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

Y7t Ext KEY POINT
E7he A1 02)3215-1437 o MZCHH| ZDAYX|Z OHf X[ =X 408 STt
o TFCOHH| DA X|5= +AE 57t
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM C g, o9l
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.35 142 1.82 2.45 6.72 2.92 1.68
Duration 5.60 544 5.49 5.49 5.25 5.65 175
YTM 342 3.55 3.53 3.55 3.84 1.55 7.45

= 1KY FE$AUE 0.49 2.09 2.20 2.29 7.94 -0.89 1.71
Duration 9.31 8.94 9.13 9.15 8.55 9.24 2.05
YTM 324 3.40 3.34 3.27 3.61 173 6.86

Eotxy FE$AUE 0.13 047 0.97 1.85 410 7.36 1.29
Duration 1.23 1.22 1.19 1.23 1.20 1.03 0.96
YTM 334 342 337 341 3.60 0.90 6.80

IPNN| FE$AUE 0.27 0.95 1.78 3.04 6.59 6.18 1.91
Duration 2.60 2.56 2.58 2.53 2.58 3.20 1.35
YTM 3.75 3.86 3.92 4.06 438 1.62 8.43

KOBI30 FHoE 0.18 0.65 1.13 1.97 453 6.24 1.43
Duration 1.85 1.82 1.82 1.82 1.81 1.80 1.87
YTM 3.36 347 342 3.46 3.70 1.16 6.86

KOBI120 FHoE 0.11 0.43 1.00 1.96 411 7.71 1.27
Duration 0.97 0.97 0.95 0.97 0.96 0.93 1.11
YTM 3.51 3.59 3.58 3.71 3.81 0.96 7.09

Xt&E: KISKpAHE 7
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AFIH 7

80
2021-06-21 2021-12-21 2022-06-21 2022-12-21 2023-06-21 2023-12-21 2024-06-21
B EX| S —— 2% E0kx| 3| ALY KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =

ALZ : KISKHAE 7L

32, MAX| 5 70| 30|

10

0

2021-06-21 2022-06-21 2023-06-21 2024-06-21

S| SO

S|AK KOBI30

KOBI120

AtE: KISKHAHE L

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

183, MAX| YTM 50|

6.0%

5.0%
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3.0%

2.0%

1.0%

0.0%
2021-06-21

—— AR

=1

S|AFXY

2022-06-21

SR

KOBI30

2023-06-21

2024-06-21

SO

s KOBI120

AtZ: KISKHHEIE

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

= XY 0.72 1.55 2.47 3.75 13.61 8.83
N 0.62 146 240 3.77 6.84 2.88
Sy 0.61 1.44 2.38 3.69 11.16 436
S5 d 0.56 1.37 2.28 0.00 0.00 1.24
28Ky 0.62 1.39 2.30 3.35 7.24 1.24
7|Et=E X 0.60 1.44 234 3.58 5.51 1.69
NS 2RET) 0.64 1.49 239 3.75 9.26 2.79
AN (B2 ET) 0.00 1.66 0.00 0.00 0.00 1.66
ABS 0.62 1.42 2.36 3.91 0.00 1.45

A 0.63 1.46 2.40 3.70 13.14 5.63

t



#3. KISS XA X5 HE{/27|E YTM
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(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.281 3.223 3.216 3.188 3.186 3.201
N 3.500 3.421 3412 3.400 3472 3.429
S 3.535 3.437 3.353 3.342 3412 3.420
S5 A 3.373 3.271 3.243 0.000 0.000 3.300
2A XK 3.536 3.408 3332 3.292 3.700 3.457
7|Eta-& X 3.855 3.762 3.672 3.616 4141 3.757
A (S EZEET) 3.752 3.735 3.665 3.556 3.751 3.701
A EES) 0.000 4423 0.000 0.000 0.000 4423
ABS 3.705 3.604 3.514 3.405 0.000 3.614
A 3.540 3.443 3.397 3.312 3.235 3.366
Xt KISKHHE 7}
H4. KISS A X| = ME|/2U7|E H|F (2Hl: %)
72 374 ~1d 1~2'd 2~34 3~54 50| 4 HH|
= Xi 4.09 6.01 4.60 6.08 28.68 49.46
N 0.19 0.25 0.28 0.41 0.14 1.27
SxY 2.63 2.75 222 2.16 3.48 13.25
S5 d 1.53 241 0.70 0.00 0.00 463
23 XY 5.46 3.83 1.14 0.71 0.02 11.17
7|Eta-8 X 2.46 2.78 1.77 1.02 0.08 8.11
A (S ZEET) 2.25 3.09 2.26 1.50 1.29 10.39
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.66 0.62 0.33 0.10 0.00 1.71
A 19.27 2175 13.31 11.99 33.68 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 HH|
=M 16 22 21 34 52 145
N 202 253 259 496 49 1,259
S=Xy 525 586 501 454 706 2,772
sot5H 8 6 2 0 0 16
2%y 547 355 107 81 6 1,096
7|Eta-8 XY 1,458 1,541 899 544 62 4,504
A (B EZEET) 473 627 429 313 397 2,239
AR (B2 ET) 0 1 0 0 0 1
ABS 448 337 111 30 0 926
A 3,677 3,728 2,329 1,952 1,272 12,958

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

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

KIS SY40E 0.210 0.800 1.490 2.620 5.730 5.860 0.245
ESG Duration 2.250 2.240 2.260 2.240 2.370 2.850 3.110
s YTM 3.591 3.709 3733 3.858 4146 1.514 2.488
Sustinvest |F&{%=0l8 0.210 0.800 1.490 2.620 5.730 5.950 0.200
ESG Duration 2.260 2.250 2.290 2.280 2.420 2.830 3.380
YTM 3.587 3.706 3.727 3.844 4130 1.498 2.066
Whos FH4oE 0.240 0.920 1.590 2.690 6.030 5610 0.127
Good Duration 2.710 2.690 2.740 2.760 2.790 3310 3.070
ESG YTM 3.606 3728 3.744 3.860 4.120 1532 2.253
ot SY40E 0.210 0.780 1470 2,630 5.760 6.150 0.163
ESG Duration 2.040 2.030 2.080 2.160 2.300 2.830 2.820
S YTM 3616 3.731 3753 3.913 4.161 1.527 2.391
ESG SH40E 0.220 0.840 1470 2.580 5.690 6.070 0.117
=HMA  |puration 2.400 2380 2.420 2370 2.480 2.900 3.690
YTM 3.536 3.663 3679 3817 4098 1.498 1.996
HlmX|  |SXH$E 0.230 0.890 1570 2,670 5.980 5.760 0.236
Duration 2610 2.600 2.640 2,670 2.700 3.230 3.100
YTM 3615 3735 3751 3.870 4131 1.490 2.410
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125, ESGH X[+ F&lo]d 0| J&e6. ESGHHX|F YTM FO0|

5 6.0%
4 5.0%
4.0%
3 M
W\’%‘_’ 3.0%
2
2.0%
1 1.0%
0 0.0%
2021-06-21 2022-06-21 2023-06-21 2024-06-21 2021-06-21 2022-06-21 2023-06-21 2024-06-21
KIS ESGE & SUSTINVEST ESG s K|S ESG S 2} SUSTINVEST ESG
WHOS GOOD ESG StaEsG AT A WHOS GOOD ESG StREsG AT A
ESGE X XA H|mX| 5 ESGE X X 2 e H| W X

RH&: KISKFAHE 7} Xt&: KISKHAHEZL

F) SRESGHTA HIATT|Y YBl4 FIH21H BH7))

H7. KIS ESG 3¢ ME{/Tt7|'H Duration

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

Sy 0.60 1.44 2.39 3.71 8.69 2.58

28Ky 0.63 1.49 2.30 3.27 0.00 1.32

7|EtE & X 0.60 1.46 2.42 3.59 5.45 1.94

AN (S EZRES) 0.63 1.51 2.39 3.75 7.59 2.45

AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00

ABS 0.64 1.43 2.38 4.03 0.00 1.57

TH| 0.62 147 238 3.70 8.11 2.25

X2 KISKHAHEIF

H8. KIS ESG S X| ME{/UI|H YTM (H21: %)

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

Sy 3.539 3.439 3.350 3.353 3.444 3433

28Ky 3.522 3.384 3.315 3.285 0.000 3.435

7|Et= & X 3.641 3.618 3.548 3.549 3.912 3.602

SN (B RREES) 3.721 3.689 3.653 3.549 3.713 3.668

AN (B RES) 0.000 0.000 0.000 0.000 0.000 0.000

ABS 3.601 3.570 3.464 3.345 0.000 3.541

A 3.599 3.547 3.503 3438 3.580 3.539

X2 KISKHEE It



H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH: %)

=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 9.14 9.65 6.38 6.90 3.70 3577
2%y 6.67 445 1.77 1.05 0.00 13.94
7|Eta-& X 1.50 1.65 1.22 1.09 0.12 5.58
AN (S EZRES) 8.19 10.99 8.75 5.99 3.49 37.41
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.35 2.80 1.65 0.50 0.00 7.31
A 27.86 29.54 19.78 15.53 7.31 100.00
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 212 242 185 232 148 1,019
23Ky 122 66 29 14 231
7|Et= & X 137 139 9 89 470
SN (B REET) 279 381 272 213 188 1,333
AR (B R EE) 0 0 0 0 0
ABS 74 86 45 9 214
TH| 824 914 627 557 345 3,267

Xt KISKHHEIF
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o

=10 3HE2 K| Y| 8.2bp SHEIMUCE =0 5EHE2 7.2bp 12, =10 102 5.8bp SFEF O3
Ch =10 3/58 A= E= X3 CHH| 1.0bp ZCHE 3.0bp, 5/10F AT E= 52bpE 7IE}L, =
:'

1 3/10" AZYELE 24bp SHE 82bpE 7|EIMCH
J71. 2N F2HS @s:%  OH2 S F2|HE (&9 %)
= s KTB 3YR KTB 5YR 7|1&=2e| MSB 1YR MSB 2YR
KTB 10YR KTB 20YR 5.00
5.00
4.50
4.50
4.00 A
4.00 AR
AIW 3.50
N ' : P A SR
3.50 - W\M
- M“\ 3.00 -
3.00 -
250 -
250 -
2.00 -
2.00 -
150 -
1.50 -
00
1.00 9 9 2 2 2 2 9 ¥ 2 2 ¥ 8 =
§ 8 8 838 7 7§ 8 788§ 88 g 5 8 3 3 23 3 338 & 5 3
g8 5 8 8 3 9 4.5 88 3 8 8 2 2 2 2 2 22 3 3 3 3 3 32
m om o o o o 2] < < < < < < o o o o o o o o o o o o o
o o o o o o o o~ o~ o o o o o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~
o o o o o o o o o o o o o
o~ o~ o~ o~ [a\] o~ o~ o~ o~ [a\] o~ N o~
Xt &E: KISKHHE 7t KFE: KISKHAHE L



Q KISKFAHE 7}

(E+91: %)

