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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 0.27 1.33 3.80 3.68 7.50 3.39 1.71
Duration 572 5.60 5.36 5.43 5.26 5.75 1.75
YTM 3.25 3.39 3.66 3.54 3.85 1.54 7.45

= 1KY FE$AUE 0.39 2.00 5.75 453 9.22 -0.48 1.76
Duration 9.42 9.29 8.84 8.97 8.54 9.32 2.05
YTM 3.09 3.22 3.54 3.32 3.61 1.65 6.86

& QXY FHFAUAE 0.12 0.47 1.28 1.94 4.29 7.81 1.30
Duration 1.29 1.23 1.24 1.25 1.25 1.03 0.96
YTM 3.20 3.32 3.47 3.33 3.64 0.97 6.80

IPNN| FE$AUE 0.18 0.81 2.37 3.36 6.89 6.73 1.93
Duration 2.60 2.59 2.57 2.57 2.57 3.21 1.35
YTM 3.56 3.71 3.96 3.99 437 1.67 843

KOBI30 FE$AUE 0.14 0.59 1.64 2.20 4.80 6.75 144
Duration 1.82 1.82 1.80 1.80 1.80 1.79 1.87
YTM 3.20 3.33 3.54 3.40 3.73 1.21 6.86

KOBI120 FE$AE 0.10 043 1.19 2.01 423 8.13 1.28
Duration 0.97 0.94 0.95 0.95 0.94 0.93 1.1
YTM 337 3.49 3.62 3.59 3.81 1.04 7.09
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H2 KISES|HX|5 ME{/27|H Duration
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AtZ: KISKHHEIE

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

= XY 0.63 147 241 3.70 13.69 8.92
N 0.61 147 240 3.79 6.86 2.85
Sy 0.60 144 239 3.72 11.25 440
sot5H 0.67 143 2.22 0.00 0.00 1.28
28Ky 0.61 1.38 2.32 3.40 7.19 1.22
7|Et=E X 0.60 1.44 234 3.57 5.49 1.69
NS 2RET) 0.64 1.50 239 3.72 9.39 2.80
AN (B2 ET) 0.00 1.56 0.00 0.00 0.00 1.56
ABS 0.63 1.44 2.32 3.96 0.00 1.46

A 0.62 1.45 2.37 3.68 13.24 572




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.161 3.079 3.065 3.042 3.034 3.052
N 3.375 3.257 3.241 3.233 3.318 3.271
S 3.365 3.247 3.187 3.200 3.258 3.255
S5 d 3.218 3.127 3.088 0.000 0.000 3.155
2A XK 3.367 3.238 3.175 3.154 3.531 3.291
7|Eta-& X 3.694 3.626 3.527 3.456 3.901 3.607
IMHESEEES) 3.576 3.568 3.504 3.391 3.591 3.534
A EES) 0.000 4.263 0.000 0.000 0.000 4263
ABS 3.520 3418 3.330 3.224 0.000 3.428
A 3.382 3.288 3.239 3.161 3.081 3.210
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
& 374 ~1d 1~2'd 2~34 3~54d 50| 4 A
= Xi 3.99 5.95 4.64 6.18 29.33 50.09
N 0.20 0.25 0.28 0.39 0.14 1.26
S=x 2.54 275 2.27 2.12 3.47 13.14
sot5H 1.67 1.95 0.77 0.00 0.00 4.40
2y 5.47 3.82 1.22 0.58 0.02 11.11
7|Et=8x 2.41 277 1.81 0.98 0.08 8.06
SIMHBSEEEDS) 227 3.03 2.17 149 1.27 10.24
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.67 0.59 0.32 0.12 0.00 1.70
A 19.22 21.12 13.48 11.87 34.31 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T& 374 ~1d 1~2'4 2~34 3~54d 50| 4 A
=M 16 22 21 34 53 146
N 196 254 259 496 48 1,253
S=Xy 533 577 522 452 701 2,785
S5 H 9 6 2 0 0 17
23Ky 560 358 112 74 6 1,110
7|Eta-8 XY 1,448 1,553 905 537 64 4,507
A (B EZEET) 470 643 424 315 393 2,245
AR (B2 ET) 0 1 0 0 0 1
ABS 448 347 112 30 0 937
A 3,680 3,761 2,357 1,938 1,265 13,001

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 0.160 0.730 2.030 2.930 6.050 6.350 0.253
ESG Duration 2.240 2.240 2.250 2.240 2.360 2.840 3.110
s YTM 3411 3.563 3787 3785 4151 1.550 2.488
Sustinvest |F&{%=0l8 0.160 0.730 2.040 2.930 6.040 6.430 0.208
ESG Duration 2.250 2.250 2.270 2.270 2410 2.890 3.380
YTM 3.401 3.559 3783 3.779 4133 1.550 2.066
Whos FH4oE 0.170 0.800 2310 3.110 6.390 6.080 0.135
Good Duration 2.720 2.700 2.690 2.750 2.780 3.320 3.070
ESG YTM 3.427 3577 3.802 3.792 4128 1.564 2.253
ot SY40E 0.150 0.680 1.930 2.860 6.010 6.230 0.171
ESG Duration 2.040 2,030 2.060 2.090 2.280 4210 2.820
S YTM 3435 3.586 3.798 3.802 4.166 1.609 2.391
ESG FH4oE 0.160 0.740 2.090 2.900 6.010 6.590 0.125
=HMA  |puration 2.400 2.400 2.380 2.380 2.470 2.850 3.690
YTM 3.356 3.509 3.740 3742 4103 1.537 1.996
HlmX|  |SXH$E 0.170 0.780 2.250 3.070 6.320 6.220 0.246
Duration 2.620 2.600 2.600 2.650 2.690 3.260 3.100
YTM 3435 3.587 3.808 3.798 4137 1.524 2.410
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]
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2021-07-26 2022-07-26 2023-07-26 2024-07-26 2021-07-26 2022-07-26 2023-07-26 2024-07-26
KIS ESGE & SUSTINVEST ESG e KIS ESGS SUSTINVEST ESG
WHOS GOOD ESG shREsG T4 WHOS GOOD ESG chmEsc T
ESGEEAA FlimESES ESGE XA —H3X$
XHE: KISKHAHE7E KHRE: KISKFAHE7F
F) SHRESGETA HIYFT|Y Lold F7HR14 oY)
H7. KIS ESG S8 ME{/%U7|'# Duration
= 3ME~13 1~2'4 2~34 3~54 530/ & A
S=x 0.59 1.44 241 3.73 8.68 2.60
=AY 0.64 1.48 237 3.40 0.00 1.30
7|Et=8x 0.60 1.45 2.40 3.58 5.37 1.95
IMHSERES) 0.63 1.51 2.39 3.72 7.65 244
AN S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.66 1.45 2.33 4.06 0.00 1.58
TH| 0.62 1.48 2.39 3.71 8.14 2.25
XbE: KISKHEEIL
H8. KIS ESG S X+ ME{/TI|E YTM (29l %)
= 3/ME~13 1~2'4 2~34 3~54 50/ & A
S=Xy 3.369 3.246 3.185 3.207 3.288 3.263
=AY 3.349 3.219 3.158 3.145 0.000 3.270
7|Et=8X 3.498 3.473 3.398 3.386 3.690 3.450
MNESEREES) 3.557 3.522 3.483 3.379 3.541 3.500
AN S EES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.425 3.376 3.285 3.177 0.000 3.357
TH| 3.431 3.372 3.330 3.285 3.413 3.370

X2 KISKHEE It



H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH2l: %)

=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 8.92 9.69 6.77 6.59 3.77 35.74
2%y 6.62 446 1.95 0.72 0.00 13.74
7|Eta-& X 1.41 1.68 1.29 1.08 0.12 5.58
AN (S EZRES) 8.08 11.39 8.50 6.07 341 37.45
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.55 2.69 1.63 0.61 0.00 7.48
A 27.58 29.92 20.14 15.06 7.30 100.00
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 210 239 201 221 149 1,020
28Xy 128 69 30 11 238
7|Et= & X 130 145 99 85 468
SN (B REET) 274 404 269 214 184 1,345
AR (B R EE) 0 0 0 0 0
ABS 79 85 45 12 221
TH| 821 942 644 543 342 3,292

Xt KISKHHEIF
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O OHUYCL £ A= FXAIS| =58 SHLE X2 ZANE 21, th3olig 227
GDP7t Ol &X|E A 3t2l5t0 I MEAES M 22 SZ*EH?ﬂE Z Opx|9f %'%% =L RHBAIE
2 0|72 227| GDP MZZI0|=E A35tH 2XME 2R3, F2| 2I5t0l| izt ZAH S X|&35HH
718 342 ZME OrdUCE 262 S0 3E 2 B=7 +UES TH OiH| 22l 3.024, 109 &
2 2.0bp St2tot 3.108%E LHEHIICE

T3 3EHZ2 X|Z CfH| 55bp SFZUCE =20 5HE2 55bp o2, =10 102 4.7bp oH2 OHZH
Ct. =1 3/5H AZ EE X3 i 2891 2.3bp, 5/10F AT =& 65bpE 7|2}, =1 3/10
H AT E= 0.8bp &CHE 8.8bpE 7|IFUCL

|>

1. 2oy 22Hs (2t : %) J72. ot 22HsS (&$1: %)
HES=E = KTB 3YR KTB 5YR 5.00 7|1E=t MSB 1YR MSB 2YR
KTB 10YR KTB 20YR '
5.00
4.50
4.50 4.00 A
4.00 M:\ M\"I
W - 3.50
350 M
YA ”\\,\ 3.00 -
3.00 -
2.50 -
2.50 -
2.00 -
2.00 -
1.50 +
1.50 -+
1.00 T T ‘ ‘ ‘ ‘ — ‘ ‘ ‘ '
100 S 28 &8 8 8 8 8 €& & 8% & & 8
£ 8588888588353 EEEEEERERERE:
5 8 8 3 o 9 8858 38 85 2 2 2 2 83 3 3 3 3 3 4
P S - T T T TS T R & 8 8 8 R &8 R R R R R]R R
o o o o o o o o o o o o o
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Q KISKFAHE 7}

