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

gt IRt KEY POINT
E7He xHE 02)3215-1437 o NFCHH| Z MK X SO K|+ £HFYE A
o TIZCHH| 2IAMMY X|= =5 =4FE 44
I. KISS&XjHX| 30|
H1. XHX| 5 7|72HE =¥+ /78 0]84/YTM FHEUE, Bl : %)
T= 1w 1™ 3M 6M 1Y 3Y Inception

SeMEX = | FHRAE -0.28 0.05 3.18 4.09 8.22 3.73 1.72
Duration 5.76 5.75 5.39 5.37 5.18 5.73 1.75
YTM 3.16 3.19 3.58 3.61 3.95 1.59 7.45

= 1A FA$AUE -0.52 -0.11 473 5.34 10.65 -0.06 1.77
Duration 943 9.45 8.86 8.84 8.39 9.27 2.05
YTM 2.97 3.01 344 342 3.75 1.68 6.86

S OHAY FA$AUE 0.02 0.33 1.29 2.16 441 8.16 1.31
Duration 1.24 1.27 1.20 1.21 1.23 1.00 0.96
YTM 3.05 3.14 344 3.45 3.69 1.04 6.80

2| AFRY FA$AUE -0.09 0.20 2.03 341 7.01 7.00 1.94
Duration 2.58 2.62 2.56 2.57 2.54 3.19 1.35
YTM 3.46 3.50 3.88 4.02 4.42 1.74 843

KOBI30 FA$AUE -0.02 0.28 1.53 241 495 7.03 1.45
Duration 1.81 1.80 1.80 1.79 1.78 1.78 1.87
YTM 3.08 3.14 349 3.51 3.80 1.26 6.86

KOBI120 FA$UE 0.03 0.26 1.12 2.06 422 8.39 1.29
Duration 0.97 0.94 0.95 0.93 0.93 0.93 1.1
YTM 3.30 3.33 3.59 3.65 3.85 1.14 7.09
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AtE: KISKHAHE L

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

=3, MHX| YTM F0|

6.0%

5.0%

4.0%
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2.0%

1.0%

0.0%
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—— FUN AR 2

=1

S| AFRH

2022-08-30
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SR

KOBI30

2024-08-30

SO

s KOBI120

AtZ: KISKHHEIE

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

= XY 0.55 1.39 2.33 3.62 13.61 8.87
N 0.59 144 237 3.75 6.97 2.83
Sy 0.60 1.45 239 3.72 11.29 445
S5 d 0.58 1.36 2.14 0.00 0.00 1.23
28Ky 0.61 1.41 2.40 343 7.85 1.25
7|Et=E X 0.60 1.44 236 3.59 5.42 1.70
NS 2RET) 0.60 1.46 234 3.69 9.38 2.74
AN (B2 ET) 0.00 1.47 0.00 0.00 0.00 1.47
ABS 0.65 1.45 2.29 3.87 0.00 1.49

A 0.59 1.42 234 3.64 13.18 5.71




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.092 3.024 3.002 2.999 3.028 3.026
N 3.308 3.176 3.180 3.186 3.303 3.214
S 3.390 3.282 3.223 3.216 3.250 3.272
SoHEH 3.096 3.058 3.033 0.000 0.000 3.067
2%y 3.408 3.308 3.202 3.158 3.392 3.338
7|Eta-& X 3.709 3.730 3.625 3.507 3.887 3.676
IMHESEEES) 3.555 3.532 3.511 3411 3.607 3.525
A EES) 0.000 4.256 0.000 0.000 0.000 4256
ABS 3442 3.376 3.358 3.300 0.000 3.392
A 3.370 3.289 3.232 3.147 3.075 3.203
Xt KISKHHE 7}
H4. KISS A X| = ME|/2U7|E H|F (2Hl: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 3.90 5.91 473 6.21 29.54 50.28
N 0.19 0.25 0.28 0.39 0.13 1.24
S=x 238 275 2.25 2.14 345 12.97
S5 H 1.59 2.07 0.82 0.00 0.00 448
2y 5.47 3.85 1.29 0.55 0.03 11.19
7|Eta-8 X 2.33 2.84 1.80 0.97 0.09 8.04
SIMHBSEEEDS) 232 2.96 2.14 148 1.24 10.14
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.65 0.56 0.31 0.14 0.00 1.66
A 18.83 21.19 13.62 11.89 34.47 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
=M 16 22 22 34 55 149
N 194 255 259 496 47 1,251
Sy 532 570 531 455 702 2,790
SoHEH 8 6 2 0 0 16
23Ky 562 366 116 74 8 1,126
7|Et=8X 1,432 1,584 922 541 63 4,542
A (B EZEET) 477 633 426 313 389 2,238
AR (B2 ET) 0 1 0 0 0 1
ABS 448 341 121 50 0 960
A 3,669 3,778 2,399 1,963 1,264 13,073

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 -0.060 0.190 1.750 2.940 6.130 6.580 0.257
ESG Duration 2.250 2.260 2.230 2.250 2.320 2.830 3.110
s YTM 3.341 3.356 3.721 3.827 4204 1.611 2.488
Sustinvest |+X$AE -0.060 0.190 1.750 2.940 6.120 6.650 0.212
ESG Duration 2.260 2.260 2.240 2.280 2.360 2.870 3.380
YTM 3334 3.347 3718 3.822 4187 1.611 2.066
Whos FH4oE -0.090 0.160 1.950 3.170 6.560 6.330 0.139
Good Duration 2.740 2.730 2.680 2710 2.750 3310 3.070
ESG YTM 3375 3378 3.739 3.835 4195 1.636 2.253
ot SY40E -0.050 0.180 1.650 2.840 6.060 6.480 0.174
ESG Duration 2,070 2.050 2,030 2.080 2.200 4.200 2.820
S YTM 3378 3.389 3.740 3.841 4244 1.675 2.391
ESG FH4oE -0.070 0.170 1.790 2.920 6.090 6.790 0.128
=HMA  |puration 2430 2430 2370 2.410 2.420 2.800 3.690
YTM 3.290 3.303 3674 3774 4149 1.590 1.996
HlmX|  |SXH$E -0.090 0.170 1.910 3.120 6.480 6.470 0.249
Duration 2.640 2.630 2.580 2.620 2,670 3.250 3.100
YTM 3.383 3.387 3.746 3.841 4202 1.597 2.410

Xt=z: KISKHAHE 7}
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]
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! 1.0%
0 0.0%
2021-08-30 2022-08-30 2023-08-30 2024-08-30 2021-08-30 2022-08-30 2023-08-30 2024-08-30
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 1.45 242 3.75 8.74 2.64
=AY 0.61 1.46 2.36 3.32 8.48 1.33
7|Et=8x 0.62 1.46 243 3.57 5.26 1.98
IMHSERES) 0.59 1.46 2.35 3.70 7.67 2.39
AN S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.68 1.46 2.30 3.94 0.00 1.61
TH| 0.60 1.46 237 3.70 8.19 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 3.395 3.286 3.225 3.225 3.292 3.289
=AY 3.396 3.297 3.185 3.139 3.292 3.319
7|Et=8X 3.522 3.569 3.485 3.435 3.665 3.515
MNESEREES) 3.519 3.488 3.493 3.404 3.546 3.488
AN S EES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3372 3.343 3.317 3.271 0.000 3.341
TH| 3.436 3.383 3.358 3.309 3414 3.384

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 8.45 9.75 6.96 6.67 3.77 35.60
28Ky 6.40 5.23 1.88 0.71 0.08 14.31
7|Eta-& X 1.30 1.74 1.30 1.06 0.13 5.52
AN (S EZRES) 8.08 1117 8.52 6.04 3.29 37.10
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.60 2.56 1.59 0.73 0.00 7.47
A 26.83 3045 20.24 15.21 7.27 100.00
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 206 240 215 220 150 1,031
23Ky 123 82 28 11 1 245
7|EtE2&X 123 149 98 82 10 462
SN (B REET) 270 398 272 212 181 1,333
M (S EES) 0 0 0 0 0 0
ABS 76 92 57 33 0 258
A 798 961 670 558 342 3,329

Xt KISKHHEIF
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Q KISKFAHE 7}

#1. F4 23K 22|HSE (2H9l: %)
THE 8/9 8/16 8/23 8/30 MEL{H|(BP)

=214 3.05 3.02 3.03 3.025 -0.5
=S¢t 24 2.99 2.987 2.992 3.025 33
=1 34 2.94 2.922 2917 2.955 3.8
=154 2.957 293 2.952 3.012 6.0
=1 104 3.012 2.975 3.005 3.09 8.5
SAHHAAA 3 3.138 3.173 3.154 3.204 5.0
SAHHAAA 5E 3.147 3.15 3.172 3.232 6.0
SAHAAA 104 3.186 3.149 3.183 3.268 8.5

RHE : KISKHAHE 7}
123, 21X SPREAD 0| (549l : bp) 124, E4XJAAA SPREADZO| (549l : bp)

3_5SPREAD
40.00 - 60.0 -

40.0 JA
20.00 - \E\;‘J\
20.0 5 IJ"\:
e

5_10 SPREAD 3_10 SPREAD

3Y SPREAD 5Y SPREAD 10Y SPREAD

0.00 0.0
e‘*’%\, \,"'%Q N > o‘;bx o‘b?;, 9“’9’\ ,\/"’%0 ,&@ ,0"%N qu’\'
’»Q,g,' h&,g; ’»&v @"'V ’LQ,»V '»&% ,»Q'f’ w&v w&u w&v
X2 : KISKFAHE I} X2 : KISKHAHE TG
B2 T I3 AZYEHE (42: bp)
IHE 8/9 8/16 8/23 8/30 TFCy|
=10 310 SPREAD 7.2 53 8.8 13.5 47
=11 3.5 SPREAD 1.7 0.8 35 5.7 2.2
=11 510 SPREAD 5.5 45 5.3 738 25
=11 _EZX{AAA 3YR SPREAD 19.8 25.1 237 249 1.2
= 11_EXiAAA 5YR SPREAD 19.0 22.0 22.0 22.0 0.0
=11 _EZX{AAA 10YR SPREAD 174 174 17.8 17.8 0.0

Rt : KISKHAME 7}
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O RNE= =

Ot 3M~2Y, =1 2.5Y~30Y 7Zto| =25

J2l6. BEI(Breakeven Inflation Rate) H& : %, bp)
F BE —— =245 ——&7t24-6
5 400
4.5 350
N 300
250
200
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50
0
N
R R I I P Gl N I e Y
REZ : KISKFAE 2}
I 33X s
P 1 24-1 1x8, 24-7 6,000 2, 23-9 3,000 0| Stz =11 24-10 1,000
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Q KISKH&HE 2}

H9. 5 SAMM Fdeid (EH91: 7H, %)
AxAd = HNESE a7 L LhEaE Lhalson
2024-08-26 S2(EY$])2024-80]3Y-C AAA 34 BIE +2.4bp 3.190 2,200
2024-08-26 EX|FE X H493 AAA 304 DI -15.0bp 3.044 1,000
2024-08-26 ot &SR £H24-17(Ah 0 3 oy 3.071 700
2024-08-27 I7PE =S TR H412 AAA 3 oy 3.115 500
RIE : KISKHAHE 7}
. =3 g8
ANHFE FSAIYE T 2448 SHOE FES 0|EH 11X 427793 FSEIRUCE O[0fM =z 10
24-5 9A| 10X 240193 &K O F[E O[RALCE
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SN ZHAE 2 TEY oW FSAZUAME BHYE SMZFS HEIRI2H, 108 Oy 7|2t

0.3bp 2F2| fN|E LIEFRICE BHEH, 10 T2 M= 0.2bp M =25HH DAL,

7IEfg&ME BAEAT 2 BHTSSIIULE FME 2F H=2)7]
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N
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I
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o
i
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o
N
m

8 AA+ 2ZYEEs 143 % 3 P20 = 242 2.5bp, 2.0bp HAD, 1 20 5 10 740

Me 22 E E0I0H Or ULt

kis
a2, 28 3y YTM 30| (59 : %) 22, ofFMxY 3Y YTM 0] (5Hl: %)
% 7|EF2 8K
8T A T EEAN —— 2 —— 53 81 a8 et 38t

(=)} ~
L
(=)}

: W ) W
3
2 4 2
1
0 T T T 0 T T T
2022-08-30 2023-02-28 2023-08-31 2024-02-29 2022-08-30 2023-02-28 2023-08-31 2024-02-29
At&E: KISKHAHE 7t XHE: KISKFAHE7F
133, 2l = 0CHH| SPREADZEO| (B9l : bp) 4. o{Hx| 3 DCHH| SPREADFO|  (EH9I: bp)