= 5/31 6/7 6/14 6/21 MEL{H|(BP)
SOt 14 34 3.37 335 3.342 -0.8
SOt 2 3.455 334 3.31 3.235 -75
=7 34 3452 3.307 3.242 3.16 -8.2
=7 5.4 3.502 333 3.262 3.19 7.2
=1 104 3.58 3.385 33 3.242 -5.8
SAHHAAA 3 3.608 3.46 3.405 3333 -7.2
SAHHAAA 5 3.635 3.455 3392 3.338 -5.4
SAHKHAAA 10 3.724 3.525 3.468 3.41 -5.8
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 e e e 40.0
')
x' e
0.00 —Vﬁv 20.0
-20.00 - 0.0 - -
"2 N "3 "e " g
¥ s a & & ﬂ,s“’n K o),@’q' V&,» Vo“’w
X A - = < < e
X2 : KISKHAHE 7} Xt& : KISKHAHE L
H2. FU I3 AZYE HE (E+2I: bp)
= 5/31 6/7 6/14 6/21 M|
=1 3 10 SPREAD 12.8 7.8 5.8 8.2 24
=1 3 5 SPREAD 5.0 23 2.0 3.0 1.0
=11 5 10 SPREAD 7.8 5.5 3.8 5.2 14
= 11_E4XAAA 3YR SPREAD 15.6 15.3 16.3 17.3 1.0
= 11_E4XAAA 5YR SPREAD 133 12.5 13.0 14.8 1.8
=3 _ELX{AAA 10YR SPREAD 144 14.0 16.8 16.8 0.0

Rt : KISKHAME 7}
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Q KISAFLHE 7}

35, X &, EFMAAA FAE ZH FHFOHH| J-’-IEEEL (5491 : %, bp)
e X2 HES E%H AAA H ——X|E —w—EFKanA
1 3.6

3M 6M  9M 1y 15Y 2y 2.5Y 3Y 4y 5Y 10Y 20Y 30Y
REE : KISKHAME 7}
F) X HE Y& : EQF 3M~2Y, =1 25Y~30Y 72| 2=

12l6. BEI(Breakeven Inflation Rate) & (542l : %, bp)
BEI — 21225 ——&7}22-6
5 400
4.5 | 350
4
- 300
3.5
3 - 250
2.5 200
2 - 150
100
50
0 T T T T T T T T T T T L 0
"g Yy g e Yy s Yy "g "2 "g 4
0“’” 0’\” Q%ﬁ’ &:» '\9:1' '\Z‘? 'Q'ﬁ' 0""’» Q'Vq/ 6’"’» 0“"» 0""’» 0“’”
W 7 W G o G G o o o o o a¥
o3 3 oy D D D D D o3 o3 D o3 D

AtZE : KISKHAHE L
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I
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rot
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K|z FHAF2 T2 24-5 27,0009 8 SSEH, WESH 632= 20,0000 M2l =[RA
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Q KISAFLHE 7}

H9. 5 SAMK| wliss (EH1: 7H, %)
AxAd = HNESE a7 4L | SEZE Lhalson
2024-06-18 ZEHZ S ZAHS6(AD AAA 24 OIE -1.0bp 3.360 1,100
2024-06-19 =21 (EL2])2024-60(3Y-B AAA 34 OIE -2.0bp 3.370 2,500
2024-06-19 SAHNT| AT S H861(AN AAA 34 OIE 2.1bp 3315 1,200
2024-06-19 SAHKNI| AT S H862(Ah AAA 54 2IE -1.5bp 3.328 800
RIE : KISKHAHE 7}
. =3 g8
X FEAIES 71 2448 BHOE RS2 0|8EH 12X 6,043 Y FESEIQULCE O|O{M =10
24-5 GA| 11X 63949 FE&/H 1 F[Z O|UALCt
7. FUXNEST /S (EH2l: o)
140000
120000
100000 —
80000 —
60000

T T T T T T 1

40000 —
20000 . —
o | N
EC

=St =1123-10 =244 =1123-1 =123 =241 =1123-11 =1124-5

188 FI A THEE 7S (E9l: 22l)
40000
30000
20000
10000
O T T T 1
~ly 1y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20Y~

ALZ : KISAHAHE 7L
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o orehekxt KEY POINT
O[AZ &¥  02) 3215-1432 o VXY HITH OkA| M3t RE AR ZHA|

o J|EtE3EM 2 57t 7E ZM X%

A Al ZITHEEL 7IEFS 8 AA+ AZ2|Es

s
om
oN

4 93 JLZHME ZH2 1.7bp, 40bp HAMOH, 5 8l 104 F17H0| A= 2.0bp, 1.0bp HASHH O

7. 28X 3y YTM 0| (T2l - %) 72, of Fxf 3y YTM 0| (2H2l: %)

7|Et2 8 MHAA+

ESnby] AR 28k AAA S2x =
== =< °= 81 7|E2-8xhAA- 7|Et2-8xiA+

8

7

o

5 4 .
N

-]

.

0

T T T 1 0 T T T 1
2022-06-21 2022-12-21 2023-06-21 2023-12-21 2024-06-21 2022-06-21 2022-12-21 2023-06-21 2023-12-21 2024-06-21

AHE: KISKHAHE 7} R&: KISKHAHE 7}
J&3. 28 I nCHH| SPREADZEO| (£l : bp) 4. {HM 3 CHH| SPREADZEO|  (EHl: bp)
0 - g;—;;:: 3Y- KTB 3Y —§§.;;H- KTB 3Y 150 7| EfE%‘HAA% KTB3Y
2H K AAA- KTB 3Y 2 KHAA+- KTB 3Y 7|EtZ 8XHAA- - KTB 3Y
120 - 300 7|EtZ & ™A+ - KTB 3Y
100 250
80 200
60 150
40 - 100
20 50
0 0 -
2022-06-21 2022-12-21 2023-06-21 2023-12-21 2024-06-21 2022-06-21 2022-12-21 2023-06-21 2023-12-21 2024-06-21
RE&: KISKHE 7} REE: KISKHAHE 7L

13
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H1. 2¥8x| 3 0CjH] AZE G HEE (E4<l: bp)
EE =% A= £ (06/21) HZ=LHH(06/14) HECHH[(05/21)
7| 1Y 3y 5y | 10y | 1Y 3y 5y | 10Y | 1Y 3y 5y | 10y
=3 141 | 117 | 127 | 553 | -24 0.0 0.0 0.0 75 | 17 | -35 | -18
2 141 | 117 | 127 | 579 | 24| 00 | 00 | 00 | -75 | .17 | -35 | -18
AAA 164 | 254 | 268 | 651 | 30 | 00 | <10 | 00 | -76 | 19 | -65 | -18
AA+ 235 | 358 | 395 | 742 | 30| 00 | 10| 00 | -76 | -21 | -68 | -18

H2 OfMX| qoCHH| AZYE Y HEE (£42l: bp)
EE =% A= £ (06/21) HZ=LHH(06/14) HECHH[(05/21)
7| 1Y 3y sy | 1oy | 1y 3y sy | 1oy | 1y 3y 5y | 10v
=3 264 | 343 | 380 | 1363 | 14 | 27 | -15 | -05 | -56 | -27 | -50 13
2 284 | 384 | 597 | 1544 | 17 | 30| 20 | -05 | -66 | -50 | -57 | 13
AAA 336 | 493 | 706 | 1747| 20 | 40 | 20 | -05 | -75 | 83 | -77 | 08
AA+ 1302 | 1594 | 1910|2435 | 1.7 | 40 | 20 | -10 | 59 | 68 | -62 | 03
AAA 2053 | 237.1 | 2530 | 2874 | <17 | 40 | 15| 10 | -54 | -63 | 57 | 08
AA+ 260.8 | 3064 | 3199 | 3522 | 17 | 40 | 15| -05 | -53 | -63 | -57 | 08

S LAY 2% 59004 S2 T F CiH| 8900 A HAMUCE M 2H k= AHFet 20| 13
Ofstel M E SHO| LA LM 7|=E O|OfZUCt 53| IM2d /F= wHo| St & 7h2d 7|Y
28 A sharE 2ol 19 2| IR 7 X|H30f 0[0f 242 AL 12.8pb, 9.5bp 4 HAEH ZME

AUCH oHH A|S 28 SoME SRU2Y0| ZAKE LN AE 11.1bp2| LA HME 0|02t

1S
2
|.|-|
I
>
rlo
o2
19
>
o
Hi
=
i
L
o2t
ot
=
k>
1
10
o
=
i
Hr
3@
o

JIEtE 8 YA 1= 6,100 R 22 H F CiH| 1,000 S7HUCE 7|Eta 8 LRAIT2 L

=2 O
LM E O|0fZLLt. A+ S=2| LMW OHO|mo|'HE B AT 2|0t2] 3 27| O| &7t A 60bp2 THE(H
BHME O|Z L, OtO| AN E 2l 2 O O|EX FA| X|£HO 2H ZME LIEHOE O Hol= A0S

22 S=70OE, oR270LE X A- S22 7SI Al 28 ZME OIKUCE o AA- S5 0l

= =
o FHufE X FEMAME A Y-S 0|0 7tD Dt RULE.