1. T 23 SEHS (5 %)
= 7/5 7/12 7/19 7/26 MZECHH|(BP)
Eot 14 32 32 3.23 3.165 -6.5
E0ot 24 3.13 3.145 3.122 3.08 42
=7 34 3.115 3.092 3.072 3.017 -5.5
=7 5.4 3.147 3.105 3.095 3.04 -5.5
=1 104 3.217 3.167 3.152 3.105 -4.7
SAHRHAAA 3 3.288 3.262 3.227 3.185 42
SAHRHAAA 54 3.298 3.256 3.244 3.204 -4.0
SAHKHAAA 10 3.383 3.328 3.31 3.263 -4.7
RHE : KISKHAHE 7}
1213, 21X SPREAD 0| (542l : bp) 24, E4X§AAA SPREADZEO| (549l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 60.0 -
20.00 Ao 40.0 -
')
0.00 20.0
-20.00 - / 0.0 - - -
© © () () © © © © ©
/Q,\,’L '\9:1/ VQ\;’L ,Qb‘/ 9,\5\« X Q,\ﬁ/ " :\911« VQ,\;’L b(,cb‘:» K 6\11«
»69’ ”&'f’ '»& o '»&v ,@w ,@w ,&w ,9” ,»Q'L
X2 : KISKHAHE 7} RHE : KISKHAHE 7}
H2 FU 3 AZHEHE (E+2I: bp)
THE 7/5 7/12 7/19 7/26 HMECHH|
=1 3 10 SPREAD 10.2 7.5 8.0 8.8 0.8
=1 3 5 SPREAD 3.2 13 2.3 2.3 0.0
=1 5 10 SPREAD 7.0 6.2 5.7 6.5 0.8
=1 _EX{AAA 3YR SPREAD 173 17.0 15.5 16.8 1.3
=0 E4X{AAA 5YR SPREAD 15.1 15.1 149 16.4 1.5
=10 ELX{AAA 10YR SPREAD 16.6 16.1 15.8 15.8 0.0

Rt : KISKHAME 7}
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Q KISKH&HE 2}

H9. aF SAK| 2dsg (H21: 7H, %)
UEYd 89 2L E HEZY
2024-07-23 FEFESAM61(AD oy 700
2024-07-23 B2 A = ZAF255 21E -0.8bp 1,400
2024-07-24 S (E YL 2])2024-70|3Y-B 2E +3.1bp 2,000
2024-07-24 QIM Z Al SAL235 21H -9.0bp 1,100

RIE : KISKHAHE 7}

X FEAIE2 T 2418 SAUCE RE2 0|E2H 14X 26448 FSEIRUACE O[O{AM =10 24-
=

A87. FU XNESE /S

m
f
1
o

160000

140000

120000

100000

80000
60000

40000

20000

T T

0 ||
EC

=St =1123-10 =1124-4

T

=124-1 =1123-11 =1124-5

m
£
i
o

30000

20000

~1y 1Y~3Y

10Y~20Y

20y~

Xt : KISKHAE 7}



@ «isxaEz

=81 : = 8M /S 2AM M2

BN Ex KEY POINT
O[AHE ¢  02) 3215-1432 o 23X M I FE M Mt
o 7IEtEEX Lot Ao HSH 7S 27t Mef7bK| ROt ofM| et

SR BT X U0 0]0] WBYS ZANUTH FEATOME 1 O|U ALYSS FHOZ o
HEUCH S8 2UH 11 RS MBS YL 0[0] 11 £20| 26bp HTYHT, 514 X 104 7

2 05bp =4 Ak d2|3 3d 72 35 2EA 2 ot

JIEFEEAE YHATE BHTS ST YR T2l RS M BT JIESEH Aar AX 2

E=149 239 FU0M = 22 2.0bp LD, 53 S 10 FU0M= EME 20|0f OF23ict
kis
21, 2¥8* 3y YTM 30| (H2! - %) 22 A 3Y YTM 30| (THl: %)
§ | —— DM —— B —— 2WMara — FH 8 e . S
7 |
6 - 6 -
51 |
41 .IMW 4 ,fMW”N\-M\
3 |
2 - 2 -
1
0 ; ; ; ‘ 0 ‘ : : ‘
2022-07-26 2023-01-26 2023-07-26 2024-01-26 2024-07-26 2022-07-26 2023-01-26 2023-07-26 2024-01-26 2024-07-26
XHE: KISKFAHE 7} REE: KISKFAHE 7}
J73. 28 3 0CHH| SPREADZO0|  (TH9l : bp) d3d4. ofFxj = 0C{H| SPREADZ0| (EH2l: bp)
LhE R 3y- KTB 3Y Z3K- kT8 3Y 7| EF2 8 AA+- KTB3Y
140 1 SERHAAA- KTB 3Y SBKHAA+- KTB 3Y 350 1 7|EF2SXHAA- - KTB 3Y
120 A 300 - 7|EtE 8 Al A+ - KTB 3Y
100 - 250 -
80 - 200 -
60 - 150
40 ] 100
20 - 50 -
0 ; ; ; ‘ 0 ‘ : : ‘
2022-07-26 2023-01-26 2023-07-26 2024-01-26 2024-07-26 2022-07-26 2023-01-26 2023-07-26 2024-01-26 2024-07-26
XtE: KISKHEHE T} XEE: KISKFAHE 7}
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H1 2| 3 0C{H| ASEE S HEE (42l bp)
S8 25 AT E(07/26) HZFChH[(07/19) T | (06/25)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 102 | 117 | 119 | 542 | 21 | 00 | 00 | 00 | -32 | 00 | 00 | -0.1
=0 102 | 117 | 119 | 570 | 21 | 00 | 00 | 02 | -32 | 00 | 00 | -0.1
AAA 130 | 249 | 250 | 640 | 26 | 00 | -05 | 02 | -29 | -05 | -1.0 | -0.1
AA+ 201 | 353 | 382 | 736 | 26 | 00 | -05 | -02 | -29 | -05 | -1.0 | -0.1

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =2F AT E(07/26) HZFCHH|(07/19) ™ CiH|(06/25)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
M3 261 | 348 | 345 | 1346 | 25 | 18 | 00 | -00 | -13 | -15 | -40 | -17
=0 293 | 422 | 585 | 1527 | 25 | 20 | 00 | -00 | -01 | 18 | -12 | -17
AAA 343 | 514 | 689 | 1727 | 20 | 20 | 00 | 00 | -03 | 06 | -1.7 | -20
AA+ 1304 | 161.2 | 1893 | 2420| 20 | 20 | 00 | 00 | -08 | 03 | -1.7 | -15
AAA 205.5 | 2389 | 2513 12859 | 20 | 20 | 00 | 00 | -08 | 03 | -17 | -15
AA+ 2610 | 3082 | 3182 /3507 | 20 | 20 | 00 | 00 | -08 | 03 | -17 | -15

o = =

Ch Za7|23ol 1EHEH7| Zelr7t AT 11.8bp, 10.2bp 2 LUHBIRA D, st =Z U239

IR HAl R 9bp= BAHSIH M E LIEHHCE oHE Ol & SoM= se€2d2 3

ZMHE B4, Ofo[ AW 154 27| O|&X] &> Jbp2 AL ZME O
28o] O[O ZS W AN E LIEHIOD] SHIAL ol 21 2| O|EA T}

*H
T
2 15bp2 HAL|D M E EO[7| =L

—_
re
i

7IEFS A HHHL 2 35002 © F Ofy|

A 8450 ¥ S7IUCt 7|Eta&M FAAT2 2
BME LIELRE 53] A+ S5 0I5t O EME S22 ZME 2/ALE A+ S22 LM 0to|ufo|H 2
MHE|AZZ|0re| 31 BH7| O|ER 7} 21T 60bp= LA ZME FE=HL, 0|01 A+ S52| OFO|F 7
g 3d 27| o|mA 7t A 55bp= FA LD ZME O[O{ZUCE ok X h3=0f O[O AA+ 32| =X

Al ZM 2S00zt EE2of FHIEro|A Zet HAlS K&k OpYLt.

85, F7H 22X EAlF0| (CRERD) 86, F7H o Fxf EAlF0| (Sl %)
14000 , WESFA mAFH mAAA T AA+ 10,000 - m7tE e m I m] e
12,000 8000 |
10,000
£.000 6,000 -
6,000 ~ 4,000
4,000 - .
2000 | 2,000 j
0 o

2024-07-22  2024-07-23  2024-07-24  2024-07-25  2024-07-26 2024-07-22  2024-07-23  2024-07-24  2024-07-25 2024-07-26

Xt KISKHAHE 7F AtZ: KISKHAHE 7L

14



o

o gL O &Nl HEE =
#3. F7H 28| 2 o
=1
=

s 5598 wdI e | LH2AIYE LR 271

AAA 7| 4 2(Th2407E243A-22 3.310 Ol -8bp | 2024-07-22 | 2025-03-22
AAA 7| 23 (41)24070[3A-22 3.210 2E +1bp | 2024-07-22 | 2027-07-22
AAA ﬂ—324_ 10106-0722-1 3.230 Ol -1bp | 2024-07-22 | 2026-01-22
AAA 7| 2% (41)24070]1.5A-23 3.250 2E +1bp | 2024-07-23 | 2026-01-23
AAA A22441010200-0723-1 3.220 Ol +2bp | 2024-07-23 | 2026-07-23
AAA St ZE 2 824074t-0|E-1.5 3.250 2E +1bp | 2024-07-23 | 2026-01-23
AAA 7| 2% (41)24070]1.5A-24 3.250 2E +1bp | 2024-07-24 | 2026-01-24
AAA 7128t |)2407°F1A 24 3.220 OIE -10bp | 2024-07-24 | 2025-07-24
AAA | SLZEMAERH)2024-070[2Y-C|  3.260 Ol -1bp | 2024-07-24 | 2026-07-24
AAA AH=24410]0206-0724-1 3.220 2IE -0bp 2024-07-24 | 2027-01-24
AAA ShLE2247-070(22-24 3.260 IE +1bp | 2024-07-24 | 2026-07-24
AAA 7| 28 (4h24072H1A-25 3.190 OIE -12bp | 2024-07-25 | 2025-07-25
AAA | 5B EMH(28)2024-070[3Y-D|  3.270 2E -3bp 2024-07-25 | 2027-07-25
AAA 4t=24410]0200-0725-1 3.180 2E -1bp 2024-07-25 | 2026-07-25
AAA st +=£ 2 2824077t-0|E-1.5 3.230 2E -2bp 2024-07-25 | 2026-01-25
AAA H%zm 0/0200-0726-2 3.190 Ol +1bp | 2024-07-26 | 2026-07-26
AAA A22441E0100-0726-1 3.200 Ol 9bp | 2024-07-26 | 2025-07-26
AAA OfO| A 345-070]18A-26 3.270 Ol -2bp | 2024-07-26 | 2026-01-26
AAA StLH-2347-070(12-26 3.320 2E -1bp 2024-07-26 | 2025-07-26

