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Executive Summary
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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 |FEHAE 0.21 0.81 3.09 346 7.00 3.71 1.71
Duration 5.70 5.65 5.45 5.46 5.29 5.70 1.75
YTM 3.26 3.35 3.61 3.56 3.80 1.60 745

=Y FHFAUAE 032 1.11 4.45 408 8.40 0.12 1.75
Duration 9.38 9.37 8.97 9.03 8.59 9.25 2.05
YTM 3.10 3.17 3.47 3.33 3.56 1.74 6.86

=l FE$AUE 0.07 0.38 1.21 1.92 417 7.76 1.30
Duration 1.29 1.22 1.26 1.26 1.24 1.04 0.96
YTM 3.20 3.30 3.46 3.35 3.60 1.01 6.80

IPNN| FE$AUE 0.13 0.59 2.18 3.37 6.65 6.81 1.93
Duration 2.60 2.61 2.58 2.55 2.58 3.20 1.35
YTM 3.58 3.68 3.95 4.03 433 1.72 843

KOBI30 FE$AUE 0.08 043 1.51 2.20 461 6.76 1.44
Duration 1.84 1.84 1.81 1.82 1.82 1.81 1.87
YTM 3.21 3.30 3.52 3.44 3.68 1.26 6.86

KOBI120 FE$AE 0.07 0.38 1.14 2.00 417 8.09 1.28
Duration 0.99 0.96 0.97 0.96 0.96 0.95 1.1
YTM 3.36 3.48 3.60 3.60 3.80 1.07 7.09
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H2. KISS A X5 ME{/27|H Duration

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

= XY 0.65 1.49 242 3.71 13.70 8.92

N 0.61 147 2.41 3.79 6.86 2.87
Sy 0.60 1.44 2.38 3.70 11.21 439
S5 d 0.69 1.44 224 0.00 0.00 1.29
28Ky 0.61 1.37 2.30 3.38 7.19 1.21
7|Et=E X 0.60 1.45 235 3.57 5.48 1.69
NS 2RET) 0.64 1.50 239 3.72 9.35 2.79
AN (B2 ET) 0.00 1.58 0.00 0.00 0.00 1.58
ABS 0.62 1.43 2.32 3.94 0.00 1.45

A 0.63 1.45 2.38 3.68 13.23 572
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#3. KISS XA X5 HE{/27|E YTM

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
= Xi 3.193 3.126 3.118 3.099 3.070 3.094
N 3.403 3311 3.292 3.287 3.366 3.319
S 3.400 3.283 3.225 3.246 3.296 3.294
S5 d 3.263 3.162 3.140 0.000 0.000 3.197
2%y 3.389 3.265 3.221 3211 3.583 3.320
7|Eta-& X 3.722 3.645 3.562 3.507 3.970 3.637
IMHESEEES) 3.615 3.610 3.549 3.448 3.632 3.579
A EES) 0.000 4.289 0.000 0.000 0.000 4289
ABS 3.555 3.466 3.382 3.287 0.000 3474
A 3414 3.325 3.283 3.216 3.118 3.249
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
& 374 ~1d 1~2'd 2~34 3~54 50| 4 A
= Xi 4.01 5.97 465 6.12 29.25 50.00
N 0.19 0.26 0.27 0.40 0.14 1.26
S=x 2.60 273 2.24 2.16 3.49 13.21
S5 d 1.68 1.94 0.77 0.00 0.00 438
23 XY 5.52 3.77 1.18 0.62 0.02 11.12
7|Eta-8 X 243 2.77 1.79 0.98 0.08 8.05
SIMHBSEEEDS) 2.31 3.05 2.14 149 1.28 10.27
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.67 0.60 0.33 0.11 0.00 1.70
A 19.40 21.09 13.37 11.88 34.26 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T& 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 16 22 21 34 52 145
N 195 255 258 496 49 1,253
S=Xy 542 574 516 456 704 2,792
S5 H 9 6 2 0 0 17
2%y 561 353 109 76 6 1,105
7|Eta-8 XY 1,460 1,546 896 537 63 4,502
SN (B RREET) 479 638 415 314 395 2,241
AR (B2 ET) 0 1 0 0 0 1
ABS 437 344 115 29 0 925
A 3,699 3,739 2,332 1,942 1,269 12,981

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

H#6. ESGH A X| = 7|1ZHE X459l §/720]4d/YTM (FEEAE, YIMERS : %)
T2 1w ™M 3M 6M 1Y 3y Inception

KIS FH4oE 0.110 0.540 1.870 2.930 5.820 6.430 0.251
ESG Duration 2.250 2.250 2.260 2.240 2.370 2.830 3.110
s YTM 3.424 3.532 3.768 3.818 4.104 1.599 2.488
Sustinvest |=E 4018 0.110 0.540 1.870 2.930 5.810 6.510 0.206
ESG Duration 2.250 2.260 2.280 2.260 2.420 2.880 3.380
YTM 3415 3.528 3.765 3.812 4,086 1.600 2.066
Whos FH4oE 0.120 0.580 2.050 3.090 6.140 6.210 0.133
Good Duration 2.720 2.720 2.720 2.740 2.790 3.310 3.070
ESG YTM 3438 3.548 3773 3.821 4083 1614 2.253
o= FH4oE 0.100 0.520 1.780 2.870 5.810 6.480 0.169
ESG Duration 2.040 2.040 2.070 2.090 2.290 4.170 2.820
A v 3.445 3.559 3.776 3.832 4.121 1.665 2.391
ESG FH4oE 0.110 0.540 1.880 2.900 5.780 6.680 0.123
=HMA  |puration 2410 2410 2.400 2370 2.470 2.850 3.690
YTM 3.370 3477 3716 3.780 4.056 1.590 1.996
HlEX|  |£XLoE 0.120 0.570 2.010 3.050 6.080 6.350 0.244
Duration 2.620 2.620 2.620 2.650 2.700 3.230 3.100
YTM 3.446 3.557 3.780 3.827 4,093 1573 2410
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]
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KIS ESGE & SUSTINVEST ESG e KIS ESGS SUSTINVEST ESG
WHOS GOOD ESG shREsG T4 WHOS GOOD ESG chmEsc T
ESGEEAA FlimESES ESGE XA —H3X$
XEE: KISKFAE 7} KHRE: KISKFAHE7F
F) SHRESGETA HIYFT|Y Lold F7HR14 oY)
H7. KIS ESG S8 ME{/%U7|'# Duration
= 3ME~13 1~2d 2~34 3~5' 530/ & A
S=x 0.59 144 2.39 3.71 8.68 2.59
=AY 0.63 1.48 2.34 3.41 0.00 1.29
7|Et=8x 0.60 1.46 241 3.59 5.39 1.96
IMHSERES) 0.63 1.52 2.39 3.72 7.60 243
AN S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.64 144 2.33 4.04 0.00 1.57
| 0.62 1.48 2.38 3.70 8.12 2.24
XbE: KISKHEEIL
H8. KIS ESG S X+ ME{/TI|E YTM (29l %)
= 3/ME~13 1~2d 2~34 3~5' 50/ & A
S=Xy 3.403 3.281 3.221 3.252 3.331 3.301
=AY 3.376 3.246 3.205 3.203 0.000 3.302
7|Et=8X 3.521 3.492 3.430 3.436 3.754 3.480
MNESEREES) 3.597 3.564 3.528 3.438 3.588 3.546
AN S EES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.463 3.425 3.337 3.237 0.000 3.404
TH| 3.465 3.410 3.372 3.336 3.459 3411
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H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH2l: %)

2 374 ~1d 1~24 2~34 3~54 50|44 A
S 9.11 9.61 6.57 6.84 3.76 35.89
28Ky 6.63 431 1.99 0.72 0.00 13.65
7|Eta-& X 1.41 1.70 1.30 1.08 0.12 5.61
A (S ZEET) 8.28 11.32 8.35 5.98 3.46 37.40
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.51 2.71 1.65 0.58 0.00 7.45
A 27.94 29.65 19.87 15.19 7.35 100.00
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 215 239 195 228 149 1,026
28Xy 126 66 30 11 233
7|EtE2&X 129 146 99 87 470
SN (B REET) 280 398 264 212 186 1,340
AR (B R EE) 0 0 0 0 0
ABS 77 86 45 11 219
A 827 935 633 549 344 3,288
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Q KISKFAHE 7}

(E+91: %)

= 6/28 7/5 7/12 7/19 HECd|(BP)
SOt 14 3.332 32 3.2 3.23 3.0
SOt 2 3.245 3.13 3.145 3.122 -23
=1 34 3.177 3.115 3.092 3.072 -2.0
=1 54 3.195 3.147 3.105 3.095 -1.0
=1 104 3.26 3.217 3.167 3.152 -15
SAHHAAA 3 3.36 3.288 3.262 3.227 -35
SAHHAAA 5 3.353 3.298 3.256 3.244 -1.2
SAHKHAAA 10 3.428 3.383 3.328 3.31 -1.8
RHE : KISKHAHE 7}
23, 1% SPREAD 30| (ZHl : bp) d2l4. ExXJAAA SPREADZO| (Hl : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 60.0 -
20.00 40.0
N
0.00 20.0
-20.00 - - / 0.0 - -
) G S ¢ ) Gl o ¢
& s ; N S s &
& & i & & S S & 8 &
XIE : KISKHAHE I} XIE : KISKHAE 7}
H2 FU 3 AZHEHE (E+2I: bp)
NS 6/28 7/5 7/12 7/19 M|
=1 3 10 SPREAD 83 10.2 7.5 8.0 0.5
=1 3 5 SPREAD 18 3.2 13 2.3 1.0
=1 5 10 SPREAD 6.5 7.0 6.2 5.7 -0.5
= _EZLX{AAA 3YR SPREAD 18.3 17.3 17.0 15.5 -1.5
=1 _EX{AAA 5YR SPREAD 15.8 15.1 15.1 14.9 -0.2
=10 ELX{AAA 10YR SPREAD 16.8 16.6 16.1 15.8 -0.3