=7} OsHtN HFEHZX = HESH 2
75, FZ7H 23| 2 3F0| (T2l : %) 76 FZH of Mxf EH3=0| (EH91: %)
12000 , BEFK mAIH mAAA CAA+ 5,000 - m7LE HInEg=e
10,000 4000 1
8,000 -
3,000 -
6,000
2,000 -
4,000
2,000 - 1,000 -
0 - o -
2024-06-17 2024-06-18 2024-06-19 2024-06-20 2024-06-21 2024-06-17 2024-06-18 2024-06-19 2024-06-20 2024-06-21
Rp&: KISKHHE 7L RE&: KISKHAHE 7L
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H3. T 23 2 s (EH2l: %, A9)
T 53 EEE] Selge| | waAmas | Ay 871 T
AAA 7| 28 (41)24060[2A-17 3.370 21E -3bp 2024-06-17 | 2026-06-17 1,100
AAA FAF R (2H)24-60[18-17 3.470 2IH -0bp 2024-06-17 | 2025-12-17 2,000
AAA 7|28 (th2406E273A-18 3430 2 -10bp | 2024-06-18 | 2025-03-18 2,500
AAA 7| 2(Ch2406E334A-18 3.400 AIE 11bp | 2024-06-18 | 2025-05-18 2,500
AAA s EHH(2Y)2024-060|5Y-C(A|  3.470 21E -4bp 2024-06-18 | 2029-06-18 2,000
AAA A2 $2024-060]0.8A-18 3.580 9IE 1bp 2024-06-18 | 2025-03-18 500
AAA st @l 2-824060t-8 01-273 3430 QI 10bp | 2024-06-18 | 2025-03-18 3,200
AAA = 01-284406& 21 210M-19 3.440 AIE 11bp | 2024-06-19 | 2025-04-19 3,500
AAA 7| 28 (th2406E304A-19 3.400 2IE -11bp | 2024-06-19 | 2025-04-19 2,500
AAA 7| 2(Ch2406E214A-20 3.440 2IH -9bp 2024-06-20 | 2025-01-20 1,600
AAA 7| 28 (Th2406E334A-21 3.370 2IE -13bp | 2024-06-21 | 2025-05-21 1,000
AAA 7| 28 (A1)2406EH1A-21 3.360 QIE 13bp | 2024-06-21 | 2025-06-21 2,000
AAA | SUS B (27)2024-06013Y-D|  3.420 21E -3bp 2024-06-21 | 2027-06-21 1,500
Rt&: KISKHAHE 7F
H4, F7H of TR LW sl (EH21: %, 248)
s 5549 WiZa | UPAmyE il e ‘ol
AA+ ANIHE2671 3.633 IE -1bp 2024-06-17 | 2027-01-15 700
AA+ HEd7tE2672 3.636 21 -1bp 2024-06-17 | 2027-07-16 400
AA+ AlBtFHE2220-1 3.636 IE -1bp 2024-06-17 | 2027-10-15 300
AA+ AlSHHE2220-2 3.664 21 -2bp 2024-06-17 | 2029-02-16 400
AAO LE[FE241-1(Ah 3.652 IE -1bp 2024-06-17 | 2026-01-16 100
AAO L2|7H=241-2(Ah 3.652 2E -1bp 2024-06-17 | 2026-06-17 200
AAO LB|7FE241-3(Ah 3.652 IE -1bp 2024-06-17 | 2026-09-17 100
AAO L2|7H=241-4(Ah 3.653 2E -1bp 2024-06-17 | 2026-12-17 200
AAO LB|FFE241-5(Ah 3.657 IE -1bp 2024-06-17 | 2027-03-17 200
AAO L2|7H=241-6(Ah 3.660 2E -1bp 2024-06-17 | 2027-05-17 100
AAO LE|FFE241-7(Ah 3.662 IE -1bp 2024-06-17 | 2027-06-17 200
AA- JB FE|7HI|E512-1 3.742 21 -3pbp 2024-06-18 | 2025-08-18 200
AA- JB fEl7hmEs512-2 3.748 2IE -3bp 2024-06-18 | 2026-03-18 200
AA- JB LE[7HmEt512-3 3.754 oI 3bp 2024-06-18 | 2026-06-18 200
AA- JB fEl7imEs512-4 3.773 QI -4bp 2024-06-18 | 2027-06-18 800
A0 st=74 | &532 5418 0IE -10bp | 2024-06-18 | 2025-12-18 400
AA+ 7|0|H|= BIF7L=407-1 3.574 2IE -1bp 2024-06-19 | 2026-06-19 300
AA+ 7{|0[H| = 217} =407-2 3.561 2E -1bp 2024-06-19 | 2027-01-19 400
AA+ 7|0[H| = BIFt=407-3 3.563 2IE -1bp 2024-06-19 | 2027-06-18 300
AA+ S CH7H I E2019-1 3.575 QIE 2bp 2024-06-19 | 2026-06-18 300
AA+ SICh7H o 22019-2 3.575 2IE -2bp 2024-06-19 | 2026-06-19 1,100
AA+ SACH7H I E2019-3 3.564 21 -2bp 2024-06-19 | 2026-12-17 200
AA+ SICH7H o 22019-4 3.564 9IE 2bp 2024-06-19 | 2026-12-17 500
AA- L7 04522 3.645 21 -4bp 2024-06-19 | 2026-12-18 1,000
A- 7| 70T E186-1 5.573 QIE -10bp | 2024-06-19 | 2025-07-18 200
A- 71271 E186-2 5.585 A 10bp | 2024-06-19 | 2025-09-19 100
A- 7| 274 T E186-3 5.585 QIE -10bp | 2024-06-19 | 2025-09-19 100
AA+ ASIHE2221-1 3.561 21 -1bp 2024-06-20 | 2027-06-18 700
AA+ ABtItE2221-2 3.588 QIE -2bp 2024-06-20 | 2029-03-20 300
AA- 2| 3871m E503-1 3.629 21 -4bp 2024-06-20 | 2027-01-20 700
AA- L2280 E503-2 3.650 9% -4bp 2024-06-20 | 2027-06-18 1,300
A0 Of 7271 | E218-1 5.347 OIE -12bp | 2024-06-20 | 2024-12-20 200
AO Of 7274 E218-2 5.495 9IE -10bp | 2024-06-20 | 2025-02-20 200
A0 Of 727 | E218-3(X|) 5.661 g -8bp 2024-06-20 | 2025-07-18 200
AA- A2 74T E739-1 3.541 2IE -3bp 2024-06-21 | 2026-06-19 700
AA- L2711 E739-2 3.569 2IE -4bp 2024-06-21 | 2027-06-21 300
AA- OFO[H|#| O 7H | §+305-1 3.508 9IE -5bp 2024-06-21 | 2026-04-21 500
AA- Ofo|H| #| 0| 74 1| & 305-2 3.502 2IE -5bp 2024-06-21 | 2026-06-19 300
AA- OFO|H| 70| 7} | &305-3 3.507 9IE -5bp 2024-06-21 | 2027-01-21 300
A+ OtO| A 7H | EH117-1 4.027 QIE -45bp | 2024-06-21 2026-06-19 200
A+ OfO| AN I E117-2 4,035 IE -55bp | 2024-06-21 | 2027-03-18 100
A+ OO| A 7H | EH117-3 4.035 QI -55bp | 2024-06-21 2027-03-19 200
A+ moto|mo|HE125 4,002 0IE -60bp | 2024-06-21 | 2027-06-21 500
A0 Of -2 7H I E219(X|) 5732 2IE -6bp 2024-06-21 | 2026-06-21 200

RRE: KISKHEE 7}
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OIAHH : 2IAKH HE oI}, Hdl= XM

 7pchekxt KEY POINT

ojstY A7 02) 3215-1471 o UM EEHOZ JIA SEAIT 7, SEEH =N
X, HL D&L M= F7} %

S|A MES

AL 71E 2IARR] 3

LIEtH T, A0sE2 ©

1

S

e
[=]
]

07] AAAS 22| =1

o SAMM =2 05| A

Chel 22X

ZFEC} 1.0bp StESH 119.4bpE

OrF 2| 2| ALt AKX R

ANE2 FUERZ 22N HEIRT. AASE

7| ESHALL A HE

2ofEsH F

HL}0.7bp 57t 36.3bpE

L =
o)

T B7HS B4

o=

34 o|gel SEYIES

O8N, ZAE F2l30| (59l : o 9)
6.5 600
5.5 500 _
AOAIPE
45 400 AAOA IR E
AAMAA I E
3.5 300
——A0
2.5 200 ——AAD
— AAA
1.5 100 2734
0.5 ‘ ‘ 0
2021-06-21 2022-06-21 2023-06-21 2024-06-21
XIE : KISKHAE 7}
H1. 335 AZYE Y HEE (E+2l: bp)
s= =2F AZY E(06/21) HMCiH|(06/14) M chH|(05/24)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 250 | 363 | 335 | 708 | 10 07 | =10 | =15 | 29 | 41 -18 | -32
AA+ 283 | 418 | 429 | 967 | -05 | 09 | -10 | <15 | 15| 66 | -30 | -12
AAO 287 | 456 | 497 | 1306| -05 | 09 | -10 | -15 | -55 | 56 | -30 | -12
AA- 320 | 503 | 613 | 1672 | -05 | 09 | -10 | -15 | -62 | 46 | -30 | -12
A+ 59.2 | 928 | 1405|2237 | -40 | -10 | -05 | -05 | -50 | -1.8 | -15 | 08
A0 76.1 | 1194 | 1850 | 2697 | -40 | -10 | -05 | -05 | -50 | -1.8 | -15 | 08
A- 1029 | 163.9 | 2450 | 3210 | -40 | -10 | -05 | -05 | -50 | -1.8 | -15 | 08

AFE ; KISKHAE

Bt
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. AN S
O] F Z|AKY LAFH2 6,800
QERE O] Y= HE Y| HL D& $t2HBBB+)E TR0 F0A L&
of S Solf 2teto] M3stHAM LS FAS| OHACE oHHE A0l HE =
Z X KCCERIA(AA-), GSZEA(AA+) & AAS T2l 3|AMRY o] o Z /0] RACt. CH

, 27|32 55509 RIS = 1,250 Ao & YAS 7|SUCE PF

FOke{(A+), T

[ ]

—

SHEB(A)

=0 ojojzt ALt =7+ H

on

A

on

otef &2 OfAlOtLESS

&S Q7 RME[HA S0l CHH|Bt XAZ2EHE 25009 @ 22| 2 AR A0 LT
H2. B|A] gy (591: %, bp, 1, @)
HESE 3249 LR BHO|E | TH2AmYES | LUy | LAY
AAA St M E 2 ™Me3-1 2024-06-17 3.402 =1 +15bp 3 800
AAA St M EYTM63-2(5) 2024-06-17 3.502 =11 +20bp 10 300
AAO oj2Hol B H73(F) 2024-06-20 5.1 - 6 3,700
AO -8 MQH0[326-1 2024-06-21 5.083 JHERIE +80bp 2 700
A0 AEMH0|326-2 2024-06-21 5.25 74 oIE +80bp 3 300
A- O| K| A X| HAZ|X5(AL 2024-06-21 6.2 - 1 400
BBB+ Of| O| X| A C| QHOFO| BkEF144 2024-06-21 85 - 1 600
F) 2HZS T2 L SIA, ELS H|Q
K& KISKHHE 7Y, o EF A K &
H3. Z|ARKY TH7|oig (H21: %, 4, 2ig)
HESE 3249 LR HHO|E 27 Aol | el Thol
A+ 0Cl84-2 2019-06-18 2.523 5 600 1,200
AO 4l MIEFO|Of53 2019-06-18 2.008 5 1000 2,480
AA- ShotE R M275-1(5) 2021-06-17 1.704 3 700 18,600
AA- 2H2"73-3 2017-06-15 2.685 7 1000 29,050
AA- SHEIZO46-2 2019-06-21 1.785 5 900 17,050
AAA KBE 8 X|F48-1 2022-06-16 4148 2 850 28,700
AAA DGBZ & X|F10-2 2017-06-20 2.54 7 500 11,300
ZF) 2HZ T2 L SIA, ELS M2
Xt KISKHHE 7Y, o EF A K &
T4, KtF | AHKY sl A2 (EH2l: %, bp, H, Ag)
HEgSE 5% LR 2 A=y e/ 5HOIE 27| LR
A+ HHEZROY 2024-06-25 JHHTE +40bp 3 150
A- tiotets 2024-06-25 JHETIE -20bp 2 840
A- tiotets 2024-06-25 JHETIE -25bp 3 2320
A- tiotets 2024-06-25 JHE8IE -69bp 5 840
AA- (&= ES 2024-06-26 HEPE -7bp 2 500
AA- (&= ES 2024-06-26 JHETIE -12bp 3 1000
AA- SFAAMA 2024-06-26 Ss= ¥ -10bp 2 1100
AA- SFAAMA 2024-06-26 ==22% -1bp 3 1200
AA+ GSZEHA 2024-06-27 HERHE -Tbp 3 1500
AA+ GSZEIA 2024-06-27 7L T8 -10bp 5 500
F) RS Z Ut 9|AK, ELS A2l
XtE: KISKHEHE 7L DART
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&2, S|AAY Lol 0] (91 : 9 &)

180,000

160,000

140,000

120,000

100,000 2021

80,000 " 2022
= 2023

60,000 - = 2024

40,000 -+

20,000 -+

18 28 38 48 58 ¥ 78 s o9 108 1n1¥ 128

KtE : KISKHAME 7}

B3, S|ARxY AT 0] (29 : % &)
2900000

2700000

2500000

2300000

2100000

1900000

1700000
2022-06-21 2022-10-21 2023-02-21 2023-06-21 2023-10-21 2024-02-21 2024-06-21

KHZ : KISKHAHE 7}

25 A REAYS TF0f vl 22 A7t O|of MLt BH RS2 4= 8,113Y

rio

o=z

r

=
CHH| 5068 & S7I3UCL S5E FEE2 AAA S22 N F ChH| 7.07%P L A%t 23.56% S ALK, AA
a2 UF HH] 9.11%P F7t3 68.07%E XHA|UCEL ASE2 1.96%P H A%t 7.58%S AHX|UCt ZHE TF
71 8 /52 14 0|2t AZHO|ME 14.61%P LT 23.22%, 1H~3EHE2 14.16%P S 7+t 59.76%, 33