XbE: KISKHAHE 7}
H4. FH o T L sig

s= 5598 YyI e | LHATYE AL 271

AAO SHLI7HE263-1 3.399 Ol -2bp | 2024-07-22 | 2026-07-21
AAO SHLEFHE263-2 3.399 Ol -2bp | 2024-07-22 | 2026-07-22
AAO SHLEFHE263-3 3.404 oIy -2bp 2024-07-22 | 2027-07-22
AA- OFO[H| #| O 7H | & 308 3427 2H -8bp 2024-07-22 | 2025-06-20
AA- 7| Of 5| 7 I| & 540-1 3.496 21y -4bp 2024-07-22 | 2025-07-22
AA- 7| O| H| 7} | & 540-2 3.440 OIE -3bp | 2024-07-22 | 2026-01-22
AA- #|O|H| 7] L & 540-3 3.415 OIF -3bp | 2024-07-22 | 2026-07-22
AA- 7O H| 7] | & 540-4 3.417 OIE -3bp | 2024-07-22 | 2026-08-21
AA- #|O|H| 7] L & 540-5 3.420 OIF -3bp | 2024-07-22 | 2026-09-22
AA- 7| O| H| 7} | £ 540-6 3.428 Ol -3bp | 2024-07-22 | 2026-12-22
AA- 7|0l H| 7} | & 540-7 3.431 OIF -3bp | 2024-07-22 | 2027-01-22
AA- 7| O|H| 7} | £ 540-8 3.433 Ol -3bp | 2024-07-22 | 2027-02-22
A0 Of =271 I &224-1 5.478 OIE -10bp | 2024-07-23 | 2025-10-23
A0 Of =271 I &224-2 5.478 OIE -10bp | 2024-07-23 | 2025-10-23
AO Of =271 I &225-1 5.473 2IE -10bp | 2024-07-24 | 2025-10-24
AO Of 7271 I &225-2 5.474 OIE -10bp | 2024-07-24 | 2025-12-23
AO Of 7271 I &225-3 5.474 2IE -10bp | 2024-07-24 | 2025-12-24
AO Of 7271 | &225-4 5.553 oIy -8bp 2024-07-24 | 2026-07-24
AA+ ABHFEE2227-1 3.406 TE -2bp 2024-07-25 | 2027-07-23
AA+ ASFEE2227-2 3411 TE -2bp 2024-07-25 | 2028-07-25
AA+ ABHFE2227-3 3448 TE -2bp 2024-07-25 | 2029-07-25
AA+ SICH7H | §2024-2 3404 oIE -2bp 2024-07-25 | 2026-07-24
AA+ SICH7H | §2024-3 3.420 oIE -2bp 2024-07-25 | 2026-07-24
AA+ SO 7H | B 2024-4 3.455 21y -3bp 2024-07-25 | 2029-07-25
AAO L 2|7t=245-1 3416 oIE -2bp 2024-07-25 | 2026-07-24
AAO L 2|7t=245-2 3416 oIy -2bp 2024-07-25 | 2026-07-27
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AAO L2|7tE245-3 3429 oy 2024-07-25 | 2027-07-23
AA- SHLFZH I & 432-1 3415 oy 2024-07-25 | 2026-07-24
AA- ShLEFH I EE432-2 3427 oy 2024-07-25 | 2026-10-23
AA- ShLEFH I EE432-3 3439 oy 2024-07-25 | 2027-01-25
AA- SHLEFH I B 432-4 3459 oy 2024-07-25 | 2027-07-23
AA- S H 2 525-1 3436 oy 2024-07-25 | 2026-07-24
AA- SICHH M E525-2 3.487 oy 2024-07-25 | 2027-07-23
AA- S M E525-3 3.663 oy 2024-07-25 | 2029-07-25
AA+ Ad71=2678 3.372 o 2024-07-26 | 2027-07-26
AA+ Ad7LE2679 3411 oy 2024-07-26 | 2029-07-26
AA- 20 7tE538-1 3.550 o 2024-07-26 | 2026-07-24
AA- RO7tE538-2 3.566 oy 2024-07-26 | 2027-01-26
AA- RO7t=538-3 3.580 oy 2024-07-26 | 2027-07-26
AA- 207tE538-4 3.580 o 2024-07-26 | 2027-07-27
AA- 7 O|H|FH | & 541-1 3.432 oy 2024-07-26 | 2025-07-25
AA- 7 O|H|FH | & 541-2 3.455 oy 2024-07-26 | 2026-01-26
AA- 7|O[H| 7H | §541-3 3414 oy 2024-07-26 | 2026-06-26
AA- A|O[H|7H | £$541-4 3412 oy 2024-07-26 | 2026-09-23
AA- 7|O[H| 7H | §541-5 3425 oy 2024-07-26 | 2027-01-26
AA- A|O[H|7H | E4541-6 3488 oy 2024-07-26 | 2028-01-25
A+ OfO| AR E119-1 3.855 2y 2024-07-26 | 2027-02-26
A+ ofo| AN mE119-2 3.875 2y 2024-07-26 | 2027-07-26
A+ 2 M| OFO| IO 44 126-1 3.850 2y 2024-07-26 | 2027-07-23
A+ 2 M| OFO| IO H A 126-2 3.850 2y 2024-07-26 | 2027-07-26

Rt&: KISKFAHE 7L
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AASE & ATY E =AM

7 EreR} KEY POINT
22 2l 02) 3215-1438 o AEH Q0= =7, A= A +22 ot AT XH
o Oj= 52| 2ot 7|t E7|= S42 ZA O|oX|Lt 2|2 5 oH

. ZIAM Al ES

YA 71Z Z|AMRY 3 BY] AAAS S| =10 OfH| A A=

LIEFS

e
[=]
]

ZALRUCE SIAH HE= 13 O/ ZEHT|22 5125t 139 Ol SH7|22 HSSIHM HE AEZY
OpZ =| AL
a7, A S2|30| (59l : o 9)
6.5 600
5.5 500 _
AOAIPE
45 400 AAOA IR E
AAMAA I E
3.5 300
——A0
2.5 200 ——AAD
— AAA
1.5 100 2734
0.5 - ‘ ‘ 0
2021-07-26 2022-07-26 2023-07-26 2024-07-26
XIE : KISKHAE 7}
H1. Y% A=Y E Y HEE (5+2: bp)
s= =2F AT E(07/26) HMFECiH|(07/19) HEchH|(06/28)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 246 | 346 | 358 | 648 | 10 | -02 | 05 | <10 | 06 | -22 | 23 | -35
AA+ 260 | 393 | 389 | 937 | -10 | 10 0.5 0.0 02 | -1.0 | -20 | -25
AAO 269 | 426 | 457 | 1276 -10 | 10 0.5 0.0 07 | -15 | =20 | -25
AA- 302 | 468 | 558 | 1642 | -10 | 10 0.5 0.0 07 | -15 | =20 | -25
A+ 56.4 | 893 | 138.0|2207| 00 | -05 | 00 00 | -08 | -30 | -20 | -25
A0 733 | 1159 | 1825|2667 | 00 | -05 | 00 00 | -08 | -30 | -20 | -25
A- 100.1 | 1604 | 2425|3180 | 00 | -05 | 00 00 | -08 | -30 | -20 | -25

AtE : KISKHAHE 7}
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@ «sH

19

= o o
Ol F= DA HAFH2 27 2,680 &, D7 U2 1= 50499 A2 2 69309 #o| &= A2 7|5
UCH ST LAAZ 2 AAAREH BBB+77HA| T ZHO|A D=2 20| O[O &It FE| 25t 7|ti&0] o™
5| O[OIX|BHM BE ST O|¢ =27 Rkl= AE ZAHO[ O[0fX| 2 QT oHH, 53 Zlst AJHEA
= BBB+s =2 HIRE S20|0|= S+5tn 7fHTE CfH| -78BP, -87BP 2 H& &AL} SHXI(BBB+)F Al
HSY SEY0E 275t AXS A FFEeF EHHl MH|A e Mo 2ol 48X 2 ZdS ot
Ct
H2. |AMM 2 (EH91: %, bp, 4, 2g)
HE8SE 559 EL1 HUHO|E | LdAzmyc | Lsoby] | ey
AAA Leta&XF167-1 2024-07-22 3.246 HE T8 -6bp 3 1,000
AAA Letas&XxF167-2 2024-07-22 3.271 NETE -2bp 5 1,000
BBB+ B+2I117-1 2024-07-22 4.072 NgeE 1.5 370
BBB+ 8HxI117-2 2024-07-22 4281 78 -3bp 2 700
A0 CHA10j| = QH O} 0] 40-1 2024-07-23 4168 HEEE -21bp 1.5 670
A0 CH A0 = QH O} O[40-2 2024-07-23 4327 7HE2E -10bp 2 530
A0 CH A0 = QHOFO[40-3 2024-07-23 455 7HE2E -10bp 3 300
AAA fEla8XxIF10 2024-07-24 3.315 NP8 -4bp 2 1,000
AAO ASHE XS #2407-1 2024-07-24 3.408 HEE -7bp 2 1,100
AAO ASHEXS #2407-2 2024-07-24 3472 7HE T8 -8bp 3 1,900
AA- ZAAFMA22-1(5) 2024-07-24 3.484 JHETE +9bp 3 4,800
AA- ZAIFHNH22-2 2024-07-24 3.593 HERE +12bp 5 1,200
A+ SEALE=30-1 2024-07-24 3.514 JHE2E -16bp 2 600
A+ SHEAIAE=30-2 2024-07-24 3.576 JHE2E -19bp 3 600
AAA BNK=&X|F45 2024-07-25 3.356 ZHE2E -10bp 3 1,000
AA+ JBEEXIF19-1 2024-07-25 3.541 7HE2E -20bp 1 300
AA+ JBE8AIF19-2 2024-07-25 3.549 JHE2E -21bp 2 400
A+ E140-1 2024-07-25 3.505 7HE T E -20bp 2 1,100
A+ E140-2 2024-07-25 3.582 7HETE -19bp 3 1,500
A+ MMA FEE5-1 2024-07-25 3.533 7HETE -15bp 2 300
A+ MMAFES-2 2024-07-25 3.615 JHEE -16bp 3 400
BBB+ AJH E=A80-1 2024-07-25 4617 7HEE -78bp 2 300
BBB+ AJH E=A80-2 2024-07-25 5.294 7HEE -87bp 3 110
A+ 207441481 2024-07-26 5.6 - 1.5 1,200
A+ ZolHE148-2 2024-07-26 5.8 - 2 300
F) REZ I YUt 9|AM, ELS K2
X2 KISKHEEIE o &2



H3. 3| e (EH91: %, 4, 2g)
HESE 89 E HEHO|Z a7 dEd | TN
A+ O 215 2021-07-22 2.009 3 900 2,850
A+ of| A7 0| E2t=0}5-1 2022-07-27 4818 2 200 600
A+ MMAZEES 2023-01-27 4672 1 500 2,150
A- OFF4HR35 2021-07-23 2.579 3 700 700
A- st EX|AEH0 2021-07-26 2.968 3 600 3,400
A- HEA11 2021-07-27 2.261 3 1200 1,910
A- of| A 0] & E A6-1 2021-07-28 2.29 3 199 409
AA- RO F14-1 2022-07-28 4334 2 2150 18,800
AA- SKZFA39-1 2021-07-20 1.769 3 800 11,900
AA- MM AN EZHAE|7 2021-07-21 1.784 3 1200 7,600
AAO SO A = 127-1 2019-07-23 1611 5 1100 36,000
AAA StLtE 8 X F56-2 2022-07-28 3.967 7 800 53,900
AAA Aot=8XF128-1 2019-07-26 1.527 7 1200 87,800
AAA ot= & E T 54-1 2022-07-21 4.078 7 400 28,200
AAA BNKZ & X|F27 2019-07-26 1.598 7 900 15,000
BBB+ 24%}519-1 2023-01-27 6.061 7 700 3,410
BBB+ StEl94-2 2021-07-22 3.736 7 700 4,450
BBBO SKO|E{ HA1(5) 2022-07-27 6 7 200 200

