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

gt IRt KEY POINT
E7He xHE 02)3215-1437 o TFLHH] Z OAX|= U SO K|+ £HF=AYE 57t
o TIFCHH| 2IAMY X|= =5 =& 57t
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 0.00 -0.32 1.17 426 10.48 6.59 1.74
Duration 5.78 5.83 5.72 5.45 5.00 5.59 1.75
YTM 3.15 3.08 3.24 3.58 4.25 1.97 7.45

= 1A FA$AUE -0.11 -0.81 1.32 5.80 14.65 4.19 1.79
Duration 9.60 9.68 9.42 8.99 8.19 9.08 2.05
YTM 2.98 2.88 3.07 344 4.09 2.10 6.86

S OHAY FA$AUE 0.07 0.20 1.00 2.19 4.59 8.78 1.32
Duration 1.27 1.20 1.30 1.26 1.28 1.02 0.96
YTM 2.95 2.95 3.19 343 3.83 1.23 6.80

2| AFRY FA$AUE 0.09 0.10 1.07 3.24 7.78 8.84 1.96
Duration 2.51 2.56 2.61 2.58 242 3.07 1.35
YTM 3.48 3.41 3.56 3.92 4.65 2.12 843

KOBI30 FA$AUE 0.10 0.12 0.97 245 5.38 8.09 1.46
Duration 1.85 1.83 1.83 1.82 1.82 1.81 1.87
YTM 3.04 2.98 3.19 3.48 4.02 1.60 6.86

KOBI120 FA$UE 0.08 0.24 0.90 2.03 4.41 9.03 1.30
Duration 1.00 0.97 0.97 0.97 0.98 0.95 1.1
YTM 3.24 3.23 3.36 3.58 4.06 1.35 7.09
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AtE: KISKHAHE L

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

=3, MHX| YTM F0|

6.0%
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AtZ: KISKHHEIE

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

= XY 0.61 142 234 3.64 13.71 9.04
N 0.58 142 235 3.75 6.99 2.81
Sy 0.59 1.45 237 3.72 11.37 446
sot5H 0.67 1.49 2.36 0.00 0.00 1.27
28Ky 0.61 1.42 244 3.63 7.80 1.30
7|Et=E X 0.59 1.43 235 3.59 5.29 1.73
NS 2RET) 0.54 1.44 234 3.66 9.50 2.67
AN (B2 ET) 0.00 1.35 0.00 0.00 0.00 1.35
ABS 0.61 1.46 2.30 3.83 0.00 1.45

A 0.60 1.44 2.36 3.66 13.27 5.75




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
= Xi 2915 2.925 2.965 2.999 3.001 2.983
N 3.121 3.039 3.114 3.164 3.297 3.136
S 3.311 3.207 3.193 3.210 3.207 3.223
S5 d 2916 2.955 2.970 0.000 0.000 2.941
2A XK 3.302 3.176 3.148 3.172 3.359 3.232
7|Eta-& X 3.615 3.512 3.467 3452 3.826 3.525
AN (S EZRES) 3.530 3.454 3.462 3.409 3.555 3.480
A EES) 0.000 4145 0.000 0.000 0.000 4145
ABS 3.415 3.319 3.315 3.294 0.000 3.355
A 3.257 3.183 3.180 3.149 3.045 3.143
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
72 374 ~1d 1~2'd 2~34 3~54 50| 4 A
= Xi 3.90 5.50 475 5.79 29.59 49.54
N 0.18 0.25 0.29 0.38 0.13 1.23
SxY 2.31 2.76 2.33 2.18 3.44 13.02
S5 d 1.68 2.02 0.51 0.00 0.00 422
28Ky 5.44 443 1.28 0.67 0.03 11.84
7|Eta-8 X 2.18 2.94 1.91 1.01 0.09 8.14
A (S ZEET) 244 3.08 2.1 1.53 1.20 10.35
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.67 0.59 0.27 0.14 0.00 1.67
A 18.79 21,57 13.45 11.70 34.48 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 16 22 21 35 55 149
N 195 254 259 498 45 1,251
Sy 536 568 541 462 700 2,807
S5 H 9 6 2 0 0 17
23Ky 573 412 123 82 7 1,197
7|Eta-8 XY 1,389 1,629 940 557 65 4,580
A (B EZEET) 512 660 415 323 383 2,293
AR (B2 ET) 0 1 0 0 0 1
ABS 446 347 123 47 0 963
A 3,676 3,899 2,424 2,004 1,255 13,258

X2 KISKHEE 7}



@ «isrsrzo

Il. KIS ESGX|HX|x= 0|

H6. ESGM X5 7|7HE FX =+ &/Fal0]¥/YTM (FHAEYUE, YTMEH : %)
T 1w 1M 3M 6M 1Y 3y Inception

KIS FESOE 0.110 0.110 0.960 2.800 6.850 8.220 0.264
ESG Duration 2.210 2.240 2.240 2.270 2.230 2.790 3.110
s YTM 3348 3.290 3.402 3.737 4457 1.991 2.488
Sustinvest  |=&4=0l8 0.110 0.110 0.960 2.800 6.890 8.330 0218
ESG Duration 2.220 2.250 2.250 2.280 2.260 2.830 3.380
YTM 3340 3.283 3393 3734 4452 1.994 2.066
Whos =H4olg 0.090 0.090 1.050 3.080 7.620 8.260 0.146
Good Duration 2.700 2.740 2.720 2720 2.640 3210 3.070
ESG YTM 3.356 3313 3419 3.743 4471 2.023 2253
o= FESOE 0.100 0.150 0.970 2.720 6.780 8.750 0.181
ESG Duration 2.060 2.070 2.040 2.070 2.130 4,070 2.820
AT 3.360 3320 3.428 3.746 4,501 2.071 2391
ESG =R4olg 0.100 0.100 0.960 2.810 6.920 8.430 0.134
=HMA  |puration 2370 2.430 2.410 2.400 2320 2.770 3.690
YTM 3.293 3.233 3348 3.684 4423 1.982 1.996
HlZX|$  |$H2E 0.100 0.100 1.040 3.030 7.480 8.340 0.257
Duration 2.620 2.640 2.620 2.630 2.560 3.160 3.100
YTM 3.366 3322 3.428 3.751 4476 1.970 2410

Xt=z: KISKHAHE 7}
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]

5 6.0%
4 5.0%

4.0%

3 M._—_
A\M 3.0%

2
2.0%
1 1.0%
0 0.0%
2021-10-18 2022-10-18 2023-10-18 2024-10-18 2021-10-18 2022-10-18 2023-10-18 2024-10-18
KIS ESGS & SUSTINVEST ESG s K|S ESG S B SUSTINVEST ESG
WHOS GOOD ESG StaEsG AT A WHOS GOOD ESG StREsG AT A
ESGE XK HlmA % ESG2H A —H3X$
XtE: KISKHEEIE K& KISAHHE It
F) SHRESGA T A HAEY|Y Lald F7h1E SHE|)
#7. KIS ESG 58 ME{/27|'2 Duration
= 370 ~1d 1~24 2~34 3~54d 5E0]4 HH|
S=x 0.59 1.46 242 3.75 8.68 2.65
2y 0.66 1.45 2.39 3.22 8.35 1.28
7|Et=8x 0.61 144 2.41 3.62 5.16 2.02
SIMHBSEREDS) 0.52 144 234 3.65 7.67 2.32
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.63 1.48 2.30 3.88 0.00 1.56
TH| 0.59 1.45 2.37 3.68 8.16 2.20
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 3316 3.213 3.195 3.219 3.275 3.241
23Ky 3.276 3.167 3.119 3.112 3.246 3212
7|Et=8X 3.443 3.359 3.351 3.387 3.619 3.388
A (S EREDS) 3492 3.398 3.441 3.402 3517 3.440
SIMHESZET) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.354 3.277 3.294 3.271 0.000 3.307
TH| 3.368 3.284 3.312 3.302 3.390 3.323

X2 KISKHEE It



H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH2l: %)

=2 374 ~1d 1~2'd 2~34 3~54 50|44 HH|
S 7.91 9.57 6.98 6.65 3.65 34.76
28Ky 718 6.22 1.40 0.65 0.08 15.52
7|Eta-& X 127 1.59 142 1.11 0.13 5.52
A (S ZEET) 8.28 11.31 8.15 6.00 3.13 36.88
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.64 2.59 1.37 0.73 0.00 7.33
A 27.28 31.28 19.33 15.14 6.98 100.00
Rt KISKHAHE 7F
H#10. KIS ESG Z&X|+ HME/U7|E T=5 = (£42l: 7H)
=2 374 ~1d 1~2'd 2~34 3~54 50|44 HH|
S 212 240 223 224 150 1,049
23Ky 138 99 22 10 1 270
7|EtE2&X 123 142 103 89 10 467
SIMHBSEREDS) 288 416 263 218 179 1,364
M (S EES) 0 0 0 0 0 0
ABS 82 95 55 33 0 265
A 843 992 666 574 340 3,415