~5EHE2 275%P ATt 93%E KHX|Hon 514 O]y A7 E 3.21%P 7t 7.72% € KHX|3YCH
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H5. MM SEE /S (E21: & &)
TE 2024-05-30 2024-06-06 2024-06-13 2024-06-20
AAA 11,419 10,377 13,187 11,337
AA 18,071 19,346 25,382 32,752
A 5511 5,145 4,104 3,646
BBB 288 480 320 323
JUNK 31 32 51 54
Total 35,320 35,380 43,045 48,113
AtE : KISKHHE 7}
He. 2| MM HEE /S (E9l: 2 #)
& 2024-05-30 2024-06-06 2024-06-13 2024-06-20
~1y 10,821 17,299 16,283 11,169
1y~3y 20,872 14,390 19,629 28,752
3y~5y 3,292 3,275 5,190 4,476
Sy~ 335 415 1,943 3716
Total 35,320 35,380 43,045 48,113
At= : KISKHAHE 7}
184, 3|MH S2E /S (52l : %) a5, 3|AMY ZHET|E R F (£l : %)
3y~5y

AtZ: KISKHAHE ¢

AtZ: KISKHHE L

d3l6. ZAMK) 52 30| (B9l : o @)
N REY

120000

100000

80000

60000

40000 % | | ale II | | [ M |

o000 el L ke LEELELEL | L
I A A A ||||||||||||‘
2023-06-20 2023-08-24 2023-11-03 2024-01-11 2024-03-21 2024-05-30

AtZ : KISKHAHE It
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ABS/MBS : J1&dcIAXHAH = CBO JIZ=XHH ABS 2%

o 7} EekX} KEY POINT
ot7| | At 02) 3215-1435 o 7| |AKXA ABS 2l
HMD 2| 02) 3215-1454 o 20247|5 43|X} Tranche® 23

| HAANE ST
Ol ABS L2 HIAEXNMAFSS 2EHA R52F T+X0|CH HAY @OfF271L|EH0| FS2tAtAM=E A A
N 2SS e CHErlE, 2lAMAE L SExHE 3,121H(E 1Y Z TH: 1,2283242)) 9l 0|0f E48}
= HE|E @220 ST H MEfHAM O MESID fEIRE MERIEZ 7|22 13 =AHBNM
(M 830 /)E HAEMMXFSSIH2A, M2T =AHSM(AEHY 41,287,887,4622))E AHAHER
o Al mE2st= YAO|CH sHH, ABS 2|2 XZHEEE M| 2ol RSP ESAE @22t
100 & stEo| MEB8F0A™HS N 2o}

X|OFO|H| TR S ¢HHIC|ZHE T} OHORO|X} 2| ANRS POIBHO| W2t HRoks QHORoX} 2| AKH X A
SIIEZH XIFHA D2lD 0|0 E4cts 22 SHH0| IHYHALLA 02 MESED, FEXHE
X|Ofo|H| THER| XIS SHHSOA K15 4 (P B 4652122, AL CIMH X0 H25 5
@Y 110928 DSt RZOITH

20247 | 2N X7 EHHE (RS 40 2872 ESHE, S=FEXASHE, Ot0|H|H 0| F XS HE, A 2[0F

O MEXSHEE)O| Clst HHIH SHA 217159 & 20| BES AIEAMK] 9758 443511, 0|8 85
SIAMO 2 S0 M= FSIA 25(BH7] 3, HHFH SHA| 2,115.8749 &) U T2 FSSHAAY 2

S(27] 3 371 E, ATHF N A 556262 )2 LHSIALL

31, 7 7| XX E ABS 2R S 30| (EH91:2f &, 7|17F: 2024-01-01 ~ 2024-06-21)
16,000 350000
I PF Loan
14,000 — I
300000 b-CBO
12,000 - 250000 -
10,000
- 200000 ce=
8,000
- 150000 cre|se 3
6,000
- 2}/ 2 0 = K cpo
4,000 - 100000 FESE N
2,000 +—— - L 50000 Synthetic CDO
0 ‘ \ \ ‘ : 0 LR

2024-01 2024-02 2024-03 2024-04 2024-05 2024-06

Xt&: KISKHEE It
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(29l : %, 712t : 2023-07~2024-06)

Synthetic

CDbO
0%

P-CBO
25%

2 gAHS

@ stz

(29l : %, 712t : 2024-06)

RtE: KISKHAHE 7F Xt KISKHEE 7¢
H1. FZF ABS Ll gt (549l : A9, %, 7|12t : 2024-06-17~2024-06-21)
| E Xt SPC MNESHE EC at7| gy | wIg | M
712l AxHA X|OFO|H| = 20 E &l AKX} 1-1 AAA 2024-06-18 5.9M 35 3.760 CALL
7|de| A X|OtO|H| = H EX| £ X}1-3 AAA 2024-06-18 1YOM 50 3.778 CALL
712l AxHA X|OFO|H| = H EX|| A X}1-5 AAA 2024-06-18 1Y10M 65 3.782 CALL
712l AxH A X|OtO|H| = 7H E&| £ X}1-2 BBB+ 2024-06-18 5.9M 35 5.900 CALL
712l AxHA X|OFO|H| ZH E K| £ X}1-4 BBB+ 2024-06-18 1YOM 50 5.900 CALL
712l AxH A X|OtO|H| = EX| £ X}1-6 BBB+ 2024-06-18 1Y10M 65 5.900 CALL
712l AxHA X|OtO|H| ZH E K| & X}1-7 BBB+ 2024-06-18 2Y4M 50 5.900 CALL
712l AxH A X|OtO|H| =2 EX| £ X}1-8 BBB+ 2024-06-18 3Y9M 115 6.300 CALL
712l AxHA H A E X A XER1-1 AAA 2024-06-20 ™ 80 4.036 -
7|de| Ay A HAER MR 1-2 AAA 2024-06-20 1Y2M 50 4.024 CALL
712l AxHA HAEXMXR1-3 AAA 2024-06-20 1Y4M 100 4.024 CALL
7|de|axy A H A E R AKX 1-4 AAA 2024-06-20 1Y6M 50 4014 CALL
712l AxHH HAEX MR 1-5 AAA 2024-06-20 1Y8M 100 4.005 CALL
712l AxH A HAEX M AR1-6 AAA 2024-06-20 1Y10M 50 4.006 CALL
712l AxHA HAEXMXR1-7 AAA 2024-06-20 2Y 100 3.997 CALL
712l AxHA HAEX M AHR1-8 AAA 2024-06-20 2Y2M 50 3.998 CALL
712l AxHA HAEXMXR1-9 AAA 2024-06-20 2Y3M 50 4.004 CALL
712l AxH A HAEXMXR1-10 AAA 2024-06-20 2Y4M 100 4.000 CALL
712l AxHH HAEXMAR1-11 AAA 2024-06-20 2Y5M 50 4.006 CALL
712l AxH A HAER MR 1-12 AAA 2024-06-20 2Y6M 50 4.002 CALL
2| AHXH(CBO) 20247 | E X LK -1(=) AAA 2024-06-20 3y 390.085 3.487 -
3| AHXH(CBO) 20247 | 2 M YK -2(Ah AAA 2024-06-20 EN 1725.789 3.487 -
S| AHRH(CBO) 20247 | 2 M| YXH -3(=) C 2024-06-20 3Y3M 9.915 3.887 -
3| A (CBO) 20247 | £ X LXH1-4(Ah C 2024-06-20 3Y3M 45711 3.887 -

XtZ : DARTE XS A|A| A H
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@ «isrsrzo

H2. F7t MBS Z¥ ol 3| X} 2 HnsE (542l : A9, %, 712t : 2024-06-17~2024-06-21)
a7 MBS2024-12(2024-06-18) MBS2024-11(2024-06-04) MBS2024-10(2024-05-21)
- wag | wugel | azmyc | wuzy [ wudel | cmic | gu3y | wwgel [ amyc
14 - - - 1,181 3515 +12 - - -
24 1,196 3.440 +10 1,400 3.545 +9 1,224 3614 +18
34 - - - 1,000 3.557 +12 - - -
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7 - - - 1,300 3.714 +17 - - -
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H1. T 338 SE/HS

@ «isrsrzo

(THl: %)

=2t E 2024-06-20 2024-06-14 2024-05-21 M Ojy| HE OiH|
US TREASURY 2Y 474 471 483 3.00 -9.60
US TREASURY 5Y 427 425 446 2.10 -18.20
US TREASURY 10Y 425 425 444 0.40 -18.70
US TREASURY 30Y 438 4.40 458 -1.60 -20.00
DEUTSCHLAND REP 2Y 2.81 2.84 2.99 -2.90 -18.10
DEUTSCHLAND REP 5Y 242 245 2.57 -2.80 -14.80
DEUTSCHLAND REP 10Y 2.40 244 2.52 -3.10 -12.00
DEUTSCHLAND REP 30Y 2.56 2.62 2.67 -6.70 -11.00
JAPAN GOVT 2Y 0.29 0.31 0.35 -2.40 -6.10
JAPAN GOVT 5Y 0.51 0.53 0.58 -1.60 -6.70
JAPAN GOVT 10Y 0.93 0.93 0.98 0.20 -4.90
JAPAN GOVT 30Y 2.13 2.10 2.09 2.60 3.40
CHINA GOVT 2Y 1.70 1.73 1.81 -2.70 -10.10
CHINA GOVT 5Y 2.01 2.05 2.10 -3.90 -8.40
CHINA GOVT 10Y 224 2.29 2.31 -5.10 -7.50
CHINA GOVT 30Y 2.46 2.51 2.57 -4.50 -10.80

X2 : KISAHEE 7L Bloomberg
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(E+2l:bp,712+:24.06.14~24.06.20)

9

104 154 204

A 6/l &1270 g 2 s 7

1=

At @ KISAHE L, Bloomberg

Jd310. KPE HIZE

M HE HES

@ «isrsrzo

(E+9l:bp,717+:24.06.14~24.06.20)

DR(bp)
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1 6/l H1271 € 2
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X2 : KISAHEE I Bloomberg

LB WS WA ME F 2 (EFS: %, 717} 24.06.17~24.06.21)
HEHY M ME 22 27 HY A 4E 2
2.08% 8.33% 10.42% 1.72% 1.72%
4.17%
27.59%
20.83%

4.17%
4.17%

4.17%
B Government(Municipal) M Financial
M Energy m Utilities
i Industrial = Technology
Government Basic Materials

Consumer, Cyclical Consumer, Non-cyclical

3.45%

10.34%
1.72% 5.17%

B Government(Municipal)
M Energy
i Industrial
Government
Consumer, Cyclical

3.45%

M Financial

m Utilities

= Technology
Basic Materials
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X2 : KISAHEE 7L Bloomberg

H2. HMF cjd] ©Y A ME FZ (EH2l: %, 712t: 24.06.10~24.06.21)
HE] 2= e 5z
Financial 32.76% 29.17% 3.59%
Consumer, Cyclical 27.59% 2.08% 25.50%
Consumer, Non-cyclical 1.72% 8.33% -6.61%
Energy 3.45% 417% -0.72%
Government 10.34% 20.83% -10.49%
Basic Materials 3.45% 417% -0.72%
Communications 0.00% 0.00% 0.00%
Diversified 0.00% 0.00% 0.00%
Industrial 517% 417% 1.01%
Technology 1.72% 4.17% -2.44%
Utilities 12.07% 12.50% -0.43%
Government(Municipal) 1.72% 10.42% -8.69%