Rt : KISKHAME 7}
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Ho
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X EYHS
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T
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JIH] "'

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 ——=27t22-6
5 400
4.5 | 350
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1.5 | . ’
-~ 100
1 - _ . —
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Q KISKH&HE 2}

H9. aF SAK| 2dsg (H21: 7H, %)
UEYd 89 HESE 27| ZALEg | HEIZ HEZY
2024-07-16 RHAHEHE| S ARI932]3007-16(AH) AAA 34 21E -3.0bp 3.160 1,500
2024-07-16 FEIS 8IS AM60(AN AAA 34 21E -3.0bp 3.159 1,800
2024-07-17 2 FA892 AAA 104 21E -2.0bp 3.237 1,600
2024-07-17 BHZIEA T AL495 AAA 34 2IE -4.0bp 3.181 1,000

RIE : KISKHAHE 7}

n. =34 F81
XHFE FEAIES 71 24-58 FHOE RS2 0|EH 11X 7,236 FESEIQULCE O|O{M =10
24-4 G| 9X 964293 FEEIH O F|E O|UALCE
JA87. FU X BSE S (EHel: 29))
140000
120000
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80000 L
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40000 —
20000 —
0 T T T - - T T T 1
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AHZ : KISKHAE 7}
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YIS EXL KEY POINT
O|MZ gl 02) 3215-1432 o 2YX| ALE SAOZE SE ZAM X|&
o J|EtZ 8N LAl 2N 7= X|H

JIEtE st YA Y2 LTS [ANUCE LR 71U RE BME EACL 7IEtS 8™ AA+ A=

EE1d 858 0= 42 1.5bp, 1.0bp Z23YCE 1 2/ 3 8l 10d FZH0 M= EME 20|

opzict
kis
&1, 238X 3y YTM 0| (9 < %) 72, ofFxY 3y YTM 0| (EH21: %)
§ | —— DM —— B —— 2WMara — FH 8 e . S
7 ]
6 - 6 -
54 .
) MM.‘ ’ JMW
3
2 1 2 -
14
0 ‘ ‘ ‘ ‘ 0 ‘ ‘ ‘ ‘
2022-07-19 2023-01-19 2023-07-19 2024-01-19 2024-07-19 2022-07-19 2023-01-19 2023-07-19 2024-01-19 2024-07-19
KEE: KISKHAHE L XE: KISKHEE I
323, 281 = 0CHH| SPREAD3O0| (%42l : bp) 24, x| = 0CHH| SPREAD30| (EH2l: bp)
A RH 3y- KTB 3Y S3 M- kT8 3Y 7|EF2 8 X AA+ KTB3Y
140 1 SERHAAA- KTB 3Y SR AA+ KTB 3Y 350 1 7|EFZ 8 rHAA- - KTB 3Y
120 A 300 - 7|EtE 8 Al A+ - KTB 3Y
100 - 250 -
80 - 200 -
60 - 150 |
a0 100
20 | 50 -
0 ‘ ‘ ‘ ‘ 0 ‘ ‘ ‘ ‘
2022-07-19 2023-01-19 2023-07-19 2024-01-19 2024-07-19 2022-07-19 2023-01-19 2023-07-19 2024-01-19 2024-07-19
RH&E: KISKHAHE 7F XbE: KISKHHEIL
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H1 2| 3 0C{H| ASEE S HEE (42l bp)
S8 25 AT E(07/19) HFChH[(07/12) [ (06/18)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 81 | 117 | 119 | 544 | -13 | 00 | 00 | 00 | -82 | 00 | -08 | -09
=0 81 | 117 | 119 | 570 | -13 | 00 | 00 | 00 | -82 | 00 | -08 | -09
AAA 104 | 249 | 255 | 642 | 20 | 00 | 00 | 00 | -85 | -05 | -1.3 | -09
AA+ 175 | 353 | 387 | 738 | 20 | 00 | 00 | 00 | -85 | -05 | -08 | -04

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =2F 252 E(07/19) HZFCHH|(07/12) ™ECHH|(06/18)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
M3 236 | 330 | 345 | 1346 -15 | 05 | -1.0 | 00 | -45 | -36 | -50 | -22
=0 268 | 399 | 585 | 1527 | -15 | 00 | -1.0 | 00 | -33 | -07 | -22 | -22
AAA 323 | 491 | 689 | 1727 | <15 | 00 | -1.0 | -00 | -30 | -32 | -27 | -25
AA+ 1284 | 1589 | 1893 | 2420 | -15 | 00 | -1.0 | 00 | -35 | -30 | -27 | -20
AAA 203.5 | 236.6 | 2513 | 2859 | -15 | 00 | -1.0 | 00 | -35 | =30 | -27 | -20
AA+ 259.0 | 3059 | 3182 | 3507 | -15 | 00 | -1.0 | -00 | -35 | -3.0 | -27 | -20

FE|2do| 1EH] FIXY 7t

re

Gl 12.3bp2 TAEDN ZME 2R, Met2del 2ATHY| Of&X] HA| A

E 37bp2 ZHE7[= FCh O ol T2 S 2 Al LAS 007t OpULCE

JIEtEEM Y2 1= 5050422 T F OiH| 1= 5509/ ZAUCt 7|Elg 81 2AAg2 &

A ZME LIEIRLE £5] AA+ 52| ZtERZL 2l BME FEUCE AA+ S52| Met7tE 73 2H7] 0

BX{7} 21 30bp2 HAEIH ZME O|FRAL, O|O{M o7t S A O[H=RZIE FA| 2 TM 7|=&

O|OfZ{Lt. 1 SO = AA- Ol5te| FHI|EA] HA| T ZME 20| OERUCH

75 F7H 28R Y30 (Tl = %) dEe6. 7 TR L0 (TH9l: %)
12000 , WESFA mAFH mAAA T AA+ 6,000 - m7tE e m I m] e

10,000 - 5,000 -

8,000 - 4,000 -

6,000 - 3,000 -

4,000 - 2,000 -

2,000 - 1,000 -

0 0 ‘ ‘
2024-07-15 2024-07-16 2024-07-17 2024-07-18 2024-07-19 2024-07-15 2024-07-16 2024-07-17 2024-07-18 2024-07-19

XbE: KISKHAHE L XbE: KISKHAH BT}
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23, FZ2F 2| 2 g (2Hl: %, 24el)
s 359 wyIe | LdATYE LR 271 ECE
AAA A22441010106-0715-1 3.230 o 2024-07-15 | 2026-01-15 2,500
AAA AH=24410]0206-0715-2 3.210 2IE -1bp 2024-07-15 | 2027-01-15 3,400
AAA FAF A (2A)24-70[12-15 3.340 2 -Obp 2024-07-15 | 2025-07-15 2,000
AAA FAF A (2A)24-70[18-15 3.270 2E +1bp | 2024-07-15 | 2026-01-15 1,500
AAA = 21 22444070| F Y(03)1.5-16 3.260 21 Obp 2024-07-16 | 2026-01-16 2,100
AAA A322441010200-0716-1 3.200 oI -2bp 2024-07-16 | 2026-07-16 3,500
AAA St =S UFTB2407A-E 1184 | 3330 oI -7bp 2024-07-16 | 2025-01-16 3,000
AAA 7| g2 (Lh240721A-17 3.170 2 -11bp | 2024-07-17 | 2025-07-17 1,700
AAA A22441010106-0717-2 3.180 oI -2bp 2024-07-17 | 2026-01-17 1,000
AAA A22441010200-0717-1 3.160 oI -2bp 2024-07-17 | 2026-07-17 2,900
AAA StLE28847-070]1.52-17 3.230 2IE -1bp 2024-07-17 | 2026-01-17 3,000
AAA 7|28 (41)24070]1.5A-18 3.200 oI -1bp 2024-07-18 | 2026-01-18 1,000
AAA A22441010203-0718-1 3.170 oI -2bp 2024-07-18 | 2026-10-18 900
AAA Mot s28-07-0]-2-A(5) 3.190 Ol -4bp 2024-07-18 | 2026-07-18 2,500
AAA a|2H28-07-22l01-2-18 3.190 OIE -12bp | 2024-07-18 | 2025-07-18 4,000
AAA St= == AF824070F-0|F-184 | 3.380 2E -2bp 2024-07-18 | 2025-01-18 1,500
AAA 7| 2% (41)24070[2A-19 3.190 oI -1bp 2024-07-19 | 2026-07-19 1,000
AAA A22441010106-0719-1 3.220 o 2024-07-19 | 2026-01-19 2,200
AAA St +E 22 82407AH-221-184 3.350 2IE -5bp 2024-07-19 | 2025-01-19 2,700

