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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 0.30 1.34 2.69 2.91 7.50 3.60 1.70
Duration 5.68 5.59 5.47 5.49 5.26 5.67 1.75
YTM 3.29 3.46 3.56 3.50 3.93 1.56 7.45

= 1KY FE$AUE 0.50 1.97 3.78 3.16 9.09 0.08 174
Duration 9.38 9.29 9.02 9.08 8.55 9.21 2.05
YTM 3.14 3.29 342 3.26 3.69 1.73 6.86

=l FE$AUE 0.05 0.49 1.14 1.86 435 7.60 1.29
Duration 1.31 1.24 1.26 1.26 1.26 1.05 0.96
YTM 3.19 337 341 3.32 3.72 0.93 6.80

IPNN| FE$AUE 0.13 0.88 2.03 3.1 7.04 6.63 1.92
Duration 2.60 2.58 2.59 2.54 2,57 3.19 1.35
YTM 3.60 3.78 3.92 3.97 447 1.65 8.43

KOBI30 FE$AUE 0.08 0.62 1.37 2.02 4.90 6.54 1.44
Duration 1.86 1.86 1.84 1.84 1.83 1.83 1.87
YTM 3.21 339 347 337 3.83 1.18 6.86

KOBI120 FE$AE 0.07 0.46 1.10 1.96 430 7.96 1.27
Duration 1.01 0.98 0.99 0.98 0.98 0.97 1.1
YTM 337 3.53 3.57 3.58 3.91 1.00 7.09
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AFIH 7
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2021-07-12 2022-01-12 2022-07-12 2023-01-12 2023-07-12 2024-01-12 2024-07-12
B EX| S —— 2% E0kx| 3| ALY KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =

ALZ : KISKHAE 7L
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183, MAX| YTM 50|
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SO
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AtZ: KISKHHEIE

H2. KISS A X5 ME{/27|H Duration

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

= XY 0.67 1.50 244 3.73 13.70 8.89

N 0.63 148 2.41 3.81 6.87 2.88
Sy 0.60 1.44 2.37 3.70 11.20 438
sot5H 0.71 1.46 2.23 0.00 0.00 1.29
28Ky 0.61 1.36 2.29 3.37 7.20 1.22
7|Et=E X 0.60 1.45 235 3.57 5.49 1.69
NS 2RET) 0.64 1.51 239 3.73 9.34 2.79
AN (B2 ET) 0.00 1.60 0.00 0.00 0.00 1.60
ABS 0.63 1.44 2.33 3.95 0.00 1.46

A 0.63 1.46 2.38 3.69 13.23 5.70
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#3. KISS XA X5 HE{/27|E YTM

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 3.177 3.127 3.138 3.115 3.095 3.111
N 3.396 3.299 3.309 3.302 3.383 3.327
S 3.395 3.296 3.261 3.266 3.319 3311
S5 d 3.245 3.165 3.163 0.000 0.000 3.196
2A XK 3.385 3.262 3.240 3.227 3.597 3.319
7|Eta-& X 3.740 3.648 3.571 3.529 3.987 3.648
AN (S EZRES) 3.607 3.626 3.579 3.465 3.659 3.594
A EES) 0.000 4321 0.000 0.000 0.000 4321
ABS 3.552 3.473 3414 3.308 0.000 3.482
A 3.408 3.328 3.308 3.233 3.143 3.263
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
72 374 ~1d 1~2'd 2~34 3~54 50| 4 A
= Xi 4.07 6.03 4.66 6.14 29.04 49.94
N 0.19 0.25 0.28 0.40 0.14 1.26
S=x 257 277 2.21 217 3.48 13.20
S5 d 1.69 1.98 0.71 0.00 0.00 437
28Ky 542 3.81 1.18 0.65 0.02 11.09
7|Eta-8 X 244 2.78 1.77 1.00 0.08 8.07
A (S ZEET) 2.34 3.06 2.18 1.49 1.28 10.35
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.67 0.60 0.33 0.11 0.00 1.71
A 19.38 21.29 13.31 11.97 34.04 100.00
XbE: KISKHAE 7}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 16 22 21 34 52 145
N 195 253 260 496 49 1,253
Sy 537 579 508 458 703 2,785
S5 H 9 6 2 0 0 17
28Ky 553 354 108 78 6 1,099
7|Et=8X 1,457 1,548 892 542 64 4,503
A (B EZEET) 488 638 421 315 395 2,257
AR (B2 ET) 0 1 0 0 0 1
ABS 440 345 115 30 0 930
A 3,695 3,746 2,327 1,953 1,269 12,990

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 0.130 0.760 1.720 2.700 6.190 6.250 0.250
ESG Duration 2.240 2.240 2.280 2.230 2.360 2.820 3.110
s YTM 3.444 3.625 3.727 3.765 4248 1.534 2.488
Sustinvest |F&{%=0l8 0.130 0.760 1.720 2.700 6.190 6.340 0.205
ESG Duration 2.240 2.250 2.290 2.260 2.410 2.870 3.380
YT™M 3435 3.621 3.723 3.758 4233 1536 2.066
Whos SY40E 0.150 0.850 1.880 2.820 6.510 6.040 0.132
Good Duration 2.710 2.700 2.730 2.760 2.770 3.290 3.070
ESG YTM 3457 3.639 3.731 3.770 4217 1.550 2.253
ot SY40E 0.120 0.730 1.650 2.680 6.160 6.380 0.168
ESG Duration 2.040 2.040 2.080 2.090 2.280 4.140 2.820
S YT™M 3.462 3.647 3735 3784 4258 1.609 2.391
ESG SH40E 0.130 0.780 1.720 2,670 6.140 6.460 0.122
=HMA  |puration 2.410 2.400 2.420 2.380 2.470 2.850 3.690
YT™M 3.389 3.573 3.672 3.727 4201 1.520 1.996
HlnX[a | EHoE 0.150 0.830 1.840 2.790 6.440 6.190 0.242
Duration 2610 2.600 2.630 2.660 2.690 3.220 3.100
YTM 3.466 3.648 3739 3777 4226 1.510 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
W\M 3.0%
2
2.0%
! 1.0%
0 0.0%
2021-07-12 2022-07-12 2023-07-12 2024-07-12 2021-07-12 2022-07-12 2023-07-12 2024-07-12
KIS ESGE & SUSTINVEST ESG e KIS ESGS SUSTINVEST ESG
WHOS GOOD ESG ShREsG AT A WHOS GOOD ESG shREsc AL
ESG2X A A FlimpyES ESGE 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' 530/ & A
S=x 0.60 1.44 2.38 3.70 8.69 2.59
=AY 0.63 1.46 2.33 3.38 0.00 1.31
7|Et=8x 0.60 1.48 2.41 3.57 5.40 1.95
IMHSERES) 0.63 1.52 2.40 3.73 7.60 243
AN S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.66 1.46 2.35 4.05 0.00 1.58
TH| 0.62 1.48 2.38 3.70 8.12 2.25
XbE: KISKHEEIL
H#8. KIS ESG S&X| = ME{/TI[E YTM (29l %)
= 3/ME~13 1~2d 2~34 3~5' 50/ & A
S=Xy 3.398 3.294 3.257 3.273 3.350 3.316
=AY 3.371 3.246 3.223 3.219 0.000 3.302
7|Et=8X 3.531 3.503 3.447 3.459 3.776 3.496
MNESEREES) 3.592 3.581 3.560 3.455 3.612 3.562
AN S EES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.459 3432 3.369 3.253 0.000 3414
A 3.462 3.422 3.405 3.354 3.481 3.424

X2 KISKHEE It



H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH2l: %)

2 374 ~1d 1~24 2~34 3~54 50|44 A
Sy 9.03 9.70 6.32 6.94 3.75 35.74
28Ky 6.48 430 2.02 0.77 0.00 13.57
7|Eta-& X 1.48 1.70 127 1.08 0.12 5.65
A (S ZEET) 8.24 11.39 8.47 6.01 346 37.57
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.53 2.71 1.65 0.58 0.00 7.47
A 27.75 29.80 19.73 15.38 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 212 241 188 230 148 1,019
23Ky 124 65 30 12 231
7|EtE2&X 134 145 98 87 473
AN B EEES) 283 401 266 213 186 1,349
AN (B RES) 0 0 0 0 0
ABS 78 86 45 11 220
A 831 938 627 553 343 3,292

Xt KISKHHEIF



Q KISKH&HE 2}
=3 : F0M 319 L 1049E AXE ZA S LM XS

H7ehetxt KEY POINT
Aoyl o2l 02) 3215-1436 o OI 2% BXY I3 YRELD F5
o ClO|2 X AMYE B

F XN YUY I MAHAYE 2 ZESNZE SLUCE Ol 10X 3EHZ Y& OFA|OFE O A Q| O
=i SEI HSE0 ZHEFZS FAYCE Ol 10X 3HE2 3.100%0] 2238990 A 0| & SHLE.
2% E HAMOM SEO|H ZETME XS L, tU|= HH S&7|& B2 ZM7I F22%
HE EEJCR OARUCE & B FAUY I MAAY2 FSHE 4510 0|HE o328 S|
O I3 YFEIE FAISIH ZMNZE AZUCEH AHXE7H 4SEQ 3HE S8, MUtAol C|A
EY 0| FMQ X|& & o2 S| Holoz I XY F2| Lot st2tEZ UL Ol =10 104
XEZ=7 =AEO| Xt 82 0| IA HXNHE BASt= S Y712 S ZM7F XIEEACE 11
T HHAE S FERE AT LETME AZAUCE FE2 LY 7IEF 2l 20| BEZUAKX|TH Al
2o gek2 0|0|n, 54t 2t DjIby Lol =0l Of=A| S0| ZA IHEE 2850 = x|
FEl= ZHE EQUCH F OpX[2 Y I AAHAY2 B 0] 2AIEY0|M X7 E22t 2= =
HMHZE of=ME Qe F2[7t 2 ZL2 S, =310 3E XJF27t +YE2 22d otEt7| 0|2 XX
M2 3t S ZME EQICH 12 =108 33 X B9t +4E2 HZE CHH| 6.2bp St25H 3.101%,
109 =2 5.7bp SF2fot 3.144%E LEEHIICE