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

(712} 24.06.17~24.06.21)

=29 SESH A & £3} T ] 7|1 Coupon|Benchmark| && {2 (USD)
KDB 0 09/21/24 EURO NON-DOLLAR| HKD 2024-06-21 2024-09-21 - 16.65MM
KOLAHO 10.38 06/12/26 EURO MTN BRL 2024-06-24 2026-06-12 | 10.38% 27421MM
SHINCP Float 06/25/27 EURO-DOLLAR | USD 2024-06-25 2027-06-25 | 6.366% | SOFRRATE |  300.00MM
WOORIB Float 06/25/25 | EURO-DOLLAR | USD 2024-06-25 2025-06-25 | 5.806% | SOFRRATE 20.00MM
KDB 4 % 06/26/27 EURO-DOLLAR | USD 2024-06-26 2027-06-26 | 4.75% 1.00MMM
ELANDW Float 06/25/27 EURO MTN usD 2024-06-26 2027-06-25 | 6.416% | SOFRRATE 40.00MM
CITNAT Float 06/26/25 EURO MTN usD 2024-06-26 2025-06-26 | 5.736% | SOFRRATE 50.00MM
KDB 0 05/27/25 EURO NON-DOLLAR| HKD 2024-06-27 2025-05-27 - 38.43MM
KDB 0 05/28/25 EURO NON-DOLLAR| HKD 2024-06-28 2025-05-28 -- 16.01MM
XtZ : KISKH:HE T, Bloomberg
H4, F7H 0|3 FH X =2 (5+9): %, 71Z}: 24.06.17~24.06.21)
Date Name Survey Actual Prior
2024-06-14 TYUSIHA 5= T EH| -0.10% -0.40% 0.90%
2024-06-14 +=EE7HX|%= MoM 0.10% -0.60% 0.50%
2024-06-14 F=EE7HX|% Yoy 0.60% 0.60% -1.00%
2024-06-14 OjA|Ztcietm 144 QlE2f o] 3.20% 3.30% 3.30%
2024-06-14 OjA|ZtoiEtm 5-10 QIE2 0| 3.00% 3.10% 3.00%
2024-06-17 HZ=YX = (7EF) -13 -6 -15.6
2024-06-20 RPN -$206.1b -$237.6b -$194.8b
2024-06-20 M A Hds -- 238k 242k
2024-06-20 HYEHAS =T AE R -- 1828k 1820k
2024-06-20 FEERZ A 1375k 1277k 1360k
2024-06-20 UH5{7t 1460k 1386k 1440k
2024-06-20 FEAR S AL A 1.10% -5.50% 5.70%
2024-06-20 AFH 7 (H i) 1.40% -3.80% -3.00%
2024-06-20 detdoor HE E7| Y 45 13 45
XtE : KISKHHE 7L Bloomberg
HS5. W= 0|3 FH X|=® (5491: %, 71Z}: 24.06.24~24.06.28)
Date Name Survey Actual Prior
2024-06-21 S&ap 22Y 0/= HZY PMI 51 -- 513
2024-06-21 S&p 22 0|5 MH|AY PMmI 54 -- 54.8
2024-06-25 HHYAAEE AH|XFZ|C K| %= 100 -- 102
2024-06-26 Al FE4OfoY (2] 2.50% -- -4.70%
2024-06-27 GDP 217t3t QoQ 1.50% -- 1.30%
2024-06-27 74 QlAH| -- -- 2.00%
2024-06-27 GDP E7tX|%= -- -- 3.00%
2024-06-27 =& PCE 27HK|$= QoQ -- -- 3.60%
2024-06-27 HERY M3 2 -$95.5b -- -$99.4b
2024-06-27 Zof o My -- -- 0.10%
2024-06-27 200RH D M2y -- -- 0.70%
2024-06-27 M Mg HRHs -- -- 238k
2024-06-27 HYEHAS =T AE R -- -- 1828k

AtE : KISKHAHETE, Bloomberg
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H6. F7t 5 FH X|= (5+9: %, 71Z}: 24.06.17~24.06.21)
Date Name Survey Actual Prior
2024-06-17 SEH 1 68 S A0
2024-06-18 ZEW A{H{O] of & -- 475 471
2024-06-18 ZEW AHio] AR A= -- -73.8 -723
2024-06-20 PPI(I & CHH]) -- 0.00% 0.20%
2024-06-20 PPl H HH] -- -2.20% -3.30%
Xt& : KISKHHE 7L Bloomberg
H7. WF 5 dH X = (EH9l: %, 712t 24.06.24~24.06.28)
Date Name Survey Actual Prior
2024-06-21 HCOB =g HMZ=¢ PMI 46.4 - 454
2024-06-21 HCOB =& AMH|AY PMI 54.4 - 54.2
2024-06-21 HCOB = &% PMI 527 - 524
2024-06-24 IFO 7| &t 89.3 - 89.3
2024-06-24 IFO Hx H7t -- -- 88.3
2024-06-24 IFO Of & -- -- 90.4
06/24-06/28 FYE7HX 5= T | 0.20% -- 0.70%
06/24-06/28 FYE7HX5= T E| -0.30% -- -1.70%
2024-06-26 GfK 2H|X}F 7| CHX| == -19 -- -20.9
06/27-07/02 20§ EHof (M= CHH]) -0.60% -- -1.20%
06/27-07/02 20 =oj NSA H 4| -- -- 1.80%
XtE : KISKHHE 7 Bloomberg
H8. Ft 3= 3N X & (TH8I: %, 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 S2t35 M2 TiEH| 7.10% 7.00% 7.20%
06/14-06/15 S3t33 M1 Yoy -1.70% -4.20% -1.40%
06/14-06/15 E3t52 MO Yoy -- 11.70% 10.80%
06/14-06/15 New Yuan Loans CNY YTD 11310.0b 11140.0b 10190.0b
06/14-06/15 Aggregate Financing CNY YTD 15080.0b 14800.0b 12730.0b
2024-06-17 1-Yr Medium-Term Lending Facility Rate 2.50% 2.50% 2.50%
2024-06-17 1-Yr Medium-Term Lending Facilities Volume 237.0b 182.0b 125.0b
2024-06-17 A EEdItA R -- -0.71% -0.58%
2024-06-17 Used Home Prices MoM -- -1.00% -0.94%
2024-06-17 ZS LML Yoy 6.00% 5.60% 6.70%
2024-06-17 2S5 YTD Yoy 6.30% 6.20% 6.30%
2024-06-17 20§E0H Yoy 3.00% 3.70% 2.30%
2024-06-17 200 OfF AZ=CHH| ™ EOHH| 3.80% 410% 410%
2024-06-17 YRS ER L) YTD Yoy 4.20% 4.00% 4.20%
2024-06-17 254 Xt YTD Yoy -10.00% -10.10% -9.80%
2024-06-17 Residential Property Sales YTD YoY -- -30.50% -31.10%
2024-06-17 HEZA HYE 5.00% 5.00% 5.00%
2024-06-20 5-Year Loan Prime Rate 3.95% 3.95% 3.95%
2024-06-20 1-Year Loan Prime Rate 3.45% 3.45% 3.45%

AtE : KISXHHETE Bloomberg
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#9. WF 3= BH X =

Date Name Survey Actual Prior
06/21-06/22 FDI YTD YoY CNY -- -- -27.90%
2024-06-25 SEH 1 68 53 AH|0f
2024-06-27 37|10l HAACHH| ™ EHH| -- -- 430%
2024-06-27 LHE A Yoy -- -- 4.00%

XtE : KISKHHE 7L Bloomberg
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@ «isrsrzo

11213, USD IRS 22| 30| (5+$1: %, BP)
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6.00% 0.01%

5.00%

‘ \ 0.01%
4.00% -

C mm B T 0.00%

3.00%
-0.01%
2.00%

1.00% -0.01%
0.00% -0.02%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt& : Refinitiv, Bloomberg
H1. USD IRS Data (EH2l: %)
URD IRS 1Y 2Y 3y 5Y
2024-06-21 5.0478 45575 4271 3.9931
2024-06-14 5.047 4.5495 4.2645 3.9902
U5 0.0008 0.008 0.0065 0.0029
2023-12-29 47704 40822 3.7547 3.5181
HEChb| 0.2774 0.4753 0.5163 0.475
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ——6/21/2024 6/14/2024
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Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data

@ «isrsrzo

KRW IRS 1Y 2Y 3y 5Y
2024-06-21 3.3775 3.235 3.1675 3.1175
2024-06-14 3.465 3.3275 3.2525 3.2

FU57 -0.0875 -0.0925 -0.085 -0.0825
2023-12-29 3.53 3.2425 3.08 2.9925
HZChb| -0.1525 -0.0075 0.0875 0.125

RIE : KISKHAHE 7}

J125. KRW CRS (E+91: %, BP)

XpO| ——6/21/2024 6/14/2024
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3M 6M 9M 1Y 2Y 3Y 4Y 5Y 6Y 7Y 9y 10Y 30Y

XtZ : Refinitiv, Bloomberg

H#3. KRW CRS Data (£H2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2024-06-21 29 2.66 2.645 2.635
2024-06-14 29 2.685 2.67 2.65

034 0 -0.025 -0.025 -0.015
2023-12-29 2.83 2.45 2.35 2.28
| 0.07 0.21 0.295 0.355

ALZ : KISKHAE 7}
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J&2l6. KTB (5+$1: %, BP)
X|-O| —6/21/2024 ——6/14/2024
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XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2y 3y 5Y
2024-06-21 3.342 3.235 3.16 3.19
2024-06-14 3.357 3.32 3.242 3.262
FU3Y -0.015 -0.085 -0.082 -0.072
2023-12-29 348 3.247 3.145 3.155
i -0.138 -0.012 0.015 0.035

ALZ : KISKHAE 7L

A%l7. IRS e AZY E 30| (5] : %)
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AtZ : KISKHAHE L
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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% 0.10%
0.09%
) \ 0.09% |-
-0.20% |- 0.08% |
-0.40% 0.07% r 0.06%
.r‘\ 0.06% |-
-0.60% I AR 0.05% |
DY 0.04% |
-0.80% |- ‘ ez
0.03% |-
-1.00% |- 0.02% |-
-1.20% * * 0.01%
2023-01 2023-07 2024-01 0.00%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
1211, KTB/IRS 30| (EHRl : %) %12, KTB/IRS FH HS (EHl - %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.00%
0.30% |- -0.01% |- 0.00%
-0.02% |-
0.20% &
-0.03% |-
0.10% |
-0.04% |-
0.00% |- 0.05% |
-0.10% -0.06% |-
-0.20% x s -0.07% |-
2023-01 2023-07 2024-01 0.08% - -0.07%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

2l/ete] 382 X4 = CfH| 1379.30|A 2L 1388.322 98!, 64.83BPTHE BIZ 8l A3} AN E
LIEFRICE 7|El 2 §3t & R22| 42 0| 22 thH| UM E 21, dzts A, = IRE
QUM SES EQUCL /D AYEEE 14 7|FE -28 7S LIEILIH &8 ol2t MUS LH|R
Ct.
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J&13. KRW/USD Swap Point 30|
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8114, KRW/USD Swap Point Z=0| (2l &)
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Xt&E : Refinitiv, Bloomberg
H5 FRE3 8 U F (EHSl: 7H)
5 2024-06-21 2024-06-14 Xto] =2 2024-06-21 2024-06-14 Xto|
KRW/USD 1388.3 1388.3 9 USD/CHF 0.892 0.894 -0.002
EUR/USD 1.071 1.071 -0.001 USD/SGD 1.354 1.353 0.001
GBP/USD 1.266 1.266 -0.007 USD/IDR 16464.5 16385 79.5
USD/JPY 158.975 158.975 0.91 USD/PHP 58.81 58.623 0.188
USD/HKD 7.802 7.802 -0.008 USD/TWD 32.378 32.38 -0.002
USD/CNY 7.261 7.261 0.006 USD/SEK 10.486 10.503 -0.017
USD/CAD 1.368 1.368 -0.007 USD/PLN 4.042 4.053 -0.011
AUD/USD 0.666 0.666 0.004 USD/DKK 6.961 6.958 0.003
NZD/USD 0.613 0.613 -0.001 USD/ZAR 18.003 18.436 -0.433