XbE: KISKHAHE 7}

B4, FZH o Hx| W W (2H2l: %, 24el)
s 359 YyI e | LHATYE LR 271 ECE
AA- oj2q ol M7 | & 108 3.757 2E -7bp 2024-07-15 | 2027-07-15 1,000
A+ o 2| 27K | & 259-2 4683 2H -5hp 2024-07-15 | 2026-04-15 500
A+ ol 2| =74 o[ & 259-3 4.694 2H -6bp 2024-07-15 | 2026-07-15 900
A+ 0| 2| =7 | & 259-4 4738 EH -7bp 2024-07-15 | 2027-01-14 200
A+ ol 2| =74 [ & 259-5 4738 E -7bp 2024-07-15 | 2027-01-15 600
A+ o 2| =74 | &259-6 4.804 E -7bp 2024-07-15 | 2027-07-15 200
AAO L 2|7t=244-1 3.428 21E -1bp 2024-07-17 | 2026-07-16 100
AAO LE|7tE244-2 3.428 21E -1bp 2024-07-17 | 2026-07-17 800
AAO L 2|7t=244-3 3413 21E -1bp 2024-07-17 | 2027-01-15 300
AAO LE|7t=244-4 3.431 21E -1bp 2024-07-17 | 2027-07-16 800
AA- 070 E524-1 3.446 21y -4bp 2024-07-17 | 2026-07-17 500
AA- |70 E524-2 3.487 21y -4bp 2024-07-17 | 2027-07-16 300
AA+ 2 d7HE2675 3.365 2E -1bp 2024-07-18 | 2027-07-16 800
AA+ A47tE2676 3.377 Ol -1bp 2024-07-18 | 2028-07-18 200
AA+ AY7tE2677 3.400 0l -2bp 2024-07-18 | 2029-07-18 600
AA- 2047+=537-1 3.560 BIE -12bp | 2024-07-18 | 2025-07-18 500
AA- Z0|7tE537-2 3.570 B -10bp | 2024-07-18 | 2025-09-18 700
A- 7| 271 I E188-1 5.326 OIE -15bp | 2024-07-18 | 2025-07-18 100
A- 7| 271 I E188-2 5.376 OIE -10bp | 2024-07-18 | 2025-10-17 100
A- 7| 271 & 188-3 5.376 OIE -10bp | 2024-07-18 | 2026-01-16 450
A- 7| 271 2188-4 5.376 2IE -10bp | 2024-07-18 | 2026-01-20 100
AA+ AMBt7+E2226-1 3.374 0l -2bp 2024-07-19 | 2027-07-19 300
AA+ AMBt7+E2226-2 3.383 OIE -2bp 2024-07-19 | 2027-07-19 400
AA+ AMBt7+E2226-3 3.415 OIE -2bp 2024-07-19 | 2029-07-19 300
AA+ AMBt7+E2226-4 3.594 DIE -30bp | 2024-07-19 | 2031-07-18 500
AA+ 7 0[H| = 217+ =409-1 3.377 OIE -2bp 2024-07-19 | 2026-08-19 1,000

15



AA+ 7|0JH| = BI7+=409-2 3.374 0lE 2bp | 2024-07-19 | 2027-07-19
AA+ #|0|H|=TI7t=409-3 3.383 0lE 2bp | 2024-07-19 | 2028-07-19
AA- A2 W E743-1 3.439 OIE -8bp | 2024-07-19 | 2025-05-19
AA- A2 W E743-2 3.437 Ol -8bp | 2024-07-19 | 2025-06-19
AA- A2 4T E743-3 3.407 Ol -3bp | 2024-07-19 | 2026-07-17
AA- A2 W E743-4 3.437 OIF -3bp | 2024-07-19 | 2027-07-19

AHZ: KISKFAHE 7}
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QIAHH : AASE Sd A0 E =40

o 7} Ehek X} KEY POINT
ojstel Al 02) 3215-1471 o I AMK{ ZEEL7| HE St AE|T Y Ozt

o TROFAY 00 X5 2l St 2T ZMH 2217
SlA ME S

AL 7|E 2|AK) 3E TH7| AAASEL| =1 OfH| X AZ2E= © FELCH 1.0bp &40 34.8bpE

LIEFH D, A0S 22 M F OfH| 280l 116.4bpE 7| 26IQUCt AT AZYEE CHES FAUOZ 4

CIQUCH SIAM HE= 13 0|2 REV|S2 45510, 19 0| 8l H7|ES S SIE5HM HE A&
E|='d Ot E[QAC}
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 ——AA0
— AAA
1.5 100 2734
0.5 ‘ ‘ 0
2021-07-19 2022-07-19 2023-07-19 2024-07-19
XIE : KISKHAE 7}
H1. 385 AZYE Y HEE (E+2l: bp)
s= =2F 2AZY E(07/19) HECiH|(07/12) HelH|(06/21)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 236 | 348 | 353 | 658 | -10 | -10 | -05 | -20 | -14 | -15 18 | -50
AA+ 270 | 383 | 384 | 937 | -05 | -05 | -05 | 00 | -13 | -35 | -45 | -3.0
AAO 279 | 416 | 452 | 1276| -05 | -05 | -05 | 00 | -08 | -40 | -45 | -3.0
AA- 312 | 458 | 553 | 1642 | -05 | -05 | -05 | 00 | -08 | -45 | -60 | -3.0
A+ 56.4 | 89.8 | 138.0 | 220.7| -05 | 0.0 0.0 00 | -28 | -30 | -25 | -30
A0 733 | 1164 | 1825 | 2667 | -05 | 0.0 0.0 00 | -28 | -30 | -25 | -30
A- 100.1 | 160.9 | 2425 | 3180 | -05 | 0.0 0.0 00 | -28 | -30 | -25 | -3.0

AtE : KISKHAHE 7}
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2713

rlo
I
bly
i
B>

8,930 RIS Z 6,930 Rlo| &= Azts 7

oN
nl

JEIR

=X F 0 SAIZ 0 Z2l XF0= BBBS M FE AAS S0 O|=7|7HK| et 20|

o |0 ACE =AM ZHAFOM= 52| ot 7|CH 0 20| H2|HM RE=Y 0|¢o +27 R

rir
on

M =%171S 0[0{7t22 ULt O] = LAT MMAMEZAE[(AA-)= 7HE 2IE CiH| §AE 10BPO

M LHS O ZM S &2 0|02kt
H2. 3|AHH L (S %, bp, 4, 248))
HE8SE =9 L HHO|E ATy C AT | o
AA- MM A EZHAE[9-1 2024-07-18 333 JHEH2IE -10bp 2 500
AA- MM A EZAIE[9-2 2024-07-18 3352 JHH2IE -10bp 3 1,500
F) RFEZS 32 Lt 3|AMKY, ELS X2
Xt KISKHHE 7Y, o EF A K
H3. S|ARKY 2H7|oi g (SH21: %, ', 2 g)
HE8SE 5= L HHO|E at7] o | AT
A+ O A7 O] N EH A1 2021-07-19 2.561 3 100 100
A- MZ525 2021-07-13 2.101 3 430 830
A0 CHAIOf| Q1 O}0]32-1 2021-07-15 2224 3 1600 5,060
AA+ POSC0309-2 2019-07-17 1.655 5 1300 11,900
AA- LF8 2019-07-18 1.693 5 500 2,500
AAO SKO|.=H||O] M2-3 2014-07-16 3.347 10 600 13,100
AAA St E 2 UMe3-2 2021-07-14 1.694 3 600 65,600
AAA St ME YU M54-1(=) 2022-07-19 3.979 2 1100 53,500
AAA St A 22 59-1 2023-07-19 3.96 1 1100 53,500
AAA St S EUM™M70-1 2022-07-14 3.892 2 600 65,600
AAA KBE&X|F27 2017-07-19 2412 7 1000 25,850

F)BEZE 2o bt 3|AMK, ELS A2l
A =

2H &
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B4, XpFE S|ARKY A = (491 %, bp, 9, 2AS)
HESE 89 = 2l Aoy E/ 5HOIE a7 oy
BBB+ oHEl 2024-07-22 4.072 1.5 370
BBB+ oHEl 2024-07-22 4.281 2 700
AO CHAlof = oHo}O| 2024-07-23 7HEelg -21BP 1.5 670
AO CiAlof = oHo}O| 2024-07-23 7HEelE -10BP 2 530
AA- EAAFHA 2024-07-24 JHH2IE +12BP 5 300
A+ SHA|AHZ 2024-07-24 7HEolE -16BP 2 500
AO CH 10| = QH O} O 2024-07-23 4= alE -10BP 3 1500
AAO MEtEXISH 2024-07-24 - 2 480
AAO MEtEXISH 2024-07-24 - 3 120
AA- EAIENA 2024-07-24 JHETE +9BP 3 600
AA- EAIFHA 2024-07-24 HETE +12BP 5 600
A+ SHAAAEE 2024-07-24 JyEelE -16BP 2 1100
A+ SHAAE X 2024-07-24 e 0IHE -198P 3 1500
A+ E1 2024-07-25 e 0E -20B8P 2 300
A+ E1 2024-07-25 4 alE -19BpP 3 400
A+ MMAZE 2024-07-25 i olE -15Bp 2 300
A+ MMAZE 2024-07-25 7 aIE -16BP 3 110
BBB+ AJHESIA 2024-07-25 e 0E -78BP 2 120
BBB+ AU EYA 2024-07-25 i 0E -87BP 3 300
A+ e (Fak=! 2024-07-26 5.00%~5.60% 15 0
A+ e ek 2024-07-26 5.10%~5.80% 2 0

F)DEZ 2o A B|AM, ELS Q|
A

AIE: KISKHAE 7T

ART

32, ALY 2 30|

180,000

160,000

140,000

120,000

100,000
80,000 -
60,000 -
40,000 -
20,000 -

18

28 3¢

4

58 68

7€

L

8d 9¥

108

118

128

2021
2022
m 2023
W 2024

Xt : KISKHAE 7}
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73 SIA LT o) (91 9 #)
2900000