T3 3EHZ2 X[ CH| 2.3bp SHZUCE =20 5EHE2 4.2bp 5t2, =10 102 5.0bp oH2 OHZH
Ct =10 3/5° ATy EE X|HF CHH| 1.9bp FAE 1.3bp, 5/109 AZ2|E£= 6.2bpE 7|E L, =
1 3/10° AZYEE 27bp FHAE 7508 7| ERCEH

21 24 Saws @ 2 S 2a|Hs (&91: %
= 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 N
4.00 - SR M
\,W » 3.50
3.50 > 2R - L= A u‘q
- M 3.00 -
3.00 -
2.50 -
2.50
2.00 -
2.00
1.50 -
1.50 -
1.00 T T T T . . . . . . . !
1.00 ML S TS T T T B~ TR B R S S B
e B T N B N B B S B 5 8 38 2 23 3 8383 35 8 5
5 8 83 2 28 8 838 3 8 8 5 RO T B T T A S S S S A
R I I I T T A T A S S S 5 © © © © © © © © o o o o o
o~ o~ o o o o o o~ o~ o o o o o~ o~ o~ o~ o~ o~ N o~ o~ o~ o~ o~ o~
S & R 8 8 R & & & &8 ] & R
KEE: KISKHAE 7} KHE: KISKFAHE 7t



Q KISKFAHE 7}

(E+91: %)

= 6/21 6/28 7/5 7/12 HECd|(BP)
SOt 14 3.342 3332 3.2 3.2 0.0
SOt 2 3.235 3.245 3.13 3.145 15
=7 34 3.16 3.177 3.115 3.092 -23
=7 5.4 3.19 3.195 3.147 3.105 42
=1 104 3.242 3.26 3217 3.167 -5.0
SAHHAAA 3 3.333 3.36 3.288 3.262 -2.6
SAHHAAA 5 3.338 3.353 3.298 3.256 42
SAHKHAAA 10 3.41 3.428 3.383 3.328 -5.5
RHE : KISKHAHE 7}
23, 1% SPREAD 30| (ZHl : bp) d2l4. ExXJAAA SPREADZO| (S : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 60.0 -
20.00 - e 40.0
)
ﬁj
000 ‘N 20.0
-20.00 - / 0.0 T - - -
s 2 N N o "z o Qv "z
§\> :&,» D\; / ,6\ N X ,6\'\, Ry :\9,\, bP\l:\, VQV\ g 6\’\/
& & & & & S S & 8 &
X2 : KISKHAHE 7} RHE : KISKHAHE 7}
H2 FU 3 AZHEHE (E+2I: bp)
THE 6/21 6/28 7/5 7/12 FESE]
=1 3 10 SPREAD 8.2 83 10.2 7.5 -2.7
=1 3 5 SPREAD 3.0 18 3.2 13 -1.9
=1 5 10 SPREAD 5.2 6.5 7.0 6.2 -0.8
= _EZLX{AAA 3YR SPREAD 17.3 18.3 17.3 17.0 -0.3
=1 _EZLX{AAA 5YR SPREAD 14.8 15.8 15.1 15.1 0.0
=1 _EX{AAA 10YR SPREAD 16.8 16.8 16.6 16.1 -0.5

Rt : KISKHAME 7}
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REE : KISKHAME 7}
F) X HE Y& : EQF 3M~2Y, =1 25Y~30Y 72| 2=

12l6. BEI(Breakeven Inflation Rate) & (542l : %, bp)
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KLt SFHA| RS 211 24-3 14,0002, =10 24-4 24,0009, =10 22-12 40004 20| E5tatsl |
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XHE: KISKFAHE 7} XbE: KISKHAHE L
%3, 2¥x 3 0CHH| SPREADZO0|  (£49l : bp) &4, oA tCHH| SPREADZFEO|  (TH$l: bp)
AP RY 3v- KTB 3Y S2KH- kTB 3Y 7| E}F2 8 X AA+- KTB3Y
140 28K AAA- KTB 3Y S kHAA+- KTB 3Y 350 7|EF2 S/ AA- - KTB 3Y
120 300 7|EtZ XA+ - KTB 3Y
100 250
80 200
60 150
40 - 100
20 50
0 - ‘ ‘ ‘ ‘ 0 - ‘ ‘ ‘ ‘
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AHE: KISKHHE 7} Rt2: KISKHAHE 7}
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H1 2| 3 0C{H| ASEE S HEE (42l bp)
S8 25 ADY E(07/12) [ (07/05) [ (06/11)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 94 | 117 | 119 | 544 | 00 | 00 | 00 | 03 | -75 | 00 | -03 | -13
=0 94 | 117 | 119 | 567 | 00 | 00 | 00 | 03 | -75 | 00 | -03 | -13
AAA 124 | 249 | 255 | 642 | -10 | 00 | 00 | 03 | -74 | -10 | -33 | -13
AA+ 195 | 353 | 387 | 738 | -10 | 00 | 00 | 03 | -74 | -10 | -28 | -0.8

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =2F 252 E(07/12) HZCH|(07/05) MECiH|(06/11)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
M3 251 | 325 | 355 | 1346 | -05 | -3.0 | -25 | -02 | -40 | -3.7 | -40 | -22
=0 283 | 394 | 595 | 1527 | -03 | -20 | -1.0 | -02 | -31 | -22 | -19 | -22
AAA 338 | 491 | 699 | 1727 | 00 | -20 | -1.0 | 00 | -23 | -42 | -24 | -25
AA+ 129.9 | 1589 | 1903 | 2420 | 00 | -20 | -1.0 | 00 | -25 | -40 | -24 | -20
AAA 205.0 | 236.6 | 2523 | 2859 | 00 | -20 | -07 | 00 | -25 | -40 | -24 | -20
AA+ 260.5 | 3059 | 319.2 | 3507 | 00 | -20 | -07 | 00 | -24 | -40 | -24 | -20

7|EtZ2 A HHHM2 2F

u
(e))
(@)
(@)
19
ro
|0
Hu
r
-
flm}
o
P
v
N
o
(@]
19
ro
ol
AN
;i
il
N
m
H
olo
me
o2
>
02
rlo

2 BM 7I=E Ol0 22, AA+ S5 Y Mt =2E SUCL AA+ ST AT E B Mt
Eotol 74 BH7| O|&X{7t AEf 27bp2 HALIH ZME O|F AL, X[F30] 0]0] OLO[ AN IIE HA| A

BME £0|0f OrULY.

A&l5. F2F 23R 2AF0| (EH9l : %) g6, FZF o T 0| (EH91: %)
10000 , BESFX mAFXH HAAA T AA+ 12,000 - m7tE e m I m] e
8,000 - 10,000
8,000 -
6,000 -
6,000 -
4,000 -
4,000 -
- l l ]
0 : : : : o -
2024-07-08 2024-07-09 2024-07-10 2024-07-11 2024-07-12 2024-07-08 2024-07-09 2024-07-10 2024-07-11 2024-07-12
XbE: KISKHAHE L X&E: KISKHEEIE

14



AAA St =E 38240702 01-92 3.370 -Sbp 2024-07-09 | 2024-10-09

AAA St==EUa8§2407H-201-243 | 3.270 -9bp 2024-07-09 | 2025-03-09

-Obp 2024-07-11 2026-01-11

3. & SM =29 218
s= 5598 wyIe | LdATYE LR 271
AAA = 21-2844070| EY(01)13M-08 3.300 I -4bp 2024-07-08 | 2025-08-08
AAA £ A2%542024-070]1A-08 3.340 I -3bp 2024-07-08 | 2025-07-08
AAA A322441010200-0708-1 3.220 |4 2bp | 2024-07-08 | 2026-07-08
AAA StLE2847-070[12-08 3.320 I -4bp 2024-07-08 | 2025-07-08
AAA B A2312024-070]1.5A-09 3.270 IH -1bp | 2024-07-09 | 2026-01-09
AAA 2 A232024-070]1A-09 3.320 |4 -3bp | 2024-07-09 | 2025-07-09

|

|

|

|

AAA | A BMH(2W)24-7018-11 | 3260

3)2024-070[1Y-B| 3310 -4bp 2024-07-12 2025-07-12

e e e e rere e e re|re|re
Okl| ol | ol | oF! | OE!| OF! | OE!| ok!| okl | ok | okl