Xt KISKHHEIF
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Q KISKFAHE 7}

1. T 23 SEHS (5 %)
= 9/27 10/4 10/11 10/18 ML H|(BP)
SOt 14 2.85 2.827 2.862 2.882 2.0
SOt 2 2.877 2.845 2.935 2912 -23
=1 34 2.822 2.825 2.95 2915 -35
=1 54 2.89 2.897 2.997 2.985 -1.2
=1 104 2.997 2.995 3.077 3.08 0.3
SAHHAAA 3 3.092 3.095 3214 3.169 45
SAHHAAA 54 3.154 3.157 3.252 3.23 2.2
SAHKHAAA 10 3.18 3.178 3.26 3.263 0.3
RHE : KISKHAHE 7}
23, 1% SPREAD 30| (ZHl : bp) d2l4. ExXJAAA SPREADZO| (Hl : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 60.0 -
40.0 A\
20.00 |- \‘
200 e /"\éfe‘
LAY o
0.00 - ] 0.0 -
G G2 G > D S & S > >
’\’Q > b"g\;\/ NQN VQ > '& > ‘9:\' > Ng"/\/ b&’o ¥ b(’g > V\’Q}\/
& & 0 i & S & & i &
XIE : KISKHAHE I} XIE : KISKHAE 7}
H2 FU 3 AZHEHE (E+2I: bp)
NS 9/27 10/4 10/11 10/18 M|
=1 3 10 SPREAD 17.5 17.0 12.7 16.5 3.8
=1 3 5 SPREAD 6.8 7.2 47 7.0 23
=1 5 10 SPREAD 10.7 9.8 8.0 9.5 1.5
=1 _EX{AAA 3YR SPREAD 27.0 27.0 264 254 -1.0
=1 _EZLX{AAA 5YR SPREAD 264 26.0 25.5 24.5 -1.0
=10 ELX{AAA 10YR SPREAD 18.3 18.3 18.3 18.3 0.0

Rt : KISKHAME 7}

10



“ KISAHLHE 7t

J35. X[ &, S+MAAA £ E 54 MFLHH| S2|HEF (E+91 : %, bp)
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X EHE 0 ERffasaEHE  ——X|E -—=-SK{ana
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RtE : KISKHAME 7}

F) X E £ 5O 3M~2Y, T 25Y~30Y L2 £UE

J2l6. BEI(Breakeven Inflation Rate) H& (549l : %, bp)
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@, =21 24-9 700098, =1
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Q KISKH&HE 2}

H9. aF SAK| 2dsg (H21: 7H, %)
UEYd 89 HESE 27| ZALEg | HEIZ HEZY
2024-10-15 S (EL3])2024-100]2Y-A AAA 24 2E +1.6bp 3.210 2,700
2024-10-15 Ol2 7|35 EA - H2024-5(Ah AAA 2\ 2IE +1.3bp 3.190 1,800
2024-10-15 BHZIFA T AFS03 AAA 34 21E -3.0bp 3.192 1,400
2024-10-15 ot 7k A ZA504 AAA 54 21E -3.0bp 3.250 900
2024-10-15 st 21428 AAA 2u 2IE -2.9bp 3.229 2,000

KHE : KISKHAHE 7}

AHFE FEAYS T 24-45 SHU2E RES OIFH 10= 48144 H FSEIRALE O[O =10
5

A7 FU XN ESH /8
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oYt KEY POINT
O|ME A7  02) 3215-1432 o STHK A|RF Hhall ZEN| K|
o UAE [ZIS FQIt BF ZM K&
. S8 AESE
S UUATS YHBS B ST tR 20| PN ZAE HS HOhgC 28K 14 72

O 2.5bp 7t A HALAD, 33 W 5H 108 T2t ZF 0.5bp, 0.5bp, O.bp ¥ =245t OFZYLCH.

JIEfE 8N TAAE AA AT S S7HE O|0ZUL 7 F7t2 Melstn ZME 2o|0 AZES

AL 7|EFZ B AA+ AZHE

r|r
_'I._L

4 91 10 FZHOIlA] 242t 1.5bp, 1.0bp A 43T, 1 Q| 3

210 oM 2 E 20|H OrAUCH

kis
1. 2% 3y YTM 0] (E49] : %) 32, o{FAf 3y YTM 0] (EH21: %)
g | FDH ——— MFX —— ST arA T A s s e
.
6 - 6
s J
4 ’W 4
3 J
2 4 2
14
0 0 +
2022-10-18 2023-04-18 2023-10-18 2024-04-18 2022-10-18 2023-04-18 2023-10-18 2024-04-18 2024-10-18
XFE: KISKHEHEIE XtE: KISKHHEIE
33 2% = DCHH| SPREADZ0| (29 : bp) 4. 6f A = DCHH| SPREADZO| (£l bp)
A 3v- kT8 3Y —— 3-8 3Y 7|EtE B X AA+- KTB3Y
140 4 28K AAA- KTB 3Y 28K AA+- KTB 3Y 350 7|EF2 S XHAA- - KTB 3Y
120 - 300 7|EFZ2-E XA+ - KTB 3Y
100 250
80 - 200
60 - 150
40 - 100
20 - 50
0 T T T ] 0 +
2022-10-18 2023-04-18 2023-10-18 2024-04-18 2024-10-18 2022-10-18 2023-04-18 2023-10-18 2024-04-18 2024-10-18
Rt&E: KISKFEHE7F Xt &: KISKHAHE L
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H1. 2 3OCfH] AZEE 3 HEE (E+%l: bp)
8 oF 2ZY E(10/18) HECiH[(10/11) L[ (09/13)
gt7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
M= 309 | 167 | 197 | 483 | -25 | 00 | -05 | -07 | -3.7 | -15 | -03 | -23
3 309 | 172 | 202 | 516 | -25 | 00 | -05 | -07 | -3.7 | -15 | -03 | -23
AAA 332 | 292 | 308 | 581 | -25 | -05 | -05 | -07 | -3.7 | -13 | -03 | -23
AA+ 393 | 385 | 437 | 677 | -25 | -05 | -05 | -07 | -47 | -24 | -03 | -23
H2, O] JCHH| A= E 5l HEE (E491: bp)
S8 2F 228 =(10/18) M| (10/11) M4 (09/13)
| 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
A2 412 | 426 | 430 | 1331| -05 | 05 05 | -05 | -50 | -33 | -1.0 | -1.0
= 438 | 493 | 638 | 1517 | -05 | 1.0 00 | -05 | -55 | -25 | -20 | -1.0
AAA 518 | 588 | 732 | 171.7| -15 | 00 00 | -05 | -70 | -47 | -25 | -10
AA+ 125.5 | 154.3 | 189.1 | 241.0 | -15 | 0.0 00 | -10 | -70 | -42 | -20 | -10
AAA 201.5| 233.0 | 2516 | 2849 | -15 | 0.0 00 | -1.0 | -70 | -42 | -15 | -10
AA+ 256.0 | 302.8 | 3185 349.7| -15 | 00 | -00 | -05 | -70 | -42 | -1.5 | -1.0
Il HAlANE S
23X LIHHS 77X 57004 O 2 ™ 3 CfH| 3x 7,500 ) SIHACEH S A EHS ZME SO E
O|Of 2Lt ES| SA7|Y2W A ot 28o| LMF0| ZME 20| WGBI HY 20| ZME LIEHH
Ch. ZA7|42%ol 14 0|5 ALHZO0| AL 11.7bp, 11.5bpE ZototH ZNE LIEIH OO, ot A28
O CILfE Al Q1L 10.5bpE HHFUCE OJOjM O|&X DAl A|E2H S SHLE ZME 0[0fZLLC} Aot
29| 1.5 Pt7| O|EX| 7t AL 42bpE LHE|IH ZME 0|02t O I M2 W AS2H, EF2
HEO| ULHO| ZAME 0|07t DFZRULCE,

JIEtE BN FEH2 A= M = O] 2,700 3 S7HULE. 7[Efa 88X THAIE Al K|

)
P
i‘,
o
S

30l 0]0f ZME OIAZUCE A+ S5 LM OLo|mto| @ MB| AT 2|0te| 2 7| O|&AHZH AT 30bp
2 2Hn0 ZME O|ERUALE AA- S22 HTEA X AA+ B AA0S| FEER) FA| & LM E OO ZUCE

X[etz=0f 0]0f CLHFZ2| FZHoA ZME 20| DALY,

= o 3B HEF3| = (=134
&5 7 28| g0l (5491 : %) d3e. F7F of Tzl Yl =0| (5+21: %)
30000 , WM mASK mAAA T AA+ 10,000 - m7tE U mFH I e
25,000 8,000 A
20,000
6,000 -
15,000 -
4,000 -
10,000 -
5,000 - 2,000 -
0 + 0 T r
2024-10-14 2024-10-15 2024-10-16 2024-10-17 2024-10-18 2024-10-14 2024-10-15 2024-10-16 2024-10-17 2024-10-18
AtE: KISKHAHE 7} Xt=E: KISKFLHE 7L