M2 MEASESH (15A] 40& 22 7|F)
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7t 1= 6,400 S

2 &5
0009 S AU, Ae2 TE OHH| 1= 3,800
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2024.07 13,100 26,450 21,449 1,880 62,879
2024.08 9,900 13,350 4,630 700 28,580
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[Appendix 11 = 3] & Credit Spread Hs ¢

HYE ARl 02) 3215-1454

1. = 232 (ZH2l: %, 2024-06-21) H2. 812 =2 32 (ZH2l: %, 2024-06-21)

T2 A TFCHH] | AXCHH| =2 g AZECHH] | AXCHH]|
CD 90¥ 3.600 0.000 -0.230 o= 2y 4733 0.026 0.353
Ccp9o0g 4.180 0.000 -0.080 Oj= 5Y 4.266 0.013 0.311
=3 3 3.160 -0.082 -0.085 oj= 10y 4.253 0.006 0.415
=3 5 3.190 -0.072 -0.080 oj= 20Y 4.499 0.002 0.396
=3 104 3.242 -0.058 -0.065 oj= 30Y 4.389 -0.007 0.462
=1 204 3.227 -0.040 -0.013 FE 2y 2.828 -0.009 0.167
=1 304 3.157 -0.048 -0.065 S8 5y 2.447 -0.001 -0.010
S¢ot1d 3.342 -0.008 -0.050 S8 10y 2431 -0.004 -0.007
S0t 2 3.235 -0.075 -0.115 S8 20y 2.632 -0.018 0.184
&0t 34 3.240 -0.067 -0.135 S8 30y 2.594 -0.028 0.237
At&E : KIS-NET A& : KIS-NET

H3. I FX|+

1= : 2024-06-21)

H4. L Credit Spread

(EH2l: %, 2024-06-21)

Fax|$ A MFOiH| | SIXCiH| U2 A HFCHH| | AXCHH|
KTB3 1354 1.16 30.37 E% AAA 3.333 0.010 -0.196
KTB10 114.84 0.67 0.75 2% AAA 3414 0.000 -0.230
KOSDAQ 852.67 -9.52 -26.26 7|Et= 8%l AA- 3.653 -0.040 -0.496
KOSPI 2,784.26 25.84 114.45 B AA- 3.663 0.009 -0.244
At&E : KIS-NET A& : KIS-NET
H5, ME{¥ J 31 C{H| Credit Spread HE ZM| Top3 LA} (91 : bp, 27| : 3Y)

o Z Ml Top 3
TE LA =3 s
BI|FEH A SAL AAA -1.0
SAHYI| YRS S AAA 0.5
sH5YY AAA 0.5
St M H S A AAA 0.7
SAE A SAL AA+ 0.7
AAHEA|SAL AA+ 0.7
T RSSA AA+ 0.7
oy SFEAA A SA AA+ 0.7
CHE Al S A AA+ 0.7
T AP S AL AA+ 0.7
DHEZA|SAL AAO 0.7
DA B S A AAO 0.7
QHAIE Al S AL AAO 0.7
AN ESA AA+ 0.7
HEIZ A S A} AAO 0.7
St = Al SAL AAO 0.7
ESHHZINLSA AA+ 0.7
EHNLUSA AA+ 0.7
SENLSA AA+ 0.7
TEHIHLS A AA+ 0.7
SAEFAZA|SA AA+ 0.7
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CHE EA| S A AA+ 0.7
St ZAlSAL AAO 0.7
SEEEINLSA AA+ 0.7
HINZLE AA+ 2.7
M7t E AA+ 2.7
AT 7] o AA+ 2.7
HdItE AA+ 2.7
AOlH=EIZIE AA+ 2.7
S x ROEZ[A A- -3.0
ot 7 ol & AO -3.0
St EXFH O S AO -3.0
Of F2 74| & AO -3.0
SILFE AAO -32
SOiFtE AAO -32
f27tE AAO -32
HL D& BBB+ 515
ALY g M 1Ol AO 13.9
SIS EEH| L K| A AAO 33
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[Appendix 2] SMUAILHGE X MESE A
St7| ¥ X 02) 3215-1435
H1. ALY
BEIE 5% EC R 7Y ZI|dMY WA &
KR3544117160 FEHZ S AIMBS2011-9(1-8) 2011-06-24 2031-06-24 2024-06-24 o
KR6465961D93 2| OFH| LA} -1 2023-09-26 2024-09-26 2024-06-26 A
KR6465961DB3 FZ 2| OFH| L AI2-1 2023-11-21 2024-09-26 2024-06-26 A
KR6467057D94 ot ) I EF M S K -7 2023-09-26 2025-06-26 2024-06-26 HH
KR646980CDAT BHHF2[2FAFHO|7R}1-12 2023-10-27 2024-10-27 2024-06-27 A
KR646980DDA9 BHHF2[2FAFHO[7KF1-13 2023-10-27 2024-11-27 2024-06-27 A
KR645741LD43 BHHF2[ 2k A FH0]6XH-20 2023-04-27 2024-12-27 2024-06-27 A
KR646602CD99 RO A & XFR1-12 2023-09-27 2025-01-27 2024-06-27 Y
KR646602DD98 RO A & KR 1-13 2023-09-27 2025-02-27 2024-06-27 Y
KR6453587D28 A OIZHH | B A &F KH1-7 2023-02-28 2026-08-28 2024-06-28 A
KR6475444E15 AN I B R B AR S2H-4 2024-01-30 2025-01-30 2024-06-30 A
H2. 3AHMEBSE HE ol (712} : 2024-06-14~2024-06-21)
S|ApS A == SEH3UY el NICE 718
o | oz | S& "oty s "oty sa "oty
A 2024-06-19 | BOND | BBBO BBB+ BBB+ 2024-06-19
18714 2024-06-20 |7|¥S2f BB+ | BBB- | BBB- | 2024-06-20
Efg A 2024-06-14 | BOND | CCC C C 2024-06-14
Stol E O 4 K| A 2024-06-20 | BOND | AAO0 AA- AA- 2024-06-20
Mo|HH 2024-06-21 |7| Y S2f BBBO | BBB+ | BBB+ | 2024-06-21
=2 2024-06-20 | BOND A+ AA- AA- 2024-06-20
Al 2024-06-18 | BOND C D D 2024-06-18
o AUAZS 2024-06-14 | BOND | BBB+ | BBBO BBBO | 2024-06-14
o7 o|mOtO|NZ 2 Y | 2024-06-21 7|RST A0 A- A- | 2024-06-21
M|OFO| A E| A AN A 2024-06-14 | BOND B+ B- B- 2024-06-14
AU IHR)1 2024-06-17 | ABS [dde C C 2024-06-17
QLMY 2024-06-18 | ABS ccc cc ccC 2024-06-18
H3 3\l M85 HE g (712 : 2024-06-14~2024-06-21)
78 SE k] "7ty L ﬁsazimq e g; BT | NICE | 371
At o2 =74 &G0l 22l E) 2024-06-14 BOND A- A- A-
A LGO| - &l 2024-06-14 RaE = AA- AA- AA-
A BNKEXS# 2024-06-14 BOND A+ A+ A+
My MOFOf| AE[HYAQNE R 2024-06-14 BOND B+ B- B- B-
Hy B Ad 2024-06-14 BOND de C C C
A BEERES 2024-06-14 BOND A- A- A- A-
At o2l =74l &G0l B2l ) 2024-06-14 BOND A- A- A-
At SaHNI | YRIs ST 2024-06-17 J1ds= AAA | AAA | AAA
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A nESH 2024-06-17 RSy AA- AA- AA-
Hy ML 2024-06-17 ABS C C

A LXQIE{ LM & 2024-06-17 l1gsa AA- AA-

A s5EH 2024-06-17 lgsa BBBO | BBBO | BBBO

A Xlof 20| 2024-06-18 l1gsa AAD | AAOD | AAO AAO
Hy INESE 2024-06-18 BOND D D D

A X|of 20 X| 2024-06-18 l1gsa AAD | AAOD | AAO

A EATEER 2024-06-18 RS A+ A+ A+

A LGO| & 2024-06-19 lgsa AA- | AA- AA-
Aot dHEH 2024-06-19 BOND BBBO | BBBO

A INE= R 2024-06-20 lgsa BBB- | BBB- | BBB-

A LGO| & 2024-06-20 lgsa AA- | AA- | AA-

A sSEH 2024-06-20 lgsa BBBO | BBBO BBBO
Aot sa3d2Y 2024-06-20 l1gsa AAA | AAA | AAA