AAA AFZ24410(0200-0712-1 3.250 -3bp | 2024-07-12 | 2026-07-12

H4. FIH o T U sig

sE 549 wyI e | LHATYE AL 1Y

AA+ ICH 70 ] 2 2022(H) 3.441 oI -2bp 2024-07-08 | 2026-07-08
AA+ 7{|0H| = 2 71=408 3.555 2IE -9bp 2024-07-09 | 2030-01-09
AAO L E|7tE243-1(Ah 3.458 2IE -1bp 2024-07-09 | 2026-07-08
AAO L 2|7t=243-2(Ah 3.458 2IE -1bp 2024-07-09 | 2026-07-09
AAO L 2|7HE243-3(Ah 3.469 oI -1bp 2024-07-09 | 2027-01-08
AAO L 2|7HE243-4(Ah 3.469 oI -1bp 2024-07-09 | 2027-01-11
AAO L 2|7t=243-5(Ah 3.491 2IE -1bp 2024-07-09 | 2027-07-09
AAO SHLEZEE262-1(A 3.460 oI -1bp 2024-07-09 | 2025-11-07
AAO SHLEZEE262-2(Ah 3.456 oI -1bp 2024-07-09 | 2025-12-09
AAO ShLEZEE262-3(Ah 3.453 Ol -1bp 2024-07-09 | 2026-03-09
AAO SHLEFHE262-4(A 3.455 21E -1bp 2024-07-09 | 2026-07-08
AAO ShLEZEE262-5(Ah 3.455 Ol -1bp 2024-07-09 | 2026-07-09
AAO SHLEZEE262-6(Ah 3.489 Ol -1bp 2024-07-09 | 2027-07-09
AA- BNK7H I & 356-1 3.542 2IE -Sbp 2024-07-09 | 2026-01-09
AA- BNK7H | & 356-2 3.545 2IE -Sbp 2024-07-09 | 2026-03-09
AA- BNK7H I & 356-3 3.556 ¥ -Sbp 2024-07-09 | 2026-08-10
AA- BNK7H 1| & 356-4 3.566 Ol -5bp 2024-07-09 | 2026-10-08
AA- BNK7H I & 356-5 3.582 ¥ -Sbp 2024-07-09 | 2027-01-08
AA- BNK7H | & 356-6 3.599 ¥ -Sbp 2024-07-09 | 2027-07-09
AA- BNK7H | &356-7 3.691 Ol -5bp 2024-07-09 | 2028-07-10
AA- BNK7H | &356-8 3.760 IE -11bp | 2024-07-09 | 2029-07-09
AA- < 2l=871u E505-1 3.482 Ol -2bp 2024-07-09 | 2026-07-09
AA- < El=871u E505-2 3.525 0l -2bp 2024-07-09 | 2026-07-09
AA- <258 71uF505-3 3.549 oIE -2bp 2024-07-09 | 2027-07-09
AA- <258 71uE505-4 3.622 Ol -5bp 2024-07-09 | 2028-07-07
AA- It 4523 3.510 oIy -5bp 2024-07-09 | 2027-01-08
AA+ 2 d7HE2673 3.467 TE -1bp 2024-07-10 | 2027-07-09
AA+ HE7HE2674 3.489 TE -3bp 2024-07-10 | 2029-07-10
AA+ ABHFFE2225-1 3.460 TE -1bp 2024-07-11 | 2027-07-09
AA+ MBHIEE2225-2 3.475 TE -3bp 2024-07-11 | 2029-07-11
AA+ ABt7kE2225-3 3.715 OIE -27bp | 2024-07-11 | 2031-07-11
AA+ SO 7H | §2023-1 3435 oIy -2bp 2024-07-11 | 2026-07-10
AA+ SICH7H | §2023-2 3.465 oIE -2bp 2024-07-11 | 2027-07-09
AA+ SICH7H | §2023-3 3494 21y -3bp 2024-07-11 | 2029-07-11

15




AA+ SO 74 o] 220234 3.740 2E -27bp | 2024-07-11 | 2031-07-11 500
AA- A2 NI E742-1 3.449 01E -3bp 2024-07-11 | 2025-12-11 500
AA- AW E742-2 3455 oIE -2bp 2024-07-11 | 2026-07-10 300
AA- A2IH I E742-3 3.517 Ol -2bp | 2024-07-11 | 2027-07-09 200
AA- OFO[H|#| O] 7H | Et307-1 3442 01E -3bp 2024-07-11 | 2025-09-11 400
AA- OFO[H| 70|74 | E+307-2 3438 oIE -2bp 2024-07-11 | 2026-07-10 300
AA- OfO[H| 70|74 | E307-3 3467 0IE -2bp 2024-07-11 | 2027-01-11 500
AA- OFO[H|#|O| 7H | Et307-4 3485 oIE -2bp 2024-07-11 | 2027-07-09 600
AA- OFO[H|#|O|7H | &307-5 3.531 0IE -2bp 2024-07-11 | 2028-01-11 500
AA- SHLFZH I & 4311 3.449 01E -3bp 2024-07-11 | 2025-11-11 300
AA- ShLEZH I §E431-2 3450 0IE -2bp 2024-07-11 | 2026-02-11 200
AA- ShLEZH I §E431-3 3.448 0IE -2bp 2024-07-11 | 2026-04-10 400
AA- SHLEFH I B 431-4 3446 oIE -2bp 2024-07-11 | 2026-07-10 1,000
AA- SHLEZH I EE431-5 3484 0IE -2bp 2024-07-11 | 2027-01-11 200
AA- SHLEZH I EH431-6 3.510 Ol 2bp | 2024-07-11 | 2027-07-09 300
A+ Ofo|A7Hm 2118 3.938 2E -55bp | 2024-07-11 | 2027-07-09 500
AA- JB 22| 7HI|E515-2 3.552 ¥ -Sbp 2024-07-12 | 2026-07-10 400
AA- JB 2|74 I &515-3 3.580 Ol -5bp | 2024-07-12 | 2027-07-12 200
AA- R H7t=536-1 3.640 Ol -7bp | 2024-07-12 | 2026-10-12 1,200
AA- RH7t=536-2 3.651 Ol -7bp | 2024-07-12 | 2027-01-12 500
AA- 2H7t=536-3 3.663 Ol -7bp | 2024-07-12 | 2027-07-12 700
AA- RH7t=536-4 3.663 OIE -7bp | 2024-07-12 | 2027-07-13 100
A+ ZO7H I E464-1 4571 2E -10bp | 2024-07-12 | 2027-07-09 100
A+ ZOI7H 1] E464-2 4571 2E -10bp | 2024-07-12 | 2027-07-12 900

Rt&: KISKFAHE 7L
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QIAHH : AASE Sd A0 E =40

o 7} EekX} KEY POINT
o3 ¢S  02) 3215-1471 o FSAITOUAM AASE TN M AHel, A=Y E =&

o AKX HEE= SHESIH AE|Z Y OHY
SlA ME S

SHAL 7|E AR 33 PH7| AAASE2| =10 OfH| & AT EE ™ FECH 1.0bp S7t2 35.8bpE

LIEtRH D, A0S E2 T F Uil 222 116.4bpE 7| F3IRUCE 78 282I0A 7I=52l 2stof tigh &4
o|70| SEoIEM 88 52| 215t 7|CH7t FeotH MAAFL ZM Y27t B AT AR FSAIFO

Mz AASEE SR UM 55 007t IR A= =7t [AEUCEH SAMY HEE F7| A2ts

SHCoR HEtqo 2 StEotn Ot 2| & AT

a7, A S2|30| (59l : o 9)
6.5 600
5.5 500 _
AOAIY E
45 400 AAOA IR E
AAMAA I E
3.5 300
——A0
2.5 200 ——AAD
— AAA
1.5 100 2734
0.5 ‘ ‘ 0
2021-07-12 2022-07-12 2023-07-12 2024-07-12
XIE : KISKHAE 7}
#1. 3 A 28 E A HSE (E421: bp)
s= =F A=Y E(07/12) Ml H|(07/05) HEchH|(06/14)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 246 | 358 | 358 | 67.8 | 00 1.0 2.8 0.0 0.6 0.2 13 | -45
AA+ 275 | 388 | 389 | 937 | 10| -10 | <10 | <10 | -1.3 | -21 | -50 | -45
AAO 284 | 421 | 457 | 1276| -05 | -15 | -10 | -10 | -08 | -26 | -50 | -45
AA- 317 | 463 | 558 | 1642 | -05 | -15 | -10 | -10 | -08 | -31 | -65 | -45
A+ 56.9 | 89.8 | 1380|2207 | -15 | 00 | -05 | -05 | -63 | -40 | -3.0 | -35
A0 738 | 1164 | 1825 | 2667 | -15 | 00 | -05 | -05 | -63 | -40 | -3.0 | -35
A- 100.6 | 160.9 | 2425|3180 | -15 | 00 | -05 | -05 | -63 | -40 | -3.0 | -35

AtE : KISKHAHE 7}

18



= o o
Ol = AN LHFAU2 52009 &, TH7|FHU2 11X 72209 |2 1X 2,0209 Aol = 482 7|5
ULCE LHAF M= L2[FEXIF(AAA), DLO|AHM(AA-), FAtF LA (BBBO), A S(A-)0| LS OIK 2
K= 2l X2 g2 ofgolct.

H2. A HdE (H9]: %, bp, 4, A9)
HESE 359 L= HUEHO|g | WHAmIYCS | Wy | wEoH
AAA el Z8XIF8-1 2024-07-08 3.396 HEE -4bp 1 500
AAA ?2=58XF8-2 2024-07-08 3.325 HE2E -9bp 2 500
AAA fEFEXIF9 2024-07-09 3.383 7HERIE -4bp 1 1,000
AA- DLO| QM| 2-1 2024-07-09 3.53 =3 2E +1bp 2 1,200
AA- DLO|HM|2-2 2024-07-09 3.647 Ss= ¥ +7bp 3 800
BBBO FAF Y91 2024-07-10 4.401 7HE2E -53bp 1.5 330
BBBO FAFYA-2 2024-07-10 463 7HE 2 E -59bp 2 470
A- ME26 2024-07-11 4.136 HE2E -1bp 3 400

F) 2RSS ZL U |AHKY, ELS |2
Xtz: KISKHAHE 7L, o EF A X R
H3. 2|AHY 2Ho|Bg (THl: %, A, o)
HESE 359 L BHO|E 7| e | kol
A+ fE|5a2-1 2022-07-12 4.849 2 540 860
A- HOfH| A1 2021-07-13 2.516 3 1470 1,470
A- Ol O| K| C|HCH M = 16-2(=) 2021-07-08 332 3 660 660
AO GSEZE22-1 2021-07-08 2.534 3 600 1,200
AO K| Of A Qi Efl9-1 2022-07-08 4.986 2 600 1,800
AA+ ANHZH16-1 2021-07-13 1.8 3 1700 21,400
AA+ S 2 H| A 144-1(5) 2021-07-09 1.587 3 1500 3,500
AA- Of|O| X| C| 34 CH @ 2t =5 120-1 2019-07-09 1.657 5 600 25,100
AA- ROX|IF4-2 2019-07-11 1.788 5 2200 21,000
AA- Of|O| X|C| B CH Lt T 116-2 2017-07-07 2.854 7 1000 25,100
AAO A AHARE|22-2 2017-07-11 2.926 7 600 19,050
AAO AtEXS #2301-1 2023-01-09 4673 3 1000 19,600
AAA St EEUM27-2 2014-07-09 3.259 3 1800 67,400
AAA SHS 8 H2021-3-1 2021-07-06 1.768 3 1300 28,700
BBB+ $HX1107-1 2023-07-10 5.234 3 150 3,530
BBBO M| O|E[H| K31 2023-07-10 8.2 3 500 500
F) FET T2 Lt SIA, ELS H|Q
XtE: KISKHAHE 7L O BF AN A
4. K DAY EAA = (EHI: %, bp, 9, A)
Hgsa 559 LR 2 A=y e/ 5HOIE k7| ERE

