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

Y7t Ext KEY POINT
E712 K& 02)3215-1437 o M=[HH| 2IKXYX|$ =X LAUAE ZUA
o TFC{H| SFAH X[ +AE 57t
o TIFOHH| SAM X £5 £28 L2
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE -0.22 0.91 3.14 443 8.85 403 1.73
Duration 5.79 5.70 5.45 537 5.15 5.75 175
YTM 3.13 3.26 3.54 3.61 3.97 1.58 7.45

= 1KY FE$AUE -0.47 1.35 4.60 592 11.72 0.45 1.78
Duration 9.49 9.39 8.95 8.86 8.35 9.29 2.05
YTM 2.93 3.10 3.38 342 3.79 1.67 6.86

Eotxy FE$AUE 0.06 0.45 1.30 2.18 449 8.15 1.31
Duration 1.24 1.28 1.22 1.22 1.24 1.02 0.96
YTM 3.05 3.20 342 344 3.71 1.03 6.80

IPNN| FE$AUE -0.02 0.58 2.09 3.59 7.30 7.13 1.94
Duration 2.59 2.60 2.56 2.56 2.53 3.19 1.35
YTM 343 3.57 3.85 4.02 445 173 8.43

KOBI30 FHoE 0.05 0.49 1.55 2.48 5.09 7.08 145
Duration 1.83 1.81 1.82 1.80 1.80 1.80 1.87
YTM 3.08 3.21 3.46 3.50 3.82 1.26 6.86

KOBI120 FHoE 0.05 0.34 1.14 2.08 427 8.37 1.28
Duration 0.99 0.96 0.97 0.94 0.95 0.94 1.11
YTM 3.28 337 3.58 3.64 3.86 1.11 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 0.57 1.41 2.35 3.64 13.69 8.94
N 0.61 146 238 3.77 7.00 2.86
Sy 0.60 1.45 239 3.72 11.31 447
S5 d 0.60 1.38 2.16 0.00 0.00 1.24
28Ky 0.61 1.40 2.38 3.38 7.87 1.24
7|Et=E X 0.59 1.44 235 3.57 5.44 1.70
NS 2RET) 0.61 1.46 234 3.68 9.36 2.76
AN (B2 ET) 0.00 1.49 0.00 0.00 0.00 1.49
ABS 0.62 1.42 2.29 3.92 0.00 1.45

A 0.60 1.42 2.35 3.65 13.24 5.76




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

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.076 2.993 2.963 2.950 2.962 2.973
N 3.290 3.155 3.141 3.141 3.240 3.177
S 3.366 3.237 3.176 3.166 3.181 3.223
S5 H 3.100 3.025 2.995 0.000 0.000 3.046
2%y 3.381 3.268 3.160 3.106 3.302 3.304
7|Eta-& X 3.696 3.675 3.581 3.447 3.832 3.634
IMHESEEES) 3.540 3.489 3453 3.348 3.531 3.478
A EES) 0.000 4197 0.000 0.000 0.000 4197
ABS 3.464 3.347 3.304 3.217 0.000 3.376
A 3.353 3.250 3.187 3.095 3.009 3.156
Xt KISKHHE 7}
H4. KISS S AR ME/T7|E HIF (E21: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 3.90 5.91 474 6.18 29.76 50.49
N 0.19 0.25 0.28 0.39 0.13 1.24
S=x 237 277 223 2.1 3.48 12.96
S5 H 1.59 2.04 0.82 0.00 0.00 4.46
2y 5.47 3.75 1.25 0.57 0.03 11.08
7|Eta-8 X 2.33 2.81 1.78 0.98 0.08 7.98
SIMHBSEEEDS) 229 2.98 2.15 147 1.26 10.14
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.65 0.59 0.30 0.12 0.00 1.65
A 18.79 21.10 13.55 11.81 34.75 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
=M 16 22 22 34 54 148
N 194 254 259 497 47 1,251
S=Xy 528 570 531 448 702 2,779
SoHEH 8 6 2 0 0 16
23Ky 562 358 115 73 8 1,116
7|Eta-8 XY 1,433 1,558 908 536 63 4,498
SN (B RREET) 472 636 426 308 392 2,234
AR (B2 ET) 0 1 0 0 0 1
ABS 442 335 110 30 0 917
A 3,655 3,740 2,373 1,926 1,266 12,960
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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 0.010 0.490 1.790 3.080 6.370 6.670 0.258
ESG Duration 2.260 2.240 2.240 2.240 2.320 2.830 3.110
e YT™M 3319 3419 3.698 3.824 4224 1.604 2.488
Sustinvest |F&{%=0l8 0.010 0.490 1.790 3.080 6.360 6.750 0.212
ESG Duration 2.270 2.250 2.250 2.270 2.360 2.880 3.380
YTM 3313 3.409 3.696 3819 4207 1.605 2.066
Whos SY40E -0.030 0.530 1.990 3330 6.850 6.450 0.140
Good Duration 2.750 2.720 2.690 2.710 2.740 3310 3.070
ESG YTM 3.351 3434 3.715 3.829 4212 1626 2253
ot SY40E 0.010 0.440 1.700 2.950 6.270 6.550 0.175
ESG Duration 2.070 2.040 2.040 2.070 2.200 4.200 2.820
A7 YT™M 3.354 3.442 3.720 3.836 4261 1.666 2.391
ESG SH40E 0.000 0.480 1.830 3.050 6.330 6.900 0.128
=HMA  |puration 2.450 2.400 2.380 2.400 2.420 2.810 3.690
YTM 3.273 3.363 3.652 3.770 4170 1.585 1.996
HlmX|  |SXH$E -0.020 0.520 1.950 3.270 6.750 6.580 0.250
Duration 2.650 2.620 2.600 2610 2.660 3.250 3.100
YTM 3.359 3.442 3722 3.836 4219 1.586 2410
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]
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XtE: KISKHEEIE K& KISAHHE It
F) SHRESGUT A HIAE7|Y 23|d FIH21d otit7))
#7. KIS ESG 58 ME{/27|'2 Duration
= 370 ~1d 1~24 2~34 3~54d 5E0]4 HH|
S=x 0.59 1.45 2.41 3.74 8.75 2.64
2y 0.62 147 2.35 3.34 8.50 1.33
7|Et=8x 0.60 144 2.41 3.57 5.31 1.97
IMHSERES) 0.59 1.47 234 3.68 7.62 2.40
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.66 1.43 2.30 4.00 0.00 1.58
TH| 0.61 146 2.37 3.70 8.17 2.25
REE: KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (21: %)
= 374 ~1d 1~24 2~34 3~54d 5E0]4 HH|
S=Xy 3.372 3.240 3.176 3.174 3.222 3.245
2%y 3.369 3.253 3.141 3.096 3.200 3.284
7|Et=8X 3.497 3.519 3.434 3.373 3.617 3.468
A (S EREDS) 3.507 3.443 3436 3.340 3.467 3.441
SIMHESZET) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.364 3.317 3.262 3.181 0.000 3.309
TH| 3417 3.340 3.306 3.252 3.341 3.341

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 8.52 9.82 6.95 6.53 3.85 35.67
28Ky 6.52 486 1.87 0.72 0.08 14.05
7|Eta-& X 1.33 1.72 132 1.09 0.12 5.59
AN (S EZRES) 8.08 11.31 8.55 6.01 3.42 37.36
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 242 272 1.56 0.63 0.00 7.33
A 26.88 30.44 20.24 14.98 7.47 100.00
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 205 240 214 214 151 1,024
23Ky 125 75 28 11 1 240
7|EtE2&X 124 147 100 83 9 463
A (S ZEET) 271 398 271 209 183 1,332
AN (B RES) 0 0 0 0 0 0
ABS 73 84 45 13 0 215
TH| 798 944 658 530 344 3,274

Xt KISKHHEIF
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Q KISKFAHE 7}

H1. F 33 32HS (EH9l: %)
= 8/2 8/9 8/16 8/23 HZECHH|(BP)
St 1 3.085 3.05 3.02 3.03 1.0
S0t 2 3.005 2.99 2.987 2.992 0.5
=1 34 2.937 2.94 2.922 2917 -05
e 2.942 2957 293 2.952 2.2
=1 104 2.97 3.012 2.975 3.005 3.0
SAHHAAA 34 3.135 3.138 3.173 3.154 -19
SAHHAAA 54 3.124 3.147 3.15 3.172 2.2
SAHHAAA 104 3.127 3.186 3.149 3.183 34
AtZE : KISKHAHE 7}
23, F X SPREAD 30| (£l : bp) J34. E4XAAA SPREADZFO| (542l : bp)
3_5 SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 60.0 -
40.0 f-’AT
20.00 - > _.__\\
200 S ip
0.00 - 0.0 T .
Qy 9:& &,@ o 9%9 ,@& 9& && ,@”0’ &;c»
g g e e e + o s s s
X2 : KISKFAHE I} X2 : KISKHAHE TG
B2 T I3 AZYEHE (42: bp)
IHE 8/2 8/9 8/16 8/23 TFCy|
=10 310 SPREAD 33 72 5.3 838 35
=11 3.5 SPREAD 05 1.7 038 35 2.7
=11 510 SPREAD 2.8 5.5 45 5.3 0.8
= 11_EXiAAA 3YR SPREAD 19.8 19.8 25.1 237 -14
= 11_EXiAAA 5YR SPREAD 18.2 19.0 22.0 22.0 0.0
=11 _EZX{AAA 10YR SPREAD 15.7 174 17.4 17.8 04
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kis
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A& KISKHHE 7} A& KISKHHE 7
3. 2% =t 1CHH| SPREAD3O| (4%l : bp) 24, ofF x| tACHH| SPREADZO|  (TH$l: bp)
AR 3v- kT8 3Y SaM-KkTB 3Y 7|Ef2-EMAA+- KTB3Y
140 4 2Bk AAA- KTB 3Y S kHAA+- KTB 3Y 350 1 7|EF2 S/ AA- - KTB 3Y
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H1 2| 3 0C{H| ASEE S HEE (42l bp)
S8 25 AT E(08/23) TS| (08/16) M| (07/23)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 283 | 170 | 153 | 518 | 30 | -1.0 | -05 | -1.0 | 194 | 53 | 34 | -24
=0 283 | 183 | 158 | 554 | 30 | -1.0 | -05 | -1.0 | 194 | 53 | 34 | -24
AAA 311 | 293 | 277 | 616 | 30 | <13 | 07 | -10 | 199 | 44 | 27 | -24
AA+ 382 | 397 | 406 | 712 | 30 | <13 | <10 | -1.0 | 199 | 44 | 24 | -24