SEEE

Xt&E: KISKFAL

2 UHE S|ALKY, ELS A 2|

|Et-Z2 X~
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H4, X3 AR LA = (SH2l: %, bp, ', 242)
MNESE = R U3 Amy e s gHO|E g7 ERE
BBB JTBC 2024-08-02 6.50%~7.50% 1 400
BBB JTBC 2024-08-02 7.10%~8.10% 2 1000
A- SKOZEHE 2024-08-02 -30bp~130bp 1 300
A- SKO|REHE 2024-08-02 -30bp~130bp 15 400
A- SKO|RZEHE 2024-08-02 -30bp~130bp 2 0
AA- SKX|MEE| 2024-07-31 JHHIIE -10bp 3 0
F) 2E3 32 LU S, ELS A<
AtE: KISKHHE 7L DART
212, 3|AMKY Wil 0| Che| . of gl)
180,000
160,000
140,000
120,000
100,000 2021
80.000 - 2022
’ 2023
60,000 - m 2024
40,000 -
20,000
12 28 38 48 58 ¥ g8 9E 108 128

Xt : KISKHAE 7}
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33, 2| ALY YT

4 0]

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2022-07-26

2022-11-26

2023-07-26

2023-11-26

2024-03-26

2024-07-26

KtE : KISKHAME 7}

oy
ol
ot

>
=
10
ofm
>
0z
rlo
r
ol
=)

us

| 2ot AHei7F O|Of MLt TH RET2 4Z 67359

o

cz M

CHH| 3,746 & S7IULCH S22 F82

>

AA S22 MZF [§H| 2.665%P LA 31.68%= KHX|SHD,

>

A S22 M3 OiH| 3.03%P 2%t 5545%E XKML ASE2 5.22%P S7tt 11.12%E XHX|UCH THE

H~5EHE2 1.51%P

2% 2.48%E KHX|HOH 54 O|A LZHY A= 1.05%P 22

—

0|2t LZH0 M= 0.766%P S7t3t 36.83%, 1EH~3EHE2 1.799%P 57}t 53.93%, 3

ot 6.74% £ AHX|MLCH

(EHel: of &)

TE 2024-07-04 2024-07-11 2024-07-18 2024-07-25
AAA 13,866 6,066 14,765 14,809
AA 24,029 22,894 25,147 25,920
A 2,158 4,330 2,536 5,199
BBB 271 646 503 769
JUNK 30 46 39 39
Total 40,354 33,981 42,989 46,736
At : KISKHAHE 7}
H6. A THEEH R (SH9l: of 9)
T= 2024-07-04 2024-07-11 2024-07-18 2024-07-25
~1y 15,012 10,266 15,505 17,215
1y~3y 20,460 15,325 22,414 25,209
3y~5y 3,554 1,173 1,720 1,162
Sy~ 1,329 7,217 3,350 3,150
Total 40,354 33,981 42,989 46,736

AtZ : KISKHAHE It
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J84. 3|M &

7
3

/5 (THel : %) 5. 2 A THEUIIE /8 (G

RtE: KISKHAHE 7F Xt KISKHAHE 7¢
d3e6. oA &8 0| (el - o 9
NN FEH
80000
70000
60000
50000
40000
30000 il | - =01 | | [ | [l | [ |
70000 1 AT I 1 1 1] AN I
10000 L LT 11 VUL I
o RN T A AN !
2023-07-25 2023-09-26 2023-12-08 2024-02-15 2024-04-25 2024-07-04
XtE : KISKHEE I
B7HMESE HE
Ll AL HEY HAH OUTLOOK HAS OUTLOOK HE
0 1900-01-00 0 0 0

A2 o= EEIL KISKHAE It
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@ «isrsrzo

81, 7 7| =X E ABS HES F0| (591:94 @, 712t : 2024-01-01 ~ 2024-07-26)
16,000 350000
= PF Loan
14,000 |
300000 P-CBO
12,000
- 250000 e 7t
10,000
- 200000 ez
8,000
- 150000 AT
6,000 .
- 2P /2O S X0 2 cpo
4,000 - 100000 SYRSEI RN
2,000 +—— |+ 50000 Synthetic CDO
0 ‘ w x : ‘ 0 — LT
2024-01 2024-02 2024-03 2024-04 2024-05 2024-06
KbE: KISKHHE I}
%2 A7 HAH|F (491 : %, 7|2t : 2023-07~2024-07) %3, 72 wWalH| = (4] : 9%, 712t : 2024-07)
=S PPN Synthetic
= cbo PF Loan,
e 0% 700

P-CBO
28%

PF Loan
12%

RHE: KISKHAHE 7} Rt KISKHAHE 7¢
H1. F7H ABS Ll $igl (549l : A9, %, 7|12t : 2024-07-22~2024-07-26)
7| EXpA SPC MESE ERA at7| gz | wdzg | M

REER HHELEMYLXF1-1 AAA 2024-07-23 83M 50 3.558 -
REE HHHELENMMUXR1-1 AAA 2024-07-23 83M 3.558 -
REER HHHEQEXNM2KIR1-2 AAA 2024-07-23 1.83M 50 3.558 -
REE HHEQRLENMRXR1-3 AAA 2024-07-23 2.83M 100 3.558 CALL
REE HHELEN MK 1-4 AAA 2024-07-23 3.83M 100 3.562 CALL
REE HHERLENMRAR1-5 AAA 2024-07-23 4.83M 100 3.576 CALL
REE HHELENMRXIR1-6 AAA 2024-07-23 5.83M 100 3.581 CALL
REE FHHERENMRKR1-7 AAA 2024-07-23 7.83M 150 3.583 CALL
REE HHELENMKIR1-8 AAA 2024-07-23 9.83M 100 3.594 CALL
REE FHHHEEXMRKR1-9 AAA 2024-07-23 11.83M 100 3.596 CALL
REE HHELEXNMXR1-10 AAA 2024-07-23 1Y1M 100 3.591 CALL

25



REE HHELEMNM2XR1-11 AAA 2024-07-23 1Y3M 100 3.586 CALL
REE HHELEXN M XR1-12 AAA 2024-07-23 1Y5M 100 3.582 CALL
REE HHELEN Y XR1-13 AAA 2024-07-23 1Y7M 100 3.577 CALL
REE HHEQEN AKX 1-14 AAA 2024-07-23 1Y9M 100 3.582 CALL
REE HHELEN Y XR1-15 AAA 2024-07-23 1Y11M 100 3.588 CALL
REE HHELENMRXIR1-16 AAA 2024-07-23 2Y1IM 100 3.589 CALL
REE HHELEN M XR1-17 AAA 2024-07-23 2Y3M 100 3.590 CALL
REE HHELENMRXIR1-18 AAA 2024-07-23 2Y5M 100 3.591 CALL
REE HHELEN M LXR1-19 AAA 2024-07-23 2Y7TM 100 3.591 CALL
REE HHEQLEN AKX 1-20 AAA 2024-07-23 2YIM 100 3.592 CALL
REE HHELEN M XR1-21 AAA 2024-07-23 2Y11M 100 3.593 CALL
REE HHELENMRXR1-22 AAA 2024-07-23 3Y1M 100 3.593 CALL
REE HHELEN Y XtR1-23 AAA 2024-07-23 3Y3M 100 3.594 CALL
REE HHELENM2XR1-24 AAA 2024-07-23 4Y8M 145 3.670 CALL
REE HHELEN Y XR1-25 AAA 2024-07-23 4Y9M 235 3.680 CALL
REE HHELENMRXIR1-26 BBBO 2024-07-23 4Y10M 156 6.300 CALL
SEogRUa A E|2EX e AX-1 AAA 2024-07-25 ™ 50 3.475 -
R =y b E|ZEX L AXH-2 AAA 2024-07-25 2M 50 3475 -
R Py b E| 2 EXN YH AKX1-3 AAA 2024-07-25 3M 50 3475 -
R =y b E|2EX L AX-4 AAA 2024-07-25 4M 50 3.476 -
R Py b E|2EXN YE AKX1-5 AAA 2024-07-25 5M 50 3.488 -
R M e =N | E|ZEX LM AXH-6 AAA 2024-07-25 6M 50 3.490 -
R =y b E| 2 EX L AX}-7 AAA 2024-07-25 ™ 100 3.490 -
R P e =N | E|ZEX L AX-8 AAA 2024-07-25 8M 50 3.490 -
Ry b E| 2 EX L AK}1-9 AAA 2024-07-25 9M 100 3.490 -
R M e =N | E|ZEX LW AKX1-10 AAA 2024-07-25 10M 50 3.499 -
R Py b E| 2N LE AKXET-11 AAA 2024-07-25 11M 50 3.498 -
R =y b E|2EXN Lu AKXt1-12 AAA 2024-07-25 1Y 50 3.497 -
R Py b E| 2N YE AKXE1-13 AAA 2024-07-25 1Y1M 100 3.503 -
HEogRUa A E|2EX U AK-14 AAA 2024-07-25 1Y2M 50 3.499 -
e e N | E|2EX L AK-15 AAA 2024-07-25 1Y3M 50 3.505 -
Er I =y b E|2EM LM AXt1-16 AAA 2024-07-25 1Y4M 50 3.501 -
e e N | E|2EX LU AXt1-17 AAA 2024-07-25 1Y5M 50 3.507 -
= e =N E|2EHM LM AXt1-18 AAA 2024-07-25 1Y6M 100 3.504 -
e e N | E|2EX L AKt1-19 AAA 2024-07-25 1Y7M 50 3.497 -
= e =N E| 2 EX| U AK-20 AAA 2024-07-25 1Y8M 50 3.490 -
e e N | E| 2 EX| LU AKt1-21 AAA 2024-07-25 1Y9M 100 3.494 -
R M= =N E| 2 EX| U AX}-22 AAA 2024-07-25 1Y10M 50 3.487 -
oI RUa A E| 2 EX| LU AXt-23 AAA 2024-07-25 1Y11M 50 3.480 -
= e =N E| 2 EX| U AK}-24 AAA 2024-07-25 2Y 50 3.484 -
e e N | E|2EX LuAXt-25 AAA 2024-07-25 2Y3M 50 3.484 -
e e N | E|2EX LU AX1-26 AAA 2024-07-25 2Y6M 50 3.485 -
S RUE A E| 2 EX| Lu AK}p1-27 AAA 2024-07-25 3Y6M 30 3493 CALL
2 A s At LAt eSS E1-1 AAA 2024-07-25 1Y8M 350 3.600 CALL
2 A s MM LR RS E1-2 AAA 2024-07-25 1Y9M 100 3.494 -