L8t S| AR, ELS A 2
KHE: KISKHAHE T} DART
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O, S|AMY e Fo| (291 - ©1 &)
180,000

160,000

140,000

120,000

100,000 2021
£0.000 " 2022

= 2023

60,000 - = 2024
40,000 -
20,000

129 28 38 48 58 ¥ 78 g¥ 92 108 11¥ 1¢g

KtZ : KISKFAHE 7}

233 SIAK LYY o) (291 9 2)

2900000

2700000

2500000

2300000

2100000

1900000

1700000
2022-07-12 2022-11-12 2023-03-12 2023-07-12 2023-11-12 2024-03-12 2024-07-12

KtE : KISKHAME 7}

I SIARH REAIFS FFO0| Hlef SHISH O[0jFCE HH SEYL 3X

w

8919 Yoz ™ = CifH|
6373 A HAUCH SEE RET2 AAA SE2 TF UiH| 1651%P Z2H 17.85%S XX, AA S
=2 HF | 7.83%P Z7t3ot 67.37%E AHX|UCE ASEE 7.39%P S7t8t 12.74% S XHX|HLCE ZTHE TH|

HQEZke 1| 0|2t LM = 6.99%P ZASE 30.21%, 1H~3HE2 5.6%P 24t 451%, 3W~5EHE2

w
w
a
X
av)
oy
rok

2% 345%E XHX[HM 53 O] M= 17.95%P S7t8t 21.24% & XHX[UCE.
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HS5. 3|AX| S22 |8 (EH9l: o 2
= 2024-06-20 2024-06-27 2024-07-04 2024-07-11
AAA 11,337 6,368 13,866 6,066
AA 32,752 33,814 24,029 22,894
A 3,646 5,027 2,158 4,330
BBB 323 724 271 646
JUNK 54 43 30 46
Total 48,113 45,976 40,354 33,981
ALZ : KISAHAE 7L
H6. 2|AIX| THEEH |8 (SHl: o 8l)
= 2024-06-20 2024-06-27 2024-07-04 2024-07-11
~Ty 11,169 16,118 15,012 10,266
Ty~3y 28,752 15,048 20,460 15,325
3y~5y 4,476 8,270 3,554 1,173
Sy~ 3,716 6,541 1,329 7,217
Total 48,113 45,976 40,354 33,981

KtE : KISKHAME 7}

| : %)

40

34, A S2E /E (

35, 2|AH THEUIIE |8

| : %)

0

(T

BBB
AA 1.9%
BB+
0.1%
Rt KISKHAHE 7F XF2: KISKHAE T}
86 2|AK RS 30| (591 : o 8)
N REY
120000
100000
80000
60000
40000 | | ol Ill 1 [ -l I
SO 1 IO ) R LECEEECE L i e
I A
2023-07-11 2023-09-14 2023-11-24 2024-02-01 2024-04-11 2024-06-20

AtZ : KISKHAHE It
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@ «isrsrzo
ABS/MBS : &igi M2 2! MBS2024-14 &eH

Yot KEY POINT
719 g 02) 3215-1435 o ABSEISH M MBS2024-14 Ll
HdEE iz 02) 3215-1454 o AL ESZH OE M=

s o MIASIACH SHE MBS= 7,3518 CHA O 2 7,504 (a2 7476 92 I 22| 28

O]t ABS &
of Rl) L ASHAULC
2. @I 7| =X E ABS HH S 30| (51:2f @, 717F: 2024-01-01 ~ 2024-07-12)
16,000 350000
I PF Loan
14,000 |
300000 oo
12,000 —
250000 5|t
10,000
- 200000 oE=
8,000
6.000 - 150000 Ee e FE ]
4,000 [ 100000 by 20 E M 2 cpo
2,000 +— - 50000 Synthetic CDO
0 w w ; y : 0 r ey Tk ol

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

XtZ: KISKHAHE ¢

dEl2, H7E WalH| = (S48 : %, 712t : 2023-07~2024-07) J8i3, 78 wWelH| = (548 : %, 712t : 2024-07)
SIPSYPNET| Synthetic
CDO
Of =X 0%
P-CBO
28%
HISHOH 2
PF Loan =3 S
12%
XHE: KISKHAHE 7t KEE: KISKFAHE 7}
H1. F7H ABS L¥ 3 (542l : A9, %, 712t : 2024-07-08~2024-07-12)
7| X=X SPC Hgsa E 27| A=Y | 2d39 | M
W els

XtZ : DARTH XS A|A|AH

23



B2 F7H MBS B U M| A} UM H A (Sl : A9, %, 7|7t : 2024-07-08~2024-07-12)

a7 MBS 2024-14(2024-07-09) MBS2024-13(2024-06-25) MBS2024-12(2024-06-18)
ol =8 EREE Amyc | Hsizol EREEE 2mge | dlFA gal=el | AZEE

14 1,176 3322 +10 1,471 3.527 +19 - - -
21 1,300 3.233 +7 1,500 3328 +9 1,196 3.440 +10
3 800 3232 +10 1,000 3318 +15 - - -
54 1,200 3.246 +8 1,400 3336 +14 1,300 3.402 +11
74 1,100 3.404 +17 1,400 3.494 +24 - - -
104 800 3.401 +16 1,000 3.505 +26 900 3.570 +23
204 900 3477 +27 1,100 3.519 +30 600 3619 +33
304 200 3.525 +38 200 3.564 +42 - - -

) WrZHA FA| - OJOfZCH A

AR o= FEHFESAL

12
%
o
m
Ho
©
o

&4, MBS TH7|E LT

120,000 300,000
100,000 /\\ 250,000
80,000 200,000 2021 3t
e 2022 2
60,000 150,000 s
— 023 2
024 2
40,000 100,000 =<
SHH(RH)
20,000 - 50,000
0 - -0

1Y 2Y 3Y 5Y 7Y 10y 15Y 20y  30Y

KHZ : KISKHAHE 7}

175 MBS TH7|H U3 AT E 30 (5H9l: o 9)
2.5
2
|1y
|2y
1.5 =3y
W 5Y
1 m7Y
w10y
15Y
0.5 20Y
0 T T T 1
MBS2024-11 MBS2024-12 MBS2024-13 MBS2024-14

Xt : KISKHAE 7}
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. FSA%E
o

ABS S EAIH2
Loan2 1.095

d%e6. 1t ABS

&g

Primary CBO7} 126,97 ¢, tHZt7|&

2R Cix K=ot K& +=E2 O|0ZUCh

7| =X 2 {SHIE F0]

I
i}
ay
=
nd}
o
N
(o))
o
o
)
o
1o
40
Ofm
o
mjo
Hr
:Q
H
0
M

100%
90%
80%

60

50

40
|

= P-CBO
70%

I PF Loan
60% |

mm Synthetic CDO
50% 30

L S e =N B
40%

0 mmREER
30%
SRS ==Yy FNen]e)
20%
10 7|E|'

10%

— sz
0% 0

® ) Q N DD A D SRS ©
’f’p '\'3’9 ’\?’:\/ ﬁ?"\’ d ’LVQ ﬁ?"g '\?‘9 o ﬁ?"g '\?‘9 O
I G I M I R P
At : KISKHAHE 7}
B3 ME8SE HE
SPCH HEZ HZEAX™ | HA 7| =X HAY
e 23 - - - -

Xt : KISKHAE 7}
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SIIAR : CD, CP=2d! ZMl =Ml XIS

orEext KEY POINT
BHE AT 02) 3215-1457 o CD:WeHIOH =A CD-S8HK| AZY LT S|
o CP/ESTB:CP ZAZY =4 ESTB HAFAH S7t

W TIIxA Al

CDEZ|(AAASE 3L E 7|F)= MZF | A0 355%2 OrZSHALCE CD-SHWXHAAAS S VNS
7|F) AZYEs ™ F COfH| SCHE 11.3bpE OHAUCH 23 CD 2 L 23 27, 1,800 ©2 7| &=
24Ct.

CP22|(91Y, A1SE 7|5 MF ol2tst 4.05% 2 OZSERULE CP-3|AHHAASE 37HEE T) 2=

E= A3 hH| SHE| A 595bpE 7|2} 10, CP-CD AZE= ™ F Y 50.0bpE 7| ZSHA Of
ASIRACEL FF 7| A|FE ™ Fo| ZM 50| O[0{X|HAM OrF2|Z[RUCt CD 365YE 7|&F 3.50 A =+

M AFEETNM SHEME EACEO|0| CDSE sEl= 1922 7IE22 ot 7| H0|A ot&st

M
=2

:Q
|0
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J3. 033 +=4E 0| (E+21: %, 717 23.07.13~24.07.11) J32. SLJ +AE F0| (SH2l: %, 717k 23.07.13~24.07.11)
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DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10y 30Y
Xt& : KISKHHE I Bloomberg XtZ : KISKHHE L Bloomberg
%3, U2 ZR £2AE F0| (E49): %, 712k 23.07.13~24.07.11) d2lg, S22K| $2AE F0| (EH9l: %, 712k 23.07.13~24.07.11)
=M (%) 10Y-2Y(%) = (%) 10Y-2Y(%)
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M 0.2 2 )
0
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2023-07-13 2023-10-13 2024-01-13 2024-04-13 2023-07-13 2023-10-13 2024-01-13 2024-04-13
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Xt& : KISKHHE 7L, Bloomberg X2 : KISAHEE I, Bloomberg
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AFIH 7