2700000

2500000

2300000

2100000

1900000

1700000
2022-07-19 2022-11-19 2023-03-19 2023-07-19 2023-11-19 2024-03-19 2024-07-19

KtE : KISKHAME 7}

7 A FEAY2 TF0f Hloh S A7t O|O{ [t M T2 4% 2,989 A= © F

CHH| 9,0082 & S7IULCE S2E FEST2 AAA S22 ©F CHH| 16.5%P T7t8t 34.35% S AHX|H LD, AA
S5 ™3 [iH| 8.88%P &A%t 5849%E AHX|JUCE AS B2 6.84%P 2% 5.9%= AHX|RUCH Tt= THY|
E2k2 19 0|8t P20 M= 5.86%P S73t 36.07%, 1H~3EHEL 7.04%P =715t 52.14%, 3 ~5HE

2 0.55%P HAt 4%E XX[}H2D 53 O] &k AZHO M= 13.45%P A% 7.79% & KHA| QUL

HS5 MK SE2E /S (SHl: o 2l)
T+ 2024-06-27 2024-07-04 2024-07-11 2024-07-18
AAA 6,368 13,866 6,066 14,765
AA 33,814 24,029 22,894 25,147
A 5,027 2,158 4,330 2,536
BBB 724 271 646 503
JUNK 43 30 46 39
Total 45,976 40,354 33,981 42,989

ALE : KISAHAHE 7L

H6. 2|AIX| THEE |8 (SH9l: of 9)
T= 2024-06-27 2024-07-04 2024-07-11 2024-07-18
~1y 16,118 15,012 10,266 15,505
1y~3y 15,048 20,460 15,325 22,414
3y~5y 8,270 3,554 1,173 1,720
Sy~ 6,541 1,329 7,217 3,350
Total 45,976 40,354 33,981 42,989

AtZ : KISKHAHE It
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J84. 3|M &

7
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XtE: KISKHEHE T} XbE: KISKHAHE L
Jd26. 3|AMH R 8 F0| (FH:9 2
BN REY

100000

80000

60000

40000 | (B H 1

oo LI ) | L
o LU LA I LU
2023-07-18 2023-09-21 2023-12-01 2024-02-08 2024-04-18 2024-06-27

KtE : KISKHAME 7}

27 HESE HS

S HE

re
oM
ra
re
oY
ot
re
ofn

OUTLOOK OUTLOOK

A2 o= EEIL KISKHAE It
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@ «isrsrzo
. al gt a
ABS/MBS : ABS & MBS &2 MF
b L= N KEY POINT
37|90 A& 02) 3215-1435 e ABS % MBS 3 MZ
HgE i 02) 3215-1454 o AAULEIIEH SE XX
. 2 A S
O|#HZ ABS 5! MBS U32 MESHRALCH
a2l1. Y7F 7| X X}AFE ABS a0l 0| (EHel: 1, 7|7t 2024-01-01 ~ 2024-07-19)

16,000 350000
I PF Loan
14,000 |
300000 — P-CBO
12,000 - 250000 it
10,000
- 200000 QE=R
8,000
- 150000 SIS S A
6,000 .
+ e 2 /2 el 0= M A cpo
4,000 | 100000 H/E o= A
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
REE: KISKHHE I}
&2, A7 YW F (91 : %, 7|2t : 2023-07~2024-07) 33, 79 WSldH|= (EH2] - 9%, 712t : 2024-07)
SIPSYPNET| Synthetic
CDO
Of=x 0%
P-CBO
28%
HISH Ol S
= O HA O

PF Loan
12%

RHE: KISKFAHE 7} XtZ: KISKHHEIL
1. FZF ABS L3l Gigl (SH9] : AR, %, 7|2t : 2024-07-15~2024-07-19)
7|_’.EIM_|' SPC MESE ey at7| dagon | Hallzel | M
el gis

XtZ : DARTH XS A|A|AH
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B2 F7H MBS B U M| A} UM H A (Sl : A9, %, 7|7t : 2024-07-15~2024-07-19)

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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. FSAE 5T
ABS F A2 Primary CBOZt 126,97 &, Tt 7| L HF MOl 2,600 A2 RS S E¥ L, PF

12

Loan2 6753693, RLEE2 309 RES 20| Lt X XD F& +=F2 O[O ZLLC}

%6, Y7 ABS 7| XXtH4H 1 QEH|E 30| (& & 2

100% 60
90%
80% >0
I P-CBO
70%
40 I PF Loan
|

60%

mm Synthetic CDO
50% 30 .
S0 TSR
(1]
0 mmREER

278/l =1 2 cpo

30%
20%

10 7|E|'
10%
—ss539
0% 0
R R TN S Y S U SO N S
’f’p '\'3’9 ’\?’:\/ ﬁ?"\’ d ’LVQ ﬁ?"g '\?‘9 o ﬁ?"g '\?‘9 O
O U S S U SO S S S S
KtE : KISKHAME 7}
H3 MEESEZ HS
spcH HAS HAM | #HA HESNY HAY
el 9t : - : : -

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

YItESxt KEY POINT
HAE A7 02) 3215-1458 o CD: HUHFW A CD-2HK A== |
o CP/ESTB: CP ZAlZM =4 ESTB LHAFAH S

W TIIxA Al

10

Ml
Mo

CDEEI(AAASE 3HEE 7|E)= MF CHH| ZA5HH 3.52% = OtASHLE CD-2 ™A (AAASZ 371

7|F) 2y == T 3 CiH| 20 E 8.0bp= OAMLE. 53 CD A2 I 28 12,2450 #S 7=

E= M OiH| HAEHAM 495bpE 7|5}, CP-CD 2ZB|E= H F OhH| HAEHAM 46.0bpE 7|55t
A ORYSHRALE 23 T71 AIZ2 CD2F CP 52|17t S StEfots FME EOIBHAM TEHQ UM 552
2 0r72| =IQUC cogdle ® F 365L =0 M ZMZF LIEFE Z0f 0]0] X[&= 17tQ 902 FZH0IA 2

228 SO| ZA AN SE7[FU0AM BHH2 2 StEcts 250[ LIEHCE CPa2| JA| TEHY
O olE5teE Res ERALL SAM S UAEA=0[ 18 LM BHELERUCH, 78 A LR 2

M A5 HA =52 HotAChrast 552 T F Uil +3 ZH =52 20X EU2H FALS

81, 91¢& F8 TI|F2F0] (B2:%) 82 MMF, MAY, FHY HETNF0|  @niux
A I E(cD-28KH) 2| AR AA0
C%Psct”tHAAA - 220,000 A T

5.0 0.15 200,000

4.5 ) 180,000

. 160,000
3.5 0.05

140,000
3.0 0 120,000
2.5
-0.05 100000
2.0 ’
80,000
1.5 -0.1
60,000
1.0
-0.15 40,000
0.5 203 3 6 9 12 204 3
0.0 -0.2
7|2t 2023-07-20~%4 XY 7|2t : 2023-07-20~2024-07-19
XtE : KISKHAHE L Az 3 8FAED
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2Es 20

(AAA)O| 91
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&

HAM2 74166AR|C 2 MF CHH| 2,021

2 ™= OiH| 36,675

CERET

o
—

LROHRACE THI|ARRY Q] 22 127,393
42 CP 58,873 H, ESTB 88,601 &

OH

Ch A1 S8 232
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~g
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4,367

)

=|
o
oo o oo o|o
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@ stz

21 FU I3 SEIHE (EH21: %)
=2t E 2024-07-18 2024-07-12 2024-06-19 M Ojy| HE OiH|
US TREASURY 2Y 445 451 472 -6.20 -26.40
US TREASURY 5Y 4.09 414 424 -5.20 -15.40
US TREASURY 10Y 417 421 422 -4.50 -5.80
US TREASURY 30Y 438 442 436 -3.50 2.60
DEUTSCHLAND REP 2Y 2.77 2.81 2.82 -4.40 -4.60
DEUTSCHLAND REP 5Y 2.39 247 2.43 -8.40 -3.50
DEUTSCHLAND REP 10Y 242 2.49 2.40 -7.80 1.90
DEUTSCHLAND REP 30Y 2.60 2.69 2.54 -9.10 5.30
JAPAN GOVT 2Y 0.34 0.33 0.29 0.80 5.60
JAPAN GOVT 5Y 0.59 0.59 0.51 -0.20 7.70
JAPAN GOVT 10Y 1.04 1.06 0.93 -1.50 10.60
JAPAN GOVT 30Y 2.16 2.19 2.13 -3.20 3.40
CHINA GOVT 2Y 1.60 1.61 172 -0.20 -11.30
CHINA GOVT 5Y 1.96 1.97 2.02 -0.80 -6.00
CHINA GOVT 10Y 2.26 2.25 2.25 0.70 0.80
CHINA GOVT 30Y 2.49 2.49 248 0.10 0.80

X2 : KISAHEE 7L Bloomberg
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J311. He kA ME
M Hed A

4.35%
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"
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15.22%

2.17%
2.17%
6.52%
H Financial B Communications
M Energy m Utilities
M Industrial [ Government

Consumer, Cyclical Consumer, Non-cyclical
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5.71%

2.86%
2.86%

2.86% 5.71%

M Financial B Communications
H Energy m Utilities
M Industrial = Government
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X2 : KISAHEE 7L Bloomberg

