 2021-06-18 3y 100,000 AA-
2024-06-19  |&g7HE2570 2022-12-19 1Y 6m 20,000 AA+
2024-06-20 | Al$H7HE2022 2019-01-14 5Y 5m 6d 30,000 AA+
2024-06-20 |HACHIHI|EH1718 2017-10-25 6Y 7m 26d 30,000 AA+
2024-06-20 |ABH7HE2037 2019-06-20 5y 50,000 AA+
2024-06-20 |R2EAI|IEAZ|0}30-2 2019-06-20 5Y 10,000
2024-06-20 | A|O|H|= EIZ}E250-3 2018-08-22 5Y 9m 29d 50,000 AA+
2024-06-20 | HACHIHI|EH1775-3 2018-10-30 5Y 7m 21d 20,000 AA+
2024-06-20 | HACHIHI|EH1776-3 2018-10-31 5Y 7m 20d 30,000 AA+
2024-06-20 |Ag7HE2380 2018-11-23 5Y 6m 28d 50,000 AA+
S 2024-06-20 |Ag7HE2387 2019-01-15 5Y 5m 5d 30,000 AA+
" 2024-06-20 | HACHIHI|EH1786-3 2019-01-28 5Y 4m 23d 40,000 AA+
2024-06-20 | HACHIHI|EH1810-4 2019-06-11 5v 9d 50,000 AA+
2024-06-20 | A|O|H| = BI7}E261 2018-12-03 5Y 6m 17d 30,000 AA+
2024-06-20 |HACHIHI|EH1771-2 2018-09-18 5Y 9m 2d 50,000 AA+
2024-06-20 |$H=7H I EF487-2 2022-06-20 2y 10,000 AO
2024-06-20 | A|O|H|= EI7}E360-1 2022-06-29 1Y 11m 22d 30,000 AA+
2024-06-20 | AO|H|=EIZ}tE267 2019-01-22 5Y 4m 29d 30,000 AA+
2024-06-20 | HACHIHI|EH766-5 2018-08-24 5Y 9m 27d 20,000 AA+
2024-06-21 7|27 m|EH138-1 2023-03-21 1Y 3m 10,000 A-
2024-06-21  [HIMFL=161-1 2022-12-22 1Y 5m 30d 10,000 AA+
2024-06-21 |A/g7+=2590 2023-06-23 11m 29d 60,000 AA+
2024-06-21 |O}O|A7H | Er83-4 2022-05-23 2Y 29d 20,000 A+
2024-06-21 |0 O| X| 5 7] | & 182-1 2022-06-22 1Y 11m 30d 50,000 AA-
2024-06-21 |AINmE282-3 2021-06-23 2Y 11m 29d 70,000 A-
2024-06-21 | A|O|H|7H | E475-8 2021-06-23 2Y 11m 29d 40,000 AA-
2024-06-21 | AIN I E299-3 2021-12-21 2Y 6m 20,000 A-
2024-06-21 | #1CH7H I EH1901-2 2021-12-23 2Y 5m 29d 10,000 AA+
2024-06-21 | SHLIZHI|EF330-5 2021-06-23 2Y 11m 29d 40,000 AA-
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2024-06-21 |AH274I|E668-3 2021-06-22 2Y 11m 30d 20,000 AA-
2024-06-21 |StLIFHE246 2023-09-27 8m 25d 40,000 AAO
2024-06-21 | M0j|O| K| 5= 71| & 135-3 2019-06-21 5Y 10,000 AA-
2024-06-21 |AA47HE2379 2018-11-09 5Y 7m 12d 20,000 AA+
2024-06-21 |ROREZ[A22 2021-06-22 2Y 11m 30d 20,000 A-
2024-06-21 | O}O|H|#|O|7H | E290-1 2023-09-21 9m 30,000 AA-
2024-06-22 | StLI7HE193 2020-12-22 3Y 6m 100,000 AAO
2024-06-16 |KBZ&X|F48-1 2022-06-16 2y 85,000 AAA
2024-06-17 |SK8ll274 2022-06-17 2y 7,000
2024-06-17 |otet&FM275-1(F) 2021-06-17 3y 70,000 AA-
2024-06-18 |OCI84-2 2019-06-18 5Y 60,000 A+
2024-06-18 |4 MIELO]0{53 2019-06-18 5Y 100,000 A0
2024-06-19  |SK3H-275 2022-12-19 1Y 6m 50,000