21 FU I3 SEIHE (EH21: %)
=2t E 2024-07-11 2024-07-05 2024-06-12 M Ojy| HE OiH|
US TREASURY 2Y 463 4.69 483 -6.90 -20.80
US TREASURY 5Y 424 431 441 -7.40 -17.20
US TREASURY 10Y 429 436 439 -7.10 -10.80
US TREASURY 30Y 448 453 453 -5.70 -5.00
DEUTSCHLAND REP 2Y 2.90 2.94 3.02 -3.10 -11.60
DEUTSCHLAND REP 5Y 2.54 2.58 2.64 -4.50 -10.40
DEUTSCHLAND REP 10Y 2.54 2.60 2.61 -6.10 -6.60
DEUTSCHLAND REP 30Y 2.70 2.76 2.75 -5.40 -5.20
JAPAN GOVT 2Y 0.34 0.35 0.34 -0.80 -0.20
JAPAN GOVT 5Y 0.61 0.58 0.56 3.00 5.00
JAPAN GOVT 10Y 1.09 1.08 0.99 1.10 10.00
JAPAN GOVT 30Y 2.23 2.21 2.15 2.60 7.80
CHINA GOVT 2Y 1.62 1.63 1.73 -1.00 -10.80
CHINA GOVT 5Y 1.99 1.98 2.05 1.00 -5.80
CHINA GOVT 10Y 2.26 2.23 2.31 330 -430
CHINA GOVT 30Y 2.51 2.50 2.53 0.60 -2.80

X2 : KISAHEE 7L Bloomberg
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Jd%9. KPE S8 HE

(49l:bp,717+:24.07.05~24.07.11)

1 6/l H1270 g 2 s 74

104 154 204

At @ KISAHE L, Bloomberg

Jd310. KPE HIZE

M HE HES
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(H9l:bp,717+:24.07.05~24.07.11)
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X2 : KISAHEE I Bloomberg

Jd211. He XA ME 2= (SFS1: %, 7|ZF: 24.07.08~24.07.12)
M HY A ME 2E ST HY MH MEH Z2E

6.67% 3.33%

‘7%

B Communications
 Consumer, Cyclical

M Financial
B Government

6.52% 2.17%
4.35%

2.17%

4.35%

6.52%

M Financial
B Government

6.52%

B Communications
 Consumer, Cyclical

i Consumer, Non-cyclical 2 Energy m Consumer, Non-cyclical [ Energy
Industrial Basic Materials Industrial Basic Materials
Technology Utilities Technology Utilities
X2 : KISAHEE 7L Bloomberg
B2 MF CiH] ®HY xiH ME ZZ (5491: %, 712t 24.07.01~24.07.12)
HE] 25 HE 5z
Financial 41.30% 33.33% 7.97%
Consumer, Cyclical 15.22% 6.67% 8.55%
Consumer, Non-cyclical 4.35% 3.33% 1.01%
Energy 10.87% 0.00% 10.87%
Government 6.52% 50.00% -43.48%
Basic Materials 4.35% 0.00% 4.35%
Communications 6.52% 6.67% -0.15%
Diversified 0.00% 0.00% 0.00%
Industrial 2.17% 0.00% 2.17%
Technology 6.52% 0.00% 6.52%
Utilities 2.17% 0.00% 2.17%
Government(Municipal) 0.00% 0.00% 0.00%

XHE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper 2dHE (712} 24.07.08~24.07.12)
=29 SESH A & £3} T ] 7|1 Coupon|Benchmark| && {2 (USD)
CITNAT Float 07/07/25 EURO MTN usD 2024-07-05 2025-07-07 | 5.728%| SOFRRATE 50.00MM
KDB 6 % 07/17/29 EURO NON-DOLLAR| DR 2024-07-17 2029-07-17 | 6.75% 20.05MM
KDB 0 07/17/25 EURO NON-DOLLAR| HKD 2024-07-18 2025-07-17 - 38.41MM
KDB 0 04/17/25 EURO-DOLLAR | USD 2024-07-18 2025-04-17 -- 20.00MM
KDB 4.99 12/18/25 EURO MTN usD 2024-07-18 2025-12-18 | 4.99% 41.00MM
Xt& : KISXHHE 7L Bloomberg
4. Tt 0|2 AH X = (ZH9l: %, 712t 24.07.08~24.07.12)
Date Name Survey Actual Prior
2024-07-05 MYUE 4.00% 4.10% 4.00%
2024-07-05 A7t Hat (T 0.30% 0.30% 0.40%
2024-07-05 o FUZEAZE EA EY 34.3 34.3 343
2024-07-05 dngs &te 62.60% 62.60% 62.50%
2024-07-05 HYE - 4.10% 7.40%
2024-07-09 NY Fed 1-Yr Inflation Expectations -- 3.02% 3.17%
2024-07-09 eI NSRS N ES $11.000b $11.354b $6.403b
2024-07-10 MBA FERGX} M™ K| -- -0.20% -2.60%
2024-07-10 ZOi RS T MoM - 0.40% 0.10%
2024-07-10 Zof Ao My -- 0.60% 0.60%
2024-07-11 CPI (T 2L H[) 0.10% -0.10% 0.00%
2024-07-11 CPI (T A LHH]) 3.10% 3.00% 3.30%
2024-07-11 CPI X|£= NSA 314.54 314.175 314.069
2024-07-11 CPI F2X|% SA -- 318.35 318.14
2024-07-11 HE T AZHE A3 ©Ey| -- 0.80% 0.80%
2024-07-11 F¢ Ha HE A5 Yoy -- 0.60% 0.50%
2024-07-11 M Heeg s -- 222k 238k
AtE : KISXHHETE Bloomberg
5. W= 0|3 X X|= (E491: %, 7|2t 24.07.15~24.07.19)
Date Name Survey Actual Prior
2024-07-12 =AY ESEIN -$76.1b -$66.0b -$347.1b
2024-07-12 PPl X|Z42 MoM 0.10% -- -0.20%
2024-07-12 ojA|Ztcietm 14 lE| ol 2.90% -- 3.00%
2024-07-12 OJAlZtCHER D 5-104 QIE20|Md 3.00% -- 3.00%
2024-07-15 HZgX = (7EF) -8 -- -6
2024-07-16 w5 OF MH|AY F7|&2s -- -- -47
2024-07-16 20Ty =7 © 2| -0.20% -- 0.10%
2024-07-16 FYUS7HX| 5= T EH| -- -- -0.40%
2024-07-16 FZEE7HX$ MoM -- -- -0.60%
2024-07-17 3 YdL MoM 0.30% -- 0.90%
2024-07-17 HZY (SIC) At -0.10% -- 0.90%
2024-07-17 HH|7tsE 78.50% -- 78.70%
2024-07-18 Federal Reserve Releases Beige Book
2024-07-18 M Mg HRds -- -- 222k
2024-07-18 Zetdoor AE go| MY 29 -- 1.3
2024-07-18 HYEHAS =T AR -- -- 1852k

AtE : KISXHHETE Bloomberg
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H6. F7t 5 FH X|= (5+9: %, 71Z}: 24.07.08~24.07.12)
Date Name Survey Actual Prior
2024-07-05 AL M A SA MoM 0.10% -2.50% -0.10%
2024-07-05 ArA M A WDA Yoy -4.30% -6.70% -3.90%
2024-07-08 24X SA 19.9b 24.9b 22.1b
2024-07-08 % SA MoM -3.00% -3.60% 1.60%
2024-07-08 22 SA MoM -1.00% -6.60% 2.00%
2024-07-11 CPI (FELCHHI) 2.20% 2.20% 2.20%
2024-07-11 CPI (T2 CH]) 0.10% 0.10% 0.10%
2024-07-11 CPI EU B¢ H&H| 0.20% 0.20% 0.20%
2024-07-11 CPI EU T M| 2.50% 2.50% 2.50%
07/11-07/16 ZOjE 74X 4= HEH| -- -- -0.70%
07/11-07/16 ZOjE7kX| 4= HEH| -- -- 0.10%
XtZ : KISKHAHE T, Bloomberg
7. UF 549 48 X= (E491: %, 7|2t 24.07.15~24.07.19)
Date Name Survey Actual Prior
2024-07-12 S OS2t 5= HEH| - - -0.70%
2024-07-12 EOE7kX| 4= HEH| -- -- 0.10%
2024-07-12 ddX| -- -- 25.9b
2024-07-15 =SEHI1 78 =Y MH|0]
07/15-07/17 20§ EkOf (T CiH]) 0.00% -- -1.20%
07/15-07/17 20 =oj NSA H 4| -1.60% -- 1.80%
2024-07-16 ZEW A{H{|O] of & 4200.00% -- 4750.00%
2024-07-16 ZEW AHijo] AR A= -7300.00% -- -7380.00%
XHE : KISKHHE 7 Bloomberg
H8. Ft 3= 3N X & (TH8l: %, 71Zt: 24.07.08~24.07.12)
Date Name Survey Actual Prior
2024-07-07 Q| g b $3225.00b $3222.36b $3232.04b
07/09-07/15 S2t35 M2 TiEH| 6.70% -- 7.00%
07/09-07/15 S3t33 M1 Yoy -5.60% -- -4.20%
07/09-07/15 E3t52 MO Yoy -- -- 11.70%
07/09-07/15 New Yuan Loans CNY YTD 13286.4b -- 11140.0b
07/09-07/15 Aggregate Financing CNY YTD 18122.3b -- 14800.0b
2024-07-10 PPl H HH] -0.80% -0.80% -1.40%
2024-07-10 CPI (T A LHH]) 0.40% 0.20% 0.30%
07/11-07/18 FDI YTD YoY CNY -- -- -28.20%
X2 : KISAHAHE 7E Bloomberg
9. WF 5= dH X = (TH: %, 712t 24.07.15~24.07.19)
Date Name Survey Actual Prior
2024-07-12 +Z YoY 0.08 -- 0.08
2024-07-12 =2 YoY 2.50% -- 1.80%
2024-07-12 2% $85.30b -- $82.62b
2024-07-12 £Z YoY CNY -- -- 11.20%
2024-07-12 2 YoY CNY -- -- 0.052
2024-07-12 B A4X| CNY -- -- 586.40b
07/12-07/18 FDI YTD YoY CNY -- -- -28.20%
07/12-07/15 S2t35 M2 TiEH| 6.80% -- 7.00%
07/12-07/15 £33 M1 Yoy -5.40% -- -4.20%
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07/12-07/15 E3t52 MO Yoy -- 11.70%
2024-07-15 MZEITLA 2RO -- -0.71%
2024-07-15 Used Home Prices MoM -- -1.00%
2024-07-15 GDP (Md&7|CH[) 5.00% 5.30%
2024-07-15 GDP SA (T17|CfH]) 1.00% 1.60%
2024-07-15 GDP YTD T ALHH] 5.20% 5.30%
2024-07-15 3L Yoy 4.80% 5.60%
2024-07-15 ZSAMA YTD Yoy 0.06 6.20%
2024-07-15 200 Yoy 3.30% 3.70%