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =25 A% E(08/23) HZCH|(08/16) MELiH|(07/23)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
M3 402 | 456 | 405 | 1346 | 4.1 20 | 20 | 00 | 166 | 121 | 60 | 00
=0 438 | 540 | 635 | 1527 | 40 | 30 | 20 | 00 | 170 | 136 | 45 | 00
AAA 513 | 667 | 739 | 1727 | 50 | 40 | 20 | 00 | 195 | 176 | 50 | 00
AA+ 137.0 | 1665 | 1903 | 2420 | 10 | 10 | 10 | 00 | 9.1 76 | 10 | 00
AAA 2125 | 2442 | 2523 12859 | 15 | 10 | 05 | 00 | 95 | 76 | 10 | 00
AA+ 2680 | 3135|3192 13507 | 15 | 10 | 05 | 00 | 95 | 76 | 10 | 00

Aol 3 TY| O| &7t &A% QA= THSHH ZAME LIEIL 7| = T SHX|2H 1 &0 o| X Td=S2
o

| 28 53bp2 EHEED] L 4N S 20|

=
i
Hr
24°)
o
am
Ot
>
%l
rlo
0
1o

m
>
N
[im
>
o
10
n
o
Mo
ujn
o

7IEtS &M U2 99004 Z H F CiH| 5950 3 HAMYCE 7|Ete&k HHAYE2 BSM=Z
M= UL 53] AA- S22 T ofM| Tato] FEH ML AA- SE2| FHLEME S22 HFEE2 7

Lol 28t MIE LIEHRICE SHE AA+ S82 7HEX] S0 A OlH|=RIFt=2| 21 TH7| O[&E A7} QI

4bp= THSIH ZME H0|7|= YLt SkX|2 1 8o iR E2| S30M 2EM =2 SO0t ot Rt

a5, F7H 28K walZo| (EH21 : %) d8e. F7H o Tx| 20| (EH91: %)
15000 , BESFA mAFXH HAAA T AA+ 10,000 - m7tE e m I m] e

8,000 -

10,000 -
6,000 -

4,000
5,000 -

2,000 -

0 - 0 ‘ ‘ m

2024-08-19  2024-08-20  2024-08-21  2024-08-22  2024-08-23 2024-08-19  2024-08-20  2024-08-21  2024-08-22 2024-08-23

Xt KISKHAHE 7F AtZ: KISKHAHE 7L

14



3. F2H 28K =YW o (H2l: %, 2A9)
8 559 dage] | AT E L | s ol
AAA 7| 4284124080 1.5A-19(Ah 3.270 DI +3bp | 2024-08-19 | 2026-02-19 4,000
AAA AM324410]0200-0819-2 3.210 ol +3bp 2024-08-19 2026-08-19 2,000
AAA AZ2441E0100-0819-1 3.220 0lE 6bp | 2024-08-19 | 2025-08-19 700
AAA F=AUFEX A (2™)24-80[12-19 3.350 DI +3bp | 2024-08-19 | 2025-08-19 200
AAA F=AUFEX A (2)24-80[18-19 3.320 DI +5bp | 2024-08-19 | 2026-02-19 300
AAA F=AFEX A (2™)24-80]2-19 3.280 DI +4bp | 2024-08-19 | 2026-08-19 200
AAA St = 282408010/ E-1.5 3.270 DI +3bp | 2024-08-19 | 2026-02-19 1,100
AAA 7| 28 (4A1)24080]1.5A-20(Ah) 3.270 DI +3bp | 2024-08-20 | 2026-02-20 1,700
AAA 7| 234 (41)24080[3A-20(AH 3.110 DI +2bp | 2024-08-20 | 2027-08-20 2,200
AAA AM3=24410]0200-0820-2 3.220 ol +3bp 2024-08-20 2026-08-20 2,500
AAA A322441010206-0820-1 3.150 DI +2bp | 2024-08-20 | 2027-02-20 5,500
AAA = F XA (23)24-80]12-20 3.370 DI +5bp | 2024-08-20 | 2025-08-20 2,300
AAA 7123 (2h24080[2A-21(Ah 3.200 BIE -1bp 2024-08-21 2026-08-21 1,600
AAA 7| 28 (22408 1A-21(AD 3.200 218 -10bp 2024-08-21 2025-08-21 1,000
AAA AH=24410]0300-0821-2 3.100 B -1bp 2024-08-21 2027-08-21 1,400
AAA AMZ244120100-0821-1 3.200 218 -10bp 2024-08-21 2025-08-21 4,500
AAA St == U2 82408X}-0| E-2 3.200 B -1bp 2024-08-21 2026-08-21 2,000
AAA = 0128444080 E 2 (03)1.5-22 3.300 2IE +2bp 2024-08-22 2026-02-22 4,400
AAA Ao23H28-08-0[-2-A 3.260 2IE +1bp 2024-08-22 2026-08-22 1,200
AAA 22| 2828-08-0|F02-2-22 3.260 2IE +1bp 2024-08-22 2026-08-22 2,700
AAA = 0122444080/ &= 2 (03)1-23 3.320 BIE -1bp 2024-08-23 2025-08-23 2,000
AAA 7|62 (41)24080]1.5A-23 3.250 2IE +2bp 2024-08-23 2026-02-23 2,500
AAA A=24410]0106-0823-2 3.250 2IE +2bp 2024-08-23 2026-02-23 1,800
AAA AMZ244120100-0823-1 3.200 2138 -10bp 2024-08-23 2025-08-23 1,200
AAA AMot23128-08-0]-3-C 3.220 BIE -1bp 2024-08-23 2027-08-23 3,000

RtZ: KISKHAHE 7}

H4 FHojHA 2 HY (E91: %, 28)
8 S84 daigg] | dYATYE e 7| 2oy
AAOQ 2 2|7HE248-1 3471 Bl 2024-08-22 2026-08-21 500
AAOQ 22|7tE248-2 3434 Bl 2024-08-22 2027-02-22 200
AAOQ 22|7tE248-3 3424 Bl 2024-08-22 2027-08-20 300
AA- BNKZH I E359-1 3.579 Bl 2024-08-22 2025-08-22 300
AA- BNK7ZH I E359-2 3.599 Bl 2024-08-22 2025-10-22 200
AA+ A OlH| = RIZ7tE412-2 3.401 BIE -4bp 2024-08-23 2026-09-23 500
AA+ A O|H[= BIF7tE412-3 3.381 Bl 2024-08-23 2027-09-23 100
AAOQ StLHFHE 264 3.495 Bl 2024-08-23 2026-02-23 600
AA- JB 22|74 E518-1 3.586 AR 2024-08-23 2025-09-23 200
AA- JB 22|7f ;| E518-2 3.642 AR 2024-08-23 2026-08-21 300
AA- JB 22|7 ;| E518-3 3.628 AR 2024-08-23 2026-10-23 200
AA- JB 22|74 T E518-4 3.585 AR 2024-08-23 2027-08-23 100
AA- OtO|H|H| 0| 7H | Ef310-1 3.456 AR 2024-08-23 2025-08-22 500
AA- OfO|H|AH O|7H | EF310-2 3.490 AR 2024-08-23 2025-12-23 300
AA- OtO[H|AH O|7H | EF310-3 3.506 AR 2024-08-23 2026-07-23 200
AA- OtO[H| A O|7H | EF310-4 3.483 AR 2024-08-23 2028-08-23 300
AA- 22l=871 o E508-1 3.500 R 2024-08-23 2025-08-21 300
AA- 22|87l o E508-2 3.500 R 2024-08-23 2025-08-22 700
AA- 22|80 o E508-3 3.552 R 2024-08-23 2026-02-23 500
AA- 22|87l o E508-4 3.550 R 2024-08-23 2026-08-21 300

15



AA- 2|38 o E508-5 3.536 oy 2024-08-23 | 2027-02-23 100
AA- 2|87 E508-6 3.524 oy 2024-08-23 | 2027-08-23 100
AA- L2l 8o E508-7 3.548 oy 2024-08-23 | 2027-08-23 400
AA- SCHH H 2 529-1 3.569 oy 2024-08-23 | 2026-02-20 600
AA- SICHAH & 529-10 3.644 oy 2024-08-23 | 2029-08-23 600
AA- S M E529-2 3.569 oy 2024-08-23 | 2026-02-23 800
AA- SLfHHE529-7 3.544 oy 2024-08-23 | 2026-08-21 100
AA- SLfHHE529-8 3.525 oy 2024-08-23 | 2027-08-23 300
AA- S M E529-9 3.644 oy 2024-08-23 | 2029-08-22 300

AHE: KISKFAHE 7}
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. (=
OIAHM : )| S ST M| ME
BINSEx KEY POINT
SXY A7 02) 3215-1471 o StZ23Mo| 7|F 22| 133 ¢ 52
o AASEI BV S TH2R k= AR %A

I. ZIA A HSE

ok

=2 7HH7HEAM A A ZE M2l S &S LIEY

kI
b4S)
o
Aim
O
Pt
rn
N
4
[~

7| #7H2 SHLE A HETL &SR
a7, A S2|30| (59l : o 9)
6.5 600
5.5 - 500 _
\ AOAIIE E
4.5 N ; ot - 400 AAOA TR E
AAAA TR E
3.5 - LA A 300
——A0
25 1A pap -~ 200 ——AAD
7 — AAA
1.5 - - 100 2734
0.5 ‘ ‘ 0
2021-08-23 2022-08-23 2023-08-23 2024-08-23
XIE : KISKHAE 7}
H1. Y% A=Y E Y HEE (5+2: bp)
s= =F AT E(08/23) M=l H|(08/16) HEH|(07/26)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 276 | 389 | 373 | 654 | 45 15 1.0 0.3 3.0 43 15 0.6
AA+ 310 | 458 | 439 | 943 | 60 25 1.0 0.3 5.0 6.5 5.0 0.6
AAO 319 | 49.1 | 507 | 1282 | 60 2.0 1.0 0.3 5.0 6.5 5.0 0.6
AA- 352 | 543 | 608 | 1648 | 6.0 2.0 1.0 0.3 5.0 75 5.0 0.6
A+ 57.9 | 89.1 | 1355|2188 | 20 0.0 0.0 0.3 15 | -02 | -25 | -19
A0 748 | 1157 | 180.0 | 2648 | 2.0 0.0 0.0 0.3 15 | -02 | -25 | -19
A- 101.6 | 160.2 | 240.0 | 316.1 | 2.0 0.0 0.0 0.3 15 | -02 | -25 | -19

AtE : KISKHAHE 7}
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(TH2l: %, bp,
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5

=1 -22bp

=1 -22bp

3.164
3.179

2024-08-21

2024-08-21
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Klo
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ujo
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=z
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F S|AFKY, ELS A2
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&2, 3|AMY Lol 0] (91 : 9 &)