AP RY 3v- KTB 3Y 3 M-KTB 3Y 7| E}F2 8 X AA+- KTB3Y
3l o
- O

140 4 2Bk AAA- KTB 3Y 4 KH AA+- KTB 3Y 350 4 7|EF2 8 XHAA- - KTB 3
120 1 300 - 7IEFE 8 A+ - KTB 3Y
100 1 250 |
80 200 1
60 - 150 -
40 100 1
20 50 -
0 : : : ‘ 0 : : :
2022-08-30 2023-02-28 2023-08-31 2024-02-29 2022-08-30 2023-02-28 2023-08-31 2024-02-29
KHE: KISKFAE I} XtE: KISKHAHEZL
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H1 2| 3 0C{H| ASEE S HEE (42l bp)
S8 25 2D E(08/30) T ZCiH|(08/23) [ (07/30)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 308 | 172 | 161 | 516 | 25 | 00 | 08 | -02 | 183 | 46 | 30 | -26
=0 308 | 170 | 153 | 544 | 25 | 00 | 08 | -02 | 183 | 46 | 30 | -26
AAA 336 | 295 | 280 | 614 | 25 | 02 | 03 | -02 | 183 | 4.1 18 | -26
AA+ 407 | 399 | 409 | 710 | 25 | 02 | 03 | -02 | 183 | 4.1 15 | -2.6

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =25 A% =(08/30) HZrlH| (08/23) MELiH|(07/30)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
M3 432 | 476 | 415 [ 1341] 30 | 20 | 10 | -05 | 156 | 11.8 | 60 | -05
=0 468 | 545 | 635 | 1527 | 30 | 00 | 00 | 00 | 160 | 113 | 40 | 00
AAA 558 | 672 | 739 | 1727 | 45 | 00 | 00 | 00 | 195 | 138 | 40 | 00
AA+ 1345 | 1645 | 1903 | 2420 | -25 | 20 | 00 | 00 | 30 | 28 | 10 | 00
AAA 2100 | 242.7 | 2523 | 2859 | -25 | 20 | 00 | 00 | 35 | 33 | 10 | 00
AA+ 265.5 | 3125|3192 | 3507 | -25 | -1.0 | -00 | 00 | 35 | 38 | 10 | 00

2K LML 4% 8400 22 ™ F CHH| 3,600 LARUCE SHX AT LA ZME Lt
(= oy Sa7[g2dit eh=itg2dol 14 O|Lf AW=0| 242 A 11.5bp, 4.8bp= A
StEHA LM E LIEFRICEH oHE 0 2ol 1.5 27| ol
M7 A 23bp= TAHEIH ZAE £07]= 1, 1 ol A|S2d SoM= mT2d2| 3 27| o|7
M7t QA 2bp2 HASIH ZME O|0fZLLf. otH, S47|ge2d S st g2dol 158 2| O[EM= 2

HZ B NS =20|0f O RUCL

7|EtE 8 LYH2 2= 3,000 R 2 © > i
A+ A0 SEE SH2E ZMHE LIEHICE A+ S52| LMOHo|mOl A MB| AT E|0F7} AT 45bp2 &
Aot ZMS OIZL, 1 SHoll= A+ S50 ROHIZ S| 3E 7| O|EXY 7} AL| 10bp= LHSHH ZA
O|O{Z{Et. O8O A+ SS9 M2 =TS R A0 SE2f o=7HI S, 7274 E0| AH LHZS 0

o
=
=
O ZtCt. oHH LI K| AA- S32| HTE M= 2ME 20| Otg3UCt

1Z 3,100 S7HACE 7|Eta &1 2HAE2

&5, F2t 23| L3HF0| (22l : %) d3e6. £t o ™A L3HF0| (TH%l: %)
20000 , BESFN mMFXH mAAA T AA+ 12,000 - m7tE e m I m] e
10,000
15,000 1
8,000 -
10,000 1 6,000 -
4,000 -
5,000 -
. 2000 1 - - - .
0 = 0 -
2024-08-26 2024-08-27 2024-08-28 2024-08-29 2024-08-30 2024-08-26 2024-08-27 2024-08-28 2024-08-29 2024-08-30
XtE: KISKHEEIE Xt KISKHAHE 7}

14



ret
fo

23, F7F 2| 2 o
s 359 wyIe | LdATYE LR 271
AAA = 21 22444080| 7 Y(03)3-26 3.210 oI -2bp 2024-08-26 | 2027-08-26
AAA 7|28 (41)24080|1.5A-26 3.230 oI -2bp 2024-08-26 | 2026-02-26
AAA 7| 28 (424082 1A-26 3.200 DIE -12bp | 2024-08-26 | 2025-08-26
AAA A22441010200-0826-1 3.180 oI -2bp 2024-08-26 | 2026-08-26
AAA A322441010206-0826-2 3.110 oI -2bp 2024-08-26 | 2027-02-26
AAA 7| -2 (41)24080[2A-27 3.200 2E +2bp | 2024-08-27 | 2026-08-27
AAA A322441010106-0827-1 3.260 OIE +2bp | 2024-08-27 | 2026-02-27
AAA AloH2%428-08-0[-1.5-A 3.270 2IE -1bp 2024-08-27 | 2026-02-27
AAA OfO| M &84 345-080|12A-27 3.340 oIE -2bp 2024-08-27 | 2025-08-27
AAA St=+=EUF§2408EF-201-212 | 3.350 oIy -4bp 2024-08-27 | 2025-03-27
AAA 7|28 (41)24080|1.5A-28 3.290 I +1bp | 2024-08-28 | 2026-02-28
AAA 7| 28 (41)24080(|2A-28 3.230 I +1bp | 2024-08-28 | 2026-08-28
AAA 7| 22 (41)24080|3A-28(AH) 3.120 Ol +1bp | 2024-08-28 | 2027-08-28
AAA Alot2a28-08-0[-4-A 3.210 DI +1bp | 2024-08-28 | 2028-08-28
AAA 22|2328-08-0| H04-2f-28 3.210 DI +1bp | 2024-08-28 | 2028-08-28
AAA St=+=EUF 8240802 21-184 | 3.370 ¥ -Sbp 2024-08-28 | 2025-02-28
AAA 7| 28 (4A1)24080]1.5A-29(Ah 3.300 DI +2bp | 2024-08-29 | 2026-02-28
AAA A+22441010200-0829-2 3.230 DI +2bp | 2024-08-29 | 2026-08-29
AAA 224 41E0007-0829-1 3.360 Ol -4bp 2024-08-29 | 2025-03-28
AAA Alot2a28-08-0[-5-A 3.260 OIE -0bp 2024-08-29 | 2029-08-29
AAA 22|2328-08-0| #05-f-30 3.260 DI +1bp | 2024-08-30 | 2029-08-30

XbE: KISKHAHE 7}

B4, FZH o Hx| W W
s 359 Yy F e | LdAmYE LR 7Y
AA+ A 7HE2682 3.354 oE 2024-08-26 | 2027-08-26
AAO SHLEFHE265-1 3476 o 2024-08-27 | 2026-08-27
AAO StLH7HE265-2 3410 oI 2024-08-27 | 2027-08-26
AAO StLEFHE265-3 3410 o 2024-08-27 | 2027-08-27
A+ M OtO| IOl H 4127 3.911 QIE -45bp | 2024-08-27 | 2027-08-27
AA+ A7+ E2229-1 3.341 oI 2024-08-28 | 2027-08-27
AA+ AMBt7+E2229-2 3.331 oI 2024-08-28 | 2029-08-28
AAO $10i7H=908 3.396 o 2024-08-28 | 2027-08-27
AA- Lotz I E500-1 3.518 o 2024-08-28 | 2026-08-28
AA- AlISt7H Il §F500-2 3476 o 2024-08-28 | 2027-08-27
AA- A5tz 1] E500-3 3.501 o 2024-08-28 | 2028-08-28
AA- Alst7i I E500-4 3.533 o 2024-08-28 | 2028-12-28
AA- Alst7i 1] E500-5 3.598 oy 2024-08-28 | 2029-08-28
AA- ShLt7H I 2 435-1 3.503 oy 2024-08-28 | 2025-09-26
AA- ShLt7H I Er435-2 3.511 oy 2024-08-28 | 2025-11-28
AA- ShLt7H I Er435-3 3.514 oy 2024-08-28 | 2025-12-26
AA- ShL7H I 435-4 3.518 oy 2024-08-28 | 2026-01-28
AA- ShL7H I Er435-5 3.522 oy 2024-08-28 | 2026-02-27
AA- ShL7H I 435-6 3.500 oy 2024-08-28 | 2026-08-28
AA- ShL7H I 435-7 3452 oy 2024-08-28 | 2027-08-27
AA- ShLt7H I 2 435-8 3.468 oy 2024-08-28 | 2028-02-28
A+ ROI7H T E466-1 4373 DIE -10bp | 2024-08-28 | 2027-08-26
A+ R UI7Hm E466-2 4373 DIE -10bp | 2024-08-28 | 2027-08-26
A+ Ol 2| =71 | & 261-1 4519 Ol -6bp 2024-08-28 | 2026-09-23
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A+ o2| =7 ol E261-2 4519 2IE -6bp 2024-08-28 | 2026-09-28 700
AO Of #2274 Eh227 5.341 2E -12bp | 2024-08-28 | 2025-11-28 300
AA+ 271 E2684 3471 oE 2024-08-29 | 2026-08-28 400
AA+ g7+ =2685 3.437 ol 2024-08-29 | 2026-12-29 200
AA+ Hd7H=2686 3.464 oIy -4bp 2024-08-29 | 2030-02-28 400
AA+ 7|0[H| = 2IF7t=413-1 3.392 ol 2024-08-29 | 2027-09-29 800
AA+ 7l0[H| = 27t =413-2 3.401 ol 2024-08-29 | 2029-08-29 100
AA+ 7l0[H| = 17t =413-3 3.507 21 -10bp | 2024-08-29 | 2030-08-29 600
AA- BNK7HI| E360-1 3.625 ol 2024-08-29 | 2025-08-29 200
AA- BNK7H I Et360-2 3.634 ol 2024-08-29 | 2025-09-29 100
AA- BNK7H I Et360-3 3.684 ol 2024-08-29 | 2026-02-27 300
AA- BNK7H I & 360-4 3.676 ol 2024-08-29 | 2026-08-28 100
AA- BNK7H I Et360-5 3.668 ol 2024-08-29 | 2026-09-29 200
AA- O] 2 oj| A1 7H | £ 110-1 3.705 0lE -5bp 2024-08-29 | 2027-08-26 100
AA- oj2qof| M7Hm| & 110-2 3.705 2E -5hp 2024-08-29 | 2027-08-27 700
AA- O|2fof 7R | EF110-3 3.823 DI -10bp | 2024-08-29 | 2029-08-29 200
AA- OFO[H|#[ O] 7H | Et311-1 3.514 o 2024-08-29 | 2025-09-29 300
AA- OfO[H| A O|7H | E4311-2 3.522 o 2024-08-29 | 2025-10-29 200
AA- OfO[H| A O|7H | E4311-3 3.546 o 2024-08-29 | 2026-01-29 500
AA- OFO[H|#|O|7H | Et311-4 3.551 ol 2024-08-29 | 2026-03-27 100
AA- OfO[H| A O|7H | E4311-5 3.539 ol 2024-08-29 | 2026-08-28 200
AA- OFO[H|#[O|7H | Et311-6 3.617 ol 2024-08-29 | 2029-08-29 400
AA- Qllof| O] X| =& 7H | B 234-1 3.560 ol 2024-08-29 | 2025-10-29 100
AA- Qlofl O] X| =& 71 | E234-2 3.587 ol 2024-08-29 | 2026-03-27 100
AA- Qllofl O] X| =& 71 | E234-3 3.648 o 2024-08-29 | 2029-05-29 100
AA- Qlof| O] x| =70 | B 234-4 3.657 o 2024-08-29 | 2029-06-29 400
AA- Qllofl O] X| =& 71 1| & 234-5 3.666 o 2024-08-29 | 2029-07-27 400
AA- Qlof| ol x| =) | & 234-6 3.676 o 2024-08-29 | 2029-08-29 500
AA- S2l3870m E509-1 3.550 o 2024-08-29 | 2025-08-29 700
AA- S2l3870m E509-2 3.601 o 2024-08-29 | 2026-02-27 600
AA- S2l387Hm E509-3 3.592 o 2024-08-29 | 2026-05-29 100
AA- S2|3870m E509-4 3.541 o 2024-08-29 | 2027-08-27 100
AO O 7271 Eh228 5.364 OIE -12bp | 2024-08-29 | 2025-11-28 100
AO Sk 7o E534-1 5.126 OIE -15bp | 2024-08-29 | 2026-02-26 100
AO S 7| Eh534-2 5.126 OIE -15bp | 2024-08-29 | 2026-02-27 700
A0 Sh=7 o Eh534-3 5.167 OIE -15bp | 2024-08-29 | 2026-08-27 100
AO St 7| 5344 5.167 OIE -15bp | 2024-08-29 | 2026-08-28 300
AAO Ol 2| X271 o] £ 262-1 3.703 +370bp 2024-08-30 | 2026-08-28 700
AA- JB 22|74 I E519-1 3.659 o 2024-08-30 | 2025-12-22 200
AA- JB R2|7Hm|E519-2 3.676 o 2024-08-30 | 2026-03-30 100
AA- JB R2|7Hm|E519-3 3.667 o 2024-08-30 | 2026-09-04 100
AA- JB 22|74 I|E519-4 3.648 o 2024-08-30 | 2026-10-30 200
AA- JB 22|74 I E519-5(%) 3.593 o 2024-08-30 | 2027-08-30 500
AA- AN E746-1 3.550 o 2024-08-30 | 2026-08-28 200
AA- A7) E746-2 3.502 o 2024-08-30 | 2027-08-30 200
AA- A2 71| E746-3 3.658 oy 2024-08-30 | 2029-08-30 100