14



3. FZH 2K LY P (H2l: %, A4 g)
s= 53 g¥Ie | E¥ADEE L i LR
AAA 7| ¥2e(41)24100]1.5A-14 3.190 E -2bp 2024-10-14 | 2026-04-14 5,800
AAA 712 (dh241021A-14 3.090 9E -11bp | 2024-10-14 | 2025-10-14 3,600
AAA B AL232024-100]1A-14(Ah 3.220 2 -3bp 2024-10-14 | 2025-10-14 1,000
AAA 4+t=24410]0300-1014-2 3.100 g -2bp 2024-10-14 | 2027-10-14 2,500
AAA ArZ2441201001014-1(Ah 3.090 UE -11bp | 2024-10-14 | 2025-10-14 1,500
AAA MR AHERH)24-100[18-14 | 3.230 2E -1bp 2024-10-14 | 2026-04-14 800
AAA Alst2328-10-0]-1.5-A 3.210 2E -4bp 2024-10-14 | 2026-04-14 3,000
AAA 71428 (4)24100[1.5A-15 3.160 1Y -3bp 2024-10-15 | 2026-04-15 1,700
AAA 7|2 (2)241081A-15 3.070 W -12bp | 2024-10-15 | 2025-10-15 1,500
AAA 4+=24410]0106-1015-1 3.160 2IE -3bp 2024-10-15 | 2026-04-15 2,500
AAA Ah=24410]0200-1015-2 3.120 2 -3bp 2024-10-15 | 2026-10-15 3,500
AAA AL BB (2$)24-100[18-15 | 3.200 2E -2bp 2024-10-15 | 2026-04-15 500
AAA A F X H (28)24-100(2-15 3.180 E -2bp 2024-10-15 | 2026-10-15 500
AAA Alst23428-10-0]-2-A 3.190 2IE -1bp 2024-10-15 | 2026-10-15 1,500
AAA = 212344100/ E (03)1.5-16 3.190 2E -3bp 2024-10-16 | 2026-04-16 2,500
AAA 7| 423 (41)24100]1.5A-16 3.150 2IE -2bp 2024-10-16 | 2026-04-16 2,800
AAA 7|23 (4)241081A-16 3.060 QE -12bp | 2024-10-16 | 2025-10-16 3,100
AAA | S UZEXAHEH)2024-100[3Y-A|  3.180 2IE -2bp 2024-10-16 | 2027-10-16 1,500
AAA Ar=24410[0103-1016-1 3.150 2E -2bp 2024-10-16 | 2026-01-16 4,000
AAA AL BB (2)24-100[17-16 | 3.180 2IE -2bp 2024-10-16 | 2026-03-16 500
AAA A8 H(2H)24-100[18-16 | 3.180 2E -3bp 2024-10-16 | 2026-04-16 600
AAA Alst23428-10-0]-1.5-B 3.190 2IE -3bp 2024-10-16 | 2026-04-16 3,000
AAA Alst2428-10-0]-3-A 3.190 2E -4bp 2024-10-16 | 2027-10-16 2,500
AAA 22|2228-10-0]02-2-16(%) 3.170 2IE -2bp 2024-10-16 | 2026-10-16 1,500
AAA st +=ZE A F82410AH-0| E-2 3.100 2E -3bp 2024-10-16 | 2026-10-16 3,000
AAA 7| 23 (4)24100]1.5A-17 3.150 2E -1bp 2024-10-17 | 2026-04-17 2,200
AAA 7|23 (4)241081A-17 3.080 2 -9bp 2024-10-17 | 2025-10-17 1,100
AAA | SYS B (E2")2024-100(5Y-B|  3.200 2IE -3bp 2024-10-17 | 2029-10-17 1,000
AAA EAL2882024-100]1.5A-17 3.200 2H -1bp 2024-10-17 | 2026-04-17 700
AAA 4H=24410]0200-1017-1 3.100 2g -1bp 2024-10-17 | 2026-10-17 2,200
AAA OFO| A 345-100|18A-17 3.200 2H -1bp 2024-10-17 | 2026-04-17 2,000
AAA 7| 423 (4)24100|2.5A-18 3.110 2g -1bp 2024-10-18 | 2027-04-18 2,000
AAA 7| 223 (41)24100|2A-18 3.110 2H -1bp 2024-10-18 | 2026-10-18 1,800
AAA  [SAS A (E2H)2024-100[2.5Y-  3.200 21g -0bp 2024-10-18 | 2027-04-18 2,500
AAA Ar224410]0106-1018-1 3.160 21 Obp 2024-10-18 | 2026-04-18 3,000
AAA ?2|2%28-10-0|#1.5-Z-18 3.170 2g -1bp 2024-10-18 | 2026-04-18 2,300

Xp&E: KISKHLHEIE

H4 FZH o WA w3 o (E21: %, A4)
s 553 wWage | WEAmE ER oY ECE
AA+ A7t E2694 3.397 oy 2024-10-16 | 2028-10-16 900
AA+ Hd7t=2695 3.398 o 2024-10-16 | 2028-11-15 100
AA+ 8722696 3.398 2y 2024-10-16 | 2028-11-16 1,000
AA+ Hd7tE2697 3417 o 2024-10-16 | 2029-10-16 500
AA+ AL} 7H=912-1 3312 2" -2bp 2024-10-16 | 2026-10-16 500
AA+ SCi7t=912-2 3.343 2E -3bp 2024-10-16 | 2027-04-16 400
AA+ 2L} 7t=912-4 3.342 21" -3bp 2024-10-16 | 2027-10-15 300
AA+ #Ci7t=912-5 3.440 2E -3bp 2024-10-16 | 2029-10-16 600
AA- JB 22|74 m|E523-1 3.440 21" -6bp 2024-10-16 | 2026-10-16 200
AA- JB 2|7 E523-2(X) 3.483 TE -5bp 2024-10-16 | 2027-05-14 600
AA- JB 2|74 m| &523-3(X]) 3.490 21g -4bp 2024-10-16 | 2027-10-15 900
AA- OFO|H|#| 0| 7H x| & 315-1 3.323 2E -Shp 2024-10-16 | 2026-05-15 400
AA- OFO|H|#|O| 7} | §315-2 3.318 21g -5bp 2024-10-16 | 2026-08-14 600
AA- OtO|H[#H 0|7} | E315-3 3.374 2HE -4bp 2024-10-16 | 2027-06-16 500
AA- OFO[H|#|O|7H | §315-4 3.383 21g -3bp 2024-10-16 | 2027-08-16 700
AA- OtO|H[#H 0|7} I E315-5 3.382 2H -3bp 2024-10-16 | 2027-10-15 600
AA+ Alst7tE2235-1 3.360 oy 2024-10-17 | 2028-10-17 800

-
()]



AA+ AMBEIEE2235-2 3.382 o 2024-10-17 | 2029-10-17 300
AA+ AO[H| = BIFt=417-1 3.305 W -2bp 2024-10-17 | 2027-10-15 700
AA+ 7 O|H| = 2IFt=417-2 3.360 oy 2024-10-17 | 2028-10-17 500
AA+ A|O[H| = BIFt=E417-3 3.382 o 2024-10-17 | 2029-10-17 700
AAO f2|7tE254-1 3.280 g -4bp 2024-10-17 | 2026-10-16 500
AAO 22|7tE254-2 3.321 2 -3bp 2024-10-17 | 2026-10-16 200
AAO L2|7t=254-3 3.329 2% -3bp 2024-10-17 | 2027-10-18 300
AA- ZH|7t=545-1 3.534 2 -5bp 2024-10-17 | 2027-04-16 800
AA- R H7t=545-2 3.549 2% -3bp 2024-10-17 | 2027-10-15 1,800
AA- Aot o E502-1 3.356 2E -4bp 2024-10-17 | 2027-01-15 700
AA- Aot o E502-2 3.39 21 -3bp 2024-10-17 | 2027-10-14 200

16



AA- AMBHIH I E502-3 3.396 2% -3bp 2024-10-17 | 2027-10-15 800
A+ M ofolmol 4129 3.741 TIE -30bp | 2024-10-17 | 2026-10-16 600
AA- SHLEPH I EH439-1 3.292 2% -5bp 2024-10-18 | 2026-07-17 300
AA- ShLHFH I EH439-2 3.281 2 -5bp 2024-10-18 | 2026-10-16 700
AA- St EH439-3 3.287 2% -5bp 2024-10-18 | 2026-11-18 200
AA- St I £ 439-4 3.343 2 -3bp 2024-10-18 | 2027-07-16 500
AA- SHLEPH I EH439-5 3.345 2% -3bp 2024-10-18 | 2027-10-15 300
AA- St I §H439-6 3.345 2 -3bp 2024-10-18 | 2027-10-18 600
AA- S| 7H 0 A536-1 3.347 2% -5bp 2024-10-18 | 2026-03-17 100
AA- H i 0{4536-2 3.347 2IE -5bp 2024-10-18 | 2026-03-18 500
AA- |70 4536-3 3.310 2% -5bp 2024-10-18 | 2026-10-16 200
AA- i 70 4536-4 3.362 2IE -5bp 2024-10-18 | 2027-10-18 300
AA- S A M536-5 3.555 2IE -5bp 2024-10-18 | 2029-10-18 300
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tel 88 &
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=
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20| otg Ut
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=
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OIALK : 2852 B2 JdIR ADY E

W 7pErkR} KEY POINT
UX|Y A7l 02) 3215-1471 o SlESI= Z 0K 22| ASE|O SAK 22| A X BIEt

o TG Ay E Bz} O|H]
SIAHY AIESE

AL 7|E BIAMKY 3 BH7| AAASE2| =10 CHH| 3R AZE= ™ FELOH 1bp 57t8t 45.1bpE LEt

2| Lot X[ & OfH| ZME 20| ULt

3. Ay F2[3:0] (59 - o @)
6.5 600
5.5 500 .
AOAIZR E
45 400 AAOAE Y E
AAAA I
3.5 300
——A0
2.5 200 —AA0
—— AAA
151 10 353y
0.5 ‘ ‘ 0
2021-10-18 2022-10-18 2023-10-18 2024-10-18
KE2 : KISKFAHE 7}
H1 YA AZYHE Y HEE (E+2l: bp)
s a5 2ZH E(10/18) HEchd[(10/11) ™ rH|(09/20)
a7 1Y 3y sy | 10y | 1y 3y sy | 1oy | 1Y 3y 5y | 10v
AAA 39.1 | 451 | 431 | 621 | 10 1.0 15 | 10| 15 | 05 | -05 | -35
AA+ 405 | 498 | 495 | 903 | -25 | 00 | 00 | 00 | 00 | -15 | -07 | -32
AAO 414 | 531 | 558 | 1242 | 25 | 00 | 00 | 00 | 00 | -15 | -12 | -32
AA- 447 | 583 | 659 | 1608 | -25 | 00 | 00 | 00 | 00 | -15 | -12 | -32
A+ 644 | 911 | 1373 |2185| 00 | 00 | 00 | 00 | 00 | -05 | -05 | -05
A0 808 | 1172 | 1818 | 2645| 00 | 00 | 00 | 00 | 00 | -05 | -05 | -05
A- 1076 | 1617 | 2418|3158 | 00 | 00 | 00 | 00 | 00 | -05 | -05 | -05