180,000

160,000

140,000

120,000

100,000 2021

80,000 " 2022
= 2023

60,000 - = 2024

40,000 -+

20,000 -+

18 28 38 48 53 ed 72 88 93 108 118 1n¥

KtE : KISKHAME 7}

3. SIAY Y 0| (&9l : o #)

2900000

2700000

2500000

2300000

2100000

1900000

1700000
2022-08-23 2022-12-23 2023-04-23 2023-08-23 2023-12-23 2024-04-23 2024-08-23

KHZ : KISKHAHE 7}

=7 A FEAIF2 TF0f HisH LS A7t O|ROIMLE. HH RE2 2= 87559

o

o2 =F

ChH| 4,036 & S7IULE SEE REY2 AAA SE2 TF HiH] 16.25%P S 7t 25.04%S AHA| L,

AA S22 TF CHH| 6.62%P Z A% 60.04%E KHA|ULH ASE2 9.42%P ZA%H 13.52%E AHX[RUCH THE

Oy ¢ QEZ2 1 0|3 70| M= 3.63%P S 73t 38.8%, 1H~3EHE 2 11.74%P ZATH 42.59%, 34

~S5EHE2 2.93%P 573t 7.26%E XA 54 0|4 0= 5.17%P S7tst 11.35% & AFX[ULCE
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H5. MM SEE /S (E2l: o &)
TE 2024-08-01 2024-08-08 2024-08-15 2024-08-22
AAA 4,811 5,067 2,173 7,201
AA 31,460 18,826 16,479 17,266
A 5,741 5,861 5,672 3,889
BBB 583 765 369 377
JUNK 24 20 25 24
Total 42,618 30,540 24,719 28,756
AtE : KISKHHE 7}
He. 2| MM HEE /S (E9l: o #)
= 2024-08-01 2024-08-08 2024-08-15 2024-08-22
~1y 21,918 11,451 8,694 11,158
Ty~3y 17,247 17,334 13,429 12,246
3y~5y 1,151 808 1,070 2,089
Sy~ 2,301 946 1,526 3,263
Total 42,618 30,540 24,719 28,756
At= : KISKHAHE 7}
184, 3|MH S2E /S (52l : %) a5, 3|AMY ZHET|E R F (£l : %)
BBB
1.3%

AAA
25.0%

BB+
0.1%

REZ: KISKLHE I} KbE: KISKFLHE Y

dEe6. A FEF F0I

nHN RE
80000
70000
60000
50000
40000 .
30000 - i 1l 1 | Ll _
ponsea NI 1] If [Mmmt 1 L] LR 14
oooo R LYY 1! LR |
o LI e e e e
2023-08-22 2023-10-27 2024-01-04 2024-03-14 2024-05-23 2024-08-01

AtZ : KISKHAHE It
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ABS/MBS : EIZ2=2H0IXI 2%, ABS 78 HX

ISR KEY POINT
71 K 02) 3215-1435 o E|EQEHO|X} Hsl MBS ME
o[l AFE  02) 3215-1454 e ABS §8 X=X

O|tHZ= ABS= E|ZELMO|R 7L AL QUCE 7| EAL2 TRV 2SS B2 ASTHAO| 9F 2,184

12
o
=t
rH
+

= 248971740/t 5 MA MH7t MEREEH@ SRASHZ B 7s) 2101, O|%]
2 EE GHA NESESENGEE GNE CLY|ES AN () 2E5EEIS NTY RS X0,

E=U2do HES00 Met FE=tSHe HESE2 AAAE LHEEIUCE

1. E7F 7| XXM E ABS RS 30| (5491:9 &1 , 717 : 2024-01-01 ~ 2024-08-23)
16,000 350000
I PF Loan
14,000 |
300000 b-CBO
12,000
- 250000 7lEp
10,000
- 200000 cez
8,000
- 150000 PR
6,000 |
- 2 /YA O E X A cpo
4,000 100000 S /el oy = A
2,000 +— - 50000 Synthetic CDO
0 0 ko 5k of
2024-01 2024-02 2024-03 2024-04 2024-05 2024-06
XtE: KISKHAHE7F
2. AZF LAlHF (5491 : %, 712t : 2023-07~2024-08) 1213, 82 WalH|= (5490 : %, 717t : 2024-08)

sh Rkl Synthetic
CbO
0%

P-CBO
28%

PF Loan
12%

K&, 4080

RtE: KISKHAE L At2: KISKHAHE 7L
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H1. 7t ABS £ g (549 : 22l %, 7|7t : 2024-08-19~2024-08-23)
7| =Xpot SPC HEgSE E at7] A=Y | wAlze | M
CHU |22 E A E| 2 =X 2L EHO| K} -1 AAA 2024-08-23 ™ 50 3.463 -
R =i f=pN b E| 2 EX| QLH40|X}H -2 AAA 2024-08-23 M 50 3.463 -
CHUT |22 E A E| 2 EX| QLH40|X} -3 AAA 2024-08-23 3M 100 3.463 -
CHU |2 R E A E| 2 EX| 2 E40| X} -4 AAA 2024-08-23 4M 100 3.457 -
CHU |2 R E A E| 2 EX| QLH40| X} -5 AAA 2024-08-23 5M 100 3.451 -
CHUT |2 R E A E| 2 EX| 2840 XH -6 AAA 2024-08-23 6M 100 3.446 -
CHUT |2 R E A E| 2 EX Q840X -7 AAA 2024-08-23 7™ 100 3.428 -
CHU |22 E A E| 2 EX| 2 E40| X} -8 AAA 2024-08-23 8M 50 3.410 -
CHUT |22 E A E| 2 EX| 2 E40|X}-9 AAA 2024-08-23 9M 100 3.402 -
CHUT |22 E A E| 2 EX LHE40|XtH1-10 AAA 2024-08-23 10M 50 3.388 -
CHU |2 R E A E| 2 EX LE4O| X} -11 AAA 2024-08-23 11M 100 3.384 -
CHUT |2 R E A E| 2 EX LE40[Xt1-12 AAA 2024-08-23 1Y 50 3.370 -
CHUT |2 R E A E|2EX LE40[X}1-13 AAA 2024-08-23 1Y1M 50 3.373 -
CHUT |2 R E A E| 2 EX| QLH40| X} -14 AAA 2024-08-23 1Y2M 100 3.367 -
CHUT |2 R E A E| 2 EX LEH0[X}-15 AAA 2024-08-23 1Y3M 100 3.371 -
CHUT |2 R E A E| 2 EX QLHE40|XH-16 AAA 2024-08-23 1Y4M 100 3.364 -
CHUT |2 R E A E| 2 EX QLE40|Xt-17 AAA 2024-08-23 1Y5M 50 3.368 -
CHUT |2 R E A E| 2 EX QLH40|Xt-18 AAA 2024-08-23 1Y6M 100 3.362 -
CHUT |2 R E A E| 2 EX LH40|Xt-19 AAA 2024-08-23 1Y7M 100 3.363 -
CHUT |2 R E A E| 2 =X 2LH40|XH-20 AAA 2024-08-23 1Y8M 100 3.365 -
CHUT |2 R E A E| 2 =X LH40| X} -21 AAA 2024-08-23 1Y9M 100 3.366 -
CHUT |2 R E A E| 2 E X LE40[X}t-22 AAA 2024-08-23 1Y10M 100 3.368 -
CHUT |2 R E A E| 2 EX LH40[X}-23 AAA 2024-08-23 1Y11M 100 3.379 -
CHUT |2 R E A E| 2 EX| QL H40| X} -24 AAA 2024-08-23 2Y 100 3.381 -
S= =N o oN | E[ 2 S K| LH40|X}1-25 AAA 2024-08-23 2Y3M 50 3.376 -
CHY 7| Z 2O S A2 E|2EX LH0|X}1-26 AAA 2024-08-23 2Y6M 50 3.382 -
| et oS A E| 2 CX| 2 E40|%kt1-27 AAA 2024-08-23 3Y6M 45 3.391 CALL
AtZ : DARTHALSA|A|AH
E2. 2|2 MBS U¥ I H3|xt Y v @ (2491 : 212, %)
at7)| MBS 2024-16(2024-08-13) MBS 2024-15(2024-07-23) MBS 2024-14(2024-07-09)
daigol | gEzael | AZge | wago | s3] | ADyE | deigol | odsigle] | ADgE
14 1,192 3.266 +18 1,429 3.294 - 1,176 3.322 +10
2 1,300 3.206 +18 1,500 3.191 - 1,300 3.233 +7
34 800 3.129 +20 900 3.151 - 800 3232 +10
54 800 3.128 +18 1,200 3.203 - 1,200 3.246 +8
74 800 3.155 +15 1,000 3.290 - 1,100 3.404 +17
104 600 3.154 +15 800 3.292 - 800 3.401 +16
204 600 3.194 +20 900 3.348 - 900 3.477 +27
301 200 3.233 +33 200 3.390 - 200 3.525 +38
) wWhZhA FA| - O|Of 2ty
X2 St FE FESA
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120,000 300,000
100,000 /A\ 250,000
80,000 200,000 2021 i
2022 Yl
60,000 150,000 "
/ — 2023 2l
m— 2024 23
40,000 100,000 =<
LML)
20,000 50,000
0 - 0
1y 2Y 3y 5Y 7Y 10y 15y  20Y  30Y
Rt : KISKFAHE 7}
O35, MBS 7|8 Tl A=y E 0] (S+el: of g
2
1.8
1.6
1.4 m1y
m2Y
1.2 -3y
1 m5Y
0.8 m7Y
= 10Y
0.6 [ 15Y
0.4 20Y
0.2
0 T T T 1
MBS2024-13 MBS2024-14 MBS2024-15 MBS2024-16

XHE : KISKFAHE 7}
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Il. F8AE &
PF LoanO| 2,894

o AXO
— 'IT% TD=

ABS 95 AI’“OM

Rl Cfe] 22 S7p3t

O36. HZH ABS 7| XXMt E §EH|E F0]

Synthetic CDO7Zt 12

A, 2LEEO| 6009 22 782 20X

100%
90%
80%
70%
60%
50%
40%
30%
20%

. P-CBO
40 I PF Loan
mmm Synthetic CDO
|2 S AR
20 MmEER
2g/gefoE™ 2 coo

10 7|E|-
10%
—FE=Y
0% 0
S ) Q
{,9 ,&9 rg),x
O
Rt : KISKFAHE 7}
H3 MEBSE HSE
SPCH HAS HE 7| = Xpat HEY
L s - -

Rt : KISKFAHE 7}



SJIAEH : CD.CP ZMl =4 X HEM M &

o 7} EekX} KEY POINT
HIE A7 02) 3215-1458 o CD: UMIH =A CD-2WK| Az E =Y

e CP/ESTB: CP Z3HZW =4 ESTB HAZH =

W TIIxA Al

CDZE/(AAASE 3IMEE 7|&)= BF UH| EZME EO|HM 351%2 OUSHRACL CD-2HXH(AAAS
= 3MEE 7|F) AT EE M F O & 580bp2 OrAZUCH 23 CD L2 I 23 57 2,550
o AS 7|~E—9ﬂtr.