AtE: KISKHAHE ZF
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SIAMH : AATIZH IS Ml KI%s

"I IRt KEY POINT
29X A 02) 3215-1471 o MEZ MEX|AHOA mHE oF 7|EFe 2l SAZ}

I. ZIA A HSE

SHAL 7| & AR 3E OH7| AAAS 22| =10 CHH| 3 AZEE ™ FELt 25bp T7te 41.4bpE Lt
EtHD, AAOS 22 M F CHH| 3.0bp 7t 52.1bp, A0S B2 M F ChH| 2891 115.7bpE 7|23} 2Ct

238 Mg HEXYOM THE ofF0| 7|E52 2otE A eL e 5882 £t 7t

HZFHA =AM A S = M2l = §& HEILL QUL 53] =2 (AAA), 2 E(AA) 552 2|ARH #HE7t

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

25 - 200 ——AAD
: — AAA

1.5 - 100 2734

0.5 ‘ ‘ 0

2021-08-30 2022-08-30 2023-08-30 2024-08-30

XIE : KISKHAE 7}

H1. 385 AZYE Y HEE (E+2l: bp)
s= =F AZY=(08/30) Ml H|(08/23) HEhH|(08/02)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 281 | 414 | 383 | 656 | 05 25 1.0 0.2 45 6.0 3.0 0.5
AA+ 325 | 488 | 449 | 945 | 15 3.0 1.0 0.2 6.5 9.7 5.0 0.5
AAO 334 | 521 | 517 | 1284 | 15 3.0 1.0 0.2 6.5 9.7 5.0 0.5
AA- 367 | 573 | 618 | 1650 | 15 3.0 1.0 0.2 65 | 107 | 50 0.5
A+ 589 | 89.1 | 1350 219.0| 1.0 00 | -05 | 02 4.0 05 | -15 | 00
A0 758 | 1157 | 1795 | 2650 | 1.0 00 | -05 | 02 4.0 05 | -15 | 00
A- 102.6 | 160.2 | 2395 | 3163 | 1.0 00 | -05 | 02 4.0 05 | -15 | 00

AtE : KISKHAHE 7}
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. YA S
O|H F FIAMAY LSHFHLS 1 2,000 A, TV 2UH2 1 2109 /IS Z 1,790 || &= LAl 7| EJUCt

=13
=

a[¥

-
o

N2 2E T

S

M DA Aol ™ = OiH 2 S &S 20|12 ALt 55 2t

SKAA+)E 2357HER &

.l;
U'I
o
O
rﬂe
oo;i
by
rr
jin]
_|
fo
=2
*
=2
x
H
al
2
1o
N
=
_\,J_
r|r
J:?:
mo
ot
HL
Of
=
re

oA

Hoz LAUCL SHH SBS(AAD)= 2020d 0|2 X SEME LAY 23EE 51,1009 2S LA

H2. S|ARKY Lo (542l: %, bp, 9, 2Ag)
HESE 89 LR HEHO|E | WdlAmyc | wioby] | deliof
AAA SH S 8XIF45-1 2024-08-26 3.246 ey 2 900
AAA SHIBXIF45-2 2024-08-26 3.238 ey 3 1,300
AAA SHSBXIF45-3 2024-08-26 3.255 ey 5 600
AAA MN3=8XIF168-1 2024-08-27 3.198 JhE e 3 1,000
AAA At 8 X F168-2 2024-08-27 32 ey 5 1,000
AAA BNKE & X546 2024-08-28 3.275 NETE -1bp 3 1,000
A- St EX|AEf45-1 2024-08-28 6.365 JHE2IE +50bp 2 210
A- St EX| A Ef45-2 2024-08-28 6.27 JHEIE +10bp 3 390
AA+ SK312-1 2024-08-29 3.292 ey 2 500
AA+ SK312-2 2024-08-29 34 JHE2IE +9bp 3 2,900
AA+ SK312-3 2024-08-29 3.388 JHETE +7bp 5 800
AA+ SK312-4 2024-08-29 3.388 7HECE -1bp 7 300
AAO SBS14-1 2024-08-29 3.445 JHETE +6bp 2 400
AAO SBS14-2 2024-08-29 3.537 JHEIE +12bp 3 700

|AFXH, ELS X2l
, O|Ef 2N

B o
- e
£
ot

H3. 2|A Bt (£l %, 4, 2g)

rMEgSE 359 e EHO|E o7 gl | g xiol
A+ S AF&B10-2 2019-08-29 1.675 5 400 1,950
A- St EX|AEH42-2 2023-02-28 7.091 1 500 3,400
AO aHETSYs-2 2019-08-29 2.58 5 560 780
AA- Oj|O| K| ¥t =9-2 2019-08-29 1.555 5 600 5,700
AA- 2O 2283-1 2019-08-29 1.587 5 1000 28,050
AAO HAAHO|AFEQ-2 2019-08-27 1.398 5 700 9,200
AAO SBS12-2 2019-08-29 1.615 5 800 2,600
AAO ZO|AH 0| Z59-1 2022-08-30 4658 2 1350 24,300
AAA LEFEXIF3 2021-08-31 1.702 3 1000 9,400
AAA KBE 8 X|F28-2 2017-08-30 2433 7 300 24,550
AAA AstE 8 X|F129-1 2019-08-27 1.408 5 1700 87,000

F) REZS 3L A S|AMKY, ELS |2

Xt2E: KISKHAHE 7L O EFHE A
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H4, X3 3|AMY A A= (E+2: %, bp, 9, 2g))
MNESE = R el ATy e/ EHOIE gt7| ERE
A- St EX|AEf 2024-08-28 JHETE +50bp 2 300
A- St EX| A Ef 2024-08-28 JHETE +10bp 3 300
AA+ SK 2024-08-29 48 CIE +30BP 2 500
AA+ SK 2024-08-29 48 TIE +30BP 3 1000
AA+ SK 2024-08-29 i 2IE +30BP 5 700
AA+ SK 2024-08-29 JHE0IE +30BP 7 300
AA SBS 2024-08-29 JHE0IE +30BP 2 400
AA SBS 2024-08-29 JHE0IE +30BP 3 600
F) 2EE T2 U SJAK, ELS H Q)
AtE: KISKHHE 7L DART
212, S|AFK Lhgiol 3=0| (2l - o 9
180,000
160,000
140,000
120,000
100,000 2021
80,000 - " 2022
’ m 2023
60,000 - m 2024
40,000 -
20,000
18 28 38 48 58 ¥ 78 8 o9 108 1n1¥ 128
XIZE : KISKFAHE I}
&3, 2|ARK Xl =0| CERE-E)

2900000

2700000

2500000

2300000

2100000

1900000

1700000
2022-08-30 2022-12-30 2023-04-30 2023-08-31 2023-12-31 2024-04-30

AtZ : KISKHAHE IF
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rio

o=

r
M

MO HH REE2 2Z 9,3669

oy
ol
ot
Pt
=
30
Ofm
>
0z
rlo
2l
ol
=2
o
ely
ru.*°i
ir
X
)
N
o
_|

2

1= CHH| -7%P S 73t 18.04%S AHXI3 1, AA S

32 HZF OfH| 3.71%P S7t%t 63.75%= XIX|CH ASS 2.43%P LA 15.95%S KFX|SHCH Rt= 07|
HQEZFS 1| 0|0t L7 M= -9.24%P AT 2594%, 1H~3EHEL 9.06%P S7t3t 63.39%, 3 ~54

=2 1.35%P A4 5.68%E AX|HOD 5 O] FZHOM = -1.18%P &A% 5%E XX|UCE
H5. 2|AIX SE2E 88 (EH9l: & 2l)
e 2024-08-08 2024-08-15 2024-08-22 2024-08-29
AAA 5,067 2,173 7,201 5,299
AA 18,826 16,479 17,266 18,722
A 5,861 5,672 3,889 4,685
BBB 765 369 377 637
JUNK 20 25 24 24
Total 30,540 24,719 28,756 29,367
Rt : KISKHAME 7}
He. 2| A THEH RS (EH9l: o &)
£ 2024-08-08 2024-08-15 2024-08-22 2024-08-29
~1y 11,451 8,694 11,158 7,617
Ty~3y 17,334 13,429 12,246 18,614
3y~5y 808 1,070 2,089 1,669
Sy~ 946 1,526 3,263 1,467
Total 30,540 24,719 28,756 29,367
AtE : KISKHHE L
34 3M S2E /S (29l : %) O35 3|AH THET|E |8 (5421 : %)
3y~5y
5.7%
BBB 1y~3y A 5y~
AA 2.2% 63.4% 5.0%
BB+ ~ly
0.1% 25.9%

Xt KISKHAHE 7F ALZ: KISKHAHE 7L
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26, 2| ARY
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k

0

1M RESE

80000
70000

60000

50000

40000
30000

20000

10000

0

2023-08-29

2023-11-03

2024-01-11

2024-03-21

2024-05-30

2024-08-08

KtZ : KISKHAHE 7}

2.7 M858 ¥HSE

HEY

OUTLOOK

OUTLOOK

oln

T8
0

1900-01-00

rE
o oY
ra

e
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A2 oI MUY KISKHAE I
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BIpErCER; KEY POINT
57|19 Kbt 02) 3215-1435 o MBS 2024-17 3| A} sl
0|3t 91T El  02) 3215-1454 o QEE Gl CHAT|SIHEIZ J|& ABS el

I 2EANE ST
O]t MBS 2024-172 CH&f ALt 6,397 49, 2FAI2|2 X CIYEE] =LAz 0RO/ Ll

[
= YEZN 5ES0|A 10090 DjojZ Ha, 10820 M 50090| Djof2f oLt 2HEHE| QT

= = /|E 'REIOMNM dii*EHT' 2 HAYM HAED}
O|EX| 762|Xt= FA2|AL A O|E[7} & 291,410 (A BT 2,527 |) 2| CHE7|SRLHF, O|& HESHY|

D
E
e dRUEEHE T U 7[E 0|0 E5t= WE|E SPCO| FEdt RESBAIML IS ES 7=

&1, 2 7| XXp4HE ABS WM W F0| (E+91:24 81, 7|7} : 2024-01-01 ~ 2024-08-30)
16,000 350000
s PF Loan
14,000 L
300000 p-CBO
12,000
- 250000 s 7| E}
10,000
- 200000 QER
8,000
- 150000 SESEE e R
6,000 |
+ 2P /22RO E X2 cDo
4[000 ] 100000 / H HE H
2’000 1 L 50000 Synthetic CDO
0 w w x : x 0 arsy oy
2024-01 2024-02 2024-03 2024-04 2024-05 2024-06
AR KISKHHE 7}
32, AZE WHH|F (91 : %, 712 : 2023-07~2024-08) 213, 88 WallH|= (5491 - %, 712t : 2024-08)
=¥ SYPNE] Synthetic
S/ Do P-CBO,
0% 2461.25