H2 MF ] BY 4 MH 5%

(EH2l: %, 717t 24.07.08~24.07.19)

HE] 2= e 5z
Financial 34.29% 41.30% -7.02%
Consumer, Cyclical 5.71% 15.22% -9.50%
Consumer, Non-cyclical 14.29% 4.35% 9.94%
Energy 2.86% 10.87% -8.01%
Government 31.43% 6.52% 24.91%
Basic Materials 0.00% 0.00% 0.00%
Communications 2.86% 6.52% -3.66%
Diversified 0.00% 0.00% 0.00%
Industrial 2.86% 2.17% 0.68%
Technology 0.00% 0.00% 0.00%
Utilities 5.71% 2.17% 3.54%
Government(Municipal) 0.00% 0.00% 0.00%

XHE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper 2dHE (712} 24.07.15~24.07.19)
=29 L AR £3} T ] 7|1 Coupon|Benchmark| && {2 (USD)
KDB Float 07/12/29 EURO MTN usD 2024-07-12 2029-07-12 | 6.125%| SOFRRATE 65.00MM
EIBKOR 8.77 07/17/25 EURO MTN BRL 2024-07-17 2025-07-17 | 8.77% --
KDB 5.29 10/18/24 EURO-DOLLAR | USD 2024-07-19 2024-10-18 | 5.29% 70.00MM
KEBHNY Float 04/15/25 US DOMESTIC | USD 2024-07-19 2025-04-15 | 5.75% | SOFRRATE 50.00MM
NACF Float 07/22/27 EURO MTN usD 2024-07-22 2027-07-22 | 6.186% | SOFRRATE |  300.00MM
NACF 4 % 07/22/29 EURO MTN usD 2024-07-22 2029-07-22 | 4.75% 300.00MM
NACF 4 ¥% 07/22/29 PRIV PLACEMENT| USD 2024-07-22 2029-07-22 | 4.75% 300.00MM
NACF Float 07/22/27 PRIV PLACEMENT| USD 2024-07-22 2027-07-22 | 6.186% | SOFRRATE |  300.00MM
EIBKOR 6.8 07/22/25 EURO MTN INR 2024-07-22 2025-07-22 6.8% 40.72MM
NACF 0 01/22/25 EURO-DOLLAR | USD 2024-07-22 2025-01-22 - 20.00MM
HANFGI 5.48 07/22/25 EURO MTN usD 2024-07-23 2025-07-22 | 5.48% 45.00MM
HANFGI 5.48 07/22/25 EURO MTN usD 2024-07-23 2025-07-22 | 5.48% 45.00MM
HANFGI 5.48 07/22/25 EURO MTN usD 2024-07-23 2025-07-22 | 5.48% 45.00MM
HANFGI 5.48 07/22/25 EURO MTN usD 2024-07-23 2025-07-22 | 5.48% 45.00MM
HANFGI 5.48 07/22/25 EURO MTN usD 2024-07-23 2025-07-22 | 5.48% 20.00MM
KOBCOP Float 07/24/29 EURO MTN usD 2024-07-24 2029-07-24 | 6.266% | SOFRRATE |  400.00MM
WOORIB 6 ¥s PERP EURO MTN usD 2024-07-24 | - 6.375%| H15T5Y 550.00MM
SHNHAN Float 07/25/25 AUSTRALIAN | AUD 2024-07-24 2025-07-25 | 5.052%| BBSW3M 33.63MM
WOORIB 6 ¥s PERP PRIV PLACEMENT| USD 2024-07-24 | - 6.375%| H15T5Y 550.00MM
KDB 8.85 12/24/25 EURO MTN BRL 2024-07-24 2025-12-24 | 8.85% 20.06MM
EIBKOR 7 ¥ 07/25/29 EURO MTN INR 2024-07-25 2029-07-25 | 7.25% 49.11TMM
KDB Float 07/24/25 EURO MTN usD 2024-07-25 2025-07-24 | 5.686% | SOFRRATE |  100.00MM
KDB Float 07/24/25 EURO MTN usD 2024-07-25 2025-07-24 | 5.686% | SOFRRATE |  100.00MM
EIBKOR 0.33 07/25/26 EURO MTN JpY 2024-07-25 2026-07-25 | 0.33% 44.79MM
XtE : KISKHHE 7L Bloomberg
H4 F7H 0|3 FH X = (E+2I: %, 717}: 24.07.15~24.07.19)
Date Name Survey Actual Prior
2024-07-12 At WE X -$76.1b -$66.0b -$347.1b
2024-07-12 PPl X|Z+82 MoM 0.10% 0.20% -0.20%
2024-07-12 OjA|Ztcietm 14 QlE2f o] 2.90% 2.90% 3.00%
2024-07-12 OjAlZtCHER D 5-104 QIE20|Md 3.00% 2.90% 3.00%
2024-07-15 HZEX = (7EF) -8 -6.6 -6
2024-07-16 w5 dF MH|AY H7|&2s -- -45 47
2024-07-16 A0fEof =78 2| -0.20% 0.00% 0.10%
2024-07-16 TYUS /X4 FEH| -- 0.00% -0.40%
2024-07-16 FZEE7HX$ MoM -- -0.50% -0.60%
2024-07-17 3 YdLt MoM 0.30% 0.60% 0.90%
2024-07-17 HMZEY (SIC) A4t -0.10% 0.40% 0.90%
2024-07-17 2H7tsE 78.50% 78.80% 78.70%
2024-07-18 Federal Reserve Releases Beige Book
2024-07-18 M deeg HRds -- 243k 222k
2024-07-18 detdoot AFE A7 MY 29 13.9 13
2024-07-18 HYEHAS =T AE R -- 1867k 1852k

Xt& @ KISAHHE L Bloomberg
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#5. Y= 0j= 3H x| =

(EH9l: %, 717t 24.07.22~24.07.26)

Date Name Survey Actual Prior
2024-07-22 AZta gt FotetE X5 -6.00% -- 18.00%
2024-07-23 CIPNEX=R P [ PR -7 -- -10
2024-07-23 7| ZZ=E40oj 4.00m -- 4.11m
2024-07-23 7| ZFEHOfo) (i) -2.70% -- -0.70%
2024-07-24 MBA FERGXA} MH K| -- -- 3.90%
2024-07-24 ZOf X M| -- - 0.60%
2024-07-24 S&p 22H O0/= HZ=¢ PMI - -- 51.6
2024-07-24 S&p =2 0|= MH|AY PMI - -- 55.3
2024-07-24 s&p 22Y 0|5 T PMI -- - 54.8
2024-07-24 A4 Oy oj 640k -- 619k
2024-07-24 Mt Edofoy (M2 TiH) 3.40% - -11.30%
2024-07-25 74 Q1 AH| - -- 1.50%
2024-07-25 GDP E7tX|%= 2.60% - 3.10%
2024-07-25 =& PCE 27 QoQ -- - 3.70%
2024-07-25 A g g§7ds - -- 243k
2024-07-25 HTr =2 0.50% - 0.10%
2024-07-25 2=SH 2l Y 0.20% -- -0.10%
AtE : KISKHHEZE Bloomberg
¥6. Tt 54 AH X= (5+9: %, 71Z}: 24.07.15~24.07.19)

Date Name Survey Actual Prior
2024-07-12 ZOS7HR| = T dH| -- -0.60% -0.70%
2024-07-12 ZOS 7R T 2| -- -0.30% 0.10%
2024-07-12 RPN -- 18.5b 25.9b
2024-07-15 SEHI 78 S MH|0f -
07/15-07/17 0O (T2 OiH]) 0.00% -- -1.20%
07/15-07/17 200 Eoj NSA | -1.60% -- 1.80%
2024-07-16 ZEW A{H{0] of & 42 418 475
2024-07-16 ZEW AHijo| AR A= -73 -68.9 -73.8
XtE : KISKHHE 7 Bloomberg
H7. WF 5 dH X = (EHSI: %, 712+ 24.07.22~24.07.26)

Date Name Survey Actual Prior
2024-07-19 PPI(H & CHH]) 0.10% -- 0.00%
2024-07-19 PPl H HH] -1.60% -- -2.20%
07/22-07/31 A 0fEol (T o] 0.00% -- -1.20%
07/22-07/31 20 T NSA H EH| -1.60% -- 1.80%
2024-07-24 GfK 2H|Xt 7| T K| == -21 -- -21.8
2024-07-24 HCOB =< M= PMI 445 -- 435
2024-07-24 HCOB =& MH|2Y PMI 53.5 -- 53.1
2024-07-24 HCOB =¥ &g PMI 50.9 -- 50.4
07/24-07/30 +UEIHX| 5 H | -- -- 0.00%
07/24-07/30 TS5 ©Ad| -- -- -0.40%
2024-07-25 IFO 7| et 89 -- 88.6
2024-07-25 IFO X} E7t 88.5 -- 88.3
2024-07-25 IFO Of & 89.6 -- 89

Xt @ KISAHAHE 7L Bloomberg
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#8. F = FH A=

(EH2l: %, 717t 24.07.15~24.07.19)