CPEEl91Y, A1SE 7|F) 9A| ©F CHH| 22N E EO0|HA 3.53%=E O SHRALCE CP-2|AHH(AAS S
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H1. T 338 SE/HS

@ stz

(THl: %)

=2t E 2024-08-22 2024-08-16 2024-07-23 M Ojy| HE OiH|
US TREASURY 2Y 3.93 4.07 452 -14.40 -59.20
US TREASURY 5Y 3.65 3.77 417 -11.80 -51.70
US TREASURY 10Y 3.80 3.90 425 -10.30 -45.20
US TREASURY 30Y 4.07 416 447 -8.70 -39.50
DEUTSCHLAND REP 2Y 2.36 245 2.83 -8.80 -47.30
DEUTSCHLAND REP 5Y 2.1 2.18 2.45 -6.90 -34.40
DEUTSCHLAND REP 10Y 2.19 224 2.49 -4.90 -29.80
DEUTSCHLAND REP 30Y 244 2.46 2.68 -2.20 -24.70
JAPAN GOVT 2Y 0.36 0.36 0.35 0.10 0.80
JAPAN GOVT 5Y 0.49 0.50 0.61 -0.40 -11.10
JAPAN GOVT 10Y 0.88 0.88 1.07 0.20 -18.40
JAPAN GOVT 30Y 2.07 2.05 2.18 2.80 -10.70
CHINA GOVT 2Y 1.64 1.64 1.54 -0.20 10.60
CHINA GOVT 5Y 1.86 1.89 1.89 -2.60 -2.70
CHINA GOVT 10Y 2.14 2.19 2.23 -4.50 -9.30
CHINA GOVT 30Y 2.35 2.38 247 -3.10 -11.40

X2 : KISAHEE 7L Bloomberg

125 USD & EUR

(EH2l: %, 712t 23.08.24~24.08.22)
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d39. KPE 58X HE HE

(49l:bp,717+:24.08.16~24.08.22)

DR(bp)

1 e/l 1270 g 2 s 74 104 154 204

At @ KISAHE L, Bloomberg

J&10. KPE HIZ28% HE HE

(H9l:bp,717+:24.08.16~24.08.22)

DR(bp)
0
2

1 6/ 1271 € 24 s 74 108 154 204

X2 : KISAHEE I Bloomberg

(TH2l: %, 712k 24.08.19~24.08.23)

= b | E
HEHY M ME 22 S5 HY M ME 2=
1.89%
18.42% 1.89% 15.09%
10.53% 5.26%
1.89%
32.08%
7.89% 5.66%
3.77%
5.26% 2.63%
5.66% - °-66%
M Financial m Communications M Financial ® Communications
M Energy m Utilities H Energy m Utilities
® Industrial = Technology i Industrial = Technology
Government Consumer, Cyclical Government Consumer, Cyclical

Consumer, Non-cyclical Government(Municipal)

Consumer, Non-cyclical Government(Municipal)

X2 : KISAHEE 7L Bloomberg

H2. MF CfH HY A ME ST

(EH9l: %, 717t 24.08.12~24.08.23)

HE] 25 e 5z
Financial 26.42% 21.05% 5.36%
Consumer, Cyclical 1.89% 10.53% -8.64%
Consumer, Non-cyclical 15.09% 18.42% -3.33%
Energy 5.66% 10.53% -4.87%
Government 32.08% 7.89% 24.18%
Basic Materials 0.00% 0.00% 0.00%
Communications 1.89% 5.26% -3.38%
Diversified 0.00% 0.00% 0.00%
Industrial 5.66% 18.42% -12.76%
Technology 5.66% 5.26% 0.40%
Utilities 3.77% 2.63% 1.14%
Government(Municipal) 1.89% 0.00% 1.89%

XHE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper 2dHE (712} 24.08.19~24.08.23)
=29 SESH A & £3} T ] 7|1 Coupon|Benchmark| && {2 (USD)
WOORIB 4.76 08/24/25 EURO MTN usD 2024-08-23 2025-08-24 | 4.76% 10.00MM
HANFGI Float 08/26/25 EURO MTN usD 2024-08-26 2025-08-26 | 6.156% | SOFRRATE 20.00MM
KDB Float 02/26/25 US DOMESTIC | USD 2024-08-26 2025-02-26 | 5.52% | SOFRRATE 50.00MM
CITNAT 0 02/26/25 EURO-DOLLAR | USD 2024-08-26 2025-02-26 - 100.00MM
HLINSH Float 08/27/27 EURO MTN usD 2024-08-27 2027-08-27 | 6.356%| SOFRRATE 10.00MM
HLINSH Float 08/27/26 EURO MTN usD 2024-08-27 2026-08-27 | 6.356% | SOFRRATE 10.00MM
COSINC Float 08/28/26 EURO MTN EUR 2024-08-28 2026-08-28 | 4.392% | EUR003M 13.56MM
HANFGI Float 08/28/25 EURO MTN usD 2024-08-28 2025-08-28 | 6.126% | SOFRRATE 20.00MM
KDB 0 11/29/24 EURO NON-DOLLAR| AUD 2024-08-29 2024-11-29 - 20.00MM
WOORIB 0 11/29/24 EURO-DOLLAR | USD 2024-08-29 2024-11-29 - 13.48MM
IGIASE Float 02/26/27 EURO MTN usD 2024-08-30 2027-02-26 | 6.305% | SOFRRATE 20.00MM
KIWOOM Float 08/28/26 EURO MTN usD 2024-08-30 2026-08-28 | 6.255% | SOFRRATE 20.00MM
XtE : KISKAHE 7, Bloomberg
H4 F7H 0|3 FH X &7 (E491: %, 7|Z}: 24.08.19~24.08.23)
Date Name Survey Actual Prior
2024-08-16 FEIRZ U 1333k 1238k 1353k
2024-08-16 78 UF MH[AY F7|E8s -- 1.8 45
2024-08-16 OJA[ZICHE D AH| XA 66.9 67.8 66.4
2024-08-16 OjAlZtoist e o s 63.1 60.9 62.7
2024-08-16 OJA[ZtCHER D AH|X}Z|CH 68.5 72.1 68.8
2024-08-16 OjA[ZtCHEr 14 elZ2 0|8 2.80% 2.90% 2.90%
2024-08-16 OJAlZtCHE D 5-104 QIZ2 0|4 2.90% 3.00% 3.00%
2024-08-19 M x| 4= -0.30% -0.60% -0.20%
2024-08-20 Letdoor HE HIMEY g2& -- -25.1 -19.1
2024-08-21 MBA FERGX} MH K| -- -10.10% 16.80%
2024-08-22 A7t A =7Hes X[ - -34.00% 5.00%
2024-08-22 M MYl R -- 232k 227k
2024-08-22 HYEHAS ST AU HA S -- 1863k 1864k
2024-08-22 S&ap 22Y 0/= HZY PMI -- 48.0 496
2024-08-22 S&p =2 O|= MH|AY PMI -- 55.2 55.0
2024-08-22 s&p =22 0|= 3T PMI -- 54.1 54.3
2024-08-22 7| EZ=EHoyo) 3.90m 3.95m 3.89m
2024-08-22 7| EFEHOfO] (o) 0.30% 1.30% -5.40%
AtE : KISKHAHE Y, Bloomberg
H5. L{F 0| AX X| &5 (E49l: %, 712+ 24.08.26~24.08.30)
Date Name Survey Actual Prior
2024-08-23 Al = EH O o 623k -- 617k
2024-08-23 Al FE4OfOY (R >CHH]) 1.00% -- -0.60%
2024-08-24 HIAANE| HE MH A 2E -- -- -4
2024-08-26 W3 =2 3.90% -- -6.70%
2024-08-26 2SH 2l LHTH 0.10% -- 0.40%
2024-08-26 oA dFE HEY 23 -- -- -17.5
2024-08-27 FE 744 FOiX| = QoQ -- -- 1.10%
2024-08-27 AHHAAHE AH|XF7|CHR 5 100 -- 100.3
2024-08-27 AHAARE x| Alg -- -- 133.6
2024-08-27 HHAAEE 7|C) -- -- 78.2
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2024-08-27 2 X|2E olgt HZEYX S - _ 17
2024-08-27 2 X2 dE F7|sg -- -- -9.00
2024-08-27 oA AE M2 &S -- -- -10.00%
2024-08-28 MBA FEHZX} MEX| 5= -- -- -10.10%
2024-08-29 GDP @7tk QoQ 2.80% -- 2.80%
2024-08-29 GDP E7tX|%= -- -- 2.30%
2024-08-29 =& PCE 27H|+= QoQ -- -- 2.90%
2024-08-29 HERY M8 T -$97.5b -- -$96.8b
Xt& : KISKHHE 7L Bloomberg
6. Tt 5Y AN X|=® (E491: %, 7|Z}: 24.08.19~24.08.23)
Date Name Survey Actual Prior
2024-08-20 PPI(TI I CHH) -- 0.20% 0.20%
2024-08-20 PPl ™ HH] -- -0.80% -1.60%
2024-08-22 HCOB =< M=% PMI -- 421 432
2024-08-22 HCOB =& MH|AY PMI -- 51.4 52.5
2024-08-22 HCOB = 5% PMI -- 485 49.1
At& : KISAFLHE 7Y, Bloomberg
H7. WF 5 dH X = (E491: %, 712+ 24.08.26~24.08.30)
Date Name Survey Actual Prior
2024-08-26 IFO 7| &+ -- -- 87.0
2024-08-27 GDP SA (H7|CHH]) -- -- -0.10%
2024-08-27 GDP NSA ™ ACHH| -- -- 0.30%
2024-08-27 GDP WDA HACHH| -- -- -0.10%
2024-08-29 CPI 8| Ml & -- -- 0.30%
2024-08-29 CPI HO[0] & T EH| -- -- 0.30%
2024-08-29 CPI E2tAIR 23 M| -- -- 0.30%
2024-08-29 CPI ZpMI & -- -- 0.60%
2024-08-29 CPI HtE F2HH 23 M| -- -- 0.30%
2024-08-29 CPl mEE&}Ql HIAEZ Y| - - 0.30%
2024-08-29 CPI (HACHH]) -- -- 2.30%
2024-08-29 CPI (I &CHH() -- -- 0.30%
2024-08-29 CPI EU B & -- -- 0.50%
2024-08-29 CPI EU B% A -- -- 2.60%
08/29-08/31 20§ EHO (2 CHH]) 0.20% -- -1.20%
08/29-08/31 A0f EHof NSA ™ HH| -0.70% -- 1.80%
Xt : KISAHAHE 7L Bloomberg
#8. F7t = BH & (EH9l: %, 712t 24.08.19~24.08.23)
Date Name Survey Actual Prior
08/16-08/18 FDI YTD YoY CNY -- -29.60% -29.10%
2024-08-20 5-Year Loan Prime Rate 3.85% 3.85% 3.85%
2024-08-20 1-Year Loan Prime Rate 3.35% 3.35% 3.35%
2024-08-22 SWIFT CNY=H| ZHH| & -- 4.74% 461%