P-CBO
28%

PF Loan
12%

=X, 6460

AHE: KISKHAHE 7L AtE: KISKHHE It
23



H1. =7t ABS &3l szt CHY| ; 919l %, 7|7} : 2024-08-26~2024-08-30)
7I_’F_IH‘_F SPC HESE ER at7| dagol | wazgel | M
QEER B0 E T 0|0 AX|1-1(X]) AAA 2024-08-26 1Y2M 00 3354 :
REE S0 EH O[O0 AX|1-2(X] AAA 2024-08-26 1Y3M 100 3.348 -
QEER B0 E T 0|0 AX|1-3(X]) AAA 2024-08-26 1Y4M 100 3352 :
REE S0 @ £ H 0| Of| AX|1-4(X]) AAA 2024-08-26 1Y5M 100 3.347 -
QEER B0 2 E T 0|0 AX|1-5(X]) AAA 2024-08-26 1Y6M 100 3.346 :
REE S0 @ EH 0|0 AX|1-6(X]) AAA 2024-08-26 1Y7M 100 3.356 -
QEER B0 E T 0|0 AX|1-7(X]) AAA 2024-08-26 1Y8M 100 3.356 :
REE S0 @ EH 0|0 AX|1-8(X) AAA 2024-08-26 1Y9M 100 3.355 -
QEER B0 2 E T 0|0 A X|1-9(X]) AAA 2024-08-26 1Y10M 100 3.355 :
REE S0 @ £ H 0|0 AX[1-10(X]) AAA 2024-08-26 1Y11M 100 3.355 -
QEER B0 ETHE O[O AX[1-11(X]) AAA 2024-08-26 2YOM 100 3354 :
REE S EHI O[O AX[1-12(X| AAA 2024-08-26 2Y1M 100 3.353 -
QEER B0 E T E 0|0 AX|1-13(X]) AAA 2024-08-26 2Y2M 100 3352 :
REE S0 @ £ H Z 0| O AX|1-14(X]) AAA 2024-08-26 2Y3M 100 3.351 -
QEZ B0 E T Z 0|0 AX|1-15(X]) AAA 2024-08-26 2Y4M 200 3.350 -
REE S0 @ £ H 0|0 AX|1-16(X]) AAA 2024-08-26 2Y5M 200 3.350 -
QEZ B0 ETZO| O AKX 1-17(X]) AAA 2024-08-26 2Y6M 200 3.350 -
REE S0 @ & H 0|0 AX|1-18(X]) AAA 2024-08-26 2Y7TM 200 3.351 -
QEZ B0 E T Z0| O AX|1-19(X]) AAA 2024-08-26 2Y8M 200 3.351 -
REE S0 @ & H 0| o AX|1-20(X]) AAA 2024-08-26 2Y9M 200 3352 -
QE= B0 ETZO| O AKX|1-21(X]) AAA 2024-08-26 2Y10M 200 3352 -
REE S0 @ £ H 0| o AX|1-22(X]) AAA 2024-08-26 2Y11M 200 3.353 -
QE= B0 E T Z0| 0 AX|1-23(X]) AAA 2024-08-26 3YOM 200 3.364 -
REE S0 @ & H 0| O AX|1-24(X|) AAA 2024-08-26 3Y1M 200 3.365 -
QEZ B0 2 E T 20| 0| AX|1-25(X]) AAA 2024-08-26 3Y2M 200 3.366 -
REE S0 @ & H 0| o AX|1-26(X]) AAA 2024-08-26 3Y3M 200 3.367 -
QEZ B0 ET Z0| O AX|1-27(X]) AAA 2024-08-26 3Y4M 200 3.368 -
REE S0 @ & H 0| o AX|1-28(X|) AAA 2024-08-26 3Y5M 200 3.370 -
QE= B0 2 E T 20| 0| AX|1-29(X|) AAA 2024-08-26 3Y6M 200 3.371 -
REE S @ & H 0| o AX|1-30(X|) AAA 2024-08-26 3Y7M 200 3372 -
QE=Z S0 @ EH 0|0 AX|1-31(X]) AAA 2024-08-26 3Y8M 200 3373 -
REER Slirf @ £ HZ 0|0 AX|1-32(X|) AAA 2024-08-26 3Y9M 200 3374 -
QE=Z S0 @ £ H 0|0 AX|1-33(X|) AAA 2024-08-26 3Y10M 200 3.385 -
REER Sirf @ & H 0|0 AX|1-34(X|) AAA 2024-08-26 3Y11M 100 3.387 -
QE= S0 @ £ H 2 0|0 AX|1-35(X|) AAA 2024-08-26 4YOM 100 3.387 -
REER Sirf @ £ H 2 0|0 AX|1-36(X]) AAA 2024-08-26 4Y1M 100 3.388 -
QE=Z S0 @ EH 0|0 AX|1-37(X|) AAA 2024-08-26 4Y2M 100 3.389 -
REER Sl @ & H 2 0|0 AX|1-38(X|) AAA 2024-08-26 4Y3M 100 3.389 -
QE=Z S0 @ £ H 0|0 AX|1-39(X|) AAA 2024-08-26 4Y4M 100 3.400 -
REER ¢ @ & H 20| o AX|1-40(X|) AAA 2024-08-26 4Y5M 100 3.401 -
QE=Z B0 E T 20| O AX|1-41(X]) AAA 2024-08-26 4Y6M 100 3.401 -
YIS ESME | HAEDO|EX|76XHR1-1 AAA 2024-08-30 ™ 50 3.479 -
CHa st E XA | HAEDO|EX]|764HR1-2 AAA 2024-08-30 2M 100 3.479 -
C oSt | HAEDO|EX|764H31-3 AAA 2024-08-30 2.96M 100 3.479 -
CHY | RI 2 | HAEDO|EX|76X31-4 AAA 2024-08-30 4M 50 3.485 -
YRS E | HAEDO|EX|76XR1-5 AAA 2024-08-30 4.9M 100 3.482 -
CHY 7| RIIZME | HAEDO|EX|76X31-6 AAA 2024-08-30 5.93M 100 3.479 -
Y| R 2E | HAEDO|EX|76XR1-7 AAA 2024-08-30 6.93M 50 3.460 -
CHY 7| RII 2 | HAEDO|EX|76X31-8 AAA 2024-08-30 8M 100 3.441 -
SR 2 E | HAEDO|EX|76XR1-9 AAA 2024-08-30 9IM 100 3422 -
CH 7| RS | HAEDO|EX|[764HR71-10 AAA 2024-08-30 10M 50 3.409 -
SIS R Z A | HAEDO|EX|76Xt71-11 AAA 2024-08-30 1M 100 3.397 -
CHa7|StRIf A | HAEDIO|EX|[76XR1-12 AAA 2024-08-30 11.96M 100 3.385 -
SIS REI 2 A | HAELO|EX|76Kt71-13 AAA 2024-08-30 1Y1M 100 3.392 -
CHat7|stRf SR | HAEDO|EX|[764HR1-14 AAA 2024-08-30 1Y2M 100 3.390 -
S| REI 2 A | HAELO|EX|76Kt71-15 AAA 2024-08-30 1v2M 50 3.398 -
7St E A | HAEDO|EX|764HR1-16 AAA 2024-08-30 1Y4M 100 3.396 -
SIS REIZA A | HAELO|EX|76KF1-17 AAA 2024-08-30 1Y5M 100 3.404 -
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st 2 | HAEDO|EX]764H71-18 AAA 2024-08-30 1Y5M 100 3.402 :
DI 7| RS | HAEDO|EX|[76471-19 AAA 2024-08-30 1Y7M 50 3.399 -
TSRO SRR | HAEDO|EX|[76XFR1-20 AAA 2024-08-30 1Y8M 100 3.407 :
CHU (SR S | HAEDO|EX|764t71-21 AAA 2024-08-30 1Y8M 100 3.405 -
TSRS A | HAEDO|EX|[76XR1-22 AAA 2024-08-30 1Y10M 100 3.403 :
CHU 7| R S | HAEDO|EX|[764HR1-23 AAA 2024-08-30 1Y11M 50 3.401 -
TSRO 2R | HAEDO|EX|76XR1-24 AAA 2024-08-30 1Y11M 50 3.399 :
CHY|et RS | HAED) AAA 2024-08-30 2Y2M 100 3.401 -
T |SHREO 2R | HAEDO|EX|76XR1-26 AAA 2024-08-30 2Y4M 50 3.404 :
CHU7|SHR S | HAEDO|EX|764tR1-27 AAA 2024-08-30 2Y4M 50 3.405 -
T |SHREO S A A | HAEDO|EX|76XR1-28 AAA 2024-08-30 2Y7TM 50 3417 :
CHU7|SHR S | HAEDO|EX|[764HR1-29 AAA 2024-08-30 2Y8M 50 3.419 -
SIS R Z A | HAEDO|EX[76Xt71-30 AAA 2024-08-30 3y 50 3422 :
CHU 7SR S | HAEDO|EX|764t71-31 AAA 2024-08-30 3Y4M 20 3.426 CALL
SIS R Z A | HAEDO|EX|76X AAA 2024-08-30 4Y7M 10 3.445 CALL
Primary CBO ME2024M 15X S 31 - AAA 2024-08-30 2y 1694.512 3.319 -
Primary CBO A E2024 M 16X S 31 - AAA 2024-08-30 2Y 699.0614 3319 -
Primary CBO A E2024H 15K H- C 2024-08-30 2Y3M 47.488 3.619 -
Primary CBO Al 2024 16X} H- C 2024-08-30 2Y3M 20.1886 3.719 -

X2 . DARTH XS AA|AE]
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Q) «sram

H2 %2 MBS T 3l H3|X LW HlnH (EH91 : 248, %)

at7| MBS 2024-17(2024-08-27) MBS 2024-16(2024-08-13) MBS 2024-15(2024-07-23)
93 | wegel | Amyc | w@3o | wdge | ADS | wyge | wd3s) | Amyc

14 1,030 3.297 +25 1,192 3.266 +18 1,429 3.294 -
2'd 1,300 3.222 +19 1,300 3.206 +18 1,500 3.191 -
3 700 3.120 +20 800 3.129 +20 900 3.151 -
56 800 3.159 +21 800 3.128 +18 1,200 3.203 -
7 1,000 3.151 +15 800 3.155 +15 1,000 3.290 -
10 800 3.204 +21 600 3.154 +15 800 3.292 -
20'd 700 3.181 +18 600 3.194 +20 900 3.348 -
3014 200 3.201 +29 200 3.233 +33 200 3.390 -

F) WZh A Oj0f2Thy

12 S RFUFEIA

134, MBS H7|'E LTI 0] (EH91: o &)
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H1. T 338 SE/HS

@ stz

(THl: %)

=2t E 2024-08-29 2024-08-23 2024-07-30 M Ojy| HE OiH|
US TREASURY 2Y 3.87 4.00 4.40 -12.30 -53.00
US TREASURY 5Y 3.64 3.71 4.08 -6.50 -43.80
US TREASURY 10Y 3.84 3.85 418 -0.70 -34.50
US TREASURY 30Y 413 412 443 0.70 -30.40
DEUTSCHLAND REP 2Y 2.39 2.40 2.60 -1.20 -21.10
DEUTSCHLAND REP 5Y 2.18 2.16 2.30 2.20 -11.60
DEUTSCHLAND REP 10Y 2.26 224 2.36 1.80 -10.00
DEUTSCHLAND REP 30Y 2.52 248 2.57 4.40 -5.10
JAPAN GOVT 2Y 0.37 0.37 0.38 -0.30 -1.10
JAPAN GOVT 5Y 0.51 0.50 0.59 0.20 -8.50
JAPAN GOVT 10Y 0.90 0.89 1.01 0.20 -11.00
JAPAN GOVT 30Y 2.08 2.07 2.12 0.60 -4.50
CHINA GOVT 2Y 1.53 1.58 1.52 -5.00 1.20
CHINA GOVT 5Y 1.83 1.84 1.88 -1.50 -5.50
CHINA GOVT 10Y 2.17 2.15 2.12 1.60 470
CHINA GOVT 30Y 2.36 2.34 2.40 2.20 -3.50

X2 : KISAHEE 7L Bloomberg

125 USD & EUR

(EH2l: %, 712t 23.08.31~24.08.29)
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(E+9l:bp,712+:24.08.23~24.08.29)

-10

1 6/l H1270 g 2 54

74 104 154 204

At @ KISAHE L, Bloomberg

J&10. KPE HIZ28% HE HE

(E+9l:bp,717+:24.08.23~24.08.29)

DR(bp)
0

-2

-4

-10
1 6/l H1271 € 2 s 74

108 154 204

X2 : KISAHEE I Bloomberg

(TH2l: %, 712t 24.08.26~24.08.30)

811 WY XA ME Fx
HFE YA ME B 25 HYU KA ME| BE
1.89% 4.44% 4.44% 4.44%

1.89% 15.09%

32.08%

5.66%

3.77%

5.66% 1.89%

B Government(Municipal)

M Energy

® Communications
Government

M Financial

m Utilities

[ Industrial
Consumer, Cyclical

22.22%

11.11%

2.22% 3.89% 8.89%

B Government(Municipal) M Financial

H Energy m Utilities

= Communications = Industrial
Government Consumer, Cyclical

Consumer, Non-cyclical

Consumer, Non-cyclical

X2 : KISAHEE 7L Bloomberg

H2 MF CHH| HY XA ME S

(EH2l: %, 717t 24.08.19~24.08.30)