Date Name Survey Actual Prior
2024-07-12 £ Yoy 8.00% 8.60% 7.60%
2024-07-12 =2 Yoy 2.50% -2.30% 1.80%
2024-07-12 FAX| $85.30b $99.05b $82.62b
2024-07-12 +Z YoY CNY -- 10.70% 11.20%
2024-07-12 ¢ YoY CNY -- -0.60% 5.20%
2024-07-12 294X CNY -- 703.73b 586.40b
07/12-07/18 FDI YTD YoY CNY -- -29.10% -28.20%
07/12-07/15 S2S3E M2 T dH| 6.80% 0.062 7.00%
07/12-07/15 S35 5 M1 Yoy -5.40% -0.05 -4.20%
07/12-07/15 S35 5 MO Yoy -- 11.70% 11.70%
2024-07-15 A FE7EA A -- -0.67% -0.71%
2024-07-15 Used Home Prices MoM -- -0.85% -1.00%
2024-07-15 GDP (HE-&7|CHH]) 5.00% 4.70% 5.30%
2024-07-15 GDP SA (T17|CiH]) 1.00% 0.70% 1.60%
2024-07-15 GDP YTD T HCHH]| 5.20% 5.00% 5.30%
2024-07-15 S5 YdLt Yoy 4.80% 5.30% 5.60%
2024-07-15 23 YL YTD Yoy 6.00% 6.00% 6.20%
2024-07-15 AO0EOH Yoy 3.30% 2.00% 3.70%
AtE : KISXHHEZE Bloomberg
9. WF 5= ZH x= (E491: %, 71Zt: 24.07.22~24.07.26)

Date Name Survey Actual Prior
2024-07-19 FX Net Settlement - Clients CNY -- -- -101.8b
2024-07-22 5-Year Loan Prime Rate 3.95% -- 3.95%
2024-07-22 1-Year Loan Prime Rate 3.45% -- 3.45%
2024-07-23 EEHI 78 5= MH|O|

XtE : KISKHHE 7 Bloomberg
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Botagxt KEY POINT
HEgY AT 02) 3215-1422 e K|t == CHH| KOSPI X| %= &}2 S&P500 &2,
° _7|<_?_} LS I:ll-aéH _/'\_ 7I-_JI\_, HESH 2= o JIQJZF_ [HH| ZEAN

E = ?_ [ ] =
o ELS &et = 37 &t &
L S FA AR

=7 OHX|9 A2 2 el 19Y, KOSPIX|== &3 CHH| -61.54p SIESIRA L, QK| T HSCEl= ™ FCHH|

5.63% G2}, SX5E= K|t == OFX| S Hef Y CHH| 3.43% StEFSHECE

HE1. MF ofH] F8 X3 30| (&9 ZE)
e Ak = ofd = HEE

KOSPI200 392.29 383.89 v8.40
NIKKEI225 41,190.68 40,063.79 v1,126.89
HSCEI 6,532.63 6,165.04 v367.59
EUROSTOXX50 5,043.02 4,870.12 v172.90
S&P500 5,615.35 5,544.59 v70.76

F) a2F U RSHEAY 2F A 71F e5tse 22 S HE

o = A _—
281 A2 1HEZ T8 XE F0l (EH9l: ZOIE)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
43000 1 r 405 6600 r 5800
F 400
B + 5600
42000 - 6500 /\fw/\
F 395
6400 t 5400
41000 -
F 390
6300 t 5200
40000 - r 385
6200 + 5000
I 380
39000 -
6100 + 4800
F 375
38000
L 370 6000 - 4600
37000 . . . 365 5900 : : ; 4400
2024-06-24 2024-07-01 2024-07-08 2024-07-15 2024-06-24 2024-07-01 2024-07-08 2024-07-15

F) 22 452 lE
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H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUESY 56 50 -6
TLX| =¥ 43 50 7
sfelEs=d 31 30 -1
Sl X| = 150 122 -28
T 6 2
sfeleetd 21 14 -7
A 305 272 -33
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HEE
TUESY 3,903 3,659 -244
TLX|+=¥ 6,196 3,570 -2,626
delEs=d 1,264 423 -841
Sl x| =¥ 7,897 2,626 -5,271
TU=ed 176 50 -126
sfel=etd 864 180 -684
A 20,300 10,508 -9,792
X2 : KISKHAHE It
B5 FZHELS HAHE : 7| XXMH(ESE = 49 107H) (H2: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 50
2 KOSPI200 - - 49
3 ISE=EubN; - - 25
4 NIKKEI225 SPX SX5E 14
5 SPX - - 11
6 st - - 9
7 HSCEI KOSPI200 SXSE 8
8 HSCEI NIKKEI225 SX5E 7
9 TESLA INC - - 7
10 | ADVANCED MICRO DEVICES TESLA INC - 6
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e IRS S| 5t2tM|, CRS 22| SFEHA|
e SWAP SPREAD &5 A, SWAP BASIS SHEHA|
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11213, USD IRS 22| 30| (5+: %, BP)
X|-O| —7/19/2024 7/12/2024

6.00% 0.00%
5.00% -0.01%

-0.02%
4.00%

-0.03%
3.00%

-0.04%
2.00%

-0.05%
1.00% -0.06%
0.00% -0.07%

3M 6M 9M 1Y 2Y 3Y a4y 5Y 6Y 7Y 8Y 9Y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

H1. USD IRS Data (T2l %)
URD IRS 1Y 2Y 3y 5Y
2024-07-19 4.804 4.2834 4.0299 3.8263
2024-07-12 48601 4342 4.0803 3.8604
FU3Y -0.0561 -0.0586 -0.0504 -0.0341
2023-12-29 47704 40822 3.7547 3.5181
i 0.0336 0.2012 0.2752 0.3082

ALZ : KISKHAE 7L

J24. KRW IRS (SH2l: %, BP)
XpO| ——7/19/2024 7/12/2024
4.00% 0%
3.50% — m=— — 0%
3.00% — 0%
2.50% 0%
2.00% 0%
1.50% 0%
1.00% 0%
0.50% 0%
0.00% 0%

3M 6M SM 1Y 2Y 3Y 4y 5Y 6Y 7Y 8Y 9y 10Y 15y 20y 30Y

Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data
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KRW IRS 1Y 2Y 3y 5Y
2024-07-19 3.305 3.1375 3.065 3.03
2024-07-12 3.32 3.15 3.0775 3.045
FU57 -0.015 -0.0125 -0.0125 -0.015
2023-12-29 3.53 3.2425 3.08 2.9925
HZChb| -0.225 -0.105 -0.015 0.0375

ALZ : KISAHAE 7L

J8l5. KRW CRS (+9I: %, BP)

XtO| ——7/19/2024 7/12/2024
4.00% 0.00%
0,
3.50% -0.02%
3.00% \
-0.049
2.50% &
—_—
2.00% -0.06%
0,
1.50% 0.08%
1.00%
-0.109
0.50% &
0.00% -0.12%
3M 6M O9M 1Y 2Y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30y

Xt& : Refinitiv, Bloomberg

H#3. KRW CRS Data (£H2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2024-07-19 278 2.51 2.45 2.44
2024-07-12 2.835 2.555 2.485 2.475

034 -0.055 -0.045 -0.035 -0.035
2023-12-29 2.83 2.45 2.35 2.28
| -0.05 0.06 0.1 0.16

ALZ : KISKHAE 7}
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J%e6. KTB (2+2]: %, BP)
Xt0|  ——7/19/2024 7/12/2024
3.50% 0.03%
3.40% 0.02%
3.30% \ 0.01%
3.20% TN 0.00%
3.10% \/\/\_\ -0.01%
3.00% -0.02%
2.90% -0.03%
2.80% -0.04%

3M 6M SM 1Y 2Y 3y 4y

5Y 6Y 7Y 8y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

H#4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-07-19 3.23 3.14 3.072 3.095
2024-07-12 3.205 3.155 3.092 3.105
Fisz 0.025 -0.015 -0.02 -0.01
2023-12-29 348 3.247 3.145 3.155
i -0.25 -0.107 -0.073 -0.06

ALZ : KISKHAE 7L

A%l7. IRS e AZY E 30| (549l : %) J%8. IRS HEI| AZYE FUHHST (22 : %)
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A79. A H|O|A A 0] (22l : %) 210, AH|OJA|A FHHE GCE
SWAP BASIS(1Y) SWAP BASIS(3Y) M SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.00%
\ -0.01% -
-0.20% |
r) 0.01% -
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-0.60% , ,‘-W -0.02% -
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- 0, L |
0.80% 0.03% F
-1.00% - -0.04%
1.20% 1 1 -0.04%
e (] ~ o,
2023-01 2023-07 2024-01 -0.05% - 0.04%
Xt& : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
311, KTB/IRS 30| (T2l %) Jd312. KTB/IRS FIH HE (EFS] :
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) H SWAP BASIS(1Y) = SWAP BASIS(3Y)
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0.20% 0o1% |
0.10% +
-0.02%
0.00% -
-0.03% -
-0.10%
-0.04% -
-0.20% ‘ ‘ -0.04%
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X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
Il XA &
l/ete] 82 K| F ChH| 13796014 2L 1386722 7.19, 51.2BPRHE HESIH A3} AN E

|l

.
0

LIEHALE. 7Bt =0 Sot & R22| 22 0] E5 H| ZHE B}, dst= %UHI, g= o2Eeo 4
? ZM SES ERALE J/EHE 2FHAEE 18 7[F 269 S LEILID 22 ol TS LHIA
Cth.