RE2E : KISKHAME 7}
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=0 ¥

=
N 76”%'5

(EH2l: %, bp, 9, 24

ME8SS 559 e HUHO|Z WA T = WHEty] | e

A0 CH A1 0| = QHOO[41-1 2024-10-16 4,094 & 2% -10bp 2 800
A0 CH Al ZZQHO}O[41-2 2024-10-16 4238 ol -21bp 3 400
A0 O AINC(C84-1 2024-10-17 5.5 - 2 700
A0 O{ HNCC84-2 2024-10-17 5.8 - 3 300
A+ A5 H24-3(F) 2024-10-18 6 6 1,800

F)EEZ 32 L Z|AMKY, ELS H| Q|

RtE: KISKHHEZE o EF AN A

H3. DALY TH7| e (EHSl: %, A, 2g)

MESE 559 e HHO|E ak7| Abgto | drgH ol

A+ WO AT M27-1 2022-10-17 5.599 2 400 6,800
A0 SKIE{7}+50-2 2022-10-20 6.292 2 700 6,790
A0 Ol A~ X M Of[ L4 K| 5 2019-10-15 2.356 5 26 26
A0 HDTLCH Y A E 2l7(X|) 2021-10-18 3.343 3 500 2,940
A0 -8 M QH0[320-1 2023-04-14 5.097 1 400 3,000
AA+ POSCO310-2 2019-10-16 1.636 5 1900 7,600
AA- otot E 5Ol L X[ A24-2 2019-10-16 1.866 5 800 8,600
AA- LSELECTRIC181-2 2019-10-16 1.765 5 800 7,900
AA- 0|0 X|C| BT Y T 121-1 2019-10-14 1.682 5 1600 26,000
AA- Stol & XS H25-2 2019-10-18 2.56 5 300 5,210
AA- ot EAtF & X|F27-2 2019-10-16 1.867 5 1300 15,800
AAO St EXIEH21-1 2021-10-15 2.353 3 2200 12,800
AAO GSI}{8-1 2019-10-14 1.653 3 400 13,650
AAA St 4= 2 QI X124 9-1 2009-10-16 5.72 3 300 97,900
AAA AetE8XF151-1 2022-10-18 5.48 3 400 85,600
AAA ot 4= Y X}2{53-1 2019-10-16 1.532 3 600 97,900
AAA SETEXIF20-2 2017-10-18 2.601 3 600 44,800
AAA KB=&X|F39-1 2019-10-15 1.596 3 800 23,150

[AFRY, ELS M|
ZH

oE H
o

rE

tot

20

87t



(EH2l: %, bp, 'E, A#)

HESE 53 ek 2l AmY =/ 52HOIE 27 oy
A+ oot of 4 X| 2024-10-23 JHEBHE -13bp 46318 700
A+ ohotol| L X| 2024-10-23 JHE2IE -9bp 46682 300
A+ ZO/sto|otE 2024-10-23 ZHEBIE +0bp 46318 400
A+ F0OgtolatE 2024-10-23 JHERIE +4bp 46682 400

A HKO| =2 2024-10-24 JHE2IE -35pp 46318 1000
A HKO| =il 2024-10-24 I BIE -53bp 46682 500
A- iotets 2024-10-23 HETHE -21bp 46682 400
A- otets 2024-10-23 JHE B -24bp 47414 600
A+ LS 2024-10-24 JHE2IE +30bp 46318 400
A+ LS 2024-10-24 JHEBIE +30bp 46682 600
A+ M|OHH| Z 2024-10-25 JHE2IE +30bp 46318 300
A+ M|OHH| 2 2024-10-25 JHE2IE +30bp 46682 500
A+ SKAMEER 2024-10-25 JHE 21 +30bp 46318 300
A+ SKMEZ 2024-10-25 JHE2IE +30bp 46685 300
A HD#CH 2024-10-25 JHE 21 +30bp 46318 400
A HD#CH 2024-10-25 JHE2IE +30bp 46685 700
A HDZCH 2024-10-25 JHEIE +30bp 47416 400
A+ St Fak=! 2024-10-25 5.10%~5.40% 46318 1000
A+ Roldd 2024-10-25 5.40%~5.70% 46685 500

F) REZ T Ut A, ELS M| Q|

Rt&: KISKHEEIE DART

32, 2 ALY Y

180,000

160,000

140,000

120,000

100,000

80,000
60,000
40,000
20,000

18

78

10¥

9

128

118

2021
2022
w2023
m 2024

AtE : KISKHAHE 7}
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33, S| ARR HlEY

0|

==
2900000

2700000 -

2500000

2300000

2100000

1900000

1700000
2022-10-18

2023-02-18

2023-06-18

2023-10-18

2024-02-18

2024-06-18

2024-10-18

RE2E : KISKHAHE 7}

e}
=
w
7]
~
()]
X
12
Mo
oy
B>
bl
n|
oln
IH
nE

2 AAA S22 TS THH| 0.16%P

o Hef 7t O| RO/ N REEF2 7X 1,510

ZIES

ot 28.86%E KX

AA S22 HF OHH| 0.6%P ZA3t 56.77%E KIX[2UCEH ASE2 1.16%P 57t 13.53%E XX|RUCH THE

Ot7| & SE2fe 114 0|0t 1ZH| A< 1.53%P

a4t 33.52%, 1H3~3E3 =2 6.58%P

A0 4476%, 34

~5EHZ2 1.56%P 57t 857%E AtX|HO D 54 0|4 FZHO| M= 6.55%P S7+8t 13.16% & XHX|UCE.

HS5. 3AMK S2E 98 (SH21: of &)
78 2024-09-12 2024-10-03 2024-10-10 2024-10-17
AAA 10,837 10,136 9,817 20,639
AA 25,050 13,054 19,407 40,596
A 7,483 3,834 4,182 9,672
BBB 565 393 410 569
JUNK 12 21 13 34
Total 43,948 27,438 33,829 71,510
RHE : KISKHAE 7}
He6. A1 THEE /8 (Erel: o )
T+ 2024-09-12 2024-10-03 2024-10-10 2024-10-17
~1y 13,655 10,810 11,855 23,968
1y~3y 24,786 10,814 17,368 32,006
3y~5y 3,088 2,834 2,370 6,129
Sy~ 2,419 2,981 2,236 9,408
Total 43,948 27,438 33,829 71,510

XtZ : KISKHAHE 7}

22



J2l4. SIAK S3E 85 (@l %) q3s. M THEDT|E 28 @8l %)

RbZ: KISKHAHE 7} KEE: KISKFAE 7t

O%e. 3|AM| SEF 0] (h9l: 2 3)

=T A

0
ofm
o

80000
70000
60000
50000
40000
30000
20000
10000

0
2023-10-17 2023-12-21 2024-02-29 2024-

-09 2024-07-18 2024-10-10

o
(%3]

RE2E : KISKHAE 7}

27 4HESS HE
2HA HEd

OUTLOOK OUTLOOK

rE
oM
r
rE
oM
ot
TR
ofn

2 o= EEL KISAHEE L
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@ «isrsrzo
ABS/MBS : AlOIZIHIE XI5KL, MBS2024-20 &

B7}chebxt KEY POINT
719 AFR 02) 3215-1435 o ABS THV|TECYZHH FEALIO|EX| K774 3,051 & 2l
o5t AR 02) 3215-1454 e MBS 3l MB

O ABSE RLEES 7|Z=A2 2 ot A O|ZPHI EX|5AL d=2| xiZ 8309 O] LAZRJUCH 0|7}
NI M 5K FS2h= AOIZHHIEO0] 9,110, M=%t 1,001 el Saxt L2 A1t 0|off £43l=

d| S St ME[2d0 MES D St ME2d2 FEATE2 A AN 8309 | #+2AS nF}H0]
FESHHELATE OIE 7|22 M1-12~H1-92] FS=HAtA] 8309 S Edot= 2EA F=2 0|F 0T
ct.