HE] 25 e 5z
Financial 33.33% 26.42% 6.92%
Consumer, Cyclical 4.44% 1.89% 2.56%
Consumer, Non-cyclical 4.44% 15.09% -10.65%
Energy 8.89% 5.66% 3.23%
Government 22.22% 32.08% -9.85%
Basic Materials 0.00% 0.00% 0.00%
Communications 2.22% 1.89% 0.34%
Diversified 0.00% 0.00% 0.00%
Industrial 11.11% 5.66% 5.45%
Technology 0.00% 0.00% 0.00%
Utilities 8.89% 3.77% 5.12%
4.44% 1.89% 2.56%

Government(Municipal)

XHE : KISKHHE 7}, Bloomberg
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H3. £7t Korean Paper 2ddH (712t 24.08.26~24.08.30)
=29 SESH A & £3} T ] 7|1 Coupon|Benchmark| && {2 (USD)
CITNAT Float 08/22/25 US DOMESTIC | USD 2024-08-27 2025-08-22 5.9% | SOFRRATE 50.00MM
KDB Float 02/28/25 US DOMESTIC | USD 2024-08-29 2025-02-28 | 5.56% | SOFRRATE 50.00MM
KDB 0 Y2 02/28/27 EURO MTN JPY 2024-08-30 2027-02-28 0.5% 55.50MM
KDB Float 02/27/26 EURO MTN usD 2024-08-30 2026-02-27 | 5.774% | SOFRRATE |  100.00MM
SHNHAN Float 08/30/25 EURO MTN usD 2024-08-30 2025-08-30 | 5.785%| SOFRRATE 50.00MM
SHNHAN 0 11/29/24 EURO NON-DOLLAR| HKD 2024-08-30 2024-11-29 -- 64.08MM
KDB 4.66 08/30/25 EURO MTN usD 2024-08-30 2025-08-30 | 4.66% 30.00MM
SHNHAN 0 11/29/24 EURO NON-DOLLAR| HKD 2024-08-30 2024-11-29 -- 64.08MM
CITNAT 0 03/04/25 EURO-DOLLAR | USD 2024-09-03 2025-03-04 -- 30.00MM
KDB Float 09/03/25 EURO MTN usD 2024-09-03 2025-09-03 | 5.735%| SOFRRATE 50.00MM
KDB 4.071 09/05/27 EURO MTN usD 2024-09-05 2027-09-05 |4.071% 20.00MM
KDB 2.8 09/05/34 EURO MTN CNY 2024-09-05 2034-09-05 2.8% 35.09MM
KDB 5.13 12/06/24 EURO-DOLLAR | USD 2024-09-06 2024-12-06 | 5.13% 30.00MM
KDB 4.73 12/06/24 EURO-DOLLAR | USD 2024-09-06 2024-12-06 | 4.73% 164.00MM
AtE : KISKHAHE Y Bloomberg
H4, F7H 0|3 FH X =2 (549: %, 7IZ}: 24.08.26~24.08.30)
Date Name Survey Actual Prior
2024-08-23 Al == ol oy 623k 739k 617k
2024-08-23 ApEEdOfOf (2 ChH]) 1.00% 10.60% -0.60%
2024-08-24 HIAANE] HE MHAY BE -- 5 -4
2024-08-26 LK XH 3.90% 9.90% -6.70%
2024-08-26 2EH 2l LHxH 0.10% -0.20% 0.40%
2024-08-26 YA AE MY &S -- -9.7 -17.5
2024-08-27 FE 7t FOiX|$= QoQ -- 0.90% 1.10%
2024-08-27 HHHPAEE AH[XLZ| O X[ 100 103.3 100.3
2024-08-27 AHHARE Sixf Atz -- 134.4 133.6
2024-08-27 AMAAEE J|Of -- 82.5 78.2
2024-08-27 2K 2 A M=K -- -19 -17
2024-08-27 2 X2 dFE Z7|sg -- -13.00 -9.00
2024-08-27 dejA AFE MHAY S -- 7.7 -0.1
2024-08-28 MBA FEHEX} MHX| 4 -- 0.50% -10.10%
2024-08-29 GDP 217t3t QoQ 2.80% 3.00% 2.80%
2024-08-29 GDP E7tX|%= -- 2.50% 2.30%
2024-08-29 =& PCE 27H|$ QoQ -- 2.80% 2.90%
2024-08-29 MERY Mg T $97.5b -$102.7b -$96.8b
A& : KISAHEE 7T, Bloomberg
H5. L{F 0| FAX X =2 (E48l: %, 712+ 24.09.02~24.09.06)
Date Name Survey Actual Prior
2024-08-30 =2 PCE E7}K|3 MoM 0.20% -- 0.20%
2024-08-30 =2 PCE E7}K|== YoY 2.70% -- 2.60%
2024-08-30 OJA|ZtCH St AH|XE7|CY 724 -- 72.1
2024-08-30 OjA|Ztcietm 144 QlE2f ol 2.90% -- 2.90%
2024-08-30 ojA|Ztcistm 5-10 Q1E8 0| 3.00% -- 3.00%
2024-09-03 Sap =2 0j= Mz PMI 48.1 -- 48
2024-09-03 ISM M= X[ 475 -- 46.8
2024-09-03 ISM TO{ = 7K 4= -- -- 529
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2024-09-03 ISM A& -- -- 474
2024-09-03 ISM 18 -- -- 434
2024-09-05 Federal Reserve Releases Beige Book
2024-09-05 HsgeEE cadity 2.30% -- 2.30%
2024-09-05 CHel .- SH| X5 0.90% -- 0.90%
2024-09-05 M A Hids -- -- 231k
2024-09-05 HYEHAS =T AER -- -- 1868k
2024-09-05 s&p 2E2Y 0|7 T2 PMI -- -- 54.1
2024-09-05 ISM AH|A X|2= 51 -- 51.4
2024-09-05 ISM AH|A X2 714 -- -- 57.0
2024-09-05 ISM AMH|A & -- -- 51.1
2024-09-05 ISM MHE|A AR =2 -- -- 52.4
Xt& : KISKHHE 7} Bloomberg
06 Tt =EU A X =& (SH2l: %, 712t 24.08.26~24.08.30)
Date Name Survey Actual Prior
2024-08-26 IFO 7| ety -- 86.6 87.0
2024-08-27 GDP SA (M 7|ChH]) -- -0.10% -0.10%
2024-08-27 GDP NSA T HALHH]| -- 0.30% 0.30%
2024-08-27 GDP WDA HACHH| -- 0.00% -0.10%
2024-08-29 CPI 8| Ml 7 &H| -- -0.10% 0.30%
2024-08-29 CPI HIO[Of & T 2| -- -0.10% 0.30%
2024-08-29 CPI E2tAIR 23 M AH| -- -0.20% 0.30%
2024-08-29 CPI ZHdl T | -- -0.20% 0.60%
2024-08-29 CPI HHEH F2HH| 23 Y| -- -0.30% 0.30%
2024-08-29 CPl 2 ECIQ HAEZH M| - -0.10% 0.30%
2024-08-29 CPI (M EH L H]) -- 1.90% 2.30%
2024-08-29 CPI (I &rfH]) -- -0.10% 0.30%
2024-08-29 CPIEU 3¢ HMEH| -- -0.20% 0.50%
2024-08-29 CPIEU 3¢ MiEH| -- 2.00% 2.60%
08/29-08/31 A0fEoY (M EChH]) 0.20% -- -1.20%
08/29-08/31 200 THoj NSA M H| -0.70% -- 1.80%
AtE : KISKHAHE Y, Bloomberg
H7. WF 5 38X X = (E481: %, 712+ 24.09.02~24.09.06)
Date Name Survey Actual Prior
2024-08-30 U7X 5= & 0.10% -- 0.40%
2024-08-30 FUE7HX| 4= H A 1.50% -- 0.70%
2024-08-30 20§ gkof (- THH() 0.10% -- -1.20%
2024-08-30 200 THof NSA M HH| -0.70% -- 1.80%
2024-08-30 HYX HS (Bl 16.0k -- 18.0k
2024-08-30 Mg HHE SA 6.00% -- 6.00%
2024-09-02 HCOB =Y ®M=¢ PMI 421 -- 42.1
2024-09-04 HCOB S5¢ AMH|A Y PMI 514 -- 51.4
2024-09-04 HCOB 52 Z&t PMI 485 -- 48.5
2024-09-05 SYFF Y| -2.00% -- 3.90%
2024-09-05 ST WDA T dH| -2.40% -- -11.80%
2024-09-05 HCOB = MY PMI -- -- 40.0

Xt& @ KISAHHE L Bloomberg
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@ «isrsrzo

(SH2l: %, 712t 24.08.26~24.08.30)

Date Name Survey Actual Prior
2024-08-23 SEH 1 88 &= AH|0f -
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 SY71¥0| Hz=CH| HEHH| - 3.60% 3.50%
2024-08-27 A AL Yoy - 4.10% 3.60%
AtE : KISKHHETE Bloomberg
29 WF 5= 3N X = (SH8I: %, 712t: 24.09.02~24.09.06)

Date Name Survey Actual Prior
2024-08-31 32 PMI -- -- 50.2
2024-08-31 HZ=L PMI 495 -- 494
2024-08-31 HIHZ=Y PMI 50.1 -- 50.2
2024-09-02 Aojdl &= PMI HZE Y 50.0 -- 49.8
2024-09-04 XojAl Z= PMI B -- -- 51.2
2024-09-04 Xo|Al = PMI AH[A Y 52.1 -- 52.1

XHE : KISKHHE 7 Bloomberg
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KEY POINT

02) 3215-1411 e X|Lt == CHH| KOSPI X|Z= &}
o FZHELS U3l A== ZUF &

=

o

ELS =
o ELS &% i 37 ot

L S FA AR

=3 OpXaF A2 el 30, KOSPIX|
8%

1.8% &S, KOSPI200= A|'th &= OFX|9F AH2{ & CiH| 1.73% SHEISHACE

AL

£ ™3 OiH| -27.38p o125t

1, FQ X5 T HSCEl= ®FCHH|

H#1. ™F CiH| F8 X|+ 30| (EH9l: ZOIE)
X+ X & EE HEE
KOSPI200 367.91 361.55 v6.36
NIKKEI225 38,364.27 38,647.75 A 28348
HSCEI 6,219.24 6,331.14 A111.90
EUROSTOXX50 4,909.20 4,966.27 A57.07
S&P500 5,634.61 5,591.96 v42.65
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
a3 A2 11T R K F0| (&9l Z9AE)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
45000 - - 380 6400 - - 6000
40000 9 b 370 6300 1 ’J_/' A/ | s000
35000 1 p————a
6200 1
b 360
30000 - L 2000
6100 -
25000 1 r 350
6000 - b 3000
20000 b 340
5900 1
15000 - L 2000
b 330
5800
10000 -
+ 1000
5000 - 320 5700 7
0 ; ; ; 310 5600 : : : 0
2024-08-05 2024-08-12 2024-08-19 2024-08-26 2024-08-05 2024-08-12 2024-08-19 2024-08-26

F) 22 452 lE

38



m_._._ — oh__—l.H oh__m o o o o o o o MW/M.I m
B 4] £ 8EEEEE 7 i
N = = Du o
L ol I - YDA o = g
g F o | | |1 | = Q|12 oF - -
5 I AR R ETIS ] ] B 2
o a
o S | 5 0 :
ko Ol 8 ~| & g
! el
— Kk N od| & S
= N S | oF &
2 o o -
KE = Bl % S
| (o) = =
K4 o 10 1
= zu| = g
i ooty “ )
= IR o g
of 1 = oy |0 |~ . o~ a
o % K- g
o U Q -
S N S =
ol =l S gl .
I Al & § #2223 28z
[=) pur o - S 3
=
oot
w9
H, ol
5 3
N K+ 3w S -
@M L= o |wn | Q| (o] — -
© o e R 3 &
~N N
Ko Ko . __ﬁ & Fi
o 4d = ok
A a1 8o 0 | o
M.T X o n.Al il 0| ~
_uw_ S K < b ok
W oEx H 1 | g
Wow oy 1 mla
2 S Ko Joi0 fr n Bl =
“owoy B Al Z o I
K- oF g <k 3 ol 3 zfl
¢ O WW|gior oy oy kool i) = Sl vl s
= 2 M gt T @My = B I -
- = ke
=T O RO ] e B = i = NI
o N e ] g Kk
_A_I +— %] 52}
- w o K- X o ~ %)
40 or al " o o o o 9o o o " o
i ny m S 1n © n n
= Ko IH = | ~ ~ — < = H

AtZ : KISKHAHE 7}

39

AtZ : KISKHAHE 7}



(TH1: 7H)