A& : KISKHE 7 Bloomberg
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H9. UWF 3= 44 X=&

(EH2l: %, 717t 24.08.26~24.08.30)

Date Name Survey Actual Prior
2024-08-23 £EHI 88 = MH0]
2024-08-26 1-Yr Medium-Term Lending Facilities Volume 275.0b -- 200.0b
2024-08-26 1-Yr Medium-Term Lending Facility Rate 2.30% -- 2.30%
2024-08-27 SY7|Y0| L] T EHH| -- -- 3.50%
2024-08-27 LY Yoy -- -- 3.60%

Xt& : KISKHHE 7L Bloomberg
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a5t ag 02) 3215-1411 e K|t = CHH| KOSPI X|£= A%, S&P500 A5,
o FZHELSUWH A% YA, YBTY HF OfH] L2,
o ELS &%t = 37h, & 5 Ed XEE ¢S
L 2ol FA AIE
=7 ObX[E) A2l 22l 23Y, KOSPIX|== 3 CiH| 4.46p &SotA 1, FRX|$ & HSCEI= T3 H|
0.93% oS, SXSE= Al 3= OFX[9) A2 2 CHH| 0.92% ¢ SotRALt.
#H1. MF CfH| F8 X|5 F0| (EH9l: ZQIE)
Xl X F NEES HEE
KOSPI200 369.11 367.91 v1.20
NIKKEI225 38,062.67 38,364.27 A301.60
HSCEI 6,161.90 6,219.24 A5734
EUROSTOXX50 4,840.52 4,885.00 A4448
S&P500 5,554.25 5,570.64 A1639
F) 2F U FASEAE 2T AL 7|E Yot A2 Bt HE
1. 22 MY TR XS F0| (&9l: ZoIS)
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SWAP:CD 91¥E 3| &8

"I XL KEY POINT

O|Fd gl  02) 3215-1406 e X|Ht =TL§H| cD 22| BT
e RS 22| &5A, CRS &2 &5Al
e SWAP SPREAD &S M|, SWAP BASIS &5 A

gl CDF2El= 351%2 ™ = CijH| E30|Ct RS SE|= MEtH o2 AS8% 10, CRS F2|2| 2
CHH 2 A5 FME 2Lt IRS S2|2 KTB Yield2| X0|Ql EE-AY AT = MEIHOZ MEE}

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

agh. 8 28| 0| (E491: %)

e USDTB3Y e USDIRS3Y e KRW CRS 3Y KRW IRS 3Y KTB 3Y
6.00%
5.00%
4.00%
0% WWN“’\\\”
2.00%
1.00%
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2023-01-02 2023-07-02 2024-01-02 2024-07-02

Rt : KISKHAME 7}

%2 Fo 2| FUHHES (5+: %)
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(Z+%l: %, BP)

AFIH 7

Xo| ——8/23/2024 8/16/2024
6.00% 0.00%
5.00% -0.02%
4.00% -0.04%
3.00% -0.06%
2.00% -0.08%
1.00% -0.10%
0.00% -0.12%
3M 6M O9M 1Y 2Y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H#1. USD IRS Data (EH2l: %)
URD IRS 1Y 2Y 3y 5Y
2024-08-23 4.3043 3.7784 3.562 3.4084
2024-08-16 44013 3.8849 3.6603 3.4904
F034 -0.097 -0.1065 -0.0983 -0.082
2023-12-29 47704 40822 3.7547 3.5181
HEChb| -0.4661 -0.3038 -0.1927 -0.1097
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ——8/23/2024 8/16/2024
4.00% 0%
3.50% 0%
3.00% — 0%
0%
2.50% ’
0%
2.00%
0%
1.509
50% 0%
1.00% 0%
0.50% 0%
0.00% 0%
3M 6M O9M 1Y 2Y 3y 4y 5y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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H#2. KRW IRS Data (TH21: %)
KRW IRS 1Y 2Y 3y 5Y
2024-08-23 3.21 3.01 2.92 2.8825
2024-08-16 3.2025 2.985 2.8925 2.85
FUBZ 0.0075 0.025 0.0275 0.0325
2023-12-29 3.53 3.2425 3.08 2.9925
oy -0.32 -0.2325 -0.16 -0.11
X2 : KISKHEE L
J35. KRW CRS (E+9l: %, BP)
Xt0| ——28/23/2024 8/16/2024
3.50% 0.06%
3.00% 0.04%
\ 0.02%
2.50% = 0.00%
2.00% e 0%
1.50% -0.04%
1.00% 0.06%
-0.08%
0.50% -0.10%
0.00% -0.12%
3M 6M 9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
X2 : Refinitiv, Bloomberg
H3. KRW CRS Data (H2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2024-08-23 2.49 2.35 23 2.295
2024-08-16 2.475 2.3 2.25 2.25
FU3Y 0.015 0.05 0.05 0.045
2023-12-29 2.83 245 2.35 2.28
HEChy| -0.34 -0.1 -0.05 0.015

ALZ : KISKHAE 7}
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J26. KTB (THl: %, BP)
X}O| ——8/23/2024 ——8/16/2024
3.40% 0.08%
3.30% 0-07%
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3.20%
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3.10% 0.04%
3.00% 0.03%
2.90% 0.02%
. 0.01%
o 0.00%
2.70% 0.01%
2.60% -0.02%

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

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2y 3y 5Y
2024-08-23 3.045 3.032 2917 2.952
2024-08-16 3.055 3.03 2.922 2.93
FU3Y -0.01 0.002 -0.005 0.022
2023-12-29 348 3.247 3.145 3.155
i -0.435 -0.215 -0.228 -0.203

ALZ : KISKHAE 7L

JO&7.IRS ®EH| AZY E F0] (59 = %) J&8. IRS HEH| AZYHE FIHHS (Tl : %)
e KRW IRS 5Y-3Y ———KRW IRS 10Y-5Y m KRW IRS 5Y-3Y = KRW IRS 10Y-5Y
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. 0.01%
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-0.10%
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-0.15% 0.00%
-0.20% 0.00%
2023-01 2023-07 2024-01 2024-07

0.00%

AtZ : KISKHAHE I AtZ : KISKHAHE 7}
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) W SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% - 0.03% 0.02%
i LYA L
0.20% 0.02% |
-0.40%
‘W 0.02% -
-0.60% | /\ ’ "l'
[\ d NP
-0.80% - \\J ! 0.01% 0.01%
-1.00% - 0.01% -
-1.20% : :
2023-01 2023-07 2024-01 0.00%
Xt& : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
J&11. KTB/IRS 0| (THl = %) J312. KTB/IRS 7t HE (2Hel - %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.04% 0.03%
0.30% - 0.03% -
0.20% 0.03% -
010% 0.02% - 0.02%
0.00% - 0.02% r
-0.10% 0.01% r
0.20% 1 1 1 0.01% -
2023-01 2023-07 2024-01 2024-07 0.00%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

QI/ety 2hE2 K| F OfH| 1357.60(A =< 1338822 -18.8¥, -140.42BPEt O
ME LIELHCE 7|EF =2 &3t & F22| 22 0| 28 CfH| ZME EQ1, Adst= ZA, = oL
O AL UM T2 2t /e AYJIOELE 1H 7|F -2529 S LIEILH 28 52 ™
H| &I Ct.

ol
rE
Ol
Ot

45



J&13. KRW/USD Swap Point 30|

@ «isxt

AFIH 7

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
X2 : Refinitiv, Bloomberg
J314. KRW/USD Swap Point 30| (EHl: 8)
M EChH| ko) MZOYH| X}O| ——8/23/2024 ——8/16/2024 ———12/29/2023
1400 60
50
1350 —
— N 40
1300 \ 30
20
1250
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1200 0
-10
1150
-20
1100 -30
SPT 01w 01M 02M 03M o6M 09M 12M 02y 03y 04y 05Y
X} 2 : Refinitiv, Bloomberg
H5. #2883 g2 U F (2% 70
35 2024-08-23 | 2024-08-16 Xto| 3= 2024-08-23 | 2024-08-16 Xto|
KRW/USD 1338.8 1338.8 -18.8 USD/CHF 0.851 0.871 -0.02
EUR/USD 1.113 1.113 0.014 USD/SGD 1.308 1.32 -0.013
GBP/USD 1312 1.312 0.025 USD/IDR 15455 15686.5 -2315
USD/JPY 145.505 145.505 -3.52 USD/PHP 56.41 57.26 -0.85
USD/HKD 7.798 7.798 0.003 USD/TWD 31.972 32.287 -0.315
USD/CNY 7.136 7.136 -0.038 USD/SEK 10.22 10.518 -0.298
USD/CAD 1.359 1.359 -0.013 USD/PLN 3.849 3.901 -0.052
AUD/USD 0.672 0.672 0.009 USD/DKK 6.706 6.794 -0.088
NZD/USD 0.616 0.616 0.014 USD/ZAR 17.979 17.973 0.006