MBSE 4,9849) o] CIAIRIAS 7|2 M9l 50362 & U =29 159 & YL Qict

1. @7 7| =X E ABS HE S F0| (5+9:9 &, 7|7 : 2024-01-01 ~ 2024-10-18)
16,000 350000
i PF Loan
14,000 |
300000 P-CBO
12,000 LT ———
10,000
- 200000 cez
8,000
- 150000 e R
6,000 -
F 2 /2 20 E XA coo
4,000 - 100000 /72 e o = Xy
2,000 +— - 50000 Synthetic CDO
——— i R}OH
0 T T T T T 0 E OJ‘E_|-0_|
2024-01 2024-02 2024-03 2024-04 2024-05 2024-06
AtE: KISKHHE
Jg2. A7 Y| F (2491 = %, 717t : 2023-07~2024-10) 213, 10 WlH|= (EH91 - %, 712t : 2024-10)

b /&kaf Synthetic
o cDo REE,
O =12 0% 830

P-CBO
28%

PF Loan
12%

L= A, 3015

Xt KISKHAHE 7F AtZ: KISKHAHE 7L

24



H1. F7F ABS L3l

@ «

ISAFAHE 7

(THl - ™, %, 712t : 2024-10-14~2024-10-18)

o
7| =X SPC MESE ERL gt7| g | Zdza | M
RREE A O|ZHFH | B M| 2Kk -1 AAA 2024-10-14 6.06M 100 3.611 CALL
REER A 0|7 T 2N 2k} -2 AAA 2024-10-14 1YOM 100 3.465 CALL
REE A O|ZtFH I B M| 2K}F1-3 AAA 2024-10-14 1Y6M 100 3.532 CALL
REER 70|77 | EL K| 2 k1 -4 AAA 2024-10-14 2YOM 100 3.544 CALL
REE A O|ZtFH I B M K1 -5 AAA 2024-10-14 2Y6M 100 3.603 CALL
REER A 0|7 T e K| 2kH -6 AAA 2024-10-14 3YOM 100 3.628 CALL
RREE A O|ZtFH I B M| 2Kk 1-7 AAA 2024-10-14 3Y6M 80 3.658 CALL
REER 0|7 T EL K| 2k -8 AAA 2024-10-14 3Y9M 80 3.733 CALL
REER A 0|7 T EL K| 2kH1-9 AAA 2024-10-14 4YOM 70 3.739 CALL
XtZ : DARTH XS AIA|AH
H2 X2 MBS H3 5! MK U3 HjmHS (5421 : S, %)
at7)| MBS 2024-20(2024-10-18) MBS 2024-19(2024-09-27) MBS 2024-18(2024-09-10)
. g | wHEE | AXpe | Wz | Azl | Amge | dlgd | dgel | Axye
1 836 3.144 +29 1,030 3.186 +32 996 3.236 +22
2 900 3.125 +20 1,200 3.149 +29 900 3.200 +18
31 600 3.104 +20 600 3.104 +26 600 3.115 +21
5t 700 3.138 +18 700 3.145 +25 700 3.174 +21
74 700 3.255 +19 1,000 3.197 +19 800 3.185 +16
104 600 3.245 +20 700 3.198 +18 700 3.212 +19
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@ stz

21 FU I3 SEIHE (EH21: %)
=2t E 2024-10-17 2024-10-11 2024-09-17 M Ojy| HE OiH|
US TREASURY 2Y 3.95 3.97 3.58 -2.40 37.30
US TREASURY 5Y 3.86 3.90 342 -3.40 44.60
US TREASURY 10Y 4.04 4.07 3.64 -3.70 39.70
US TREASURY 30Y 432 436 3.96 -4.80 35.30
DEUTSCHLAND REP 2Y 2.18 224 2.19 -6.00 -0.20
DEUTSCHLAND REP 5Y 2.06 2.12 1.99 -6.00 7.00
DEUTSCHLAND REP 10Y 2.21 2.26 2.12 -5.20 8.30
DEUTSCHLAND REP 30Y 2.50 2.54 2.41 -4.30 9.20
JAPAN GOVT 2Y 0.44 0.42 0.39 2.00 450
JAPAN GOVT 5Y 0.59 0.58 0.51 0.80 8.50
JAPAN GOVT 10Y 0.97 0.96 0.85 1.10 11.80
JAPAN GOVT 30Y 2.14 2.17 2.02 -2.40 12.60
CHINA GOVT 2Y 1.40 1.42 1.34 -1.80 6.70
CHINA GOVT 5Y 1.71 172 1.71 -1.30 0.10
CHINA GOVT 10Y 2.08 2.13 2.09 -5.70 -1.30
CHINA GOVT 30Y 2.30 2.28 2.27 1.80 3.00

X2 : KISAHEE 7L Bloomberg
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(E+9l:bp,712+:24.10.11~24.10.17)

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

At @ KISAHE L, Bloomberg

Jd310. KPE HIZE

M HE HES

(E+9l:bp,712+:24.10.11~24.10.17)
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AHE : KISKHAF

&7}, Bloomberg

a1, W XA ME 22 (ZH9I: %, 712k 24.10.14~24.10.18)
HFEHYU WA ME ZX aF HY A ME| 22
1.33
10.67% -33% 1.64%
3.28%
8.00% 9.84%
21.33% 29.51%
4.00% 6.56%
8.00% 5.33% 0 1.64% g 20% 3.28%
B Government(Municipal) M Financial B Government(Municipal) M Financial
W Energy B Communications W Energy B Communications
m Utilities = Industrial m Utilities = Industrial
Government Consumer, Cyclical Government Consumer, Cyclical

[ Consumer, Non-cyclical

= Consumer, Non-cyclical

X2 : KISAHEE 7L Bloomberg

H2 MF ] BY 4 MH 5%

(EH2l: %, 717t 24.10.07~24.10.18)

HE] 25 e 5z
Financial 36.07% 22.67% 13.40%
Consumer, Cyclical 3.28% 8.00% -4.72%
Consumer, Non-cyclical 9.84% 10.67% -0.83%
Energy 6.56% 14.67% -8.11%
Government 29.51% 21.33% 8.17%
Basic Materials 0.00% 0.00% 0.00%
Communications 3.28% 4.00% -0.72%
Diversified 0.00% 0.00% 0.00%
Industrial 1.64% 8.00% -6.36%
Technology 0.00% 0.00% 0.00%
Utilities 8.20% 5.33% 2.86%
Government(Municipal) 1.64% 1.33% 0.31%

XHE : KISKHHE 7}, Bloomberg
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#3. F7} Korean Paper 43

(712} 24.10.14~24.10.18)