AR : KISKHHE 7 Bloomberg
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ELS : 20243 7& =1H= KOSPIXI== 2857= 014

YorEExt KEY POINT

Y22 AT 02) 3215-1492 e X|h = CHH| KOSPI X|£= Sl2t, S&P500 &S
o FLHELS WA U= STt LASNH M OijH| 7+
o ELS % i &4, ot 55 B X2E 85

L S FA AR

=7 ObX[E) A2 2Rl 12, KOSPIX|=& 3 OiH| -5.23p SIESIRAL, FRX|+ T HSCEl= HFCiH|

2.36% &, KOSPI200= Xt 3= OpX|2h 2 Y CHH| 0.8% St2fstRILCE.

H1. MF OjH F8 X5 F0| (EH9l: ZOIE)
s Rt = o = HEE
KOSPI200 395.47 392.29 v3.18
NIKKEI225 40,912.37 41,190.68 A27831
HSCEI 6,382.27 6,532.63 A150.36
EUROSTOXX50 4,979.39 4,976.13 v3.26
S&P500 5,567.19 5,584.54 A17.35

F) 3% 2 RIS AT 213 AL 7IF Y25

[Rad

12 57t 48

(=] ~ A XK . I
a2, ZZ 17HE F X[ F0| (29 ZA5)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
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B3, FIHELS A 7| XX U HABE 5 (H2: 7H)
T2 N O]t HEE
TUHE=Y 31 56 25
TLX| =¥ 43 43 0
deEs=d 17 31 14
Sl X| = 78 150 72
T 4 4 0
sfeleetd 4 21 17
A 177 305 128
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HER
TUHEIY 1,294 8,866 7,572
WX+ 1,701 7,100 5,399
delEs=d 325 2,440 2,115
Sl x| =¥ 1,425 11,666 10,241
TU=ed 15 220 205
sfel=etd 9% 2,180 2,084
A 4,856 32,472 27,616
X2 : KISKHEEIE
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (H2: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 58
2 KOSPI200 - - 43
3 ISE=EubN; - - 32
4 NIKKEI225 SPX SX5E 15
5 KOSPI200 SX5E - 12
6 HSCEI SPX SXSE 9
7 e - - 9
8 SPX - - 9
9 SPX TESLA INC - 9
10 TESLA INC - - 7
X2 : KISKHEEIE
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SWAP : CD 91 = 3¢l 0.02% OI=

"I XL KEY POINT

0|38 97  02) 3215-1406 e X|t ZF CHH| CD 22| 0.02% 8}t
e IRS 22| 5t2HA|, CRS 22| SF2HA|
e SWAP SPREAD S}2fA|, SWAP BASIS &5 A|

2 CDaEl= 3.55%2 ™ F OfH| StE5RULt RS g2l TEE e 2 S1E5IRA1, CRS a2l2 8
< Ui Z 52 =M E 2ERACt IRS S 2|2 KTB Yield2| Xt0[Ql 2E-A2F AT E= T

=
S|
StRLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 32 SMHE 200 1 5= AL,

aE1. F8 32 F0| (EF91: %)

—USDTB3Y ———USDIRS3Y ——KRW CRS 3Y KRW IRS 3Y KTB 3Y

6.00%
5.00%
4.00%
300% 'WW\
2.00%
1.00%

0.00%
2023-01-02 2023-07-02 2024-01-02 2024-07-0:

Rt : KISKHAME 7}

%2 Fo 2| FUHHES (5+: %)

mKTB m KRW IRS m KRW CRS USD IRS USD TB

0.00%
-0.02% - -0.03%

-0.05%
-0.05%

-0.10%

-0.15%

-0.20%
-0.20% -0.20%

-0.25% -

Xt : KISKHAME 7}
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1213, uUsD IRS 22| F0|

@ «isxt

(Z+%l: %, BP)

X}O| ——7/12/2024 7/5/2024
6.00% 0.00%
5.00% 0.05%
4.00%
o -0.10%
3.00%
-0.15%
2.00%

1.00% -0.20%
0.00% -0.25%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg
H#1. USD IRS Data (EH2l: %)
URD IRS 1Y 2Y 3y 5Y
2024-07-12 4.8601 4.342 4.0803 3.8604
2024-07-05 4.9995 454 42798 40437
U5 -0.1394 -0.198 -0.1995 -0.1833
2023-12-29 47704 40822 3.7547 3.5181
HEChb| 0.0897 0.2598 0.3256 0.3423
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
XpO| ——17/12/2024 7/5/2024
4.00% 0%
3.50% 0%
\ 0%
3.00%
\ 0%
2.50% 0%
2.00% 0%
1.50% 0%
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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H#2. KRW IRS Data (EH2: %)
KRW IRS 1Y 2Y 3Y 5Y
2024-07-12 3.32 3.15 3.0775 3.045
2024-07-05 3.3325 3.18 3.1225 3.0875
FU57 -0.0125 -0.03 -0.045 -0.0425
2023-12-29 3.53 3.2425 3.08 2.9925
HZChb| -0.21 -0.0925 -0.0025 0.0525

ALZ : KISAHAE 7L
J8l5. KRW CRS (+9I: %, BP)
XtO| ——7/12/2024 7/5/2024
4.00% 0.03%
0,
3.50% . 0.02%
3.00% \
0.019
2.50% - &
2.00% 0.00%
0,
1.50% 0.01%
1.00%
-0.029
0.50% &
0.00% -0.03%
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
2024-07-12 2.835 2.555 2.485 2.475
2024-07-05 2.81 2.54 2.51 2.485
034 0.025 0.015 -0.025 -0.01
2023-12-29 2.83 2.45 2.35 2.28
| 0.005 0.105 0.135 0.195

ALZ : KISKHAE 7}

42



J&6. KTB (EH2l: %, BP)
XFO| ——7/12/2024 7/5/2024
3.40% 0.02%
3.35% 0.01%
3.30%
0.00%

3.25%
3.20% \ -0.01%
3.15% \ -0.02%

3.10% -0.03%
3.05%

-0.04%
3.00%
2.95% -0.05%
2.90% -0.06%

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
2024-07-12 3.205 3.155 3.092 3.105
2024-07-05 3.21 3.145 3.115 3.147
FU3Y -0.005 0.01 -0.023 -0.042
2023-12-29 348 3.247 3.145 3.155
i -0.275 -0.092 -0.053 -0.05

ALZ : KISKHAE 7L

217, IRS ®EH7| AZY E 0| (2 : %) JEl8. IRS HE7| AZYE FHHE (2 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y m KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.10%
’ 0.00%
0.05% 0.00%
0.00% -
0.00%
0.00% -
-0.05%
0.00% -
-0.10%
0.00% +
-0.15%
0, -
0.20% 0.00% 0.00%
2023-01 2023-07 2024-01 2024-07 0.00%
AtZE : KISKHAHE L 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% 0.04% 0.04%

020% W 0.04% -
r) 0.03% -

-0.40%
p\ 0.03% - 0.02%
A . (]
-0.60% I AR 0.02% |
VT
-0.80% |- ‘ 0.02% +
1.00% - 0.01% -
0.01% -
-1.20% : :
2023-01 2023-07 2024-01 0.00%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
%11, KTB/IRS 0| (T2l - %) %12, KTB/IRS F7t HE (THl - %)
SWAP SPREAD(1Y) ——SWAP SPREAD(3Y) M SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.00%
0.30% -
-0.01% |
0.20%
20.01% - -0.01%
0.10% | 0.01%
0.00% - -0.02% |
-0.10%
-0.02% |
-0.20% - !
| o,
2023-01 2023-07 2024-01 003% L 0.02%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

/2 ghge Xt F | 1380.301M 5 1379.622 -0.7&, -5.07BPLtE
£ LIEHALE 7|EF 2 S2t & RE2l 22 0] 23 tiH] ZME 22, Ast= 2
B LM SES EQCH /Y AYHEOIEE 11 7|F 2928 LEILHH &8 o2t MeS L]
MLt
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J&13. KRW/USD Swap Point 30|
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0 \\"\-J h v/ VMWM
-60
-70
-80
-90
-100
2023-01-02 2023-07-02 2024-01-02
AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e M EHCHH| X}O| MZSOfH| XpO| ——7/12/2024 ——7/5/2024 ——12/29/2023
1400 100
1350 80
1300 60
1250 40
1200 20
1150 0
1100 -20
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FRE3 8 U F (EHSl: 7H)
5 2024-07-12 | 2024-07-05 Xto] =2 2024-07-12 | 2024-07-05 Xto|
KRW/USD 1379.6 1379.6 -0.7 USD/CHF 0.896 0.898 -0.003
EUR/USD 1.087 1.087 0.004 USD/SGD 1.343 1.35 -0.007
GBP/USD 1.291 1.291 0.013 USD/IDR 16156.5 16295 -1385
USD/JPY 159.185 159.185 -1.56 USD/PHP 58.365 58.56 -0.195
USD/HKD 7.806 7.806 -0.004 USD/TWD 32.542 32474 0.068
USD/CNY 7.264 7.264 -0.004 USD/SEK 10.535 10.487 0.048
USD/CAD 1.363 1.363 0.002 USD/PLN 3.922 3.954 -0.032
AUD/USD 0.676 0.676 0.003 USD/DKK 6.866 6.892 -0.026
NZD/USD 0.61 0.61 -0.002 USD/ZAR 18 18.201 -0.201

M2 MEASESH (15A] 40& 22 7|F)
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B TREND : 1-STOCK ELS 46871, 2-STOCK ELS 19574, 3-STOCK O] %4} ELS 41974 &t

1-STOCK ELSO| 2tei 4

A
T
Sl ELSe| e A= 17.