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

0|5t

> WA

73l 02) 3215-1454

1. 7l FoaL (42 %, 2024-08-23) H2. 812 F2 22| (49 %, 2024-08-23)
U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90Y 3.510 0.000 -0.320 o= 2y 3.995 -0.074 -0.386
CcP 90 3.530 0.000 -0.730 oj= 5Y 3.708 -0.062 -0.247
=3 34 2917 -0.005 -0.328 o= 10Y 3.845 -0.053 0.008
=3 54 2.952 0.022 -0.318 oj= 20Y 4212 -0.046 0.109
=31 104 3.005 0.030 -0.302 oj= 30Y 4.120 -0.039 0.193
=1 204 3.012 0.060 -0.228 S8 2y 2403 -0.042 -0.258
=31 304 2.922 0.070 -0.300 28 5y 2.159 -0.019 -0.298
Set14d 3.030 0.010 -0.362 a8 10y 2.243 0.000 -0.195
S¢t2d 2.992 0.005 -0.358 a8 20y 2.503 0.015 0.055
S0t 3d 2.995 0.003 -0.380 a8 30y 2478 0.020 0.121
A& : KIS-NET A& : KIS-NET
#3. I FLX|F (IEY : 2024-08-23) H4. 3L Credit Spread (SH2I: %, 2024-08-23)
Fax i TFCHY| | AXCHH| =2 g TFCHH| | AXCHH|
KTB3 141.02 -2.34 35.99 E% AAA 3.154 -0.014 -0.132
KTB10 116.98 -0.37 2.89 2K AAA 3.210 -0.013 -0.191
KOSDAQ 773.26 -13.07|  -105.67 7|Et=-8XH AA- 3.584 0.040 -0.322
KOSPI 2,701.69 446 31.88 A AA- 3.460 0.020 -0.204
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
- I ALE s HE
OlF = Al S AL AA+ 2.7
HEN I A| S AL AAO -2.5
1 St AtakEte| S AL AAA -1.9
MEUSSAt AAA -1.9
oo YUS T AAA -1.9
FEAHIHO| H A A H| AT 2| Of A+ 1.0
LM OfO| IOt A H| AR 2| OF A+ 1.0
O 2 M| G| A 2 THO| A MH| A A+ 1.0
Of F=74 ol & A0 1.0
C|H|7Hm & BBB+ 1.0
oh=70 ol g A0 1.0
Pk = A- 1.0
A 0|7 m| & BBBO 1.0
OfO| A7) m| T A+ 1.0
e ot XN Il & A0 1.0
RHEZ|A A- 1.0
71270 ol A- 1.0
ZO7H o & A+ 1.0
Ol 2| = 7H | & A+ 1.0
AItE AA+ 2.0
AT o & AA+ 2.0
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HEste AA+ 2.0
HIMZLE AA+ 2.0
]l b = AAO 2.5
DLOJAX]| A0 25
GsZ=H A0 25

HEMHO A0 Hgt
SKOK 2] A+ H3h

OIX[ AR EfAr|= A- Byt
o A7 0] 2 A+ 23t
siotg A+ =gt
SAFAA BBBO =23t

ol a7 o] AT HE| A+ B3t
EEETET A0 =23t
oA O Z A0 =23t
SKE A A- =3t
SKOIO|O|H| A& &K A0 2ot
O|X[AB|X|IEHAZ|E A- =23t
HDTC{ Y HEE A0 Hgt
OCl A+ =5t

HDCH i A 7 A0 Hgt
2EETAX A0 CX-)
2433Y A0 2y
Sy r;z/gj*arQ BBB+ Ef,:,*
HD® Y AO =23t
KBAEFZ| = A- Hgt
SHUAHE A+ =23t
Sk O/ A+ 23
HDRHCHAET| A AO 23t
MOl E[H|M BBBO B3t

O|X| AR E2E A- ot

HDALHE S & A0 Hot

Ol AL =Y BBBO Hot

2380 ZH0L0| A- 23t

7| 20{ = QH0}O| A- 23t

SOl AE| A+ 2g

SHEH| K| AO =23t

0| 27| O|OjEBH AL A- B3t

Ol A7 0| 21H A .7 o} 5t A+ 23

AREQH AO =23t

BEIO LA X[ M H| & A0 23

Hots A0 =t

LXSFRA| A A+ =5t

st=E0t A0 =23t

X}E : KISKFAHE 7}
H6. ME{ 1 CiH| Credit Spread -5 2t M| Top3 LA} 2| : bp, 27| : 3Y)
oy kM| Top 3

= YA 53 WS

St EZAL AAA 0.1

At AL AAA -14

T/HEESE AAA -14
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[Appendix 2] SMUAILHS X M52 vl
st7| | XPE 02) 3215-1435
H1. ALY
BEEIE =9 Y 71 ZI7|1”AIY WAHH| &
KR6485562E69 St 7| S =K -2 2024-06-26 | 2024-12-26 | 2024-08-26 o
KR6467058D93 ot 7L &M S XH-8 2023-09-26 | 2025-09-26 | 2024-08-26 My
KR646980GDA2 HfHF2|QFAFLO|7X}1-16 2023-10-27 | 2025-02-27 | 2024-08-27 o
KR645741PD49 HiHF2|QtAF+O|6KF1-23 2023-04-27 | 2025-03-27 | 2024-08-27 o
KR646980HDAO HfHF2|QFAF}O|7KF1-17 2023-10-27 | 2025-03-27 | 2024-08-27 o
KR645741QD48 HiHt2| QtA 706X -24 2023-04-27 | 2025-04-27 | 2024-08-27 o
KR646602FD96 ZOFHO S A A AR1-15 2023-09-27 | 2025-05-27 | 2024-08-27 A
KR35445372B0 FEF S AIMBS2012-39(1-7) 2012-11-29 | 2027-11-29 | 2024-08-29 T o
KR600001BD86 AMt2e27-08-EF-20-B 2023-08-29 | 2043-08-29 | 2024-08-29 A
H2 3AME53 HE g (712F : 2024-08-16~2024-08-23)
S|ApS A == sEHEUY ohild NICE ch1g
o | ol | & oty s oty s ot
S-Qil 2024-08-21 | BOND AAOQ AAOQ AAOQ 2024-08-21 AAOQ 2024-08-20 AA+ 2024-08-21
WM 2024-08-16 7| SE A- A0 A0 2024-08-16 AO 2024-08-19
SKEE 7t 2024-08-21 | BOND | A+ A0 A0 2024-08-21
SKEIE{ 7} 2024-08-22 | BOND A+ AO AO 2024-08-22 A0 2024-08-21
A=A A0 2024-08-14 | BOND B- CCC CCC | 2024-08-14
H3 3\ fEAME8SE HE g (712F : 2024-08-16~2024-08-23)
= .
2 oK 7l 8 om"”:imqﬂ* g; AW | NICE | 371
At fEEXSH 2024-08-14 BOND A+ A+ A+ A+ A+
M oM 2024-08-16 | 7|¥S3 AO A0 A0 A0
Al BAAEC I LT AL 2024-08-21 BOND AA+ | AA+ | AA+
#HZ SKHE 7} 2024-08-21 BOND A+ A0 A0 A0
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SPC 7| XXpatE AMLH L KIS-NetS Soff EHolstA

M E A2 02) 3215-1457

(712t 2024-08-19~2024-08-23, T2 : )