=29 SESH A & £3} T ] 7|1 Coupon|Benchmark| && {2 (USD)
KDB 11.04 10/16/26 EURO MTN BRL 2024-10-17 2026-10-16 | 11.04% 49.41MM
KDB 4.51 02/18/25 EURO-DOLLAR | USD 2024-10-18 2025-02-18 | 451% 60.00MM
CITNAT Float 07/18/25 US DOMESTIC | USD 2024-10-18 2025-07-18 5.2% | SOFRRATE |  100.00MM
CITNAT 2 % 01/21/28 | EURO NON-DOLLAR| EUR 2024-10-21 2028-01-21 | 2.75% 543.42MM
SHNHAN 0 01/17/25 EURO-DOLLAR | USD 2024-10-21 2025-01-17 - 50.00MM
KDB 11.18 10/21/26 EURO MTN BRL 2024-10-21 2026-10-21 | 11.18% 50.47MM
KOLAHO 4 Ya 10/22/27 EURO-DOLLAR | USD 2024-10-22 2027-10-22 | 4.25% 500.00MM
SHNHAN Float 10/22/29 | EURO-DOLLAR | USD 2024-10-22 2029-10-22 | 5.699% | SOFRRATE |  400.00MM
KDB Float 10/22/25 EURO MTN usD 2024-10-22 2025-10-22 | 5.239%| SOFRRATE 50.00MM
SHINCA 5.05 10/22/27 | DOMESTIC MTN| AUD 2024-10-22 2027-10-22 | 5.05% 200.02MM
KDB 0 10/22/25 EURO-DOLLAR | USD 2024-10-23 2025-10-22 - 20.00MM
KDB 10.385 12/16/25 EURO MTN BRL 2024-10-23 2025-12-16 | 10.385% 44.14MM
KORWAT Float 10/24/26 EURO MTN usD 2024-10-24 2026-10-24 | 5.59% | SOFRRATE |  110.00MM
AtE : KISKHAHE Y Bloomberg
H4 F7H 0|3 FH X &7 (5+21: %, 712+ 24.10.14~24.10.18)
Date Name Survey Actual Prior
2024-10-11 PPl X542 MoM 0.10% 0.00% 0.20%
2024-10-11 PPI Z2|Z+82 YoY 1.60% 1.80% 1.70%
2024-10-11 OJA|ZHCH S AH|XHA 2 71 68.9 70.1
2024-10-11 OjA|ZicHstn ZB7|Hg 64 62.7 633
2024-10-11 OJA| 2Ot @ 2 H|XF2|CY 74.8 72.9 74.4
2024-10-11 OjA|Ztcietm 14 QlE2f o] 2.70% 2.90% 2.70%
2024-10-11 OjA|ZtCHtm 5-10 Q1E 8| 0|M 3.00% 3.00% 3.10%
2024-10-15 NY Fed 1-Yr Inflation Expectations -- 3.00% 3.00%
2024-10-16 w5 dF MH|AY H7|&2s -- 222 05
2024-10-16 T YUSIHA5= T EH| -0.30% -0.40% -0.30%
2024-10-16 +=EE7HX|4= MoM -0.40% -0.70% -0.70%
2024-10-17 20Ty =7 ™| 0.20% 0.40% 0.10%
2024-10-17 00 ©of 22| 18 0.40% 0.70% 0.30%
2024-10-17 detdoor dE E7| Y 3 10.3 1.7
2024-10-17 M A H3ds -- 241k 258k
2024-10-17 HYEHAS ST HA S -- 1867k 1861k
2024-10-17 23S YA MoM -0.1% -0.30% 0.8%
2024-10-17 HH|7IsE 77.9% 77.50% 78.0%
AtE : KISKHAHE Y, Bloomberg
5. W= 0|3 A X & (E491: %, 712t 24.10.21~24.10.25)
Date Name Survey Actual Prior
2024-10-18 FEAEZ AL Y| -0.40% -- 9.60%
2024-10-18 A7 (H i) -0.70% -- 4.90%
10/18-10/26 Ht HE =X $60.0b -- -$380.1b
2024-10-21 M| = 0.0 -- 0.0
2024-10-22 Letdoor HE HMEY g2E -- -- -6.1
2024-10-22 IPNEL= PN [ PN B -- -- -21.0
2024-10-22 2 X2 gFE F7|se -- -- -3.0
2024-10-23 MBA FERGX} MHX|= -- -- -17.00%
2024-10-23 7| EZ=E4 04O} 3.90m -- 3.86m
2024-10-23 7|EFEHOfO) (i) 1.00% -- -2.50%
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2024-10-24 Federal Reserve Releases Beige Book
2024-10-24 AZt ot =oHes K| -- -- 12.00%
2024-10-24 M A H1ds -- -- 241k
2024-10-24 MRS ST AUHEK S -- -- 1867k
2024-10-24 S&p 229 0|= HZY PMI -- -- 473
2024-10-24 S&p 22 0|5 MH|AY PMmI -- -- 55.2
2024-10-24 S&p 224 0|= I PMI -- -- 54.0
2024-10-24 Al 3= EH O] O 713k -- 716k
2024-10-24 Mt FEdofo) (M2 TiH) -0.40% -- -4.70%
XtZ : KISKHAHE T, Bloomberg
He. ¥ 54 AH X = (E+2I: %, 717} 24.10.14~24.10.18)
Date Name Survey Actual Prior
2024-10-11 CPI (M ECHH]) 1.60% 1.60% 1.60%
2024-10-11 CPI (M2 CHH]) 0.00% 0.00% 0.00%
2024-10-11 CPI EU B | -0.10% -0.10% -0.10%
2024-10-11 CPI EU T8 HuH| 1.80% 1.80% 1.80%
2024-10-11 dg=X -- 14.4b 16.0b
2024-10-14 =8H1 108 =Y AH|0| -
10/14-10/16 EOiE7HK| 5= HEH| -- -1.60% -1.10%
10/14-10/16 EOiE7HK 5= & -- -0.30% -0.80%
2024-10-15 ZEW A{H]|O] of| & 10.0 13.1 36
2024-10-15 ZEW AHijo] AR A= -- -86.9 -84.5
XtE : KISKHHE 7 Bloomberg
7. UF 54 48 X= (E491: %, 712t 24.10.21~24.10.25)
Date Name Survey Actual Prior
2024-10-21 PPI( 2 CHH]) -- -- 0.20%
2024-10-21 PPl M HH -- -- -0.80%
2024-10-24 HCOB =¢ M=Z=¢ PMmI -- -- 40.6
2024-10-24 HCOB =& MH|AY PMI -- -- 50.6
2024-10-24 HCOB =¥ && PMI -- -- 475
10/24-10/30 U7X 5= | -- -- -0.40%
10/24-10/30 U E 7R 4= | -- -- 0.20%
AR : KISKHHE 7 Bloomberg
H8. Ft 3= dH X & (SH8l: %, 717t 24.10.14~24.10.18)
Date Name Survey Actual Prior
10/11-10/18 FDI @XLHH| YoY CNY -- -- -31.50%
10/11-10/15 S2S5E M2 T 6.40% 6.8% 6.30%
10/11-10/15 5333 M1 Yoy -7.20% -7.4% -7.30%
10/11-10/15 £33 MO Yoy -- 11.5% 12.20%
10/11-10/15 ATt fIetst = CNY YTD 16310.0b 16020.0b 14430.0b
10/11-10/15 X5 CNY YTD 25450.4b 25660.0b 21900.0b
2024-10-13 PPl M HH -2.60% -2.8% -1.80%
2024-10-13 CPI (M CHH]) 0.60% 0.4% 0.60%
2024-10-14 EA=X $91.40b $81.71b $91.02b
2024-10-14 £ YoY 6.00% 2.4% 8.70%
2024-10-14 =2 YoY 0.50% 0.3% 0.50%
2024-10-14 £ YoY CNY -- 1.6% 8.40%
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2024-10-14 2 YoY CNY -- -0.5% 0.00%
2024-10-14 B ALX] CNY -- 582.62b 649.34b
10/15-10/25 19 57| tiE HA2lEl F2 2.00% -- 2.00%
10/15-10/25 19 57| tiE HA2|El A2 600.0b -- 300.0b
K& : KISKHHE 7L Bloomberg
H9. UF 3= 48X X & (THI: %, 712t 24.10.21~24.10.25)
Date Name Survey Actual Prior
2024-10-18 R P 2 R ES ] -- -- -0.73%
2024-10-18 7|E FE7HE MoM -- -- -0.95%
2024-10-18 GDP (M'E-&7|ChH|) 4.50% -- 470%
2024-10-18 GDP SA (T17|CfH]) 1.10% -- 0.70%
2024-10-18 GDP YTD 7 A CHH| 4.90% -- 5.00%
2024-10-18 23 YML Yoy 4.60% -- 4.50%
2024-10-18 ZS LML YTD Yoy 5.70% -- 5.80%
2024-10-18 200 Yoy 2.50% -- 2.10%
2024-10-18 20§ O HZ=CHH| ™ EH Y| 3.30% -- 3.40%
2024-10-18 YRS ER Q) YTD Yoy 3.30% -- 3.40%
2024-10-18 254 EXtYTD YoY -10.00% - -10.20%
2024-10-18 FNE 284 0= YTD Yoy -- -- -25.00%
2024-10-18 MEXZAL HYE 5.30% - 5.30%
10/18-10/25 19 57| iz HAd2lEl F2 2.00% -- 2.00%
10/18-10/25 FDI @ XLHH| YoY CNY - - -31.50%
10/18-10/25 19 &7| thE T2 El A2l 600.0b -- 300.0b

XHE : KISKHHE 7 Bloomberg
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ELS : 20244 10& AUIH= KOSPIXI=+

= 2593.82= Oi&

o 7HEHEEX} KEY POINT

22X g 02) 3215-2976 e X|F = CHH| KOSPI X|4= &}&H S&P500 &5.
o FIHELS 2l == ZIt LMEM M CHH| 2D
o ELS A A 7L Mot 3= B N=E &35,

el FA Al

35 ORI AL 1

184, KOSPIX| == ®F

CHH] -3.09p 312438t R D, ZR X4 5

HSCEl= ™ ZChH|

1

1.95% St2, NIKKEI225&= X|'h 3= ORX|2F 72{ Y CHH| 1.58% SH2fstRALCt.
H1. MF CjH| £ X|$ 0| (EH9l: ZQIE)
Xl X F NEES HEE
KOSPI200 345.45 34542 v0.03
NIKKEI225 39,605.80 38,981.75 v624.05
HSCEI 7,620.74 7,471.95 v 148.79
EUROSTOXX50 5,003.92 4,947.30 v56.62
S&P500 5,815.03 5,841.47 A2644
2T U RIS HEHAME 2E A2 7|F d50tsT 22 B HE
a1, A2 17HEZ T X F0| (E9l: ZolS)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
40500 + r 360 9000 7 r 6000
40000 1 8000 - M + 5800
r 355
7000 A r 5600
39500 -
r 350 6000 - + 5400
39000 -
5000 - r 5200
38500 - b 345
4000 M b 5000
38000 -
r 340 3000 4 r 4800
37500 -
2000 4 r 4600
r 335
37000 + 1000 - L 4400
36500 T T T 330 0 T T T 4200
2024-09-23 2024-09-30 2024-10-07 2024-10-14 2024-09-23 2024-09-30 2024-10-07 2024-10-14
F) A2 4FU 7|E
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-

t

0

7t

r

@ «is7l

H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 41 47 6
TLX| =¥ 20 35 15
deEs=d 27 50 23
Sl X| = 89 134 45
T 2 7 5
sfeleetd 9 25 16
A 188 298 110
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (GEREE))
T2 N O]t HEE
TUHE=Y 2,615 2,474 -141
WX+ 1,592 830 -762
delEs=d 1,429 1,150 -279
Sl x| =¥ 8,134 2,914 -5,220
TU=ed 170 80 -90
sfel=etd 472 343 -129
A 14,412 7,791 -6,621
X2 : KISKHEEIE
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (H2: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 46
2 KOSPI200 - - 35
3 SPX - - 22
4 ARt - - 20
5 NIKKEI225 SPX SX5E 18
6 NVIDIA Corporation TESLA INC - 16
7 Ll - - 14
8 TESLA INC - - 11
9 SPX TESLA INC - 10
10 KOSPI200 NIKKEI225 SX5E 7
AtE : KISKHAHE 7L
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@ «isrsrzo
SWAP : CD 91= 3¢ 0.01% OI=

"Rt KEY POINT

o|F=¥d 2| 02) 3215-1406 e X|tt = CHH| CD 22| 0.01% 52t
e IRS =2| St2HM|, CRS 2| S}
e SWAP SPREAD &}2tA||, SWAP BASIS SHEHA|

I 2N S

2 CDEEIE 3.39%2 M F CfH| 32t Qict. RS 22l Metd oz st2ts ¥, CrS 222 &
2 N2 32 FHE 2 ULt IRS 222 KTB Yield2| X}0[Ql BE A AT C= MEIHO 2 5|2t

StLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 2 SHEHAME 20|0 1 F5 ERIL,

aE1. F8 32 F0| (EF91: %)

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

6.00%
5.00%

4.00%

3.00% WWM

2.00%
1.00%

0.00%
o

>
> & J
EANA N
Qv

O WD WD @@ X »
\> ,{/5\ ,\r/b\\’ v\o v\Q v\o v\Q v\o v\Q )
D AT A SN

d @ @
X w”’\ w”’\ % A o QA o
O S U S S S U U S U A

Rt : KISKHAME 7}

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

mKTB m KRW IRS m KRW CRS USD IRS USD TB

0.01% 0.00% 0.00%

0.00%
-0.01%
-0.02%
-0.03%
-0.04%
-0.05%
-0.06%

-0.07% - -0.07%

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

@ «isxt

(THl: %)

AFIH 7

X}O| ——10/18/2024 10/11/2024
5.00% 0.07%
450% T 0.06%
4.00% . 0.05%
3.50% T 0.04%
3.00% 0.03%
2.50% 0.02%
2.00% 0.01%
1.50% 0.00%
1.00% -0.01%
0.50% -0.02%
0.00% -0.03%
3M 6M O9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
X2 : Refinitiv, Bloomberg
H1. USD IRS Data (EH2l: %, BP)
URD IRS 1Y 2y 3y 5Y
2024-10-18 41349 3.7828 3.6604 3.5875
2024-10-11 41334 3.7864 3.6595 3.5704
F2t57% 0.0015 -0.0036 0.0009 0.0171
2023-12-29 47704 40822 3.7547 3.5181
i -0.6355 -0.2994 -0.0943 0.0694
XFZ : KISKHAE L
24, KRW IRS (EH2: %)
X}O| ——10/18/2024 10/11/2024
4.00% 0.000%
3.50% -0.010%
o Te—— -0.020%
3.00%
5 50% \ -0.030%
-0.040%
2.00%
-0.050%
1.50% -0.060%
1.00% -0.070%
0.50% -0.080%
0.00% -0.090%
3M 6M OM 1y 2Y 3y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30V

Xt&E : Refinitiv, Bloomberg
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@ «isrsrzo

H#2. KRW IRS Data (TH9l: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2024-10-18 3.1025 2.9675 2.9225 29175
2024-10-11 3.135 3.0125 2.9775 2.9625
FUBZ -0.0325 -0.045 -0.055 -0.045
2023-12-29 3.53 3.2425 3.08 2.9925
oy -0.4275 -0.275 -0.1575 -0.075

RIE : KISKHAHE 7}

A25. KRW CRS (THl: %)
Xt0| ——10/18/2024 10/11/2024
2.70% 0.02%
260% 0.00%
2.50% -0.02%
2.40% -0.04%
2.30% /—\— -0.06%
2.20% -0.08%
2.10% -0.10%
2.00% -0.12%

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

XtZ : Refinitiv, Bloomberg

H3. KRW CRS Data (EH9l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2024-10-18 2.395 2.255 2.265 2.26
2024-10-11 2.41 2.3 2.33 235
FUsz -0.015 -0.045 -0.065 -0.09
2023-12-29 2.83 245 2.35 2.28
HEChy| -0.435 -0.195 -0.085 -0.02

ALZ : KISKHAE 7}
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dZl6. KTB (EH2: %)
X}O| ——10/18/2024 ——10/11/2024

3.15% 0.06%
3.10% 0.05%
3.05% 0.04%
3.00% 0.03%
o5 0.02%
oo 0.01%

2.90% '
0.00%

0,

2.85% 0.01%
2.80% 0.02%
2.75% -0.03%
2.70% -0.04%

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
2024-10-18 2.87 2.93 2.915 2.985
2024-10-11 2.865 2.962 2.95 2.997
FU3Y 0.005 -0.032 -0.035 -0.012
2023-12-29 348 3.247 3.145 3.155
i -0.61 -0.317 -0.23 -0.17

ALZ : KISKHAE 7L

=7, IRS ®EHI| AZY E F0| (549 : %) 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
0.10%
0.05% 0.012% |-
0.0100%
0.00% 0.010%
-0.05% 0.008%
-0.10% 0.006%
-0.15% 0.004%
-0.20% 0.002%
2023-04 2023-10 2024-04 2024-10 0.000%
AR : KISKHAHE 7L A& ; KISKHAHE 7t
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.020% 0.018%
-0.20% 0.015% |-
-0.40% 0.010% |-
00 -
0.60% A ‘ "JIW 0.005%
(NP 0.000%
oo [T APRAAT T °
-0.005% |-
-1.00%
-0.010% |-
-1.20% ! L L -0.010%
2023-04 2023-10 2024-04 2024-10 -0.015% “
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
211, KTB/IRS 30| (EH%l : %) 8112, KTB/IRS FZH HE (B2l : %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.000%
0.30% - -0.005% |-
| OO =
0.20% 0.010%
-0.015% -
0.10% |-
-0.020% -
o MNMM 0.025% - o0
-0.10% |- -0.030% |-
-0.20% L x s -0.035% |-
2023-04 2023-10 2024-04 2024-10 0.040% . -0.038%
XF& : Refinitiv, Bloomberg XF& : Refinitiv, Bloomberg

1. FXA| & 58

1369.72 2 20.2%, 147.48BPUtE HES IO 25} QA
e CHH| UM E 2R, A=
1 =1

/28 gE2 X[ F O 1349501 = ¢
| 2
H 7|= 227 S LIEIHD &8 ot TS UH|

£ UEIRICL 7|Et 2 3 & 722/ 4% 0
B2 BM =85 20 /28 AEEAEE
MEt
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J&13. KRW/USD Swap Point 30|

03m

06M

12M

03y

05Y

-60
-80
-100
-120
R S S T TR TN N o O ey W S
o T o o0 o 0T T o0 o0 g 0T ST g g O 8 T o W
R G R A IR RS AR A AN AN A A AR AR R
X2 : Refinitiv, Bloomberg
J214. KRW/USD Swap Point 30| (THl: &)
e L CHH| X}O| MZFLHH| X}O] ——10/18/2024 ———10/11/2024 ———12/29/2023
1400 90
80
1350
70
1300 60
50
1250
40
1200 30
20
1150
10
1100 0
SPT 01IW  01M 02Mm 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FRE3} g2 U F2t (Shel: 7HE)
55 2024-10-18 | 2024-10-11 Xto| 5 2024-10-18 | 2024-10-11 Aol
KRW/USD 1369.7 1369.7 20.2 USD/CHF 0.866 0.857 0.009
EUR/USD 1.084 1.084 -0.009 USD/SGD 1313 1.307 0.006
GBP/USD 1.306 1.306 0.001 USD/IDR 15457.5 15612.5 -155
USD/JPY 149.995 149.995 1.26 USD/PHP 57.51 57.3 0.21
USD/HKD 7.769 7.769 -0.001 USD/TWD 32.09 32.194 -0.104
USD/CNY 7.109 7.109 0.032 USD/SEK 10.521 10.404 0.118
USD/CAD 1.38 1.38 0.003 USD/PLN 3.97 3.935 0.035
AUD/USD 0.671 0.671 -0.002 USD/DKK 6.879 6.823 0.056
NZD/USD 0.606 0.606 -0.003 USD/ZAR 17.602 17.519 0.083

AE M2 ZSEI| (15A] 408 28 7|F)
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@ isriEt

[Appendix 11 = 3] & Credit Spread Hs ¢

0|3l A2l 02) 3215-1454

1. 7 F23| (549 %, 2024-10-18) H2 812 =2 22| (541 %, 2024-10-18)
T2 A TFCHH] | AXCHH| =2 g TFCOHH| | AXCHH|
CD 90¥ 3.390 -0.010 -0.440 o= 2y 3.977 0.003 -0.403
Ccp9o0g 3.450 0.000 -0.810 Oj= 5Y 3.909 0.012 -0.046
=3 3 2.915 -0.035 -0.330 oj= 10y 4.104 0.032 0.266
=3 5 2.985 -0.012 -0.285 oj= 20Y 4.469 0.044 0.367
=3 104 3.080 0.003 -0.227 oj= 30Y 4.408 0.045 0.481
=1 204 2.980 0.048 -0.260 FE 2y 2.134 -0.109 -0.527
=1 304 2.932 0.025 -0.290 S8 5y 2.049 -0.071 -0.408
S¢ot1d 2.882 0.020 -0.510 S8 10y 2215 -0.042 -0.223
S0t 2 2912 -0.023 -0.438 S8 20y 2.532 -0.010 0.084
&0t 34 2.970 -0.047 -0.405 S8 30y 2.534 -0.007 0.177
At&E : KIS-NET A& : KIS-NET
H3. I FX|+ CIEY : 2024-10-18) H4. I Credit Spread (541 %, 2024-10-18)
Fax|$ = MFOiH| | SIXCiH| U2 A HFCHH| | AXCHH|
KTB3 140.6 -0.3 35.57 E% AAA 3.169 -0.010 -0.115
KTB10 116.49 0.06 2.4 2K AAA 3.207 -0.005 -0.192
KOSDAQ 753.22 -17.76|  -125.71 7|Et= 8%l AA- 3.503 0.000 -0.401
KOSPI 2,593.82 -3.09 -75.99 B AA- 3.498 0.000 -0.164
At&E : KIS-NET A& : KIS-NET
H5, ME{¥ J 31 C{H| Credit Spread HE ZM| Top3 LA} (9l : bp, 27| : 3Y)
Qs ZM Top 3
. ZALE s HE
FAUESAL AAA -3.0
ot 7t A S AL AAA -2.0
ot M H AL AAA -2.0
ExH AAHEA|SAL AA+ 2.0
St AHAHEHE| S A AAA -1.5
St= =Xt S A AAA -1.5
St 2 SAL AAA -1.5
SHLEZH I & AA- -1.0
X|o|H| 2|7y u| g AA- -1.0
H| A 0| 7] | AA- -0.7
She 4 A A AA- -0.5
M oto|mto| HE MH| AT 2|OF A+ -0.5
Aoty ml g AA- -0.5
ZH7tE AA- -0.5
Ofo[H|# O] 7H | & AA- -0.5
CH410f| i OO A0 -6.0
AJHESIA BBB+ -6.0
SIAH mlii—iji& AAAO ;2
S Al - -2.
| FEo|ZAHOLO| A- -25
el =53 AA- -2.0