= 58.11% S 7}5IR 10, 2-STOCK ELSS| Yl HT+= 18.18% S 7}, 3-STOCK O]
37% B 75t

B MATURITY : 2024'3 68 =7| 42 1,108, Tt7| Az 711AH

20244 68 ZT7|Atzb A= X|HHE CHH| 17.07% 241,108 7|25} QICt Q| Abst A

rir

71Mdez HE OiH| 3.34% S7HotACE
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KOSPI200
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<63>m5ﬂ“m7f
. 7| =X 28

el ELS 7| XZXpAH 28

3

ol

3-STOCKO| 4},

419, 39%

S| x|+,
5, 25%

+=2ed,
285, 75%

2024 62 1-STOCK ELS= 46871, 2-STOCK ELS= 195 S 2 X|AH=h CiH| Z+2Zt 58.11% 37t 18.18%
Z718tA 10, 3-STOCK O AFQIl ELS= 4197422 17.37% S718t= S 2-STOCK ELS= Z4, LIHX|= =7}
St F=ME EQIL

H3. X|HE CiH] 7| 2 XpA

E: e O (59l = 7)
UK} 1-STOCK 2-STOCK 3-STOCK O 4F
2024-05 296 165 357
2024-06 468 195 419
W dieX|+de F71 U X=2H| F7t FAM|
2024 68 ELS 7| XXM S disl 4= X 0| 1504 (M2 8| 7045% &7h, =UWS S
&0| 253 (M & CiH| 53.33% 37 O|Ct. s | X[~ 1t XI 22 242 175710 32149 HE (™ E
CHH| Z2tZF 54.87% &7t 5.59% &7hH= 7| E5IQILCt
H4, X|LHE CHH] 7| X2Xp4 o EH Ul g (54 : )
o 2 | 2 | FH | sl | sl | sHel | X | BB | __ . -
2 X} - - - - =3y A
M+d | 559 28" | X4y | 559 | =Ed | 2wy | =ud
2024-05 88 165 21 113 63 27 304 6 24 811
2024-06 150 | 253 26 175 79 38 | 321 3 29 1,074
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S8 AHE M KOSPI200, HSCEI, EuroStoxx50, SPX, NIKKEI225 &

H

[l =] === I:H
X+s2 Sz ot X LS Z=S0| XAHH2 2 F=RE KXot ULt &9l 20702] 7| Z=RHLE2
H|S0| WA J|FO 2 9332%, WU |FOE 79.11%S 7| 2510 MY s} LA 4]
7| RpARO] HIFO| Cha Z7H3HCH

5. F82 7| XX[iE sl sigk (TOP 20) (EYN el o J)
=9 EL T HES Y HES T ol 5824
1 T} - - 14,709 120
2 KOSPI200 Index - - 9,806 150
3 o= - . 7,401 73
4 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 6,762 202
5 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 1,906 43
6 KT - - 1,439 15
7 St AbME K} - 1,406 10
8 S&P500 Index - - 1,111 45
9 TESLA INC - - 565 30
10 S&P500 Index Nikkei225 Index HSCEI Index 516 20
11 ALYkt - - 464 4
12 ™At KOSPI200 Index - 463 9
13 TESLA INC S&P500 Index - 380 26
14 TESLA INC ADVANCED MICRO DEVICES - 376 20
15 S&P500 Index HSCEI Index EURO STOXX50 Price Index 350 24
16 KOSPI200 Index EURO STOXX50 Price Index - 349 14
17 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 343 10
18 S&P500 Index KOSPI200 Index HSCEI Index 280 23
19 Nikkei225 Index KOSPI200 Index HangSeng Index 270 6
20 S&P500 Index KOSPI200 Index - 260 12
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27 X|HE CjH| =2 2E e sig (9l - )
A o yu Az N 24 yEe
2024-05 1,515 150
2024-06 1,223 195
d86. +o/d5/daEd & s FO| (B2 XIZE T2 A %)
200 0.06
180
160 0.04
140 0.02
120
100 0
80
60 -0.02
40 -0.04
20
0 -0.06
2024-06-03 2024-06-11 2024-06-18 2024-06-25
— T w0 T WZXZE
W =788 E 7| XX = 49 201 H7 XFE ¥ 6.61%
20241 68 Z7|INEE S2ES IAHOR JIRAA FB 49 207S T2 H1}, (jEXIFH O
KOSPI200 Index, S&P500 Index, EURO STOXX50 Price Index 12|11 HSCEI Index S2| X|=&0| Of M3
A9 HZ KRS URULCEH EBE TOP20 7| EXFAO| HKH[ S| 93.05%0 HMoH, B X|Z2E2
6.61%E LIEHSHLCE
H8. Z7|4% 55 7| XXM =8 s1E (TOP20) (2 XI2E =9 A %)
=9 7| E=XHH 7| EXpak2 7| E=XpA3 5 X2 E
1 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 286 6.55%
2 S&P500 Index HSCEI Index EURO STOXX50 Price Index 252 5.92%
3 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 184 6.02%
4 S&P500 Index Nikkei225 Index HSCEI Index 55 7.31%
5 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 50 7.46%
6 S&P500 Index EURO STOXX50 Price Index - 33 6.49%
7 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 30 6.60%
8 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 20 5.70%
9 KOSPI200 Index - - 20 5.33%
10 Nikkei225 Index EURO STOXX50 Price Index - 18 4.59%

52



@ «isHini

g

11 S&P500 Index KOSPI200 Index HSCE!I Index 16 7.63%
12 S&P500 Index - - 16 6.10%
13 TESLA INC - - 8 17.28%
14 TESLA INC ADVANCED MICRO DEVICES - 7 20.23%
15 Netflix Inc(UW) ADVANCED MICRO DEVICES - 7 14.98%
16 KOSPI200 Index EURO STOXX50 Price Index - 7 5.33%
17 Nikkei225 Index KOSDAQ150 Index EURO STOXX50 Price Index 6 8.42%
18 AT} S&P500 Index EURO STOXX50 Price Index 6 7.84%
19 SK&tO| A S&P500 Index EURO STOXX50 Price Index 5 12.57%
20 NVIDIA Corporation ADVANCED MICRO DEVICES - 5 10.81%
W DHO| e B 7| X=X =9 49 200 HE X2 E ¥ -6.71%
20244 6RO DHY| A Bl ZEES MO Z 7| EXpA =8 A9l 20742 F2I Zat, TOP20 7| X XA
Ol HE2 94.51% A1, BEXAZES A -6.71%S 7| FUCL
E9. 7| 4% B2 7| XA 28 HY (@2 XIZ8 2 A %)
=9 7| E=XHH 7| X X2 7| E=XpA3 o HAXSE
1 S&P500 Index HSCEI Index EURO STOXX50 Price Index 257 -11.62%
2 SE=RabN; - - 73 0.03%
3 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 54 -11.63%
4 KOSPI200 Index - - 51 0.24%
5 S&P500 Index Nikkei225 Index HSCEI Index 49 -11.24%
6 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 36 3.12%
7 o=y - - 27 0.00%
8 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 17 -12.48%
9 S h X} - - 15 0.00%
10 S&P500 Index KOSPI200 Index HSCEI Index 13 -12.46%
11 TESLA INC - - 12 0.70%
12 SE=RubN; KOSPI200 Index - 10 0.00%
13 oty SE=EaPN; - 10 0.00%
14 KT - - 9 0.00%
15 S&P500 Index KOSPI200 Index - 8 3.11%
16 KOSPI200 Index HSCEI KRW Hedged Index E;RR\AOI l'j;oqiﬁ Z?izogéuy 8 0.76%
17 AT} S&P500 Index HSCEI Index 8 -10.67%
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18 KOSPI200 Index HangSeng Index EURO STOXX50 Price Index -12.24%
19 S&P500 Index Nikkei225 Index KOSPI200 Index 5.31%
20 S&P500 Index - - 0.00%
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[Appendix 11 = =] & Credit Spread Hs
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QIHE BT AL AAA -03
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Z E[H| O] M K| Zr A} A2 | AEILECHFAHH| 2024-10-11 204 edd
ZE0| M LAt A2- | B34t 23 1E | 2024-10-09 300 T=d9o=
X|otolH| H Al | BS54 2E THE | 2024-08-12 162 FXE
O F2 X[ AT 2K YAt AT HESYSH | 2024-07-15 217 ﬁﬂgiiﬂ;igii?
SHRNSENYN | A1 | RENBEOE| 021007 | 163 oo o o SR =
C S0l A& M Lt Al | BS54 2 THE | 2024-08-08 144 CIA Ol HAE

AtE : KIS-NET
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[Appendix 4] =2t THA S| g

8|2l 02) 3215-1454

H1. FZHHASEE 07| 2H8s (EFS1: Here))
23 S5 Sk eun T2 8N SIAY ABS A
50,000 1,560,000 700,000 4,940,000 1,005,000 1,502,000 97,950 9,854,950