| ARRH 2024-06-20 |DGB=8&X|F10-2 2017-06-20 7Y 50,000 AAA
2024-06-20 | EH|O|AE{A11 2023-06-20 1Y 400
2024-06-20 | O]0j|L4X]20CB 2022-12-20 1Y 6m 300
2024-06-21 |E|ERI545 2022-06-22 1Y 11m 30d 3,000
2024-06-21 |0|==5 2023-06-21 1Y 10,000
2024-06-21 |22 R046-2 2019-06-21 5Y 90,000 AA-
2024-06-21 |O|OLEO|E2|H|0]16 2022-06-21 2Y 20,000
2024-06-17 | AHO|EH X FS2H-2 2024-04-17 2m 8,000 AAA
2024-06-18 |EL|OIX| M SXtR1-34 2019-03-28 5Y 2m 21d 15,000 AAA
2024-06-18 | HHHELEHM M AXH1-18 2022-09-23 1Y 8m 26d 1,700 AAA
2024-06-18 | HHELEXMAIKLF1-8 2023-10-25 7m 24d 3,100 AAA
2024-06-18 |2tolofo|E2 L 2q 2024-03-18 3m 500
2024-06-18 | HHELQEX & O0|XH1-23 2022-06-30 1Y 11m 18d 7,800 AAA
2024-06-18 |AHMAEEHM MatXt1-19 2022-09-23 1Y 8m 26d 5,000 AAA
2024-06-18 |2 EI|OFK| &M X F1-24 2020-10-23 3Y 7m 26d 20,000 AAA
2024-06-18 |2 EI|OtN| &4 & XtR1-22 2019-05-23 5Y 26d 20,000 AAA
2024-06-19 | X|O|ZRIXN|2X}2-5 2022-12-20 1Y 5m 30d 347 AAA
2024-06-20 |L|E )X Xt 2019-07-12 4Y 11m 8d 24,000 AA+
2024-06-20 |MIARZH YKI3 2019-05-24 5Y 27d 50,000 A+
ABS 2024-06-20 |L| =X L%}3 2019-07-12 4Y 11m 8d 16,000 AA+
2024-06-20 |HlE 2| =2 A AL2-1 2019-06-10 5Y 10d 50,000 AAO
2024-06-20 |MEB{AKA}5-1 2018-11-23 5Y 6m 28d 10,000 AA+
2024-06-20 |FEFEZAMBS2023-17(1-1)(Ah 2023-06-20 1Y 110,300 AAA
2024-06-20 |FEEZEA1 2019-06-20 5Y 52,500 AAO
2024-06-20 |FLZE2t2|AHO0|XH 2022-05-09 2Y 1m 11d 10,000
2024-06-20 |HIAEM9XIR1-8 2024-02-20 4m 10,000 AAA
2024-06-20 | AISHYI| 2K A LKt -4 2023-02-24 1Y 3m 27d 880 AAA
2024-06-21 | Z2|EH LXp1-3 2022-12-22 1Y 5m 30d 1,600 AA+
2024-06-21 | FEFESAIMBS2022-12(1-2)(Ah) 2022-06-21 2y 60,000 AAA
2024-06-21 |HAEDO|EX|61AtE1-24 2022-03-23 2Y 2m 29d 10,000 AAA
2024-06-21 |HAEDO|EX|66ktE1-18 2022-12-23 1Y 5m 29d 15,000 AAA
2024-06-21 |IHAEDIO|EX|724t21-6 2023-12-22 5m 30d 10,000 AAA

AtZ : KISKHAHE 7}
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23| AE 02) 3215-1465
H1. HEz 2 Lz (SH9l: 7HE, o 9, 7|2t : 2024-06-10 ~ 2024-06-14)
s83c 52 Ngs3 wuy | Wiy FRNAPH o | wuIy H| 3 S3f
KR6006352E67 |T152%428-060]12H13() AA+ 2024-06-13 | 2025-06-13 |2IEH3AF AAA CD 170 & +16bp 1 1,500 KRW

70



EZ3 JHZ8E67Z 38, 3/4/135 (02 =5, 3L

=
S

MEAM B

02) 3215-1452

02) 3215-1468

o

o7

A

02) 3215-1462

02) 3215-2946

02) 3215-1466

2
=

oy

02) 3215-2911

g

02) 3215-1433

o+
Il
wll

OHAIE &

02) 3215-1429

g

oA

o+
Hl

oA 1

71