XtZ : DARTH XS AIA|AH
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H2 F7t MBS Hd U Ho|X Ul HmHHE (EH] : A8, %, 712t : 2024-07-22~2024-07-26)

o] MBS 2024-15(2024-07-23) MBS 2024-14(2024-07-09) MBS2024-13(2024-06-25)
gAm | AAFE | Az E | ZAFY | LAlFzE | 2z E | HEFY gdlgel | Az e

14 1,429 3.294 - 1,176 3322 +10 1471 3.527 +19
24 1,500 3.191 - 1,300 3233 +7 1,500 3328 +9
31 900 3.151 - 800 3232 +10 1,000 3318 +15
51 1,200 3.203 - 1,200 3.246 +8 1,400 3336 +14
7' 1,000 3.290 - 1,100 3.404 +17 1,400 3.494 +24
104 800 3.292 - 800 3.401 +16 1,000 3.505 +26
2044 900 3348 - 900 3477 +27 1,100 3519 +30
304 200 3390 - 200 3.525 +38 200 3.564 +42

) W7 EA: OIO 2T

2 HRFUZSIA

%4, MBS 7| FHTA F0] (29l o &)
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KHZ : KISKHAHE 7}
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SIIAR : CD, CP=2d! ZMl =Ml XIS

orEext KEY POINT
BME AT 02) 3215-1458 o CD:WHIOH A CD-QK| AZYLC XA
o CP/ESTB:CP ZAZY =4 ESTB HAFAH S7t

W TIIxA Al

CDEZ|(AAASE 3L E 7|F)= MZF OfH| A0 3.50%2 OrZSHALCE CD-SHWXHAAAS S VNS

Ju
!

7|1F) AZYEs ™ F OfH| S E 6.5bpE OHAMCEL 3 CD LS L 2 67 8,800 H2 7|

CP22|91Y, A152 7|8)E BF2t 5l2tst 3.86%2 OrZSHRULE CP-3AH(AAS S 3HEE &) 2=
Es AF hH| A5 HA 412bpE 7|2} D, CP-CD AZ P E= ™ F ChH| SAL|HA 36.0bpE 7|2}
HA OHASHRICE 3 T AIE2 ZM A7t K& E= 252 2L cDa2|9| st2h =M= Cha 7
Hels YA, CPaEl oF2F Z2 CtA ZoHA| LEFRICE 7tEALS B4CE RE0| CiA Z5HA| LiEtLte +
7t0] 2Oo|H CPa2| ot2E FLIRALE 82 F=E2 29 & 52| stEfMe TEEl= 250| LIEHH2
HEH20 Y8 BFS52 ME8SE0| ZFEE7|E &A=, o o|XMC|MtHMT | g XF2F7t JUe

252 0jot 1A5|0f A S0 SHFEUCLO| 2o FLE FP HIIWIS T xAMOE S B

d81. 91 = F2 TI|Z2[F0] (H9: %)  OEH2. MMF, A, FAME HEZINZF0| @9y
A I E(cD-2HAH) 3| AtxHAaA0
cp cD - s
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@ «isrsrzo

. = =
OHRIXHA : X EEHI EYI0IE, A= =5
b L= N KEY POINT
o] A A8l 02) 3215-1469 o 2AUGTI EFH I EPO|E
o JHHE DI FH Y
I. SHQIX{H A|EST
HFO|E ALE| & SHE|A SEHO| AfMAM CfM SEEZ HO|= 7120 OEXAM EHZ &2 7t540]
S| D YUCH BEYSHT EFIZ M S2ls EYT EY0|ES FBAH AT HOREL X
= 2| Isto| F==35ta UCt

0= AR X 7|F 227| GDP7t ™7| CHH| HE 2.8% S7t5t0] 0| & X[ 2.0%E S=%1 127] GDP &
MK 1.4%E A A3|SHACt E5t 227| PCEZt 2.6% 4SS 2 K| 127| PCEQl 34% 4E5ES 535}
of 7fdE BHEEE, 2tE S7HdsES EO FACL FU U HEEY 7R T3 OfH] 12t
S0 LIOIR 18 A|F 2 golg 5= A/ULCH

a3, 033 g F0| (E¥S1: %, 712+ 23.07.27~24.07.25)
=K (%) 10Y-2Y(%)
5.5 0
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-0.4
-0.6
038
35 .
3 -1.2
2023-07-27 2023-10-27 2024-01-27 2024-04-27
DR 2Y 5Y 10Y 30Y

A& : KISAHAHE 7L Bloomberg

J=3. L2IH =L E F0] (E491: %, 712+ 23.07.27~24.07.25)

=K (%) 10Y-2Y(%)
2.5 0.9
0.8
: 0.7
1.5 0.6

0.5

1
0.4
0.5 M 0.3
M 0.2

0

0.1
0.5 0
2023-07-27 2023-10-27 2024-01-27 2024-04-27
DR 2Y 5Y 10y 30Y

XHE : KISXHHE 7}, Bloomberg
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oH ng1F BH 9T0| ChAl #otLt= FO| ALy 32| 2l

a2 SLUFH g F0| (S49): %, 7|2k 23.07.27~24.07.25)
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A& : KISKHHE 7}, Bloomberg

d34. 333 $+LE F0| (E491: %, 7|2k 23.07.27~24.07.25)
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H1. T 338 SE/HS

@ stz

(THl: %)

=2t E 2024-07-25 2024-07-19 2024-06-26 M Ojy| HE OiH|
US TREASURY 2Y 438 448 472 -10.00 -33.90
US TREASURY 5Y 412 413 430 -1.60 -18.20
US TREASURY 10Y 426 421 427 4.80 -0.90
US TREASURY 30Y 453 442 4.40 10.90 13.30
DEUTSCHLAND REP 2Y 2.64 2.77 2.81 -13.20 -17.50
DEUTSCHLAND REP 5Y 2.37 2.39 2.44 -2.40 -6.60
DEUTSCHLAND REP 10Y 245 244 2.43 0.70 2.40
DEUTSCHLAND REP 30Y 2.69 2.64 2.62 450 6.80
JAPAN GOVT 2Y 0.40 0.35 0.31 4.90 8.70
JAPAN GOVT 5Y 0.63 0.60 0.56 3.70 7.60
JAPAN GOVT 10Y 1.07 1.05 1.03 2.50 4.80
JAPAN GOVT 30Y 2.17 2.15 2.24 2.50 -6.90
CHINA GOVT 2Y 1.51 1.60 1.65 -9.30 -14.90
CHINA GOVT 5Y 1.89 1.96 1.99 -6.10 -9.70
CHINA GOVT 10Y 2.22 2.26 2.22 -3.80 -0.50
CHINA GOVT 30Y 244 2.49 2.45 -4.30 -0.40

X2 : KISAHEE 7L Bloomberg

125 USD & EUR

(EH9l: %, 712t 23.07.27~24.07.25)
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X2 : KISAHEE 7L Bloomberg
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d2l6. MOVE & VIX

(TH9l: %, 717k 23.07.27~24.07.25)
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39 KPE 28 HE HE (E491:bp,7|74:24.07.19~24.07.25) 12110, KPE H|2 8K HE HE  (=2:bp712:2407.19-240725)
DR(bp) DR(bp)
15 15
10 10
5 5
0 - 0
-10 -10
19 e/fE127hE 2 sE 74 104 15 204 19 e/ 127 2d sE 749 104 15 204
A& : KISAHAHE 7L Bloomberg X2 : KISAHEE I Bloomberg
d811. HY *H ME 22X (S+S1: %, 7|Z}: 24.07.22~24.07.26)
HF HY M ME| 22 35 HY N2 ME 22

5.71% 17.65%
5.88%
1.96%
2.86% 2-86% 5.71% 1.96% 1.96%
M Financial M Energy M Financial M Energy
| Utilities B Communications | Utilities B Communications
® Industrial 1 Government o Industrial 1 Government
Consumer, Cyclical Consumer, Non-cyclical Consumer, Cyclical Consumer, Non-cyclical
X2 : KISAHEE 7L Bloomberg
H2 MF CjH] HY xjH ME FZ (5491: %, 71Z}: 24.07.15~24.07.26)
M E Chex HEF s
Financial 33.33% 34.29% -0.95%
Consumer, Cyclical 5.88% 5.71% 0.17%
Consumer, Non-cyclical 17.65% 14.29% 3.36%
Energy 17.65% 2.86% 14.79%
Government 19.61% 31.43% -11.82%
Basic Materials 0.00% 0.00% 0.00%
Communications 1.96% 2.86% -0.90%
Diversified 0.00% 0.00% 0.00%
Industrial 1.96% 2.86% -0.90%
Technology 0.00% 0.00% 0.00%
Utilities 1.96% 5.71% -3.75%
Government(Municipal) 0.00% 0.00% 0.00%