16

SX5E
SPX

40

SPX
KOSPI200

SPX
NIKKEI225
KT
TESLA INC
HSCEI
R

{

O:
[

7t

b

) 5
& o [<F
= ol niolmlwo
oF o o | A || —
AP 265212 8n|g e z
Tl - TN =9 |7 |7 |
(42}
< w
—_— LN
—A__X_
1 v
KF KF o | < o N~ n
— ol X | S| M|
BL R &S~ R0 N YRS
= m31 o o
=l
olr
3 — [ X
I_.A__D:_
o .....U.T.x._ «n
% o iy
KF- =n |KF <
- - T o 0 =) <+
BN =RV m|® & &R~ & B
3 o =3 =
50 _mw
ok il
%l =)
K K
~ N olo
°t e KIS | S |AF
ﬂw ﬂmamm%
1. 1. BURRV RV
woanw;na;o i woanw;na;o ﬂMMnmmﬂo_
M <k |0 [<F |00 |00 |=— = M <k |0 [<F |00 |00 |=— =
b H| ALl ALl . ol g ALl ALl . E
T o i o | o | | o [ o i< o i o o 5 % ”
== oo |T o | "= = oT|of = om0 =
e oy < o e oy < o
5 N 5 N
< Kk < KHI_—
. .. . |oF
=3 = =3 i [

10
Xt& : KISK}




272122, K|k OiH| 72

o=
- O

| ELS
K| k2= CHH| -0.7%p SHEISHO] 4.44% SUCH =94

L=
[

—_

k=)
—_

(ZH2l: 7H, %)

{Flo |
o=
o
<0
~
o |
Mo R | R
CAEIES
i = | o
0
&35
o
<0
~
K1 | mi
i3
K |—
NN
H0
{9
T RN
ol
<0
*._o________
HE:
K| =
I
H0
Kk |KF
wﬁ o |E
K |©

7t

B0
<

b

Xt& : KISK

(TH1: 7H)

-

<k
ro
ol
<0
<
<

14

<+
L

foil
%0
o
orl

27
47

<+
Ll

foil
%0

<+

168

211

IH

Kk

-

|

Kk
Bl

7t

o

Ho
<

b

Xt& : KISK

(2H21: 7H, %)

-

r 6.00

- 5.00

- 3.00

- 2.00

- 1.00

0.00

- 4.00

400

300 -

200

100

2024-08-19 2024-08-26

2024-08-12

2024-08-05

7t

H0
<

b

Xt& : KISK

(THl: 7H)

¢ 57H)
FIEXFAF 2

<+

or
kio

67
43

19
16
16

EIT

SX5E

SX5E

SX5E

SPX
SPX

SPX

HSCEI
KOSPI200
KOSPI200

<

<0

NIKKEI225

oF
<H

41



@ «isrsrzo
SWAP: CD 91 = 3¢d] 0.01% &=

"I XL KEY POINT

ojFd tia]  02) 3215-1406 e X|t F CiH| CD 22| 0.01% A&
e IRS 22| &S5A, CRS 22| &SA|
e SWAP SPREAD &}2tHA||, SWAP BASIS &5 A

S CDBE|E 352%2 M F 8] 45T RS B2l MU oE 455911, CRS 3212 4
9 CIHZ M5 RME ROACH IRS 32/2 KTB Vield2] 0|9 EE-AQ Ama =i Hyl

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

aE1. F8 32 F0| (EF91: %)

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

6.00%
5.00%
4.00%
3.00% WWW"%\W
2.00%
1.00%
0.00%

N o F S P

EANE
% A
@@’\9’19’19’9»0'»'»'»

Rt : KISKHAME 7}

2. F2 F2| FU HE (E21: %)

mKTB m KRW IRS m KRW CRS USD IRS USD TB
0.06%

0.04% 0.04%

0.04% |

0.02%

0.00%

-0.02%

-0.04%

-0.06% - -0.05%

-0.06%

-0.08% -

Xt : KISKHAME 7}
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@ «isrsrzo

11213, USD IRS 22| 30| (5+: %, BP)
X|-O| —8/30/2024 8/23/2024
6.00% 0.04%
5.00% 0.02%
0.00%
4.00%
S -0.02%
3.00%
-0.04%
2.00%
-0.06%
1.00% -0.08%
0.00% -0.10%

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

XtZ : Refinitiv, Bloomberg

H1. USD IRS Data (T2l %)
URD IRS 1Y 2Y 3y 5Y
2024-08-30 422 3.7014 3.499 3.3726
2024-08-23 43043 3.7784 3.562 3.4084
Fisz -0.0843 -0.077 -0.063 -0.0358
2023-12-29 47704 40822 3.7547 3.5181
i -0.5504 -0.3808 -0.2557 -0.1455

X2 : KISKHEE L
J24. KRW IRS (T2l %)
Xt0| ——28/30/2024 8/23/2024
4.00% 0.020%
3.50% —_ 0.015%
3.00% — . 0.010%
- - 0.005%
0.000%
2.00%
-0.005%
1.50% -0.010%
1.00% -0.015%
0.50% -0.020%
0.00% -0.025%

3M e6M OSM 1y 2y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data

@ «isxt

AFIH 7

t

KRW IRS 1Y 2Y 3y 5Y
2024-08-30 3.1975 3.0075 2.93 2.895
2024-08-23 3.21 3.01 2.92 2.8825

FU52 -0.0125 -0.0025 0.01 0.0125
2023-12-29 3.53 3.2425 3.08 2.9925

oy -0.3325 -0.235 -0.15 -0.0975

At : KISKHAHE 7}
J2l5. KRW CRS (29l %)
Xt0| ——28/30/2024 8/23/2024
3.50% 0.06%
3.00% 0.05%
S~ 0.04%
2.50% 0.03%
2.00% T o0%
0.01%
1.50% 0.00%
1.00% -0.01%
-0.02%
0.50% 0.03%
0.00% -0.04%
3M 6M 9M 1Y 2Y 3y 4y 57  6Y 9y 10y 15Y 20Y 30Y
X2 : Refinitiv, Bloomberg
H3. KRW CRS Data (H9l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2024-08-30 2,515 2.365 2.34 2.34
2024-08-23 2.49 2.35 23 2.295

FU3Y 0.025 0.015 0.04 0.045
2023-12-29 2.83 245 2.35 2.28

HEChy| -0.315 -0.085 -0.01 0.06

ALZ : KISKHAE 7}
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@ stz

d2le. KTB (EH2l: %)
XtOo| ——8/30/2024 8/23/2024
3.40% 0.10%
0.09%
3.30% °
0.08%
3.20% 0.07%
3.10% 0.06%
0.05%
3.00% 0.04%
2.90% 0.03%
0.02%
2.80%
0.01%
2.70% 0.00%
3M 6M 9M 1y 2y 3y 4y 5Y 6y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-08-30 3.055 3.065 2.955 3.012
2024-08-23 3.045 3.032 2.917 2.952
F034 0.01 0.033 0.038 0.06
2023-12-29 3.48 3.247 3.145 3.155
HEChb| -0.425 -0.182 -0.19 -0.143
AEZE : KISKHAHE 7}
7. IRS HEH7| AZHE F0|  (29: %) J28. IRS HTH7| AZHE FZHHE  (E9: %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y m KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.10%
’ 0.006%
0.05% 0.005%
0.005%
0.00%
0.004%
-0.05%
0.003% 0.0025%
-0.10%
0.002%
-0.15%
0.001% -
-0.20% %
2023-02 2023-08 2024-02 2024-08 0.000%
AtZE : KISKHAHE L AtZ : KISKHAHE L
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) M SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% [ 0.040% - 0.038%
020% A 0.035% 0.030%
0.030%
-0.40%
W 0.025%
A
-0.60% |- A" ',’ ‘ 0.020% |
-0.80% ‘ 0.015%
-1.00% | 0.010%
0.005%
-1.20% : : s
2023-02 2023-08 2024-02 2024-08 0.000%
Xt& : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
1211, KTB/IRS 30| (EHRl : %) %12, KTB/IRS FH HS (EHl - %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) m SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.000%
0.30% -0.005% -
00
0-20% -0.010%
0.10%
-0.015% -
0.00%
-0.020% -
-0.10%
-0.025% - -0.023%
-0.20% : : :
2023-02 2023-08 2024-02 2024-08 0.030% . -0.028%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

/et 382 X4 = CfH| 1338.80|A 2L 133622 -2.8%, -20.96BPTHE HE3st0 23t NS
LIEFHICE 7|El 2 83 & KE22| 4% 0] 2 thH] UM E ERL, dst= ,
UM BES HQLCE S/ AYJTOEL 1H J|FE 23792 LIEMH s S22 M2 LY
Ct.
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J&13. KRW/USD Swap Point 30|

03m

06M

12M 03y

05Y

-80
-100
-120
T T TR S S - A N Vo O RO O T TP W
r{})\Q ,{:)\Q ,&\Q ,9,\0 ’9)\0 ,{/5\0 ’\?’\0 ,{3,\Q ,{/5\\’ ,‘:5\\’ ,{:,\\’ ,»b‘\g ,Lb‘\g ,»b‘\o ,»b‘\g ,»b‘\Q ,»b‘\g ,»b‘\g ,»b‘\g
S S S S N S S S S S U A S A U S S SN
AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e M EHCHH| X}O| MZsCid| XfO| ——8/30/2024 ——8/23/2024 ——12/29/2023
1360 60
1340
1320 >0
1300 40
1280
1260 30
1240 20
1220
1200 10
1180 0
1160
1140 -10
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2024-08-30 | 2024-08-23 Xto] =2 2024-08-30 | 2024-08-23 Xto|
KRW/USD 1336 1336 238 USD/CHF 0.848 0.851 -0.003
EUR/USD 1.108 1.108 -0.005 USD/SGD 1.303 1.308 -0.004
GBP/USD 1318 1318 0.005 USD/IDR 15476 15455 21
USD/JPY 145.075 145.075 -0.43 USD/PHP 56.155 56.41 -0.255
USD/HKD 7.796 7.796 -0.002 USD/TWD 31.989 31.972 0.017
USD/CNY 7.092 7.092 -0.045 USD/SEK 10.221 10.22 0
USD/CAD 1.349 1.349 -0.011 USD/PLN 3.866 3.849 0.017
AUD/USD 0.68 0.68 0.008 USD/DKK 6.731 6.706 0.025
NZD/USD 0.625 0.625 0.01 USD/ZAR 17.703 17.979 -0.276

M2 MEASESH (15A] 40& 22 7|F)
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[Appendix 11 =2 zd] &

= Credit Spread ™

0|5t A2 02) 3215-1454

H1. L Fa32| (E+9l: %, 2024-08-30) H2. 812 =8 22| (E+2]: %, 2024-08-30)
U=z A HFECH] | AXCfH| =U=2 2y TFCHH] | AXCHH|
CD 90¢¥ 3.520 0.010 -0.310 o= 2y 3.899 -0.096 -0.481
cp ooy 3.540 0.010 -0.720 o= 5Y 3.671 -0.038 -0.284
=1 34 2.955 0.038 -0.290 o= 10Y 3.862 0.017 0.025
=354 3.012 0.060 -0.258 o= 20Y 4.239 0.028 0.137
=21 104 3.090 0.085 -0.217 o= 30Y 4.146 0.026 0.218
=3 204 3.082 0.070 -0.158 a8 2y 2.363 -0.040 -0.298
=1 304 2.982 0.060 -0.240 28 5y 2.161 0.002 -0.296
S0t 1 3.025 -0.005 -0.367 S8 10y 2.274 0.031 -0.164
S¢tod 3.025 0.033 -0.325 28 20y 2.559 0.056 0.111
&S0t 3 3.035 0.040 -0.340 28 30y 2.527 0.049 0.170
X2 : KIS-NET X2 : KIS-NET
H3. ZL FX|$ (7I=Y : 2024-08-30) H4. Y Credit Spread (E+91: %, 2024-08-30)
FaX| gy TFCHH] | HXRCHH| U= A TFCHH] | HXCHH|
KTB3 140.04 -0.98 35.01 E4%1 AAA 3.204 0.012 -0.120
KTB10 116.16 -0.82 2.07 23X AAA 3.250 0.002 -0.189
KOSDAQ 767.66 56 -111.27 7Bt 8 AA- 3.627 0.005 -0.317
KOSPI 2,674.31 -27.38 45 2| AHKH AA- 3.528 0.030 -0.174
X2 : KIS-NET Xt : KIS-NET
5. ME[H 21 C{H| Credit Spread S ZM Top3 LA (421 : bp, 27 : 3Y)
oy ZM Top 3
- EC L] s HE
SEEY AAA 0.2
san Sl E 2 ZA AAA 0.7
@a#xr%g—xr AAA 0.7
St EX|FERSAL AAA 0.9
StM|OFO|mtOo| LHE A H| AT 2| Of A+ -4.5
EAHtALO|H A H| A 2|0} A+ -30
FrEX | 2 M| G| A Bl 2 THO| A A H| A A+ -3.0
OfO| A7 | EF A+ -25
ZOoE A+ -25
St EX|ME A- -25
GSZ=HY A0 -1.0
DLOj A X| A0 -1.0
SR BBBO -1.0
AEMHO| A0 23t
SKOK ! A+ =23t
O|X| 2 J7EEAEE A- =gt
o A7 0|2 A+ =Rel)
siots A+ L=Relj
Ol A7 O| AL HE| A+ B2t
EEEEE A0 =23t
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Ay ol A0 hely
SKEHA A- H3}
SKOIO|O|H A= EX| A0 B3t
O| K| AP X EHAR|E A- =Rl
HDHLCHYH EE A0 =23t
ocl A+ 23t
HDCT A I7H A0 gt
YT AO 23
SIAMY §¢§ff§* BBB+ Ef;
HDCH AO 23
KBAEfZ| = A- =23t
SHAAHE A+ 23
SK#| O] Z A+ H3t
HDRHCHAE T A AO gt
M| O| E[H| M BBBO =gt
O|X| AXHH2E A- H2gt
HDR OS5 & A0 Hgt
o AAAZY BBBO st
2| F80|ZeHoto| A- 23t
7| 20| = Hoto| A- 23
SO0 AE| A+ 23
SHEXIX| A0 =23t
OlAA OO ERHAE A- Het
Ol 27| 0| Q1M A F 2} 5F A+ 23
IR EQIG A0 =23t
BEIO| A X| M H| A A0 23
oHots A0 =23t
LXSFRA| A A+ =Rel)
ot= 20t A0 23t
X2 : KISKHAE 7}
6. ME|'H 1 CHH| Credit Spread 15 M| Top3 LA}l £l : bp, T7| : 3Y)
ag kM| Top 3
= I sa HE
BFEYAZASA AA+ 3.0
SHHZINLSAL AA+ 3.0
SEHLSA AA+ 3.0
HEINLSA AA+ 3.0
SMHZAAZA[SA AA+ 3.0
AHWESA AA+ 3.0
T A7 S A AA+ 3.0
BAE A Z A AA+ 3.0
o AP A SA AA+ 3.0
T nESSAt AA+ 3.0
CHE Al S AL AA+ 3.0
YEIZ A S A AAO 2.5
DHZASA AAQ 2.5
DA A HE|SA AAO 2.5
SR FEIFESA AAA 1.7
MEnSSA AAA 17
Tz YD AAA 1.7
St A I A AAA 17
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HINZL= AA+ 2.0