HJI

44



J&13. KRW/USD Swap Point 30|
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AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e M EHCHH| X}O| MZ=Ofd| XpO| ——7/19/2024 ——7/12/2024 ——12/29/2023
1400 120
1350 100
1300 80
1250 . 60
1200 40
1150 20
1100 0
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FRE3 8 U F (EHSl: 7H)
5 2024-07-19 | 2024-07-12 Xto] =2 2024-07-19 | 2024-07-12 Xto|
KRW/USD 1386.7 1386.7 7.1 USD/CHF 0.889 0.896 -0.007
EUR/USD 1.089 1.089 0.002 USD/SGD 1.345 1.343 0.001
GBP/USD 1.293 1.293 0.003 USD/IDR 16192.5 16156.5 36
USD/JPY 157.655 157.655 -1.53 USD/PHP 58.335 58.365 -0.03
USD/HKD 7.811 7.811 0.004 USD/TWD 32.734 32.542 0.192
USD/CNY 7.267 7.267 0.003 USD/SEK 10.631 10.535 0.096
USD/CAD 1.371 1.371 0.008 USD/PLN 3.94 3.922 0.018
AUD/USD 0.67 0.67 -0.006 USD/DKK 6.854 6.866 -0.012
NZD/USD 0.603 0.603 -0.006 USD/ZAR 18.291 18 0.291

M2 MEASESH (15A] 40& 22 7|F)
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[Appendix 11 = 3] & Credit Spread Hs ¢

®21. 2y Fa3a

(SHl: %, 2024-07-19)

EMEE 2 HFCHH| | AXCHH|
CD 90 3.520 -0.030 -0.310
CP90¥ 3.960 -0.090 -0.300
=3 3 3.072 -0.020 -0.173
=3 5 3.095 -0.010 -0.175
=3 104 3.152 -0.015 -0.155
=3 204 3.105 -0.032 -0.135
=1 304 3.025 -0.035 -0.197
S¢ot1d 3.230 0.030 -0.162
S0t 2 3.122 -0.023 -0.228
&0t 34 3.140 -0.017 -0.235
A& ; KIS-NET

H3. I FX|+

PI=¥Y : 2024-07-19)

Hag A7 02) 3215-1454
H2. 512 =2 2&| (EHSI: %, 2024-07-19)
=2 g TFCOHH| | AXCHH|
o= 2y 4.484 -0.029 0.104
Oj= 5Y 4132 -0.009 0177
oj= 10y 4.209 -0.002 0.371
oj= 20Y 4.528 0.010 0.426
oj= 30Y 4.421 0.004 0.494
FE 2y 2.771 -0.042 0.110
= 2.394 -0.080 -0.063
S8 10y 2.444 -0.050 0.006
S8 20y 2.648 -0.059 0.200
S8 30y 2.641 -0.047 0.284
A& : KIS-NET

H4. L Credit Spread

(EH2l: %, 2024-07-19)

Fax|$ A MFOiH| | SIXCiH| U2 A HFCHH| | AXCHH|
KTB3 138.96 1.06 33.93 E% AAA 3.227 -0.015 -0.214
KTB10 115.65 0.1 1.56 2K AAA 3.321 0.000 -0.235
KOSDAQ 828.72 -21.65 -50.21 7|Et=-8XH AA- 3.563 0.000 -0.498
KOSPI 2,795.46 -61.54 125.65 BIAHY AA- 3.530 -0.005 -0.289
At&E : KIS-NET A& : KIS-NET
H5, ME{¥ J 31 C{H| Credit Spread HE ZM| Top3 LA} (9l : bp, 27| : 3Y)