XHE : KISKHHE 7}, Bloomberg
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H3. £7t Korean Paper 2ddH (712t 24.07.22~24.07.26)
=29 SESH A & £3} T ] 7|1 Coupon|Benchmark| && {2 (USD)
KDB Float 01/24/25 US DOMESTIC | USD 2024-07-25 2025-01-24 | 5.55% | SOFRRATE 50.00MM
CITNAT 5.22 07/28/25 EURO MTN usD 2024-07-26 2025-07-28 | 5.22% 50.00MM
KOHNPW 4 % 07/29/29 | EURO-DOLLAR | USD 2024-07-29 2029-07-29 | 4.625% 500.00MM
KOHNPW 4 % 07/29/29  |PRIV PLACEMENT| USD 2024-07-29 2029-07-29 | 4.625% 500.00MM
SAMAER Float 07/29/27 EURO MTN usD 2024-07-29 2027-07-29 | 6.426% | SOFRRATE |  140.00MM
CITNAT 5.22 07/30/25 EURO MTN usD 2024-07-29 2025-07-30 | 5.22% 45.00MM
CITNAT 0 07/30/25 EURO-DOLLAR | USD 2024-07-29 2025-07-30 -- 30.00MM
WOORIB 0 07/30/25 EURO-DOLLAR | USD 2024-07-29 2025-07-30 -- 30.00MM
CITNAT 5.22 07/31/25 EURO MTN usD 2024-07-30 2025-07-31 | 5.22% 30.00MM
KDB 9.888 01/08/26 EURO MTN BRL 2024-07-30 2026-01-08 | 9.888% 248.75MM
DAESEC 5 %2 07/31/27 EURO-DOLLAR | USD 2024-07-31 2027-07-31 5.5% 400.00MM
KDB 2.77 07/31/27 EURO MTN CNY 2024-07-31 2027-07-31 | 2.77% 49.57MM
KDB Float 07/31/25 EURO MTN usD 2024-08-01 2025-07-31 | 5.665% | SOFRRATE |  100.00MM
KDB Float 07/31/25 EURO MTN usD 2024-08-01 2025-07-31 | 5.676% | SOFRRATE |  100.00MM
WOORIB 0 01/15/25 EURO-DOLLAR | USD 2024-08-01 2025-01-15 - 20.00MM
AR : KISKHHE 7L Bloomberg
H4, F7H 0|3 FH X =2 (5491: %, 7IZ}: 24.07.22~24.07.26)
Date Name Survey Actual Prior
2024-07-22 AZtn gt IotekE X[ -6.00% 5.00% 18.00%
2024-07-23 2K 2 A M=K -7 -17 -10
2024-07-23 7| E=Z=EHoyo) 4.00m 3.89m 411m
2024-07-23 7| EFEHOfO) (M ChH]) -2.70% -5.40% -0.70%
2024-07-24 MBA FEHEX} AHX| 4 -- -2.20% 3.90%
2024-07-24 Zof X M EH| -- 0.20% 0.60%
2024-07-24 sap 229 0|5 HE=Y PMI -- 495 51.6
2024-07-24 S&Pp 22 0|5 MH|AY PMmI -- 56.0 55.3
2024-07-24 sap 22Y 0|7 % P™mI -- 55.0 54.8
2024-07-24 Al =4 0f oy 640k 617k 619k
2024-07-24 AlrEedojoy (™2 oHd|) 3.40% -0.60% -11.30%
2024-07-25 7 QI AH| -- 2.30% 1.50%
2024-07-25 GDP Z7tX| %= 2.60% 2.30% 3.10%
2024-07-25 =& PCE 27H|$= QoQ -- 2.90% 3.70%
2024-07-25 M A H3ds -- 235k 243k
2024-07-25 W == 0.50% -6.60% 0.10%
2024-07-25 2=SH 2l Y 0.20% 0.50% -0.10%
AtE : KISKHAHETE, Bloomberg
HS5. W= 0|3 FH X|= (E491: %, 7|Zt: 24.07.29~24.08.02)
Date Name Survey Actual Prior
2024-07-26 74 QA H|X| 2= 0.30% -- 0.20%
2024-07-26 =¥ PCE 27} MoM 0.20% -- 0.10%
2024-07-26 =& PCE 27HK|== YoY 2.50% -- 2.60%
2024-07-26 ojA|Ztcietm 14 QIE2| o] 2.90% -- 2.90%
2024-07-26 OJA[ZtCHE D 5-10 QIE2f 0| M 2.90% -- 2.90%
2024-07-30| S&P/AO{ZZ| CS O] FE{IFAX|5= YOY NSA -- -- 6.29%




@ sz

2024-07-30 TOIO|EHIAM FOIHS -- -- 8140k
2024-07-30 HHBARE AH|KH7|CY K|S 99.7 -- 100.4
2024-08-01 FOMC 22| 23 (&43h 5.50% -- 5.50%
2024-08-01 FOMC 22| 23 (3t8h 5.25% -- 5.25%
2024-08-01 0] d& Xa&Ha ot =2 -- -- 5.40%
2024-08-01 HsgeEE cadity 1.60% -- 0.20%
2024-08-01 M A Hds -- -- 235k
2024-08-01 MRS T AUHEK S -- -- 1851k
2024-08-01 S&p 229 0|= HZY PMI -- -- 495
2024-08-01 HEX|E T 0.20% -- -0.10%
2024-08-01 ISM M| = X|= 490 -- 48.5
2024-08-01 ISM TO{ = 7R = -- -- 52.1
2024-08-01 ISM Al FZ=2 -- -- 493
2024-08-01 ISM 18 -- -- 493
X2 : KISKAHE 7, Bloomberg
H6. Tt 5Y AN X|=® (E+91: %, 7|Z}: 24.07.22~24.07.26)

Date Name Survey Actual Prior
2024-07-19 PPI(TI I CHH]) 0.10% 0.20% 0.00%
2024-07-19 PPl ™ HH] -1.60% -1.60% -2.20%
07/22-07/31 20{EoY (M EChH]) 0.00% -- -1.20%
07/22-07/31 200 Eoj NSA T | -1.60% -- 1.80%
2024-07-24 GfK AH|Xt 7| CHX| = -21.0 -18.4 -21.8
2024-07-24 HCOB =g HMZ=¢ PMI 445 426 435
2024-07-24 HCOB =& MH|AY PMI 53.5 52.0 53.1
2024-07-24 HCOB = &% PMI 50.9 487 50.4
07/24-07/30 U7X 4= & -- -- 0.00%
07/24-07/30 U7X 4= A Ay -- -- -0.40%
2024-07-25 IFO 7| &+ 89.0 87.0 88.6
2024-07-25 IFO Hx H7t 88.5 87.1 88.3
2024-07-25 IFO of & 89.6 86.9 89.0
AtE : KISKHAHETE Bloomberg
H7. WF 5 38X X = (E491: %, 712+ 24.07.29~24.08.02)

Date Name Survey Actual Prior
07/29-07/31 20§ EkOf (2O H]) 0.00% -- -1.20%
2024-07-30 CPI 8| Ml 7 &H| -- -- 0.10%
2024-07-30 CPI 8| Ml A -- -- 1.80%
2024-07-30 CPI HtO[0] & T EH| -- -- 0.20%
2024-07-30 CPI HtO[Of| 2 T HH| -- -- 2.70%
2024-07-30 CPl EZtEIR 2T Y| -- -- 0.10%
2024-07-30 CPl ERtEIRE 2T HiAH| -- -- 2.60%
2024-07-30 CPI ZHMI | -- -- 0.10%
2024-07-30 CPI ZHMl M| -- -- 2.80%
2024-07-30 CPI HtE R{2HH =23 Y| -- -- 0.10%
2024-07-30 CPI HtE R{2HH =23 M| -- -- 1.90%
2024-07-30 CPl =2 Ea}Ql HAETH HYH| - - 0.10%
2024-07-30 CPl =2 Ea}Ql HAETH MY - - 2.20%
2024-07-30 GDP SA (H7|chH]) 0.10% -- 0.20%
2024-07-30 GDP WDA HHACHH| 0.10% -- -0.20%
2024-07-30 CPI (T A CHH]) 2.20% -- 2.20%
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2024-07-30 CPI (T CH]) 0.40% -- 0.10%
2024-07-30 CPIEU 3% HEH| 0.50% -- 0.20%
2024-07-30 CPIEU 3¢ MiEHH| 2.60% -- 2.50%
Xt& : KISKHHE 7L Bloomberg
H8. Ft 5= 3N X & (SH8l: %, 712t: 24.07.22~24.07.26)
Date Name Survey Actual Prior
2024-07-19 FX Net Settlement - Clients CNY -- -282.2b -101.8b
2024-07-22 5-Year Loan Prime Rate 3.95% 3.85% 3.95%
2024-07-22 1-Year Loan Prime Rate 3.45% 3.35% 3.45%
2024-07-23 SEHI 78 B3 AH|0f
Xt& : KISKHHE 7L Bloomberg
H9. WFE = 34X X & (TH: %, 712t 24.07.29~24.08.02)
Date Name Survey Actual Prior
2024-07-27 S Y780l AARCHH| M EHH| -- -- 3.40%
2024-07-27 AR E AL Yoy -- -- 0.70%
2024-07-31 3 PMI -- -- 50.5
2024-07-31 HZ=L PMI 493 -- 49.5
2024-07-31 HIHZ=Y PMI 50.2 -- 50.5
2024-08-01 Aojdl &= PMI HZEY -- -- 51.8

XtE : KISKHHE 7 Bloomberg
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ELS : 20244 7& YW= KOSPIXI+= 2731.9= 014

@ 7jetetxt KEY POINT

MX|H b 02) 3215-1461 e Xk = C{H| KOSPI X|== &}&, S&P500 5t2f
o FZHELS Ul A= 57t L AZW M OHH| 24
o ELS &2t 1= B} ot 5= B XA2E &5

L S FA AR

27 ORX|Z A2 L0l 262, KOSPIX| 4= 3 CfH| -63.56p 8H3I T, FRX|4 5 NIKKEI225E ®Z

CiH| 5.98% St=, KOSPI200= X|'=F 3= ObX|9 A2 Y CHH| 2.52% SFEFSHRACE

E1. BF (jH] £ x| F0| (27 ZAIE)
e A F o & H5E
KOSPI200 383.89 374.20 v9.69
NIKKEI225 40,063.79 37,667.41 v2,396.38
HSCEI 6,165.04 6,010.64 v 154.40
EUROSTOXX50 4,827.24 4,811.28 v15.96
S&P500 5,505.00 5,399.22 v105.78

F) 3% Y RIIFBNE =

ob
M
)
ne
N
A
e}
4>
N
olr
ok
bt

12 57t 48

(=] = A XK . IT
a2, ZZ 17HE F X[ F0| (29 ZA5)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
43000 1 r 405 6600 - - 5800
42000 [ 400 6500 7 b 5600
[3% 6400 -
41000 L 5400
390
6300 -
4 B + 5200
0000 | 35
6200 -
39000 - b 380 F 5000
6100 -
38000 r3n I 4800
6000 -
L 370
37000 - 5500 | L 4600
b 365
36000 - | 360 5500 | b 4400
35000 : : : 355 5700 ‘ : : 4200
2024-07-01 2024-07-08 2024-07-15 2024-07-22 2024-07-01 2024-07-08 2024-07-15 2024-07-22

F) 22 452 lE
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@ «is7l

B3, FIHELS A 7| XX U HABE 5 (ShSl: 7H)
T2 X F O|tH HEZ
TUHE=Y 50 60 10
TLX| =¥ 50 49 -1
deEs=d 30 42 12
Sl X| = 121 131 10
T 6 4 -2
sfeleetd 14 15 1
A 271 301 30
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 X F O|tH HEZ
TUHE=Y 3,659 2,940 -719
TLX|+=¥ 3,570 2,798 -772
delEs=d 423 1,064 641
Sl x| =¥ 2,606 2,943 337
TU=ed 50 41 -9
sfel=etd 180 229 49
A 10,488 10,015 -473
X2 : KISKHEEIE
H5. FZHELS BAlE : 7| XXME(ESF = 49 107)) (EHl: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 49
2 KOSPI200 - - 48
3 ISE=EubN; - - 32
4 NIKKEI225 SPX SX5E 12
5 SPX - - 12
6 Ll - - 11
7 TESLA INC - - 10
8 HSCEI KOSPI200 SX5E 7
9 KOSPI200 NIKKEI225 SX5E 7
10 NVIDIA Corporation TESLA INC - 7

KHE : KISKHHE 7}
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@ «isrsrzo
SWAP : CD 91 = 3¢l 0.02% OI=