A E AA+ 2.0
ST | AA+ 2.0
HE7tE AA+ 2.0
7|olH| 7 RIZtE AA+ 2.0
X|olH|R2|7Hm T AA- 0.8
A2 7Y E AA- 0.8
FIEX H|UA O ZH | E AA- 0.8
= =ro T AA- 0.8
Alo[H|ZHm| & AA- 0.5
A7t AAO 0.5
og|7IE AAO 0.5
StLEFtE AAO 0.5
AN A AA- 0.5
RO7tE AA- 0.5

SBS AAO 5.8

SK AA+ 5.6

KBS H AA+ 3.0

DLO[ M AA- 3.0
YEES AA- 3.0
ZAD AA+ 3.0
Z2|otof| x| E{O] AA- 3.0
LGOHX| &N AAO 3.0
o =& AA- 3.0
ROAFE AAO 3.0
o= AA- 3.0

X|of 20 4 X| AAO 3.0
FOIM M= 2fA AA- 3.0
HLEtE AA- 3.0
Oj2Hol| XpAH2 & AAO 3.0
BYLAX|EHOE AAO 3.0
=Y AA- 3.0
IH=Of| L K| M H| 2 AA- 3.0
sHdHo| ez R A AA- 3.0
" At Kpotat2 AAO 3.0
S DT AAO 30
MM AMEZAE| AA- 3.0
SKX| M E & AA- 3.0
O|OtE AA- 3.0
2HFA AA- 3.0
SEIEXF AAA 3.0
ozl == 84X+ AAO 3.0
WAzl =t AAO 3.0
asda AA- 3.0

LF AA- 3.0

| o[ H AA+ 3.0
SFUMA AA- 3.0
AMAZE AAQ 3.0
COMLH AAO 3.0
SKO| Lt o[ M AA0 3.0
LG ZH| ™ AA- 3.0




ZADOIELINY AA- 3.0
AIMA| AAO 3.0
CJ ENM AA- 3.0
LGE}et AA+ 3.0

A : KISKHAE 7}
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[Appendix 2] SMMANHSA

al
= A fu b
S| X 02) 3215-1435
H1. SMAAILLY
BEIAC =9 i oY ZI7|1HAIY
KR6381251B69 K| ClH[of|0]1-2 2021-06-01 2025-12-01 2024-09-02
KR3544077299 AFMBS2012-22(1-7) 2012-09-06 | 2027-09-06 | 2024-09-06 T ol
KR354407G436 AFMBS2014-6(1-7) 2014-03-06 | 2029-03-06 | 2024-09-06 oM
H2 3AME532 HE (717t : 2024-08-23~2024-08-30)
EOHZAL|A SHM &
S|ANY : == sHOoH S ok H NICE
o | ol oty sS=2 oty S5
HDHLH YA E 2 BOND | A- A0 2024-08-27
EI2EX51XHS)1-10 ABS AAO | AAA 2024-08-27
H3. 3\ gaiesa HE o (717 : 2024-08-23~2024-08-30)
E:l-ﬁzlLHGI oy
= oA i 1 = od o = T 3t Al
TE % Wt =5 @t | a7 | =3 $HAME | NICE
HE E| 2 EX|51Kk( 2024-08-27 ABS AA+ A AAA
Mt SIO|ETIEEYA 2024-08-28 BOND A0 A0 A0

52




SPC 7| XXpatE AMLH L KIS-NetS Soff EHolstA

M E A2 02) 3215-1457

B1. 933 &5 4dd (712} 2024-08-26~2024-08-30, THY| : 24 2l)
spca BV zms aly | o8 T|ERH KR
od O
X|oto|H|Ot=5 A1 | ESA B OIE | 2024-09-25 2,400 OF= MW I Z I] o Z 2 0]
QLO|C|Of| O|X| HO|Z M LAt | A1 JHRIZ| AKX R | 2024-09-30 46 HiC|ZaHE
TAERM S H| K| LKL A1 CHEA 3 (CLO) | 2024-09-30 201 il 2t H
A oj| O] o K| L A} A1 | BESA 2 E | 2024-09-30 30 MR AEHEHA
= e 21| OFO| X| L X} Al | BESA BAOE | 2024-11-29 200 AFH0[2A
7| 2 =H Lkt Al | BS54 2 THE | 2024-09-24 12 AE{Z 20| = C| Q0|
O/ O|At7 2 Al | B34 2 THE | 2024-11-29 30 HEEdN L=
TIZAPAPSPARN, A2+ |ABFLECIFRRA | 2024-11-20 57 o a7 o] QI H M R}t
A E| K| O] H| Z Xt Al | B34 2 THE | 2024-11-29 1,179 S AR
Z2O| EXM A A1 | AEILECHF Y| 2024-10-28 70 SKOf| L4 K|
SH-2CHA A | L AL Al | BSA 2 THE | 2024-11-26 100 G| 271
Of| O X| T 2 M| & Xt A3 | B3 2 THE | 2024-11-24 170 | FRO0IQISALXAFEN R
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W 2RO O Xt Al | BSA 2 THE | 2024-11-28 200 O|#|O| C| M| S Xt
Ol O X| &E 2 A 1| Ykt A1 CHEME(CLO) | 2024-11-27 1,000 LGS EA
7 O| £ F X Xt Al | BSA 2 THE | 2024-11-30 20 ASCIHM|
2| X|H 0| EX| Of| A AT CHEXHAH(CLO) | 2024-11-27 1,062 GSUA
7| A OFO[H| K| At O| Xt A1 CHEXHB(CLO) | 2024-11-28 268 SSEH
HAEZ|EH Ykt A2+ | B34 B CHE | 2024-09-30 400 EXEMELXL
QLO[AH 0| Of A K] Al | B34 2 THE | 2024-09-23 74 ofHAE
H| 7| 0| 2= | X} Al CHEX A (CLO) | 2024-10-29 200 2h
Of| Of X[ M| C| & ) &+ Xt A2 | AEItEIF M| 2024-11-29 500 Of MNCC
2 FHO|EFY A LA Al | B34 B> O1E | 2024-09-30 52 QM EX|AEIATS
=22 SgH LAt A2 | B4 2 THE | 2024-10-01 750 H|O|of| A = Al 7} et
Ao A BE K LAt Al | B4 #E iE | 2024-11-29 187 SFSE=INp/ T
Hzl =8 A1 | BEA 23 1E | 2024-09-30 715 ﬂu'%’qg'zﬁwizwggt'wgi
TE A AT ABS(SF CDO) | 2024-11-29 1,000 O A O] M| | S A H|| O K}
SUSSSTEHO|A Al | B4 BAOE | 2024-11-24 20 SHSSSTEHH LK}
2| Of| O] X| M| &| AFXE AT EMBECLO) | 2024-11-27 900 S{CHFIE
X3 20|CHH| = A1 o012 2025-08-29 400 Aok d
= 0 I 2 K| & O X} A1 Holola 2025-03-26 1,750 FoeH
Az M LK} A2 | AMEFIECHF M A | 2024-11-29 215 BEEsY
H| OFO| Off A K| X} A2+ | HEAZH | 2024-11-26 80 | VUAEUUIAIZEXIAIERZS
ol 0f| A O O| C| & Lk} A1 | ES4 23 = | 2024-09-24 90 XAz o= 0|
G A EAFO| M| X} A1 M 2024-11-26 500 St A
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INE=SNESE: P = pr BN A2+ | BSA 2 THE | 2024-11-26 70 SZ0[HM|
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Hojo|X|ER| A1 3| AHRH(CBO) 2024-09-25 150 ClH[7H=H LAt
Qllof o| x| Ak oI A Al | HEA T OE | 2024-09-30 302 gﬂﬁiﬂzg;zxw%ﬂgm
E|0j| A& 2 2FO| X} Al | B34 B O1E | 2025-02-28 390 H| 7}
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[Appendix 4] =2 A DS

&2l 02) 3215-1454

H1. T MASFE 7| SN (E+S: HHokgl)
e Ex) Eokx| 8| HEEESY S|ARM ABS A
- 1,310,000 5,440,000 5,070,000 2,230,000 1,304,530 505,665 15,860,195

AtZ : KISAHAHE G

H2 F7t 7 EX Wo|siE (9] - Worel)
TE 27 5% R 23| ek H8sE

2024-09-01 |t #1269 2022-09-01 2y 240,000 AAA
2024-09-01 |t 7tAZAM424 2022-09-01 2Y 80,000 AAA
2024-09-04 |ZE2IZA606 2014-09-04 10Y 100,000 AAA
2024-09-05 |sEXH(EY2])2023-90[1Y-A(H) 2023-09-05 1Y 120,000 AAA

sy 2024-09-05 | et=m &SR EH9-11(Ah 2019-09-05 5Y 30,000
2024-09-05 |EEZAF713 2019-09-05 5Y 130,000 AAA
2024-09-06 |SAMX 7| LTS H739(Ah 2021-09-06 3Y 140,000 AAA
2024-09-06 | DY A|RE[FAI2023-02 2023-09-06 1Y 30,000 AAO
2024-09-06 |BSAMX 7| LTS K H786(Ah 2022-09-06 2Y 130,000 AAA
2024-09-06 |st=T 21272 2022-09-06 2Y 310,000 AAA