o Z Ml Top 3
TE LA =3 s
St K| e S AL AAA 2.8
ot 7t A S AL AAA -2.5
=an TIPS AAA 2.5
St AHAHEHE| S A AAA 2.0
BI|FEH A SAL AAA -2.0
Ct=FEIgESA AAA -2.0
dAfFHHE AA- -2.0
A StLIFHE AAO -1.5
SETENS AAO -1.5
o2 =74 | & A+ -1.0
MM AMEZAE| AA- -3.1
AL Sl O 2 AT 0| A AA- -3.0
DLOIIHX]| A0 2.5
GSZ=H A0 -2.5
A& : KISKFAHE 7}
H6. ME{®¥ J 11 CiH| Credit Spread HE kM| Top3 LA} (42 : bp, 27| : 3Y)
o 2FMl Top 3
TE SN =3 s
sl2 = 2 ZAL AAA -1.5
HEZA|SAL AAO -1.5
AKX T YT S S AAA -1.5
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[Appendix 2] SMUAILHS X Al8Sg HE
S| X 02) 3215-1435
H1, SAYAILLY
BEEIC 59 el oh7|d e i PN T SUALH| &
KR638925RB67 X|O|H| 2 L EX|23%X}1-25 2021-06-24 | 2025-06-24 | 2024-07-24 oM
KR6411451D86 CaH 23| HN LXt4 2023-08-25 | 2024-08-09 | 2024-07-25 oM
KR6485561E60 ot = 7] | B A & Xk -1 2024-06-26 | 2024-09-26 | 2024-07-26 oM
KR646980EDA7 HH2| QA FHO| 7K -14 2023-10-27 | 2024-12-27 | 2024-07-27 oM
KR646980FDA4 B2 QA FHO| 7K} -15 2023-10-27 | 2025-01-27 | 2024-07-27 oM
H2. 3AHMEBSE HE ol (712} : 2024-07-12~2024-07-19)
EOHZAL|A ShA| S i
S|ApS s == sEHEUY okl g NICE ot7|g
o | o]z | S& oty s2 oty s2 oA
%Of 2024-07-15 | BOND BBO BB- BB- 2024-07-15
H3. 3A fEAE25a HE dg (712t : 2024-07-12~2024-07-19)
E:l-ﬁzlLHGI oi
o oy =71 == earoe?H ur Stalm St7|m™
= A Ao = =5 oF | mr | ag | =2 $HAME | NICE | 87"
#HE S0t 2024-07-15 BOND BBO BB- BB- BB-
M DEMHEH () 2024-07-19 BOND AA+ | AA+ AA+
Mt oro|of A S A 2024-07-19 BOND BBBO | BBBO | BBBO
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H1. FUHNASRE 7| aA (9 wakel)
Z3M Sx=M Sokxy 28 7IEtZ-8X PR oA | ABS A
15,200 920,000 700,000 3,050,000 1,850,000 1,389,597 | 1,057,200 8,981,997
XE : KISKHAEIE
2. F2t 23X Wo|vE (SH] - Hnkg))
T2 271y 324 gy ER k] R H8SE
=M 2024-07-24 | R AAXH2017-13 2017-07-24 7Y 15,200
2024-07-21 |RAWEZAL2022-07 2022-07-21 2Y 30,000 AAA
2024-07-22 |EX|FEIR|H277 2014-07-22 10Y 200,000 AAA
2024-07-22 DTt S-S AH49 2022-07-22 2y 90,000 AA+
2024-07-23  |2F=7tAZAR356 2014-01-23 10Y 6m 150,000 AAA
S 2024-07-24 |2 SR EH4-26 2014-07-24 10Y 60,000
2024-07-25 |$HEE{1242 2022-07-25 2Y 150,000 AAA
2024-07-26 | =M (E Y 2])2023-70[1Y-E(*H) 2023-07-26 1Y 100,000 AAA
2024-07-26 | BEINLSAHM3 2019-07-26 5y 50,000 AA+
2024-07-27 |3H= 21245 2022-07-27 2Y 90,000 AAA
& kXY 2024-07-23 | E2tDC024-0723-0910 2024-04-23 3m 700,000
2024-07-21 |A221410]0300-0721-1 2021-07-21 3y 170,000 AAA
2024-07-21 |7| 28 ()23070]1A-21 2023-07-21 1Y 170,000 AAA
2024-07-23 | = 21232019-3(0|5 4% 2019-07-23 5Y 400,000 AAA
2024-07-24 | EF2%2023-070|(H)12-24 2023-07-24 1Y 100,000 AA+
2024-07-24 | A52%327-070[01Z724('H) 2023-07-24 1Y 100,000 AA+
2024-07-25 |7| L8 (H2310E274A-25 2023-10-25 9m 100,000 AAA
2024-07-25 |A222410]0206-0125-1 2022-01-25 2Y 6m 170,000 AAA
csixy 2024-07-25 |St===U=8(H)2307H-0[ &1 2023-07-25 1Y 360,000 AAA
2024-07-25 |rETEUSTE2310K-2Ql-274 2023-10-25 9m 200,000 AAA
2024-07-25 |4&t=(EF)14410[1000-0725-1 2014-07-25 10Y 100,000 AAA
2024-07-26 |7|¥28(H)23070]1A-26 2023-07-26 1Y 130,000 AAA
2024-07-26 |7| ¥28H(EH2309%H304A-26 2023-09-26 10m 260,000 AAA
2024-07-26 | A221410]0300-0726-2 2021-07-26 3y 110,000 AAA
2024-07-26  |4Z23110]0100-0726-1M 2023-07-26 1Y 360,000 AAA
2024-07-26 | 6tLH2%346-100[0.752-26 2023-10-26 9m 50,000 AAA
2024-07-27 | A221410]0306-0127-1 2021-01-27 3Y 6m 270,000 AAA
2024-07-21 |7 344 2023-06-21 1Y 1m 10,000 A-
2024-07-22 |#CHFt=851-2 2022-07-22 2Y 30,000 AAO
2024-07-22 | HCHHDE446 2022-07-22 2Y 30,000 AA-
2024-07-22  |A$H74E2044-2 2019-08-22 4Y 11m 50,000 AA+
2024-07-22 |SE|lF8NIE422-3 2021-07-22 3y 50,000 AA-
2024-07-22 | OFO|H|#|O| 7] | £t239-3 2021-07-22 3y 60,000 AA-
2024-07-22 |#CHFt=851-3 2022-07-22 2y 50,000 AAO
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2024-07-22 | StLZHI|EF370-3 2022-11-22 1Y 8m 75,000 AA-
2024-07-22 |JB L2|7HT|E427-4 2021-07-22 3y 40,000 AA-
2024-07-23 | RO|7H=395-2 2019-07-23 5Y 30,000 AA-
2024-07-23 |02/ =74 o E179-2 2021-04-23 3Y 3m 50,000 A+
2024-07-23 |OFO| A7 | Er83-5 2022-05-23 2Y 2m 10,000 A+
2024-07-23  |OtO|H|#|O|7H | EF239-4 2021-07-22 3Y 1d 10,000 AA-
2024-07-23 | StLt7HE220-1 2022-08-23 1Y 11m 50,000 AAO
2024-07-24 | ABtFHE2039-1 2019-07-24 5y 40,000 AA+
2024-07-24 | A+274 I E650-2 2020-07-24 4y 10,000 AA-
2024-07-24 6H-HHu|E*287 5 2019-07-24 5Y 30,000 AA-
2024-07-24 | 2|28 TE446-4 2022-05-24 2Y 2m 20,000 AA-
2024-07-24 *IOHHulE*482 1 2023-07-24 1Y 30,000 AA-
2024-07-25  |BNKZ{I|E275-3 2022-02-25 2Y 5m 10,000 AA-
2024-07-25 | Aot EF453-2 2022-01-25 2Y 6m 50,000 AA-
2024-07-25 7| 27Ol EH152 2023-07-25 1Y 20,000 A-
2024-07-25 | AIBHIHI| ER462-2 2022-05-25 2Y 2m 20,000 AA-
2024-07-25 |ZHI7HE366 2018-07-25 6Y 50,000 AA-
J|E}28| 2024-07-25 |AHO|H|=EIFLE279-3 2019-07-25 5Y 50,000 AA+
| 2024-07-25 |HCHFLET766-3 2019-07-25 5Y 10,000 AAO
2024-07-25 | AISHIHI| Eh482-2 2023-07-24 1Y 1d 30,000 AA-
2024-07-26 |0 O|X| s 7H | EH184-2(=) 2022-07-26 2Y 20,000 AA-
2024-07-26 | AO|H|= EIZ}E200 2017-07-26 7v 60,000 AA+
2024-07-26  |JB R2|7HI|E491-2 2023-10-27 8m 29d 50,000 AA-
2024-07-26 | A2IWI|ET717-1 2023-10-26 9m 50,000 AA-
2024-07-26 |JB R2|7Hm|E482-2 2023-07-26 1Y 20,000 AA-
2024-07-26 | R2|Z8INT|E475-1 2023-07-26 1Y 20,000 AA-
2024-07-26 | ROFHTEL417(AD 2021-07-28 2Y 11m 28d 50,000 A+
2024-07-26 LE|7H T E416-5 2021-01-26 3Y 6m 20,000 AA-
2024-07-26 | O}O|H|#| 0|7} | &225-3 2020-11-26 3Y 8m 30,000 AA-
2024-07-26 |HCIAHD{H432-2 2022-01-27 2Y 5m 29d 40,000 AA-
2024-07-26  |JB 2|7Hm|E450-2 2022-07-28 1Y 11m 28d 50,000 AA-
2024-07-26 | A|O|H|7H | E477-4 2021-07-27 2Y 11m 29d 70,000 AA-
2024-07-26 | A$HFLE2113-3 2021-07-26 3y 100,000 AA+
2024-07-26 | Al8t7+E2038-1 2019-06-27 5Y 29d 50,000 AA+
2024-07-26 |0 O| K| 5 H7H | & 136-3 2019-07-26 5Y 40,000 AA-
2024-07-26 7| =74 m|EH153 2023-07-26 1Y 5,000 A-
2024-07-26 | ABtFFE2145-3 2022-07-27 1Y 11m 29d 20,000 AA+
2024-07-26  |ABH7tE2145-2 2022-07-27 1Y 11m 29d 50,000 AA+
2024-07-26 | SHLIZHI|EF358-5 2022-07-28 1Y 11m 28d 20,000 AA-
2024-07-26 | A|O|H|7} | & 495-2 2022-07-26 2Y 30,000 AA-
2024-07-26 | A274I|E671-3 2021-07-26 3y 40,000 AA-
2024-07-26 | HACH7HI|EH1885-2 2021-07-28 2Y 11m 28d 50,000 AA+
2024-07-26  |M|2| =7} E180-3 2021-04-27 3Y 2m 29d 50,000 A+
2024-07-21  |ABI28X|F113-2 2017-07-21 7Y 60,000 AAA
2024-07-21 |$t=E 2T 54-1 2022-07-21 2Y 40,000 AAA
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2024-07-21 | MMAMEZAE7 2021-07-21 3y 120,000 AA-
2024-07-22 |$+7194-2 2021-07-22 3y 70,000 BBB+
2024-07-22 |CHSX 215 2021-07-22 3y 90,000 A+
2024-07-23 |0 A A 0| E2t=019-1 2024-01-23 6m 10,000
2024-07-23 |ACiKE127-1 2019-07-23 5Y 110,000 AAO
2024-07-25 | O|0f|L{X[15CB 2022-07-25 2Y 700
2024-07-26 |RARO="7 2023-01-26 1Y 6m 30,000
2024-07-26 |02 A O|E2t=0t6 2023-01-26 1Y 6m 5,000
S 2024-07-26 | MMAFEES 2023-01-27 1Y 5m 29d 50,000 A+
2024-07-26 |Of|O| M E 2 AXAI 3 2023-07-28 11m 28d 7,000
2024-07-26 | =3EH9-1 2023-01-27 1Y 5m 29d 70,000 BBB+
2024-07-26 |HAEA11 2021-07-27 2Y 11m 29d 120,000 A-
2024-07-26 | ROHX[F14-1 2022-07-28 1Y 11m 28d 215,000 AA-
2024-07-26 | StLE8X|F56-2 2022-07-28 1Y 11m 28d 80,000 AAA
2024-07-26 |0 AA 0| E2t=0}5-1 2022-07-27 1Y 11m 29d 20,000
2024-07-26 |t EX|LER 2021-07-26 3y 60,000 A-
2024-07-26  |O|AA 0|2 'HAs 1 2021-07-28 2Y 11m 28d 19,897 A-
2024-07-26 | AT EX[F128-1 2019-07-26 5y 120,000 AAA
2024-07-26 0|74 113-2 2024-01-26 6m 2,000
2024-07-26  |BNKZ8XIF27 2019-07-26 5Y 90,000 AAA
2024-07-21 | ZESAIMBS2017-17(1-5) 2017-07-21 7Y 180,000 AAA
2024-07-22 |HAEIO|EX|72ALR]1-7 2023-12-22 7m 15,000 AAA
2024-07-22 | FEHFESAIMBS2022-15(1-2)(Ah) 2022-07-22 2y 50,000 AAA
2024-07-23 |E|EEM TN EXF1-5 2024-02-23 5m 5,000 AAA
2024-07-23 |HAEDIO|EX|4881-28 2019-12-23 4Y 7m 1,000 AAA
2024-07-23 |HAEDIO|EX|66X21-19 2022-12-23 1Y 7m 10,000 AAA
2024-07-24 |E|EEXNFAAKXIS1-8 2023-11-24 8m 10,000 AAA
2024-07-24 |E|EENFANRAXS1-2 2024-05-24 2m 5,000 AAA
2024-07-24 | X|O|H| R L EHM|23K}1-25 2021-06-24 3Y Tm 500 AAA
2024-07-24 |2 SAIMBS2014-12(1-6) 2014-07-24 10Y 31,200 AAA
2024-07-25 |FEFESAIMBS 2023-21(1-1)(Ah 2023-07-25 1Y 112,500 AAA
2024-07-25 |E|EEM LHXtF1-1 2024-06-25 m 5,000 AAA
2024-07-25 |E|EEMTAHO[XIR1-9 2023-10-25 9m 5,000 AAA
ABS 2024-07-25 |E[EEMTHLXR1-10 2023-09-25 10m 10,000 AAA
2024-07-25 |E[EEMTNUEXF1-3 2024-04-25 3m 5,000 AAA
2024-07-25 |E|[EEMTHUEXR1-4 2024-03-25 4m 15,000 AAA
2024-07-25 |E[EEMTFHLAR1-6 2024-01-25 6m 10,000 AAA
2024-07-26 |HAEDIO|EX|73%}+21-4 2024-03-26 4m 10,000 AAA
2024-07-26 |E[EEHMFYUAXR1-7 2023-12-26 7m 10,000 AAA
2024-07-26 | FEFESAIMBS2019-14(1-4)(Ah) 2019-07-26 5y 400,000 AAA
2024-07-26 | EUHY IS LKt6 2024-04-26 3m 82,000
2024-07-26 | St=7H O M= K} -1 2024-06-26 m 20,000 AAA
2024-07-26 |HAEDIO|EX|68%21-15 2023-04-28 1Y 2m 28d 10,000 AAA
2024-07-26 |YL|=HEHL|2-1 2019-08-27 4Y 10m 29d 10,000 AAA
2024-07-26 |HAEIIO|EX|75KH71-1 2024-06-28 28d 5,000 AAA
2024-07-27 | HHHI2| kA ZLO|7K}-14 2023-10-27 9m 10,000 AAA
2024-07-27 |E|YEHZHA0|X}1-19 2022-12-27 1Y 7m 20,000 AAA
2024-07-27 | HtH2|2FAFO|7XF-15 2023-10-27 9m 10,000 AAA
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