"Rt KEY POINT

0|38 H7Y  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|

= CDE2l= 3.5%2 ™ F [HH| }2tSIALCE RS BE|= MUtH o2 31261 T, CRS 22|29 B R
CHHI 2 St F=ME 2 QUCt IRS 22|12t KTB Yield2| X10|Ql 2E-Agh A

A1, CRS =22k IRS = 2|2 A40|21 Ag HO[A|£0] B2 dSME 20K 1 F& ERUCL

aE1. F8 32 F0| (EF91: %)

e USDTB3Y e USDIRS3Y e KRW CRS 3Y KRW IRS 3Y KTB 3Y
6.00%
5.00%
4.00%
3.00% %MM
2.00%
1.00%

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

Rt : KISKHAME 7}

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

mKTB m KRW IRS m KRW CRS USD IRS USD TB

0.01% 0.00%

0.00%
0.00%
-0.01%
-0.02%
-0.03%
-0.04%
-0.05%

-0.06%

-0.07% - -0.07%

Xt : KISKHAME 7}
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11213, USD IRS 22| 30| (5+: %, BP)
X|-O| —7/26/2024 7/19/2024
6.00% 0.08%
5.00% \ 0.06%
0.04%

4.00% —

0.02%
3.00%

0.00%
2.00%

-0.02%
1.00% -0.04%
0.00% -0.06%

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

XtZ : Refinitiv, Bloomberg

H#1. USD IRS Data (EH2l: %)
URD IRS 1Y 2Y 3y 5Y
2024-07-26 4.7696 4272 40325 3.8446
2024-07-19 4.804 4.2834 4.0299 3.8263
U5 -0.0344 -0.0114 0.0026 0.0183
2023-12-29 47704 40822 3.7547 3.5181
HEChb| -0.0008 0.1898 0.2778 0.3265
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
XpO| ——7/26/2024 7/19/2024
4.00% 0%

3.50% \ "
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

@ «isrsrzo

KRW IRS 1Y 2Y 3y 5Y
2024-07-26 3.255 3.0725 3 2.9625
2024-07-19 3.305 3.1375 3.065 3.03

FU57 -0.05 -0.065 -0.065 -0.0675
2023-12-29 3.53 3.2425 3.08 2.9925

HZChb| -0.275 -0.17 -0.08 -0.03

RIE : KISKHAHE 7}
J8l5. KRW CRS (+9I: %, BP)
XpO| ——7/26/2024 7/19/2024
3.50% 0.00%
3.00% -0.02%
2.50%
—_ -0.04%

2.00%

-0.06%
1.50%

-0.08%
1.00%

0.50% -0.10%
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
2024-07-26 2.705 2.46 2.395 2.4
2024-07-19 278 2.51 2.45 2.44

034 -0.075 -0.05 -0.055 -0.04
2023-12-29 2.83 2.45 2.35 2.28

| -0.125 0.01 0.045 0.12

ALZ : KISKHAE 7}
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dZl6. KTB (THl: %, BP)
XOo| ——7/26/2024 7/19/2024
3.50% 0.00%
3.40% -0.01%
0,
3.30% -0.02%
3.20%
-0.03%
3.10%
-0.04%
3.00%
- 0,
5 00% 0.05%
2.80% -0.06%
2.70% -0.07%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-07-26 3.167 3.095 3.017 3.04
2024-07-19 3.23 3.14 3.072 3.095
F034 -0.063 -0.045 -0.055 -0.055
2023-12-29 348 3.247 3.145 3.155
HEChb| -0.313 -0.152 -0.128 -0.115

ALZ : KISKHAE 7L

JO&7.IRS ®EH| AZY E F0]

(Tl = %)

—— KRW IRS 5Y-3Y KRW IRS 10Y-5Y

0.10%

0.05%

0.00%

-0.05%

-0.10%

-0.15%

-0.20%
2023-01

2024-01

2023-07 2024-07

AtZE : KISKHAHE L
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128, IRS HTH7| ATy E FUHHSE

(Tl - %)

m KRW IRS 5Y-3Y

0.01%
0.01%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

KRW IRS 10Y-5Y

0.01%

0.00%

AtZ : KISKHAHE L



189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) W SWAP BASIS(1Y) SWAP BASIS(3Y)
0, . 0, -
0.00% 0.02% 0.01%
& 0.01% -
-0.20% |
0.01%
-0.40% 0.00%
-0.60% s ol -0.01% -
\\.‘, Jv/\i‘-\" -0.01%
- 0, - |
0.80% -0.02%
-1.00% | -0.02% -
1.20% 1 1 -0.03%
-1. (] _ 0,
2023-01 2023-07 2024-01 -0.03% - 0.03%
Xt& : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
J&11. KTB/IRS 0| (T2 : %) J312. KTB/IRS 7t HE (Tl : %)
SWAP SPREAD(1Y) = SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.02% 0.01%
0.30% - 0.01% -
.20%
0-20% 0.01%
0.10%
0.00%
0.00% -
-0.01%
-0.10%
-0.01%
-0.20% ! ! -0.01%
2023-01 2023-07 2024-01 0.02% L
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

1385822 -0.9¥, -6.49BP2tZ
ey CHH| &M E 2R, Azt
19 7|&F -27 58S LIEtW D =t St2f A2 LY

Ql/ete] 382 X[ = CfH| 1386.70|A 2L
E LIEPACE 7|EF =0 E31 & {20 AL 0]
A %N SES YL /2R AYEOIEL
Nt
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J&13. KRW/USD Swap Point 30|

@ «isrsrzo

0

—_—
10 ImT—

03m 06M

12M

03y

05Y

-20 W=
30 W

-40
-50
-60
-70
-80
-90
-100
2023-01-02 2023-07-02 2024-01-02
XtZ : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
HMUE | X}O| MZCHH| X}O| —=——7/26/2024 ———7/19/2024 ———12/29/2023
1400 120
e ———
1350 100
80
1300
60
1250
40
1200
20
1150 0
1100 -20
SPT 01w 01M 02M 03M o6M 09M 12M 02y 03y 04y 05Y
Xt& : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
== 2024-07-26 2024-07-19 Xto] = 2024-07-26 2024-07-19 xto|
KRW/USD 1385.8 1385.8 -0.9 USD/CHF 0.882 0.889 -0.007
EUR/USD 1.085 1.085 -0.003 USD/SGD 1.343 1.345 -0.002
GBP/USD 1.286 1.286 -0.007 USD/IDR 16296.5 16192.5 104
USD/JPY 153.695 153.695 -3.96 USD/PHP 58.42 58.335 0.085
USD/HKD 7.806 7.806 -0.004 USD/TWD 32.797 32.734 0.063
USD/CNY 7.25 7.25 -0.017 USD/SEK 10.812 10.631 0.181
USD/CAD 1.381 1.381 0.011 USD/PLN 3.948 3.94 0.008
AUD/USD 0.655 0.655 -0.015 USD/DKK 6.877 6.854 0.023
NZD/USD 0.589 0.589 -0.014 USD/ZAR 18.284 18.291 -0.008

N MRS (154 402 &E 7|F)
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[Appendix 1] = S¢dl 2 Credit Spread Hs o