spca BV zms ary | 59 T|ERH KR
od O
LI 32 JIA R A A1 go10= 2025-08-11 400 AMoteH
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A Oof| A A LA A2 | B3 A THE | 2024-11-22 930 D2 A7
SIO|QMADIENMSA | A1 | 254 23 4E | 2024-09-19 5 OpF 00| AT o Z 20|
BH = T | K} A1 MBSXHEZHE | 2024-11-22 254 Pt HE
LR 32 SN S Xt A1 "olola 2025-08-12 300 Aot g
7| 23 AHH| LA} Al | B34 BAOE | 2024-11-23 60 7EIHIHAE
PRSP, A2+ |AEILECHZRA| 2024-11-20 158 o A7 0] QI A 7 2} 5t
LR 32 JIA A A A1 "oloa 2025-06-09 4 Aot
ZEAEFE M YA} Al | B4 BAOE | 2024-11-22 950 k=Ml
H| A E &2 MH O X} A1 FA 2024-09-25 142 LS5 d
SHO| 2 A K| U Xt Al | BS54 2 THE | 2024-09-20 286 EPNIEPNY
otojo|~ZF Al | B3 2 THE | 2024-09-19 553 SEAM AL
H|# O] = 2 K| T Xt A1 | AEFLECNFZ A | 2024-10-22 32 SKOf| L4 K|
T LE[H LA Al | B3 2 THE | 2024-11-22 70 HEH
Of| A S A K| LKt A3 | AIEFLECHZRA| 2024-11-20 17 AgAFL
C| HOf| O] K| H| 2kt A2 | B4 2 THE | 2024-08-30 55 OHAE
X|OtO[H| OFO| E| | & X} A1 ABS(SF CDO) | 2024-09-19 135 | AHMEQEXNAO|XISES3IHME
Holofl O X| & = M| & X} Al | B4 BA OE | 2024-09-23 210 C|Of| A T M
AO[EEFH[AUSTEH A= X H
H|O| 2LO| H| &K} A1 HESAZH | 2024-10-18 556 | M= SAGALERMER 12 ~
A8z
LR 32 S A s A A1 "oloa 2025-06-09 4 Aot
AoH|Z| 2O O] XM LA | A1 CHEXHE(CLO) | 2024-11-20 300 8H510]| L X|
=2 LA O]k} A3+ |AMEFIEC|ZRAE| 2024-11-15 105 s=HZ
A E|X| M M| 2 KF A1 | AEFLECHZAHA| 2024-10-04 563 SKOf| L4 X|
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[Appendix 41 =2 XA oD
|2l 02) 3215-1454
1. FLHMASRE Wo|adsd (ShSl: wakel)
T3 SxH Sotxy 2% 7|ELS-E*H 3| ALY ABS A
1,475,867 941,756 620,000 4,651,300 1,662,000 1,663,500 | 1,425,786 12,440,209
X2 : KISKHHE 7
22 F2t 23X Wo[og (chel : watel)
TE 27 5% R 23| ek H8sE
2024-08-31 |AMZ2EAIHE17-08 2017-08-31 7Y 59,774
2024-08-31 | &FX[Y71L19-08 2019-08-31 5Y 6,687
2024-08-31 | QIEX|%7219-08 2019-08-31 5Y 10,411
2024-08-31 | HEX[G7HL19-08 2019-08-31 5Y 15,458
2024-08-31 | = RIFEH1519-08 2019-08-31 5Y 231,440
2024-08-31 |t AR £19-08 2019-08-31 5Y 3,424
2024-08-31 |CHT*X[ 4 71'219-08 2019-08-31 5Y 1,425
2024-08-31 |CHEIX| % 7H'L19-08 2019-08-31 5Y 5,705
2024-08-31 | S4AHEAIEE19-08 2019-08-31 5Y 7,622
2024-08-31 | S4HX[7HE19-08 2019-08-31 5Y 1,958
a5 2024-08-31 | MIBX[71219-08 2019-08-31 5Y 2,469
2024-08-31 |MSX|<7HE19-08 2019-08-31 5Y 4,288
2024-08-31 | M|FX[¥71219-08 2019-08-31 5Y 3,345
2024-08-31 | &RAX|H7Y'419-08 2019-08-31 5Y 1,998
2024-08-31 | ZEX[Y712L19-08 2019-08-31 5Y 5314
2024-08-31 |B5SX|Y7'419-08 2019-08-31 5Y 12,897
2024-08-31 | = QIFE41519-08-2 2019-08-31 5Y 1,030,764
2024-08-31 | ZAX|Y7)'419-08 2019-08-31 5Y 12,637
2024-08-31 | 47|X[%71219-08 2019-08-31 5Y 25,407
2024-08-31 | AHX|Y7'419-08 2019-08-31 5Y 5,586
2024-08-31 | 4EX[Y71219-08 2019-08-31 5Y 19,828
2024-08-31 | 2AHX|Y7)'419-08 2019-08-31 5Y 7431
2024-08-26 |ot=7T 21266 2022-08-26 2Y 180,000 AAA
2024-08-26 | QHEZA|ZAM83 2019-08-26 5Y 120,000 AA+
2024-08-28 | et= &SR TH4-33 2014-08-28 10Y 50,000
2024-08-28  |ot= &SI EH9-10(Ah 2019-08-28 5Y 50,000
2024-08-28 | FEHZFIAM15(H)(AD 2023-08-28 1Y 110,000 AAA
2024-08-28 |t ItAZAL335 2013-08-28 11y 100,000 AAA
2024-08-28 |EX|FEAXHH284 2014-08-28 10Y 200,000 AAA
2024-08-30 |=A=EX 2 (2HH09-080| #24-302 2022-08-30 2Y 100,000 AAA
2024-08-31 |H7|FE A S AR A21-08-03LF 2021-08-31 3y 877 AAA
sy 2024-08-31 | EX|FE4XH R (&X|3)19-08 2019-08-31 5Y 112 AAA
2024-08-31 |Q7|FHZA|SALEA21-08-017} 2021-08-31 3y 2,662 AAA
2024-08-31 | SAZA|ZALE A (MO FEN21-08 | 2021-08-31 3y 268 AA+
2024-08-31 | B HIHLSAHE ) (FLH21-08 2021-08-31 3y 83 AA+
2024-08-31 |8 A|SAHE (1 4H)2021-087F 2021-08-31 3y 1,054 AAO
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2024-08-31 | EX|FE4X{H (EX]|2)21-08 2021-08-31 3y 407 AAA
2024-08-31 |ES/USALEA(S4Y) 2021-8 2021-08-31 3y 283 AA+
2024-08-31 | DAL A|RE2[SALE 2H(24H2021-047F | 2021-08-31 3Y 2,430 AAO
2024-08-31 | B7|FHEA[SALE &21-08-087t 2021-08-31 3y 216 AAA
2024-08-31 | Q7|FH Al SALE 2421-08-037} 2021-08-31 3Y 6,397 AAA
2024-08-31 |EX|FEIXHH(EX])21-08 2021-08-31 3y 16,968 AAA
Sty 2024-08-27 |5 9tDC024-0827-0910 2024-05-28 2m 30d 620,000
2024-08-25 | OFO| A& 344-080|(H)12A-25 2023-08-25 1Y 150,000 AAA
2024-08-25 | 7|23 (H)23090|335A-25 2023-09-25 11m 230,000 AAA
2024-08-25 | 4l5H2328-04--4M-A 2024-04-25 4m 300,000 AAA
2024-08-26 | At=2380]0011-0926-1M 2023-09-26 11m 720,000 AAA
2024-08-27 | At=21410]0300-0827-1 2021-08-27 3y 400,000 AAA
2024-08-28 | 7| Y23 (41)19080|5A-28 2019-08-28 5Y 300,000 AAA
2024-08-28 |54+232024-020/0.5A-28 2024-02-28 6m 70,000 AAA
2024-08-28 |otmEYUFE(H)23110-0| #-274 2023-11-28 9m 400,000 AAA
2024-08-29 |StLt2245-080]2%-29 2022-08-29 2Y 260,000 AAA
2%y 2024-08-29 |Bt=m+=EYUF & ('H)2308%-0| H-1 2023-08-29 1Y 130,000 AAA
2024-08-29 | 4H223%#0]0100-0829-3M 2023-08-29 1Y 180,000 AAA
2024-08-29 | = 2122443080((01)1%-29 2023-08-29 1Y 240,000 AAA
2024-08-29 | AIBH2#27-08-LH-20-B 2023-08-29 1Y 30,000 AAA
2024-08-29  |4At=22410]0200-0829-1 2022-08-29 2y 480,000 AAA
2024-08-29 | AIBH2H27-08-0]-1-D(HS) 2023-08-29 1Y 200,000 AAA
2024-08-30 |Tt=+=EYUFE24057-0|&#-92 2024-05-30 3m 100,000 AAA
2024-08-30 |4F223%#0]0010-1030-2M 2023-10-30 10m 160,000 AAA
2024-08-31 |4t 1408510A 2014-08-31 10Y 1,300 AAA
2024-08-31 | = 21-2343080((01)1%-31 2023-08-31 1Y 300,000 AAA
2024-08-26  |A7HI|EF313-1 2022-05-26 2Y 3m 20,000 A-
2024-08-26 | #CH7HI|E1888-3 2021-08-26 3y 100,000 AA+
2024-08-26 | 4lBH7HE2116-1 2021-08-26 3y 40,000 AA+
2024-08-26 | 4l8t7H=2087-1 2020-08-26 4y 90,000 AA+
2024-08-26 | AlBt7tE2147-2 2022-08-26 2Y 70,000 AA+
2024-08-26  |BNK7HI|EH275-4 2022-02-25 2Y 6m 1d 20,000 AA-
2024-08-26  |OO|H|#| 0|7 m| & 285-1 2023-07-26 1Y 1m 50,000 AA-
2024-08-26 |7|27HT|E143 2023-05-26 1Y 3m 10,000 A-
2024-08-26  |M|2| =4I| EH230-1 2023-05-26 1Y 3m 20,000 A+
2024-08-26 | ot=7Hm|Ek456-2 2021-05-26 3Y 3m 20,000 AO
2024-08-27  |SLtFHL]E312-4 2020-08-27 4y 20,000 AA-
2024-08-27 | SHLIZHI|EE318-4 2020-11-27 3Y 9m 50,000 AA-
2024-08-27 | &d7tE2394 2019-08-27 5Y 30,000 AA+
2024-08-27 |0 AFHI|E9 2023-12-27 8m 2,000
2024-08-27 |¢iCH7+=885 2023-09-27 11m 20,000 AAO
2024-08-27 |OfF274 | EH187-4 2023-02-27 1Y 6m 20,000 A0
2024-08-27 |RH|7HE502 2023-09-27 11m 30,000 AA-
2024-08-28 | ZOI7HI 377 2019-08-28 5Y 50,000 A+
2024-08-28 | #CH7H T EH1820-1 2019-08-28 5Y 30,000 AA+
2024-08-28 | ABHFH=2045-2(Ah) 2019-08-28 5Y 20,000 AA+
2024-08-28 |25t L] E399-4 2019-08-28 5Y 50,000 AA-
2024-08-28 | M| OtO|mO|HA105-2 2022-02-28 2Y 6m -3d 50,000 A+
2024-08-28 | StLZHI|EE381-1 2023-02-28 1Y 6m -3d 20,000 AA-
J|eias 2024-08-28 | #iCHFHHH463-2 2023-02-28 1Y 6m -3d 30,000 AA-
4 2024-08-28 | 4lBH7HE2131-1 2022-02-28 2Y 6m -3d 50,000 AA+
2024-08-28 | H|7t=457-4 2022-04-28 2Y 4m 10,000 AA-
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—

B

2024-08-29 |2 0|7 T Et461 2024-05-29 3m 5,000 BBBO
2024-08-29 |BNKZHI|E270-2 2021-12-29 2Y 8m 20,000 AA-
2024-08-29 |BNKZHI|EH184-3 2019-08-29 5Y 30,000 AA-
2024-08-29 |#iCH7t=768-3 () 2019-08-29 5Y 60,000 AAO
2024-08-29 |AH27H I E588-4 2017-08-29 7Y 1,000 AA-
2024-08-29 | 22|80 E385-2 2019-08-29 5Y 40,000 AA-
2024-08-29 |BNKZHI|E337-1 2023-11-29 9m 20,000 AA-
2024-08-30  |Bt=7HI|E500-2 2023-05-30 1Y 3m 42,000 A0
2024-08-30 |7 E342-1 2023-05-30 1Y 3m 40,000 A-
2024-08-30 | #CHIHI|E1821-1 2019-08-30 5Y 25,000 AA+
2024-08-30 | 4lBH7H=2046-3 2019-08-30 5Y 80,000 AA+
2024-08-30 | ClH|ZHm| 90 2021-04-30 3Y 4m -1d 7,000 BBB+
2024-08-30 |JB 2|74 E479-3 2023-06-30 1Y 2m -1d 30,000 AA-
2024-08-30 | 4l8t7H=1956-2 2017-08-30 7Y 10,000 AA+
2024-08-30  |BNKZHI|E265 2021-09-30 2Y 11m -1d 20,000 AA-
2024-08-30 | #CHH O H364-3 2019-08-30 5Y 10,000 AA-
2024-08-30 | SHLITHI]Er336-4 2021-08-31 2Y 11m 30d 30,000 AA-
2024-08-30 | A|O|H|7HI|E479-5 2021-08-31 2Y 11m 30d 60,000 AA-
2024-08-30 | AlTH7H I Er446-2 2021-08-30 3Y 50,000 AA-
2024-08-30 | IHI|E286-4 2021-08-31 2Y 11m 30d 10,000 A-
2024-08-30 |HIMFtE152-1 2021-08-30 3y 80,000 AA+
2024-08-30 | EOI7Hm|Eh420-2 2021-08-30 3y 60,000 A+
2024-08-31 |t AHAH7H I 231 2023-08-31 1Y 10,000 BBB+
2024-08-25 |OtAEEXIZES5 2023-08-25 1Y 4,000
2024-08-26  |CHRAK| 217 2021-08-26 3y 30,000
2024-08-26 |‘¥8EY?2 2021-08-26 3y 1,000
2024-08-26 |SYIOAE6 2021-08-26 3y 20,000
2024-08-26  |CHBHR| 2125 2021-08-26 3y 40,000 A-
2024-08-26 | ROLA|O}5 2021-08-26 3y 20,000
2024-08-26 | AEMXY6 2021-08-26 3y 2,000
2024-08-26 | E0|0f0|X|2E|0F2 2021-08-26 3y 16,000 BB+
2024-08-26 |¥EH0]m9 2021-08-26 3y 2,000
2024-08-26 |A<2510|HI26 2021-08-26 3y 35,000 A-
2024-08-26 | ZOX| Y023 2021-08-26 3y 100,000
2024-08-26 | ZtE 31 2021-08-26 3y 18,000 BBO
2024-08-26 | 246 2021-08-26 3y 20,000 BB+
2024-08-26  |OtO|O| AE A{38 2021-08-26 3y 50,000 BBBO
2024-08-26  |SKd&-267 2021-08-26 3y 60,000
2024-08-26 |AMEAIHE19 2021-08-26 3y 50,000
2024-08-26 |HEIAXIXOEE 2021-08-26 3Y 15,000
2024-08-26 |E}QIESEA|AHI14 2021-08-26 3Y 2,000
2024-08-26 |EMAE3 2021-08-26 3y 2,000