HE 29 2024-06-20 BOND AA- AA- AA-
HE SOt E RO 4 X[ A~ 2024-06-20 BOND AA- AA-

e WHO|FER 2024-06-21 l1gsa BBB+ | BBB+

A SKsll& 2024-06-21 8= BBB+ | BBB+ | BBB+ BBB+
Aot M3 A 2024-06-21 8= BBB+ | BBB+ | BBB+
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H1. FUHNASRE 7| aA (9 wakel)
=3M Sx=M Sokxy 2 7IEtZ-8X PR oA | ABS A
74,302 1,130,000 510,000 4,580,000 1,752,000 2,755,559 | 1,577,061 12,378,922
XE : KISKHAEIE
2. F2t 23X Wo|vE (SH] - Hnkg))
T2 271y 324 gy ER k] R H8SE
a5y 2024-06-25 | FX[HXH11 2015-06-26 8Y 11m 30d 4,602
2024-06-26 |4 AAIXH2019-9 2019-06-26 5y 69,700
2024-06-23 | RALEZALR022-05 2022-06-23 2Y 30,000 AAA
2024-06-24 |$H=HE{1222 2022-06-24 2Y 60,000 AAA
2024-06-24 |FEHZ &S A6 2019-06-24 5Y 140,000 AAA
2024-06-24 |$+= 21045 2021-06-24 3y 200,000 AAA
2024-06-26 |=FIMHEZSEHIR325 2019-06-26 5y 120,000 AAA
S 2024-06-27 |$+= 72893 2014-06-27 10Y 100,000 AAA
2024-06-28 | =M (EY21)2023-60[1Y-D(H) 2023-06-28 1Y 130,000 AAA
2024-06-28 | R A EZALR022-06 2022-06-28 2Y 20,000 AAA
2024-06-29 |$H= 21225 2022-06-29 2Y 70,000 AAA
2024-06-29 |2t AL ZAI36-1 2017-06-29 7v 110,000 AAA
2024-06-29 |$H= 721047 2021-06-29 3y 150,000 AAA
& XY 2024-06-25 | E2tDC024-0625-0910 2024-03-26 2m 30d 510,000
2024-06-23 | A222410]0200-0623-1 2022-06-23 2Y 600,000 AAA
2024-06-23  |A3H2%27-06-0|-1-F 2023-06-23 1Y 100,000 AAA
2024-06-23 |2t EAZ82306L1-0|F-1 2023-06-23 1Y 50,000 AAA
2024-06-23 | 7| 2% (41)20060]4A-23 2020-06-23 4y 110,000 AAA
2024-06-23 | A220410]0400-0623-2 2020-06-23 4y 200,000 AAA
2024-06-23 | =SS (28)2023-060]1Y-J 2023-06-23 1Y 140,000 AAA
2024-06-23 | A2234180008-1023-2 2023-10-23 8m 140,000 AAA
2024-06-23 |2 EASZE2106A-0|E-3 2021-06-23 3y 30,000 AAA
2024-06-25 | = DI2%2019-2(0| &5 &teh 2019-06-25 5Y 400,000 AAA
2024-06-25 |4223110]0009-0925-1M 2023-09-25 9m 560,000 AAA
2%y 2024-06-26 | s Y= H(E2)2019-060(5Y-E 2019-06-26 5Y 350,000 AAA
2024-06-27 |SC2% (0|5 42hH2019-0001 2019-06-27 5Y 500,000 AAA
2024-06-27 | A22341%0008-1027-1 2023-10-27 8m 190,000 AAA
2024-06-27 |t +E=ASZE2403K-201-92 2024-03-27 3m 200,000 AAA
2024-06-27 | tLt-2%346-060[12-27 2023-06-27 1Y 140,000 AAA
2024-06-28 | AEHCIEXIELE 238821-060]01-28 2021-06-28 3y 120,000 AAA
2024-06-28 | = 212%43060| % Y(03)1-28 2023-06-28 1Y 190,000 AAA
2024-06-28 |7|¥28(H)23060|1A-28 2023-06-28 1Y 100,000 AAA
2024-06-28 |t === 8(H)23060t-0 -1 2023-06-28 1Y 190,000 AAA
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2024-06-29 |4t=21410]0300-0629-1 2021-06-29 3y 100,000 AAA
2024-06-29 |t +=2A=823087F-221-305 2023-08-29 10m 170,000 AAA
2024-06-23 | 2t= 71| EF503-1 2023-06-23 1Y 20,000 A0
2024-06-24  |OFO|H|#|O|7H | E254 2022-06-24 2y 70,000 AA-
2024-06-24 | RO7HI|EH415-2(X]) 2021-06-24 3Y 110,000 A+
2024-06-24 | RH7t=491-1 2023-05-24 1Y 1m 40,000 AA-
2024-06-24 | HC7H0{H360-3 2019-06-24 5Y 20,000 AA-
2024-06-24 | 7| S7HmEH123 2022-06-24 2Y 50,000 A-
2024-06-24 | A'd7t=2450 2020-06-24 4y 30,000 AA+
2024-06-24 | Alt7H I EF394-3 2019-06-24 5Y 20,000 AA-
2024-06-24 | R2|F8INL|E446-3 2022-05-24 2Y 1m 120,000 AA-
2024-06-24 | AlBt7+E2078-3 2020-06-24 4y 30,000 AA+
2024-06-24 |00 X| s HFH | EF168-3 2021-08-24 2Y 10m 10,000 AA-
2024-06-25 |JB R2|7HI|EH424-3 2021-06-25 3Y 40,000 AA-
2024-06-25 | ACHIHI|EH1813-1 2019-06-27 4Y 11m 29d 10,000 AA+
2024-06-25 |BNKZHI|E253-5 2021-06-25 3y 60,000 AA-
2024-06-25 |AlSHIHI|EH442-4 2021-06-25 3y 20,000 AA-
2024-06-25 |ABHFtE2112-2 2021-06-25 3y 90,000 AA+
2024-06-26 |ABH7tE2191-2 2023-09-26 9m 40,000 AA+
2024-06-26 | SHLIZHI|EF285-6 2019-06-26 5Y 40,000 AA-
2024-06-26 | OFO|H|#|O|7H | &F195-3 2019-06-26 5Y 20,000 AA-
2024-06-26  |BNKZ{I|E210-5 2020-06-26 4y 20,000 AA-
2024-06-26 |7| =74 I EH129-2 2022-09-26 1Y 9m 5,000 A-
2024-06-26 | HACHIHI|EH1813-2 2019-06-27 4Y 11m 30d 10,000 AA+
7|E}28| 2024-06-26 |SACHZHI|E1815-1 2019-07-05 4Y 11m 21d 10,000 AA+
| 2024-06-26 |BNK7HI| E248-4 2021-05-26 3Y 1m 20,000 AA-
2024-06-27 |7 270 T E147 2023-06-27 1Y 10,000 A-
2024-06-27 | St AHAFHI|EF21 2023-06-27 1Y 7,000 BBB+
2024-06-27 |HACHIHI|EH1813-3 2019-06-27 5y 10,000 AA+
2024-06-27 |HACHFHIIEH1815-2 2019-07-05 4Y 11m 22d 10,000 AA+
2024-06-27 |A8H7HE2038-2 2019-06-27 5Y 50,000 AA+
2024-06-28 | O}O|H|#|O|7H | E288-1 2023-08-28 10m 30,000 AA-
2024-06-28  |BNKZHI|E327-1 2023-08-31 9m 28d 10,000 AA-
2024-06-28 | AEFHE2592 2023-06-28 1Y 90,000 AA+
2024-06-28 |JB P2|7Hm|Et479-1 2023-06-30 11m 28d 10,000 AA-
2024-06-28 | R2|F8INL|E426-2 2021-09-29 2Y 8m 30d 10,000 AA-
2024-06-28 | XIS I|EF451 2021-12-29 2Y 5m 30d 40,000 AA-
2024-06-28 |JB 2|7Hm|2t436-1 2021-12-28 2Y 6m 50,000 AA-
2024-06-28 | R2|F8INL|E432-1 2021-12-29 2Y 5m 30d 70,000 AA-
2024-06-28 | HCHFH=825-3 2021-06-30 2Y 11m 28d 50,000 AAO
2024-06-28 |OfFR=27]mE173-3 2022-06-29 1Y 11m 30d 20,000 AO
2024-06-28 | HCHIHI|EH1926 2022-06-29 1Y 11m 30d 100,000 AA+
2024-06-28 |#|0|H|= BIF+=306-2 2020-06-29 3Y 11m 30d 10,000 AA+
2024-06-28 | O}O|H|#|O| 7] | & 196-3 2019-06-28 5Y 20,000 AA-
2024-06-28 | ROZIEMNE XS H393 2019-06-28 5Y 200,000 AO
2024-06-28 | HACH7HI|EH1815-3 2019-07-05 4Y 11m 23d 10,000 AA+
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2024-06-28 | A|O|H|=EI7}E195-3 2017-06-28 7Y 20,000 AA+
2024-06-28 | S CH7H | EH1882 2021-06-30 2Y 11m 28d 20,000 AA+
2024-06-25 |HO|C|H| Y HE (=) 2019-06-21 5Y 4d 99,000 A+
2024-06-25 |HRM21(%) 2021-06-25 3Y 50,000 A0
2024-06-25 |ArEAHRI54 2021-06-25 3Y 20,000 A-
2024-06-25 |&HSFIHYY5 2021-06-25 3y 100,000 A+
2024-06-26 |M2|=F#2212-3 2022-12-26 1Y 6m 40,000 AA-
2024-06-26 |ot=EELT40 2014-06-26 10Y 110,000 AAA
2024-06-26 |KT186-3 2014-06-26 10Y 110,000 AAA
2024-06-26 |S-0il46-3 2014-06-26 10Y 70,000 AAO
2024-06-27 |KBZ8EX|F26-2 2017-06-27 7Y 200,000 AAA
2024-06-27 |=ERH20-1 2017-06-27 7Y 30,000 AA-
2024-06-27 |SALHA31-2 2019-06-27 5Y 90,000 AA-
2024-06-27 |2 A|AEI10-2 2019-06-27 5y 270,000 AA-
2024-06-27 |IEH7 2022-06-27 2y 1,995
2024-06-27 |SSMH9 2022-06-27 2y 240
2024-06-27 |FX7M6 2022-06-27 2Y 680
2024-06-27 |EQz2tol18 2022-06-27 2y 640
2024-06-27 |M&7|H5 2022-06-27 2y 1,370
2024-06-27 |E10 2022-06-27 2y 840
2024-06-27 |AMICIEHUAE 2022-06-27 2Y 1,080
2024-06-27 |ZEZYS 2022-06-27 2Y 850
2024-06-27 |t RHAHAER7 2022-06-27 2y 20,000 AO
2024-06-27 | FLIEO}1 2022-06-27 2Y 800
2024-06-27 |O|MEFZ13 2022-06-27 2y 265
2024-06-27 |2MHZZIEAN 2022-06-27 2y 640
2024-06-27 |J2|0t7ids 2022-06-27 2y 1,050
2024-06-27 |G Y49 2022-06-27 2y 220
2024-06-27 |ZE2YA0|=Z7 2022-06-27 2Y 550
2024-06-27 |SQmo|=7 2022-06-27 2y 940 BO
2024-06-27 | &HETXRH|AH| FEH|5 2022-06-27 2Y 110
2024-06-27 |QEIMET 2022-06-27 2y 119
2024-06-27 |TIZAtRl8 2022-06-27 2Y 530
2024-06-27 |CEOAH11 2022-06-27 2y 130
2024-06-27 |HALE=17 2022-06-27 2Y 600
2024-06-27 |HZ A5 2022-06-27 2y 760
2024-06-27 | IO A Q11 2022-06-27 2Y 950
2024-06-27 |EY 0|26 2022-06-27 2Y 1,350
2024-06-27 |Fe|WAB| 25 2022-06-27 2y 270
2024-06-27 |M Q7| olot2f|Lt8 2022-06-27 2Y 700
2024-06-27 |15 2022-06-27 2Y 702
2024-06-27 |CHH71M4 2022-06-27 2y 650
2024-06-27 | MISHRIE LHA 7 2022-06-27 2Y 408
2024-06-27 |&H16 2022-06-27 2y 800
2024-06-27 |SHFOCIZS 2022-06-27 2Y 100
2024-06-27 |SEEYU6 2022-06-27 2Y 770
2024-06-27 |S2|L0|=E4 2022-06-27 2Y 1,130
2024-06-27 | 8715 2022-06-27 2Y 272