AtZ : KISAHAHE 7t

2. F2t 23X Wo|vE (SH] - Hnkg))
T2 271y 324 gy ER k] R H8SE
=M 2024-07-14 | EFZGAIX|EXH2021-01 2021-07-14 3y 50,000

2024-07-15 | EX|ZFEA|E367 2020-07-15 4y 120,000 AAA
2024-07-15 [ 21236 2022-07-15 2Y 120,000 AAA
2024-07-15 | FIPEESEHRYR252 2014-07-15 10Y 180,000 AAA
2024-07-16  |Bt=7tA5AR363 2014-07-16 10Y 150,000 AAA
2024-07-16  |2r= &SR EH9-6 2019-07-16 5y 50,000
2024-07-17 | Z2ZA711 2019-07-17 5Y 140,000 AAA
E 1 2024-07-17 | FEHZESABI(AD 2023-01-17 1Y 6m 190,000 AAA
2024-07-18 | SAHIX 7| AT S H780(Ah 2022-07-18 2y 60,000 AAA
2024-07-18 |t &SR EH14-24 2014-07-18 10Y 100,000
2024-07-19 | saX(EY=2)2019-70|5Y-B 2019-07-19 5Y 210,000 AAA
2024-07-19 |CHT WSS At48 2022-07-19 2Y 10,000 AA+
2024-07-20 |$F= 1239 2022-07-20 2Y 130,000 AAA
2024-07-20 |=aM(EY2])2023-70]1Y-C(*H) 2023-07-20 1Y 100,000 AAA
& XY 2024-07-16 | E2tDC024-0716-0910 2024-04-16 3m 700,000
2024-07-14 | 4t=234120100-0714-1 2023-07-14 1Y 200,000 AAA
2024-07-14 | AI$H2926-07-0]-2-A 2022-07-14 2Y 420,000 AAA
2024-07-14 | StLH2¥845-0701224-14 2022-07-14 2Y 250,000 AAA
2024-07-16  |A8t2%327-10-0|-9M-B 2023-10-16 9m 100,000 AAA
2024-07-16 | AEHCHEXIEE 23819-07-0]01-16 2019-07-16 5Y 150,000 AAA
2024-07-16 |t == UF 8240482 21-91 2024-04-16 3m 370,000 AAA
2024-07-17 | s &MAE2")2023-070]1Y-C 2023-07-17 1Y 130,000 AAA
2024-07-17 | sYS&MAE2H)2019-070|5Y-D 2019-07-17 5y 500,000 AAA
2024-07-17 | 7| Y-28H(TH2310E274A-17 2023-10-17 9m 250,000 AAA
2Ky 2024-07-18  |A2234180100-0718-3 2023-07-18 1Y 160,000 AAA
2024-07-18 | 5tLI2346090]0.832118(1-1H) 2023-09-18 10m 300,000 AAA
2024-07-18 |A+223%0]0009-1018-1M 2023-10-18 9m 220,000 AAA
2024-07-19 | =USISMHE2H)2023-070|1Y-E 2023-07-19 1Y 160,000 AAA
2024-07-19 |2t EUSZ82403H-0|H-122 2024-03-19 4m 460,000 AAA
2024-07-19 |7| 428 (A)2307EH1A-19 2023-07-19 1Y 320,000 AAA
2024-07-19 | = 212%43070| = L(03)1-19 2023-07-19 1Y 200,000 AAA
2024-07-20 | A+223%0]0009-1020-1M 2023-10-20 9m 210,000 AAA
2024-07-20 | 7| YU-28H(TH2310EH274A-20 2023-10-20 9m 230,000 AAA
2024-07-20 |A+223%0]0100-0720-1M 2023-07-20 1Y 310,000 AAA
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2024-07-15 |0 2| =74 | &205-4 2022-04-15 2Y 3m 80,000 A+
2024-07-15 | #A|O|H|=BI7}=388-2 2023-09-15 10m 20,000 AA+
2024-07-15 |BNKZ{I|E255-2 2021-07-14 3y 1d 20,000 AA-
2024-07-16 | AH2 7| EH716-1 2023-10-16 9m 20,000 AA-
2024-07-16  |OFO| A7 | Er92-1 2023-01-16 1Y 6m 20,000 A+
2024-07-17 | A|O|H|=EI7}E278-3 2019-07-17 5Y 60,000 AA+
2024-07-17  |O|2HOf| A7H | Eh86-1 2023-07-18 11m 29d 50,000 AA-
2024-07-17 |JB 2|7HI|E349-3 2017-07-17 7Y 10,000 AA-
2024-07-18  |StLt7HE217-2 2022-07-18 2Y 50,000 AAO
2024-07-18  |#H O|H|7H I E431-3 2019-07-19 4Y 11m 29d 10,000 AA-
2024-07-18 |2+ 7HI|E505-1 2023-07-18 1Y 10,000 A0
2024-07-18 | 7|27 m|EH149 2023-07-18 1Y 15,000 A-
2024-07-18 |7| =74 m|EH132-2 2023-01-18 1Y 6m 10,000 A-
2024-07-18 |27 I|EH488-1 2022-07-18 2y 10,000 A0
. 2024-07-18 | HCHHD{-E430-2 2022-01-21 2Y 5m 27d 20,000 AA-
xHD 2024-07-19 |A+274 I E683-2 2022-01-21 2Y 5m 28d 20,000 AA-
2024-07-19  |AlBt7tE2144-3 2022-07-20 1Y 11m 29d 140,000 AA+
2024-07-19 |SCHFLE807-2 2020-07-20 3Y 11m 29d 10,000 AAO
2024-07-19 |0 O| K| s &7 | E176-2 2022-01-19 2Y 6m 50,000 AA-
2024-07-19 |0 0| X| = 7H | EH166-2(X]) 2021-07-21 2Y 11m 28d 30,000 AA-
2024-07-19 |OO| 7Y | Et73-4 2021-07-20 2Y 11m 29d 20,000 A+
2024-07-19 | OFO|H|#| O] 7] | E290-2 2023-09-21 9m 28d 10,000 AA-
2024-07-19 |#CH7LE896 2024-01-19 6m 40,000 AAO
2024-07-19 | AN I E335-1 2023-02-23 1Y 4m 26d 10,000 A-
2024-07-19  |StLIZHI|EF316-5 2020-10-20 3Y 8m 29d 30,000 AA-
2024-07-19 | HCHHD{-H430-3 2022-01-21 2Y 5m 28d 70,000 AA-
2024-07-19 | A|O|H|7H [ E431-4 2019-07-19 5Y 10,000 AA-
2024-07-19 | S2|7t=219-1(Ah 2022-07-20 1Y 11m 29d 50,000 AAO
2024-07-19 | Al8t7+E2127-1 2022-01-20 2Y 5m 29d 60,000 AA+
2024-07-19 | OtO|H|#|O| 7] | Ek246-2 2022-01-20 2Y 5m 29d 30,000 AA-
2024-07-19 | A7HI|E302-5 2022-01-20 2Y 5m 29d 20,000 A-
2024-07-14 |St= 32 UH70-1 2022-07-14 2y 60,000 AAA
2024-07-14 |St=E2UM63-2 2021-07-14 3y 60,000 AAA
2024-07-15  |CHAI0f ZQHO}FO|32-1 2021-07-15 3y 160,000 AO
2024-07-16  |SKO|'=H|0[42-3 2014-07-16 10Y 60,000 AAO
2024-07-16 | RO/ =4 2023-01-16 1Y 6m 70,000 A+
2024-07-17  |O]=74H111-1 2024-01-17 6m 2,000
S 2024-07-17  |POSCO309-2 2019-07-17 5y 130,000 AA+
2024-07-18 | REFEZUEE2LIB) 2019-07-18 5Y 500,000 AA-
2024-07-18 |LF8 2019-07-18 5Y 50,000 AA-
2024-07-19 |KBE8&X|F27 2017-07-19 7Y 100,000 AAA
2024-07-19 |0 AAHO]AME A 2021-07-19 3y 10,000
2024-07-19 |HEA{EEH59-1 2023-07-19 1Y 110,000 AAA
2024-07-19 |St MEYT54-1(=) 2022-07-19 2Y 110,000 AAA
2024-07-20  |SK7tA39-1 2021-07-20 3y 80,000 AA-
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2024-07-15 |IHAEIO|EX|H67XH-16 2023-03-15 1Y 4m 10,000 AAA
2024-07-15 |ACHFIER LI A1XH-4 2023-11-09 8m 6d 4,000 AAA
2024-07-16 | AO|ZtH o E431-3 2024-02-16 5m 300 AAA
2024-07-16 | ROLEZ[AX YXtF1-7 2023-06-16 1Y 1m 1,000 AAA
2024-07-18 |2to|ofjoj2H A3 2023-07-18 1Y 1,500
2024-07-18 | EI|OtN S M E Xt 1-23 2019-05-23 5Y 1m 25d 20,000 AAA
2024-07-18 | HHELQEHM A 0|XH1-24 2022-06-30 2Y 18d 7,300 AAA
ABS 2024-07-18 |HHELQLEHM & O|XH-25 2022-06-30 2Y 18d 2,000 AAA
2024-07-18 | LEI|OtK| & MXtR1-25 2020-10-23 3Y 8m 25d 20,000 AAA
2024-07-18 | HHELEHM A AXH-20 2022-09-23 1Y 9m 25d 4,400 AAA
2024-07-18 |HAMERLEMYAKLR1-9 2023-10-25 8m 23d 2,400 AAA
2024-07-18 |2 ET|OINSASXFR1-35 2019-03-28 5Y 3m 20d 15,000 AAA
2024-07-20 |3 A1 2023-07-20 1Y 50
2024-07-20 |HIAEFMXFR1-1 2024-06-20 m 8,000 AAA
2024-07-20 |EEHAELZSH|O|X}1 2023-07-19 1Y 1d 2,000

A= : KISAHHE 7L
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1 = UiSH
273 A8 02) 3215-1465
H1. HEI2 XA 2HHL (SH : 7HY, o 9, 712F: 2024-07-08 ~ 2024-07-12)
F83c 29 H853 wHy | Wy FRNAHE A ojF | wWIA H| 2 £3t
KR380804GE70 |ot==& =& (H)24072+-0|E-1 AAA 2024-07-08 | 2025-07-08 | 2ITH3AF AAA CD 17HE +2bp 1 2,500 KRW
KR6079314E79 |JB 22|7Hm|E515-1 AA- 2024-07-12 | 2026-03-12 | 21 H4AL JBR 270 E 1H87HL-1bp 3 300 KRW
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