I | 2024-08-26 |CHE 7146 2021-08-26 3y 30,000 BBB-
2024-08-26 |CHT &s4t6 2021-08-26 3y 2,000
2024-08-26 |C{AZI10 2021-08-26 3y 3,000
2024-08-26 | HLEA11 2021-08-26 3y 1,500
2024-08-27 | AlBtE&X|F129-1 2019-08-27 5Y 170,000 AAA
2024-08-27 |O|2F Ol R E=9-2 2019-08-27 5Y 70,000 AAO
2024-08-28 |t EX|LIEM42-2 2023-02-28 1Y 6m -3d 50,000 A-
2024-08-29 | RCO|E83- 2019-08-29 5Y 100,000 AA-
2024-08-29 |SBS12-2 2019-08-29 5Y 80,000 AAO
2024-08-29 | S¥F&B10-2 2019-08-29 5Y 40,000 A+
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2024-08-29  |Of| O] K| AQtEY-2 2019-08-29 5Y 60,000 AA-
2024-08-29 |REEEY8-2 2019-08-29 5Y 56,000 A0
2024-08-29 |BNK=8 ZUE(4h6 2019-08-29 5Y 100,000 AA-
2024-08-29  |StLtEEX|F43-1 2019-08-29 5Y 130,000 AAA
2024-08-29 | AMZIAt62 2023-08-29 1Y 5,000
2024-08-30 |OtFAEN6 2023-08-30 1Y 10,000 BB+
2024-08-30 F8AIF28-2 2017-08-30 7Y 30,000 AAA
2024-08-30 | RO|AH0[Z59-1 2022-08-30 2Y 135,000 AAO
2024-08-30 | 222 8XIF3 2021-08-31 2Y 11m 30d 100,000 AAA
2024-08-31 |AHE2{A19CB 2021-08-31 3y 4,000
2024-08-25 |E[EEHMTHUEAR1-5 2024-03-25 5m 15,000 AAA
2024-08-25 |E[FEXNFAO|AR1-10 2023-10-25 10m 5,000 AAA
2024-08-25 |E|EEX| LH AX}-1 2024-07-25 m 5,000 AAA
2024-08-25 |E|EEX LEXtF1-2 2024-06-25 2m 5,000 AAA
2024-08-25 |E|EEXNFHLAF1-7 2024-01-25 7m 10,000 AAA
2024-08-25 |E|EEXNFMEXR1-4 2024-04-25 4m 10,000 AAA
2024-08-25 |FEIFE3AIMBS2017-20(1-5) 2017-08-25 7Y 180,000 AAA
2024-08-25 |E|EEMTHLXR1-11 2023-09-25 11m 15,000 AAA
2024-08-26  |St=7Hm| X A X}H-2 2024-06-26 2m 12,000 AAA
2024-08-26 |E|EEXN SN LALR1-27 2021-02-26 3Y 6m 100 AAA
2024-08-26  |St=7HI| XS AH-8 2023-09-26 11m 7,000 AAA
2024-08-26 |HAEDIO|EX|73%1-5 2024-03-26 5m 5,000 AAA
2024-08-26 |E|ZEHMFHAKLR1-8 2023-12-26 8m 10,000 AAA
2024-08-27  |ME2021H15%R1-1(Ah 2021-08-27 3y 147,114 AAA
2024-08-27  |HtHF2|2tAFHO|6K}1-24 2023-04-27 1Y 4m 10,000 AAA
2024-08-27 | ROIZHOEHM & ALR1-15 2023-09-27 11m 6,300 AAA
2024-08-27  |HtHF2|QtATHO|7A}1-17 2023-10-27 10m 10,000 AAA
2024-08-27  |HtH2|QtAFHO|7X}-16 2023-10-27 10m 10,000 AAA
2024-08-27 | AE2021H14XF]1-1(AD 2021-08-27 3y 608,962 AAA
2024-08-27 |E[EEXNEHO|XH1-20 2022-12-27 1Y 8m 15,000 AAA
2024-08-27  |HiH2|FAFHO|6K}H-23 2023-04-27 1Y 4m 10,000 AAA
2024-08-28 |HAEDIO|2X|68%t21-16 2023-04-28 1Y 4m 10,000 AAA
2024-08-28 |E|HEXMEMALA-18 2023-02-28 1Y 6m -3d 5,000 AAA
2024-08-28 |E|EEMEMSKXH1-16 2023-04-28 1Y 4m 5,000 AAA
2024-08-28 |E|ZEMAMMKIF1-26 2022-02-28 2Y 6m -3d 5,000 AAA
2024-08-28  |SHO| O EFHH A MIHA| Y 1-2 2022-07-29 2Y 30d 210
2024-08-28 |E|2EH|48%R1-28 2020-02-28 4Y 6m 100 AAA
2024-08-28 |HAEDIO|EX|75%81-2 2024-06-28 2m 5,000 AAA
ABS 2024-08-28 |FEiFESAIMBS2014-13(1-6) 2014-08-28 10Y 65,600 AAA
2024-08-29 |FE{2-83AIMBS2023-24(1-1)(Ah 2023-08-29 1Y 59,600 AAA
2024-08-29 |FEFESAIMBS2012-39(1-7) 2012-11-29 11Y 9m 2,100 AAA
2024-08-29 | MEX A2 2023-08-29 1Y 3,300
2024-08-30 |E|ZEMTALXt1-18 2022-11-30 1Y 9m -1d 20,000 AAA
2024-08-30 |HAEIIO|EX|74Xt31-4 2024-04-30 4m -1d 10,000 AAA
2024-08-30 |HAEDIO|EX|65%+21-18 2022-11-30 1Y 9m -1d 10,000 AAA
2024-08-30 |HAETIIO|EX|H|64KH1-24 2022-08-31 1Y 11m 30d 5,000 AAA
2024-08-30 |HAEDIO|EX|56X21-28 2021-04-30 3Y 4m -1d 5,000 AAA
2024-08-30 |HAETIIO|EX|63k}H-25 2022-06-30 2Y 2m -1d 5,000 AAA
2024-08-30 |HAEIIO|EX|70XFR1-12 2023-08-31 11m 30d 5,000 AAA
2024-08-30 |E|EEXZAXR1-23 2022-09-30 1Y 11m -1d 10,000 AAA
2024-08-30 |MIMFEH LKI2 2024-02-29 6m -1d 5,000
2024-08-30 |HAEIIO|EX|69X}21-14 2023-06-30 1Y 2m -1d 10,000 AAA
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2024-08-30 |E|EEXTAER1-14 2023-06-30 1Y 2m -1d 10,000 AAA
2024-08-31 |E|ZEMZATRF1-13 2023-07-31 1Y 1m 5,000 AAA
2024-08-31 |E|EEXFHXFF1-12 2023-08-31 1Y 5,000 AAA
2024-08-31 | Of| 2 0f I 2 H K| A K}2-1 2023-10-17 10m 14d 1,000
2024-08-31 |O|AEHMZ|Z Ol 21-3 2023-10-27 10m 4d 2,000
2024-08-31 |E|ZEMEMEXH-25 2022-05-31 2Y 3m 5,000 AAA
2024-08-31 |E|ZEMZ&EXH-15 2023-05-31 1Y 3m 5,000 AAA
2024-08-31 |E|EEXMZHXH1-17 2023-03-31 1Y 5m 15,000 AAA
2024-08-31 |0 AO| ZE K K| LK -3 2023-09-07 11m 24d 1,200
2024-08-31 |O|AEME|ZQIAM A1-1 2023-09-12 11m 19d 3,000
2024-08-31 |0 AO|ZEMK| LkH1-6 2023-10-13 10m 18d 200
2024-08-31 |0 20| =2 HF| LK -5 2023-10-13 10m 18d 5,000
2024-08-31 |ZEHEX|AK LKH 2022-01-20 2Y 7m 11d 16,000
2024-08-31 |E|ZEMZA&%H-19 2023-01-31 1Y 7m 5,000 AAA
2024-08-31 |E|ZEXN AN TKX}1-24 2022-08-31 2y 5,000 AAA

Xt @ KISKHHE 7}
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H1. HEz 2 Lz (5491 : 7HE, o 9, 7]ZH: 2024-08-19 ~ 2024-08-23)
F53ac 333 X853 w¥Y | WY FRNAFE % olF | ¥¥3 H| 2 £3}
KR310506GE86 |7| 228 (t)24080|1A-20(AH) AAA | 2024-08-20 | 2025-08-20 | 2IE3AF AAA CD 17§ +7bp 1 700 KRW
KR380806GE86 |ot= =% AT & (H)24084-0|&-1 AAA 2024-08-21 | 2025-08-21 |2 H3AL AAA CD 171 & +8bp 1 1,000 KRW
KR380808GE84 (St= =% AT & (H)24087}-0|&-1 AAA 2024-08-23 | 2025-08-23 |21 H3A} AAA CD 17/ & +7bp 1 500 KRW
KR6140174E86 |7|0|H|=CIF7tE412-1 AA+ 2024-08-23 | 2026-08-21 |912E CD+40bp 3 200 KRW
KR606590BE89 | &L 7+=907-1 AAO 2024-08-23 | 2026-12-21 |91LE CD+45.3bp 3 200 KRW
KR606590CE88 |¥1CH7+=907-2 AAO 2024-08-23 | 2026-12-22 |91LE CD+45.3bp 3 300 KRW
KR606590DE87 |HCH7HE907-3 AAO 2024-08-23 | 2026-12-23 |91LE CD+45.3bp 3 300 KRW
KR6095929E80 |4CH7{ T &529-3 AA- 2024-08-23 | 2026-06-23 |91LE CD+47bp 3 200 KRW
KR609592AE82 |$ACH7H D 4529-4 AA- 2024-08-23 | 2026-07-22 |91LE CD+50bp 3 100 KRW
KR609592BE81T |RCH7DO{4529-5 AA- 2024-08-23 | 2026-07-23 |91¥E CD+50bp 3 900 KRW
KR609592CE80 |HHCH#H D 4529-6 AA- 2024-08-23 | 2026-08-21 |91LE CD+50bp 3 100 KRW
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