M= AR 02) 3215-1454

1. 7l FoaL (E+2: %, 2024-07-26) H2. 812 F2 22| (491 %, 2024-07-26)
U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90Y 3.500 -0.020 -0.330 o= 2y 4436 -0.049 0.056
CcP 90 3.860 -0.100 -0.400 oj= 5Y 4141 0.008 0.186
=3 34 3.017 -0.055 -0.228 o= 10Y 4.253 0.045 0416
=3 54 3.040 -0.055 -0.230 oj= 20Y 4.594 0.066 0.492
=31 104 3.105 -0.047 -0.202 oj= 30Y 4.499 0.078 0.572
=1 204 3.082 -0.023 -0.158 S8 2y 2.643 -0.128 -0.018
=31 304 2.990 -0.035 -0.232 28 5y 2.370 -0.024 -0.087
Set14d 3.165 -0.065 -0.227 a8 10y 2443 -0.001 0.005
S¢t2d 3.080 -0.042 -0.270 a8 20y 2.665 0.017 0.217
S0t 3d 3.085 -0.055 -0.290 a8 30y 2.658 0.017 0.301
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (IEY : 2024-07-26) H4. 3L Credit Spread (SH2I: %, 2024-07-26)
Fax i TFCHY| | AXCHH| =2 g TFCHH| | AXCHH|
KTB3 139.5 0.54 3447 E% AAA 3.185 0.013 -0.201
KTB10 116.18 0.53 2.09 2K AAA 3.266 0.000 -0.235
KOSDAQ 797.56 -31.16 -81.37 7|Et=-8XH AA- 3.531 0.023 -0.475
KOSPI 2,7319 -63.56 62.09 A AA- 3.485 0.010 -0.279
A& : KIS-NET A& : KIS-NET
H5. ME{'H 310 CfH| Credit Spread HE ZM Top3 L&At (91 : bp, T7] : 3Y)
e ZM Top 3
- LA s HE
QB = A|S AL AA+ -2.0
SAZASAL AA+ 23
CHE Al S AL AA+ =23t
T AP S AL AA+ 23t
SFEYGA A SA AA+ 23
SHEZNLSA AA+ 23t
AENLSA AA+ =kl
E=MLSA AA+ R
s TEINLSAL AA+ Ef;
S A A S A AA+ 23t
A mEZA AA+ 23t
AHUNEZA AA+ 23
BEI D A[SA} AAO 0.3
QHAE A S AL AAO 0.3
St = Al SAL AAO 0.3
SR A ZA AAA 03
WHEZA|SAL AAO 0.3
DT A ZE| S A AAO 0.3
DGB7{m| & A+ -0.2
rEX Of F-=7H | & A0 03
A olH|ZHm| S AA- 0.8
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AJHEYA BBB+ -357
ALY i Al of| = QH ot O A0 -6.5
E1 A+ -5.7
X2 : KISKHAHE 7}
H6. ME{'"H I CHH| Credit Spread H-E 2FM| Top3 L&At THQ| : bp, 2H7] : 3Y)
am kM| Top 3
. ZAALE s HE
S AAA 2.8
BI|FE A SA AAA 2.3
SR | S FEIFESAL AAA 2.3
AT SHSA AAA 1.8
el AAA 1.8
e =x=d AA- 2.3
Xo|H| 2|7 m & AA- 2.3
St E XN Il E A0 2.3
Ofo[H| 7| O|7H | & AA- 2.3
AN E A- 2.3
dh7t= AAO 2.3
A 0|7 m| & BBBO 2.3
ZO7H & A+ 2.3
MBI E AA- 2.3
A2 74 I E AA- 2.3
7| 2o & A- 2.3
RHREZA A- 2.3
ClH|ZHm| & BBB+ 2.3
FAHHAIHO| H-E AMH| A 2|OF A+ 2.3
O 2 M| G| A Bl X2 THO| b A H| A A+ 2.3
FHE XY H| 7| 0| 7H 1] AA- 2.3
O] 2H of| A 71 ] AA- 2.3
oh=70 ol g A0 2.3
HIMZtE AA+ 18
LBtz AA+ 1.8
ShLE7H I AA- 1.8
AT ol AA+ 18
Adlofo|X| =7 m| & AA- 1.8
oAnFHH & AA- 18
7 OlH|=2IFtE AA+ 18
oHgstE AA+ 18
M OFO| o tHAE MH| AT 2|Of A+ 1.8
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2024-08-03 | ®2|2%¥27-08-0|(H)01-4-03 2023-08-03 1Y 270,000 AAA
2024-07-28 | ZM OO| 0| H-AH96-2 2021-07-28 3y 10,000 A+
2024-07-28 | AINIE345-1 2023-06-28 1Y 1m 20,000 A-
2024-07-29 | HCHHD{H362-1 2019-07-29 5Y 30,000 AA-
2024-07-29 | #A|O|H|= 7} E360-2 2022-06-29 2Y 1m 30,000 AA+
2024-07-29 |BNKZHI|E270-1 2021-12-29 2Y 7m 20,000 AA-
2024-07-29  |BNKZHI|E256-3 2021-07-29 3y 10,000 AA-
2024-07-29 |OJ2fof| A4 | E27-2 2019-07-29 5Y 200,000 AA-
2024-07-29 |OFO|¥ZH T Er101 2023-06-29 1Y 1m 70,000 A+
2024-07-29 | A|O|H|= BI7}E309-5 2020-07-29 4y 20,000 AA+
2024-07-29 | R2|7t=183-1 2020-10-29 3Y 9m 60,000 AAO
2024-07-29 | OFO|H|# O] 7H | &t 283-1 2023-06-29 1Y 1m 20,000 AA-
2024-07-29  |StLEFHI|EF327-2 2021-04-29 3Y 3m 50,000 AA-
2024-07-29 | ROFtE442-4 2021-07-29 3y 40,000 AA-
2024-07-29 | Al8t7 I EH450-2 2021-11-29 2Y 8m 20,000 AA-
2024-07-30 | R2|28IHI|E383-5 2019-07-30 5Y 20,000 AA-
2024-07-30  |BNKZHI|Et182-3 2019-07-30 5Y 10,000 AA-
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2024-07-30 |JB 22|74 T E479-2 2023-06-30 1Y 1m -1d 10,000 AA-
2024-07-31 |t AHAFHI|EF22 2023-07-31 1Y 3,000 BBB+
2024-07-31 | R2|7tE221-1 2022-08-11 1Y 11m 20d 70,000 AAO
2024-07-31 | A$H7HE2040 2019-07-31 5Y 30,000 AA+
. 2024-07-31 | A$HFHE1951 2017-07-31 7v 30,000 AA+
xHE’B 2024-07-31 | A|O|H|=EIZ}E310-1 2020-07-31 4y 30,000 AA+
2024-07-31 | R2|7FE220(Ah 2022-08-01 1Y 11m 30d 160,000 AAO
2024-07-31 | AO|H|=ZEIZ}E202 2017-07-31 7Y 20,000 AA+
2024-07-31  |BNKZ{ I/ E327-2 2023-08-31 11m 10,000 AA-
2024-07-31  |OFO|H|#|O|7H | Er294 2023-10-31 9m 20,000 AA-
2024-08-01 | S2[7t=217(Ah 2022-07-01 2Y 1m 130,000 AAO
2024-08-01 | OFO| A7 | EF93-1 2023-02-01 1Y 6m 40,000 A+
2024-08-02 | & CH7HI|EH1931-3 2022-08-03 1Y 11m 30d 50,000 AA+
2024-08-02 | StLtFHI|EH333-4 2021-08-04 2Y 11m 29d 30,000 AA-
2024-08-02  |SHLEZHI|EE323-4 2021-02-03 3Y 5m 30d 50,000 AA-
2024-08-02 || O|H|7H | E432-4 2019-08-02 5Y 20,000 AA-
2024-08-02 | <2|7t=231-1(Ah 2023-08-03 11m 30d 100,000 AAO
2024-08-02 |7 0[H|H | E515-1 2023-08-02 1Y 70,000 AA-
2024-08-02 | SHLIZHI|EF397-1 2023-08-04 11m 29d 70,000 AA-
2024-08-02 | HACHHD{-H481-1 2023-08-04 11m 29d 30,000 AA-
2024-08-02 |M|2| X711 E229-1 2023-05-02 1Y 3m 20,000 A+
2024-08-02 | AH2IHI]|EF713-1 2023-08-04 11m 29d 70,000 AA-
2024-08-02 | A7HI| 333 2023-02-02 1Y 6m 5,000 A-
2024-08-02 | HCHHD{-H290-5 2017-08-02 7Y 10,000 AA-
2024-08-02 |<2|F8NI|E477-1 2023-08-04 11m 29d 30,000 AA-
2024-08-02 | RO7tE462-5 2022-08-02 2Y 80,000 AA-
2024-08-02  |BNKZ{I|E283-3 2022-06-02 2Y 2m 30,000 AA-
2024-07-28 |CJ ENM18 2017-07-28 7Y 10,000 AA-
2024-07-28 |®0O2|X3-3 2023-07-28 1Y 80,000 A+
2024-07-29 |HDHCHQIZEIR0{79 2021-07-29 3y 80,000 AO
2024-07-29 |SKO|ZEME168-2(X|) 2021-07-29 3y 200,000 A-
2024-07-29 |®O2|X3-2 2022-07-29 2Y 90,000 A+
2024-07-29 |SK2|E76-2 2019-07-29 5Y 60,000 AAA
2024-07-29 | M MAMEZHA|E|5-2 2019-07-29 5Y 190,000 AA-
2024-07-29 |St= M EET49-1(x) 2021-07-29 3y 110,000 AAA
2024-07-30  |CH4I0fZQH0}0|30-2 2019-07-30 5Y 30,000 AO
PO 2024-07-30 | X|ofA2|H ¥32-2 2019-07-30 5Y 200,000 AAO
2024-07-30 | HEAO|HX[MH|A6 2021-07-30 3y 40,000 AO
2024-07-30 | S LM l0|12CB 2021-07-30 3y 100
2024-07-30 | StLEO| ZZQHO}O[184-2 2023-01-30 1Y 6m 60,000 AO
2024-07-30 |O|AA|0|E2t=0H0 2024-01-30 6m 5,000
2024-07-31 | M[OtH| AEIX|F74-2 2019-07-31 5Y 70,000 A+
2024-07-31 | S2144269 2023-07-31 1Y 5,000
2024-08-02 | SHA|AE=26-2 2019-08-02 5Y 30,000 A+
2024-08-02 |04 EINCC71-2 2019-08-02 5Y 100,000 AO
2024-08-02  |SHLEZH7-1(X]) 2021-08-03 2Y 11m 30d 230,000 AAO
2024-07-28 |E[EEMZMALK}1-17 2023-02-28 1Y 5m -3d 10,000 AAA
2024-07-28 | SFO|HEFAMIY 20th1 2023-09-25 10m 3d 900
2024-07-28 | M|O| A K| O|®| 7 kt1-2 2023-09-06 10m 22d 1,700
2024-07-28 | H|O| A K| O] &| LKt -1 2023-09-06 10m 22d 200
2024-07-28 | StO|HEFM I 20th2 2023-10-20 9m 8d 500
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2024-07-28 | SFO|HEFAM I 20th5 2023-12-13 7m 15d 200
2024-07-28 | Y AH|HE|X|ZK}-1 2024-05-14 2m 14d 4,000 AAA
2024-07-28 | StO|MEFA IH 20th4 2023-11-01 8m 27d 500
2024-07-28 | StO|HEFAM I 20th3 2023-10-30 8m 28d 400
2024-07-28 |E|EEMZTMFK}1-15 2023-04-28 1Y 3m 10,000 AAA
2024-07-28 |E|[ZEMEMOIXF1-26 2022-01-28 2Y 6m 6,000 AAA
2024-07-29 |E|2EH60Xt-F1-27 2021-01-29 3Y 6m 100 AAA
2024-07-29 | X|OtO[H| M 2| &1 2024-06-28 1m 1d 60,000 AAA
2024-07-29 |E|EEMENEK1-24 2022-07-29 2Y 5,000 AAA
2024-07-29 |E|[EEMEMRK}1-25 2022-04-29 2Y 3m 7,500 AAA
2024-07-29 | ROIFHOEH & XtF71-14 2023-09-27 10m 2d 8,500 AAA
2024-07-30 |E|EEMZTMER1-13 2023-06-30 1Y 1m -1d 5,000 AAA
2024-07-30 |HAEIIO|EX|65XHR1-17 2022-11-30 1Y 8m -1d 15,000 AAA
ABS 2024-07-30 |HAEIL}O|EX|69KHR1-13 2023-06-30 1Y 1m -1d 5,000 AAA
2024-07-30 |E|EEMSNUEXR1-26 2021-09-30 2Y 10m -1d 10,000 AAA
2024-07-30 |AIHOEHSXFS2H-3 2023-08-30 11m 300 AAA
2024-07-30 | AOEE A LXt2-1 2022-03-30 2Y 4m 1,500
2024-07-30 |AOFEEAN LXI2-2 2022-03-30 2Y 4m 800
2024-07-30 | ADFEXRAK LX}3 2022-04-15 2Y 3m 15d 2,700
2024-07-30 |E[EEMETMAF1-22 2022-09-30 1Y 10m -1d 10,000 AAA
2024-07-30 |HIAOEMEXFSSH-5 2024-01-30 6m 9,000 AAA
2024-07-30 |IHAEDIO|EX|74ktS1-3 2024-04-30 3m -1d 10,000 AAA
2024-07-30 |E[EEMZTNLR1-17 2022-11-30 1Y 8m -1d 20,000 AAA
2024-07-31 |E|ZEMEMALK}1-25 2022-03-31 2Y 4m 10,000 AAA
2024-07-31 |HAEIIO|EX|H|64XH -23 2022-08-31 1Y 11m 5,000 AAA
2024-07-31 |HAEDO|EX|70XF21-11 2023-08-31 11m 10,000 AAA
2024-07-31 |E[EEMEMFR}1-23 2022-08-31 1Y 11m 10,000 AAA
2024-07-31 |E[EEMEHTXR1-12 2023-07-31 1Y 5,000 AAA
2024-07-31 |E[EEMTFHAR1-11 2023-08-31 11m 10,000 AAA
2024-07-31 |E|[EEMENMERX-14 2023-05-31 1Y 2m 5,000 AAA
2024-07-31 |E[ZEMTNaKt1-18 2023-01-31 1Y 6m 10,000 AAA
2024-07-31 |E[EEMZTNX1-16 2023-03-31 1Y 4m 15,000 AAA
2024-08-02 |IHAEDO|EX|71A+1-9 2023-11-03 8m 30d 10,000 AAA
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