Soiy 2024-09-03 | 592tDC024-0903-0910 2024-06-04 2m 30d 540,000
2024-09-03 | &2+01510-2409-03 2021-09-03 3y 4,900,000
2024-09-01  |[AMBh2@27-09-0-1-A(#S) 2023-09-01 1\% 150,000 AAA
2024-09-01 |4F=223%0]0100-0901-2M 2023-09-01 1Y 80,000 AAA
2024-09-01 | sUBEMMT(22)2023-090[1Y-A 2023-09-01 1Y 80,000 AAA
2024-09-01 | 4t=22410]0200-0901-1 2022-09-01 2Y 300,000 AAA
2024-09-01 | 7| 2% (4)23091A-01 2023-09-01 1Y 100,000 AAA
2024-09-01 |Bt=m+=EYUFE(H)23097t-0| H-1 2023-09-01 1Y 170,000 AAA
2024-09-03 | = 2I2#2019-5(0|5 4 2h 2019-09-03 5Y 150,000 AAA
2024-09-04 | 7| ¥2A(H)23090|1A-04 2023-09-04 1Y 130,000 AAA
2024-09-04 [StE+EYUZE(H)2309Lt-0] H-1 2023-09-04 1Y 310,000 AAA
2024-09-04 | AH22341E0100-0904-1 2023-09-04 1Y 70,000 AAA
2024-09-04  |StLt242-090]|52-04 2019-09-04 5Y 100,000 AAA
2024-09-04  |AIBH227-12-0[-9M-A 2023-12-04 9m 480,000 AAA
2024-09-04  |OfO| AHE344-090|(H)12A-04 2023-09-04 1Y 150,000 AAA

csisy 2024-09-04 | S2|2%27-09-0|(H)01-2-04 2023-09-04 1Y 290,000 AAA
2024-09-04 | = I2243090((01)1%-04 2023-09-04 1\% 120,000 AAA
2024-09-05 |4t223%0]0100-0905-1M 2023-09-05 1Y 570,000 AAA
2024-09-05 | 7|2 (4)2309=1A-05 2023-09-05 1Y 130,000 AAA
2024-09-05 | T=227-090]12105('H) 2023-09-05 1Y 30,000 AA+
2024-09-05 | 7| &2 (41)22090[2A-05(AH) 2022-09-05 2y 260,000 AAA
2024-09-05 | 4l5h2327-09-0]-1-B 2023-09-05 1Y 150,000 AAA
2024-09-05 | &F22023-090|(#)1Z-05 2023-09-05 1Y 100,000 AA+
2024-09-06 |StLt2246-030]1.52-06 2023-03-06 1Y 6m 150,000 AAA
2024-09-06  |StLt2245-090|22-06 2022-09-06 2Y 120,000 AAA
2024-09-06 |t= =& USE2209LCt-0|&-2 2022-09-06 2Y 230,000 AAA
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2024-09-07 | 7|2 (423092 1A-07 2023-09-07 1Y 110,000 AAA
2024-09-07 | 4l5H2327-09-0|-1-D(H &) 2023-09-07 1Y 250,000 AAA
2024-09-07 | Alsh23427-09-0]-1-C 2023-09-07 1Y 150,000 AAA
2024-09-07 | <2[2¥27-090|(#)01-&-07 2023-09-07 1Y 140,000 AAA
2024-09-01 |7 270 E144 2023-06-01 1Y 3m 10,000 A-
2024-09-02  |H|MFt=155-2 2022-03-02 2Y 6m 20,000 AA+
2024-09-02 | A|O|H|ZHI|E517-1 2023-09-01 1Y 1d 100,000 AA-
2024-09-02  |ZA|o[H|7Hm|&515-2 2023-08-02 1Y 1m 10,000 AA-
2024-09-02 | #|O|H|= BIF7LE344-1 2021-12-02 2Y 9m 30,000 AA+
2024-09-02 | 4l8t7HE2148-2 2022-09-02 2Y 20,000 AA+
2024-09-02 |#iCH7H=769-1 2019-09-02 5Y 20,000 AAO
2024-09-03 | 22|7HE231-2(Ah 2023-08-03 1Y 1m 80,000 AAO
2024-09-03 |#iCH7H=833-2 2021-09-03 3y 100,000 AAO
2024-09-03 | AH274 I E692-3 2022-06-03 2Y 3m 50,000 AA-
2024-09-03 SO HA417-6 2021-09-03 3Y 20,000 AA-
2024-09-03 | AO|O|X| =) I EH169-3 2021-09-03 3y 40,000 AA-
2024-09-04 | 22|7tE177-2 2020-09-04 4y 30,000 AAO
2024-09-04 | AlsH7H I Er400-4 2019-09-05 4Y 11m 30d 10,000 AA-
2024-09-04 | #|0|H|7H | EF506-1 2023-04-04 1Y 5m 10,000 AA-
2024-09-04 | ShLIFHI|EE397-2 2023-08-04 1Y 1m 20,000 AA-
2024-09-04 et E X} I E93-1 2023-09-04 1Y 10,000 AO
2024-09-05 | <2|7t=203-2 2021-09-07 2Y 11m 29d 20,000 AAO
2024-09-05 |JB 2|74 E476-1 2023-06-05 1Y 3m 10,000 AA-
2024-09-05 |R2l=87HIE433-1 2022-01-07 2Y 7m 29d 100,000 AA-
2024-09-05 | 4AI$HHI] Er400-5 2019-09-05 5Y 70,000 AA-
2024-09-05 |E|F87H1E386-3 2019-09-05 5Y 70,000 AA-
2024-09-05 | SHLITHI]Er363-4 2022-09-05 2Y 30,000 AA-
2024-09-05 | ShLt7H O EE289-5 2019-09-05 5Y 20,000 AA-
Jlei2g 2024-09-06 | #|0|H|7H | E484-4 2022-01-06 2Y 8m 110,000 AA-
" 2024-09-06 | O[H|7H @[ Er435-4 2019-09-06 5Y 20,000 AA-
2024-09-06 |2 O|7H=466-1 2022-09-06 2Y 80,000 AA-
2024-09-06 |2l 87N 456 2022-09-08 1Y 11m 29d 30,000 AA-
2024-09-06 |JB 2|74 E430-3 2021-09-06 3y 60,000 AA-
2024-09-06 | #ICHH 461 2023-02-06 1Y 7m 20,000 AA-
2024-09-06 |07 274 m|EH184-3 2023-02-07 1Y 6m 30d 20,000 A0
2024-09-06  |OtO|H| A 0|7 m| 2771 2023-04-07 1Y 4m 30d 30,000 AA-
2024-09-06 |2 O|7H=494-1 2023-06-08 1Y 2m 29d 20,000 AA-
2024-09-06 | ?2l=8&7H I E465-1 2023-04-06 1Y 5m 40,000 AA-
2024-09-06 | OFO| A7 | EH105-1 2023-09-07 11m 30d 40,000 A+
2024-09-06  |AO[H|7H | E513-1 2023-07-06 1Y 2m 30,000 AA-
2024-09-06  |OtO|H| 7 O|7H [ & 199-4 2019-09-06 5Y 20,000 AA-
2024-09-06 | EH|7Hm Et378-2 2019-09-06 5Y 90,000 A+
2024-09-06 | AlTH7H I EE478-1 2023-04-07 1Y 4m 30d 20,000 AA-
2024-09-06 |JB 22|71 E486-1 2023-09-08 11m 29d 100,000 AA-
2024-09-06 |BNKZHI|E262-3 2021-09-07 2Y 11m 30d 50,000 AA-
2024-09-06 | 22|28 E433-2 2022-01-07 2Y 7m 30d 90,000 AA-
2024-09-06 | 4lBt7HE2149-1 2022-09-08 1Y 11m 29d 60,000 AA+
2024-09-06  |BNKZHI|E328-1 2023-09-08 11m 29d 30,000 AA-
2024-09-06  |OO|H| 7| 0|7} m| & 260-1 2022-09-06 2y 30,000 AA-
2024-09-06 | SHLIFHI| 364 2022-09-06 2Y 40,000 AA-
2024-09-06 | StLIZHI|EE341-2 2021-12-07 2Y 8m 30d 20,000 AA-
2024-09-06 | Al8t7H=E2132-1 2022-03-08 2Y 5m 29d 20,000 AA+
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2024-09-06 | StLtFH=244-1 2023-09-07 11m 30d 110,000 AAO
2024-09-06  |HCH7H ] EH1891-5(X]) 2021-09-09 2Y 11m 28d 30,000 AA+
2024-09-06 | <2|7t=203-3 2021-09-07 2Y 11m 30d 120,000 AAO
2024-09-02 | QIE{H{L|157 2019-09-02 5Y 700
2024-09-02  |KT187-3 2014-09-02 10Y 170,000 AAA
2024-09-03  |SKOHZ!11-1 2023-03-03 1Y 6m 145,000 A+
2024-09-03 |4 dHIO|R B R AT 2021-09-03 3y 380,000 AA-
2024-09-05 |EHZCHE215 2022-09-05 2Y 200
2024-09-05 |t E R 70-1 2023-09-05 1Y 70,000 AAA
S| 2024-09-05 |M|YQIH|AEHESECB 2022-09-05 2Y 630
2024-09-06 |2l 8XIF6- 2023-09-08 11m 29d 50,000 AAA
2024-09-06 M@%%Xl—’ﬁ—ms 1 2021-09-06 3y 120,000 AAA
2024-09-06 | A7 E2 2021-09-06 3Y 94,000 A-
2024-09-06 |2HEZ|ZA21-1 2023-09-06 1Y 30,000 BBBO
2024-09-06  |CiBtEtS100-1 2022-09-06 2y 72,000 A-
2024-09-06  |StLOJ ZQHO}O]182-2 2022-09-06 2y 72,000 AO
2024-09-06 | ZO|4E93-1 2022-09-07 1Y 11m 30d 100,000 AA-
2024-09-02  |H|H O M O] AR X} 2022-09-02 2y 4,800
2024-09-02  |ABHHI 2K M S KH-2 2023-08-03 1Y 30d 860 AAA
2024-09-02  |H|H O W Of| AR XF2 2022-11-08 1Y 9m 25d 5,800
2024-09-03 |FE{Z&3AIMBS2021-20(1-3)(Ah 2021-09-03 3y 230,000 AAA
2024-09-03 | Ol A& A3 2023-09-05 11m 29d 680 AAA
2024-09-03 |HAEIIO|EX|714+81-10 2023-11-03 10m 10,000 AAA
2024-09-04 |S|AEE|THAK X 2022-04-04 2Y 5m 6,000
2024-09-05 |FE{Z-&SAIMBS2023-25(1-1)(Ah 2023-09-05 1Y 67,400 AAA
2024-09-05 | SO 2H Y LX}1-2 2023-08-10 1Y 26d 860 AAA
2024-09-06 | A|LLIMHZHKRH -2 2023-03-10 1Y 5m 27d 1,514 AAA
ABS 2024-09-06 | 2tO|C| | H| L K1 2023-09-13 11m 24d 219 AAA
2024-09-06 | FEHFESAIMBS2019-17(1-2)(Ah) 2019-09-06 5Y 173,600 AAA
2024-09-06 |t A2 AKX 2023-08-31 1Y 6d 497 AAA
2024-09-06 |FEFESAIMBS2012-22(1-7) 2012-09-06 12Y 600 AAA
2024-09-06 |FEIF &S AIMBS2014-6(1-7) 2014-03-06 10Y 6m 500 AAA
2024-09-06 | B EFLHMA ALK} -1 2023-08-10 1Y 27d 860 AAA
2024-09-06 | MIO| ZHFAR| A A KX}F1-1 2023-10-26 10m 11d 270 AAA
2024-09-06  |M|O|ZHEFAF| M S KA1 2023-10-12 10m 25d 180 AAA
2024-09-06 |LtF3 A SKH 2023-08-17 1Y 20d 400 AAA
2024-09-06 | ROl A0 X ZHK}F1-1 2023-11-01 10m 5d 470 AAA
2024-09-06 | 2O|C|I| X5 A1 2023-12-08 8m 29d 55 AAA
2024-09-07 | FE2{ALIO|EX|4971-19 2020-02-07 4Y 7m 100 AAA
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273 A8 02) 3215-1465

H1. HEI2 XA 2HHL (SH : 7HY, o 9, 7|ZF: 2024-08-26 ~ 2024-08-30)

Fs3c 333 X853 w¥Y | WY FRNAFE % OlF | w¥3 H| 2 £3}
KR380809GE83 |ot= & &= &(#)24085}-0| E-1 AAA 2024-08-28 | 2025-08-28 |2IH3AF AAA CD 17 & +9bp 1 2,500 KRW
KR6000061E88 | Ol 2| =2}xH11(F) AAO 2024-08-28 | 2034-08-28 |*|Z 5H: 45%, O|F: =110 +152.5p 3 6,500 g A oetits KRW
KR6192532E84 | &F2%42024-080| (1)1 AA+ 2024-08-28 | 2025-08-28 | 21 H3AL AAA CD 170 & +12bp 1 1,000 KRW
KR380810GE80 |&t=4=% 23 &(H)24087-0|H-1 AAA 2024-08-29 | 2025-08-29 |21 E3AL AAA CD 17 & +8bp 1 2,100 KRW
KR6000371E83 [stats| & 15(F) AA- 2024-08-29 | 2034-08-29 |2 E4AL 2 110H +173bp 3 3,500 10NC5 Q KRW
KR6029784E83 |&HA7+=2683 AA+ 2024-08-29 | 2026-08-28 [918 CD+42bp 3 300 KRW
KR6169378E89 |Of|2| =71 1| E262-2 A+ 2024-08-30 | 2026-08-27 |91& CD+70bp 3 100 KRW
KR6169379E88 |O|2| X7 1| E262-3 A+ 2024-08-30 | 2026-08-28 [918 CD+70bp 3 300 KRW
KR6087801E80 |A|O|C|H| 4 H & & 12(F) A+ 2024-08-30 | 2034-08-30 | QI H4AF =110 +277bp 1 2,000 10NC5 Monthly KRW
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