2024-06-27 | R7t20LHX|9 2022-06-27 2Y 200
2024-06-27 |2 =ZafAEl9 2022-06-27 2Y 340
2024-06-27 |MAFHS5 2022-06-27 2Y 504
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2024-06-27 | Al$H70 2022-06-27 2y 1,250
2024-06-27 |20 =AM 5 2022-06-27 2Y 200
2024-06-27 | HBTXL7 2022-06-27 2Y 900
2024-06-27 |HA010]4 2022-06-27 2Y 570
2024-06-27 |CH@IZAS 2022-06-27 2Y 470
2024-06-27 |4t=15 2022-06-27 2y 1,150
2024-06-27 |ZEHH20 2022-06-27 2Y 880
2024-06-27 |HRAEN 2022-06-27 2Y 350
2024-06-27 |HHEX|8 2022-06-27 2Y 180
2024-06-27 | CHORAHR9 2022-06-27 2Y 280
2024-06-27 | Ttsi=%13 2022-06-27 2Y 540
2024-06-27 |SHE312 2022-06-27 2y 178
2024-06-27 |MARO|ZAS 2022-06-27 2Y 216
2024-06-27 |O|AX|0|15 2022-06-27 2y 840 B+
2024-06-27 |CH15 2022-06-27 2y 100
2024-06-27 |MOAAZHES 2022-06-27 2y 320
2024-06-27 |otmaMUT45-1(5) 2023-06-27 1Y 110,000 AAA
2024-06-27 |0 O] A E 2 AXIAI 2 2023-06-27 1Y 8,000
2024-06-27 |4&H234 2023-06-27 1Y 10,000 BB+
2024-06-28  |O| =T EFA| 24 2021-06-28 3y 10,000
2024-06-28 |CHRZMSiFH M4 2021-06-28 3y 20,000
2024-06-28 |2 5+2Z16 2021-06-28 3y 20,000
2024-06-28 |EO|ER27-2 2022-06-28 2Y 900
2024-06-28 |M 27 2023-06-28 1Y 5,000 BB+
2024-06-28 |CHR3 216 2023-06-28 1Y 1,000
2024-06-28 |HACHEZA|A40-2 2019-06-28 5Y 180,000 AA-
2024-06-28 | ATlE X AR () 7(MBE-ET+-53) 2019-06-28 5Y 200,000 AA-
2024-06-28 |CJ ENM21-1 2021-06-28 3y 200,000 AA-
2024-06-28 |O|HEZ|H Y121 2021-06-28 3y 15,000 BBB+
2024-06-28 | &E4t11-2 2022-06-28 2y 1,200
2024-06-28 | A@A13 2021-06-28 3y 2,000
2024-06-28 |$H=38 2021-06-28 3y 50,000 BBB+
2024-06-28 |CHSUME[3 2021-06-28 3y 10,000 BBO
2024-06-28 |A513 2021-06-28 3y 3,000
2024-06-28 |BNKZ&X|F37-1 2022-06-29 1Y 11m 30d 60,000 AAA
2024-06-28 |H|7}OLE 18 2021-06-28 3y 20,000
2024-06-28 |27 263 2021-06-28 3y 20,000
2024-06-28 | HA|220 2021-06-28 3y 10,000 BBO
2024-06-28 |0 AME| U3 2021-06-28 3y 2,000
2024-06-28 |O|HEHE95 2021-06-28 3y 35,000 BBBO
2024-06-28 | TIAHH1 2021-06-28 3y 30,000 BB+
2024-06-28 |&CO|SI0|OLES 2021-06-29 2Y 11m 30d 140,000 A+
2024-06-28 |EFHFEENAKN1 2021-06-28 3y 20,000
2024-06-28 | H412-2 2022-06-28 2Y 280
2024-06-28 |&2T7(11-2 2022-06-28 2y 800
2024-06-28 | 4OtAf|OF18-2 2022-06-28 2Y 700
2024-06-28 |AH5-2 2022-06-28 2y 600
2024-06-28 |2EAME 12-2 2022-06-28 2Y 280
2024-06-28 | &AE+=2H10-2 2022-06-28 2Y 260
2024-06-28 | &5l 7|H|4-2 2022-06-28 2Y 700
2024-06-28 | 4&19-2 2022-06-28 2y 500
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2024-06-28 |&H17-2 2022-06-28 2y 320
2024-06-28 |HHEZ 5 2021-06-28 3Y 1,500
2024-06-28 | O|=%}als8 2021-06-28 3Y 35,000
2024-06-28 |OEAH|QIZ|A17-2 2022-06-28 2y 440 BBO
2024-06-28 [HEWSK2 2021-06-28 3y 5,000 B+
2024-06-28 | X|HFO|2E11-2 2022-06-28 2Y 300
2024-06-28 |EH&O[HM|3 2021-06-28 3Y 10,000 BB-
2024-06-28 |HLHEHI38-2 2021-06-28 3y 23,000 A0
2024-06-28 |StLta&X|F53 2021-06-30 2Y 11m 28d 100,000 AAA
2024-06-29 |O|X| A X[HAZ|E1(AD 2023-06-29 1Y 10,000 A-
2024-06-29 |OHEAE|QIZ|A14-3 2021-06-29 3Y 3,600 BBO
2024-06-29 | AH[O|LO|A0|A13-3 2021-06-29 3y 3,960
2024-06-29 |7 L|#32-3 2021-06-29 3Y 3,960 BB-
2024-06-29 |EHZO[AM9-3 2021-06-29 3y 2,340
2024-06-29 |t & 118-3 2021-06-29 3y 1,380
2024-06-29 |CHE12{4&7-3 2021-06-29 3y 2,100
2024-06-29 | AIOFE[QAM12-3 2021-06-29 3y 2,340
2024-06-29 |EEAHLHME5-3 2021-06-29 3y 2,160
2024-06-29 |EAMEZ8-3 2021-06-29 3y 2,160
2024-06-29 | AlEAHRIS-3 2021-06-29 3y 1,860
2024-06-29 |EH™7|E19-3 2021-06-29 3y 1,680
2024-06-29 |StO|H| E7-3 2021-06-29 3y 1,860
2024-06-29 | X|OO|HM|7-3 2021-06-29 3y 900 B+
2024-06-29 |OtstL|E8-3 2021-06-29 3y 2,160
2024-06-29 |ME2|00]| 2 & A6-3 2021-06-29 3y 2,160
2024-06-29 |[MHFH7-3 2021-06-29 3y 2,160
2024-06-29 |O|2{E|38-3 2021-06-29 3y 1,500
2024-06-29 | TIZ I 0| M16-3 2021-06-29 3y 2,100
2024-06-29 |EE2AH3F9-3 2021-06-29 3y 1,500
2024-06-29 |3 ¥5-3 2021-06-29 3y 1,860
2024-06-29 |Alstz2|0}7-3 2021-06-29 3y 2,040
2024-06-29 | OF4AH10-3 2021-06-29 3y 780
2024-06-29 |CHR=E23-3 2021-06-29 3y 2,340
2024-06-29 | X[O|2HO[11-3 2021-06-29 3y 1,860
2024-06-29 | X|H}O|2E10-3 2021-06-29 3y 2,160
2024-06-29 | M| Y=tAd9-3 2021-06-29 3y 1,920
2024-06-29 |¥Ci7M305-1 2021-06-29 3y 80,000 AA-
2024-06-29 | AHEHIA10-3 2021-06-29 3y 2,100
2024-06-29 | HX|0f| A3t0[0F2-3 2021-06-29 3y 1,860
2024-06-29 |2 Y54 2023-06-29 1Y 3,000 BB+
2024-06-23 | A MOl ALALR1-15 2019-09-23 4Y 9m 35,000 A+
2024-06-23 |E|[EEMTNEXR1-4 2024-02-23 4m 5,000 AAA
2024-06-23 | S TZ2023M1XAAH[1-1(AD 2023-06-23 1Y 15,000 AAA
2024-06-23 |28 S AMBS2017-15(1-5) 2017-06-23 7Y 190,000 AAA
2024-06-24 |E|EEM TN AR 1-7 2023-11-24 7m 15,000 AAA
2024-06-24 |TE28ESAMBS2011-9(1-8) 2011-06-24 13Y 3,300 AAA
2024-06-24 | QAI|IM A A3 2023-06-27 11m 28d 3,500
2024-06-24 |E|EEMTFYTAR1-1 2024-05-24 m 5,000 AAA
2024-06-25 |FEFESAIMBS2021-14(1-3)(Ah) 2021-06-25 3y 210,000 AAA
2024-06-25 |FE2-8SAMBS2013-33(1-1) 2013-09-25 10Y 9m 1,871 AAA
2024-06-25 |E|ZEHMTYOIXIR1-8 2023-10-25 8m 5,000 AAA
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2024-06-25 |FEHF S AIMBS2019-13(1-2)(Ah) 2019-06-25 5Y 124,200 AAA
2024-06-25 |E[EEMTYLRKF1-5 2024-01-25 5m 5,000 AAA
2024-06-25 |E|EEMTULAR1-2 2024-04-25 2m 5,000 AAA
2024-06-25 |E[EEHM TN LXR1-9 2023-09-25 9m 15,000 AAA
2024-06-25 |E[EEM T HUEXF1-3 2024-03-25 3m 10,000 AAA
2024-06-26 |F=EHZESAIMBS2014-11(1-6) 2014-06-26 10Y 6,000 AAA
2024-06-26 |E|EEMTYUAALR1-6 2023-12-26 6m 10,000 AAA
2024-06-26 |IAEDIO|EX|73ktS1-3 2024-03-26 3m 5,000 AAA
2024-06-26 |t IHI|EH M| S X}1-7 2023-09-26 9m 12,000 AAA
2024-06-27 |E|ZEMZAO|XH-18 2022-12-27 1Y 6m 15,000 AAA
2024-06-27  |HFH2|2FAFHO[6XF-20 2023-04-27 1Y 2m 10,000 AAA
2024-06-27 | O|O| X|Of| AATFHO|ALELT 2022-09-27 1Y 9m 50,000 AA-
2024-06-27  |HiH2|QFAFFO| 7K} -13 2023-10-27 8m 10,000 AAA
2024-06-27  |HFH2|QFAFFO| 7K} -12 2023-10-27 8m 10,000 AAA
2024-06-27 | ROIFHI S M| & XFR1-13 2023-09-27 9m 10,000 AAA
2024-06-27 | ROIFHI S M| & KR 1-12 2023-09-27 9m 2,000 AAA
2024-06-28 |IHAELIO|EX|74XtE1-2 2024-04-30 1m 28d 10,000 AAA
2024-06-28 | AELIO|EX|68ktS1-14 2023-04-28 1Y 2m 10,000 AAA
2024-06-28 | 7O ZH N | B M| & KH -7 2023-02-28 1Y 4m -2d 3,100 AAA
2024-06-28 |E|EEMENFK1-14 2023-04-28 1Y 2m 5,000 AAA
2024-06-28 |HAEIIO|EX|69X21-12 2023-06-30 11m 28d 10,000 AAA
2024-06-28 |HAELO|EX|65ktS1-16 2022-11-30 1Y 6m 28d 15,000 AAA
2024-06-28 |IHAELIO|EX|62AtS1-24 2022-04-29 2Y 1m 30d 10,000 AAA
2024-06-28 | TEHZE S AIMBS2022-13(1-2)(Ah) 2022-06-28 2Y 50,000 AAA
2024-06-28 | AELIO|EX|58ktS1-26 2021-08-31 2Y 9m 28d 10,000 AAA
2024-06-28 | AEIIO|EX|63k}-24 2022-06-30 1Y 11m 28d 5,000 AAA
2024-06-28 |THAEIIO|EX|H|64KH -22 2022-08-31 1Y 9m 28d 10,000 AAA
2024-06-28 | ME2022H 14Xt 554 -1(Ah 2022-06-28 2y 105,617 AAA
2024-06-28 | AEILIO|EX|54%tS1-28 2020-12-29 3Y 5m 30d 10,000 AAA
2024-06-28 |E[ZEMTMALKL1-16 2023-02-28 1Y 4m -2d 5,000 AAA
2024-06-28 |IHAEDO|EX|70ktE1-10 2023-08-31 9m 28d 5,000 AAA
2024-06-28 |5 O|H O KX} 2024-03-28 3m 18,750 AAA
2024-06-29 |E|EEMEMETR}1-23 2022-07-29 1Y 11m 10,000 AAA
2024-06-29 |EBXIZ2022H1KtA A 1-2(Ah 2022-06-29 2Y 16,000 AAA
2024-06-29 | ME2021H 12X 1-1(Ah 2021-06-29 3y 88,313 AAA
2024-06-29 | ME2021H 11X 1-1(Ah 2021-06-29 3y 392,409 AAA
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