AtZ : KISKFAHEIE
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. a =
[Appendix 2] SMUAILHS X Al8Sg HE
S| X 02) 3215-1435
H1, SAYAILLY
HEIAL =59 EL Rl I A YAHH| 2
KR6004945DA6 StLE2346-105H202-23(2 ) 2023-10-23 | 2043-10-23 | 2024-10-23 Mol
KR6389255B66 X O|H| R LE X 23%t1-26 2021-06-24 | 2026-12-24 | 2024-10-24 Mol
KR354414GD45 TEHZ &S AIMBS2023-10(1-1)(AD 2023-04-18 | 2025-04-18 | 2024-10-25 Mol
KR6485563E68 St 7| I Ef K| & AH1-3 2024-06-26 | 2025-03-26 | 2024-10-26 ol
KR6467059D92 ot N | B M| 8K -9 2023-09-26 | 2026-02-26 | 2024-10-26 Mol
KR3544347270 FENF S S AIMBS2012-18(1-8) 2012-07-26 | 2032-07-26 | 2024-10-26 ol
KR641356TBC3 E|ZENMEN LR F1-27 2021-12-27 | 2025-06-27 | 2024-10-27 oM
KR646980LDA2 HiHF2| OFAFHO| 7K} -20 2023-10-27 | 2025-06-27 | 2024-10-27 oM
KR646602HD94 ZHFN T E N A AR 1-17 2023-09-27 2025-07-27 2024-10-27 ot
KR646980MDAOQ HfEF2| OFAFHO| 7K} -21 2023-10-27 | 2025-07-27 | 2024-10-27 oM
KR646602)D92 SOHT SN AR 1-18 2023-09-27 | 2025-08-27 | 2024-10-27 oM
KR6095231DA1 O F=271 [ EH196 2023-10-27 | 2026-10-27 | 2024-10-27 oM
H2 3AL 853 HE s
SEHEUY ok ot7|d
S|ApS s == = AL Y NICE 7|
o™ ol | & "t 52 "t 52 "ot
e s
H3. 3\ faME8sa HE dg (712} : 2024-10-11~2024-10-18)
_ SEHZEUY -1
g A "oty 5 s ke
T | &= 5 e @t | 47 | =3 NICE |
U | FHEARSSANGIOEE|E)|  2024-10-14 BOND AA+ AA+ | AA+
Mt HoM 2024-10-15 BOND A0 A0 A0 A0
Mt EF A E@GIO|EE|E) 2024-10-18 BOND BBB+ | BBB+ BBB+
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SPC 7| XXpoHE AMLH L KIS-NetS Soff EQlstA £ ol&L|C}.

M E A2 02) 3215-1457

1. 53 =5 Yslicig (712} 2024-10-14~2024-10-18, TH9| : 24 2)
spca BV zms ary | 59 T|ERH KR
od O
SE[H=H 1K A1 go10= 2025-09-16 1 L2
A Of| AFAK| O] K A1 | BEEA B OE | 2024-10-18 94 A Of| A -F AFK| LK}
= E I O| I K| ¥kt A2 | AI8FtEDiFAA | 2025-01-17 146 SHEH K|
StO|E2| A AL A1 Holo2 2025-06-13 1,300 MoteH
Of| O K| M| C| &| & K} A1 | AIEILENF KA | 2025-01-14 9% EEIE= Y [EPNES
C| QU Bl & E A 4 XF B Zefoi=E™ A | 2025-01-15 199 SAHA
M PAPAPS ES PN, A2+ |AIBILENEH| 2025-01-13 49 o270
X830 Al FA A 2024-11-28 246 %iorgg;@f@&gggﬁ
S X2 AL
MZH| 2t A DX O K} Al | B4 2 THE | 2025-01-17 70 of| A2l of| O] K| M|
2| K| H & = XE AT 714 = 2025-07-03 1,700 OfO| A3
ol A IH E K| O| Xt A1 o0z 2025-09-08 1,750 22
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[Appendix 4] =2 A DS

&2l 02) 3215-1454

H1. 57 HASEE 0|2y (EH91: were))
234 s+4 sor 2an FIEr2 8 EE ABS A
- 2,210,000 390,000 3,770,000 1,499,900 2,171,153 889,381 10,930,434

AtZ : KISAHAHE G

22 F2t 23X Wo[og (chel : wgkel)
TE 27 5% R 23| ek H8sE
2024-10-20 | EX|FFEHXHH404(Ah) 2021-10-20 3y 100,000 AAA
2024-10-20 |=3M(EY2])2022-10[2Y-H 2022-01-20 2Y 9m 220,000 AAA
2024-10-20 |e+=7F 21299 2022-10-20 2y 150,000 AAA
2024-10-21  |St= 728X EH9-17(Ah 2019-10-21 5Y 100,000
2024-10-21 St =AtASARR252 2019-10-21 5y 80,000 AAA
2024-10-21 | QEEA|ZAM87 2019-10-21 5Y 50,000 AA+
2024-10-21 | RHabtE| S AMK632]2010-21(AN 2022-10-21 2y 160,000 AAA
2024-10-21 |4t 0EFAR2021-10 2021-10-21 3y 10,000 AAA
2024-10-22 |St=ItAZA367 2014-10-22 10Y 150,000 AAA
E4H 2024-10-23 |53 (EY2))2023-100]1Y-C(H) 2023-10-23 1Y 190,000 AAA
2024-10-24 |e+= 7 2998(X|) 2019-10-24 5Y 40,000 AAA
2024-10-24 | =7PE =3 EHAY 332 2019-10-24 5Y 260,000 AAA
2024-10-24 |EX|FEAXHH290 2014-10-24 10Y 90,000 AAA
2024-10-25 |8+=7 21301 2022-10-25 2Y 80,000 AAA
2024-10-25 |QIMZA|ZAR216 2022-10-25 2Y 60,000 AA+
2024-10-25 |s2xH(EY=)2023-100]1Y-D(*H) 2023-10-25 1Y 160,000 AAA
2024-10-25 | FEZ-&3AI83(Ah 2022-10-25 2Y 170,000 AAA
2024-10-26 | H=H 21302 2022-10-26 2Y 60,000 AAA
2024-10-26 |IH I ZESAH184 2022-10-26 2y 80,000 AAA
& x| 2024-10-22 | 59tDC024-1022-0910 2024-07-23 2m 29d 390,000
2024-10-20 |=AtF &R (2%8)23-100](B#)12-20 2023-10-20 1Y 100,000 AAA
2024-10-20  |4F222410]0200-1020-2 2022-10-20 2Y 250,000 AAA
2024-10-21 | AH222410]0200-1021-2 2022-10-21 2Y 250,000 AAA
2024-10-21 |7| ¥-2&(41)21100[3A-21 2021-10-21 3y 700,000 AAA
2024-10-22 | A322241010201-0922-1 2022-09-22 2Y 1m 170,000 AAA
2024-10-22 | S2[2¥27-11-ge11M-&-22 2023-11-22 11m 200,000 AAA
2024-10-23 | 4lsh23427-10-0|-1-D(#H &) 2023-10-23 1Y 50,000 AAA
2024-10-23 | = 0I23444010| E L(03)9M-23 2024-01-23 9m 100,000 AAA
2024-10-23  |AEHCEXHEFE22419-10-0/03-23 2019-10-23 5y 40,000 AAA
csisy 2024-10-23 | 8tLt2346-10CH207-23(2) 2023-10-23 1Y 60,000 AAA
2024-10-24 |2+ M E[2¥21-100]07-A 2017-10-24 7Y 40,000 AA+
2024-10-24 |HE2ME7E(4hH18-100[(F)10Z-24 | 2014-10-24 10Y 100,000 AA-
2024-10-24 | BF22023-100|(1H)12f-24 2023-10-24 1Y 120,000 AA+
2024-10-25 |4F221410]0300-1025-1 2021-10-25 3y 230,000 AAA
2024-10-25 | 5tLt23447-040[0.52-25 2024-04-25 6m 300,000 AAA
2024-10-26 | 7| &-2¥(4)21100[3A-26 2021-10-26 3y 300,000 AAA
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2024-10-26 |et==EUF823107}-0|&-1 2023-10-26 1Y 150,000 AAA
2024-10-26 | 7| Y2¥(®#H)23100[1A-26 2023-10-26 1Y 220,000 AAA
2024-10-26 |t H(2™)23-100/(#)12-26 2023-10-26 1Y 200,000 AAA
2024-10-26 | <2|2¥27-04-0|H1.5-L-26 2023-04-26 1Y 6m 190,000 AAA
2024-10-20 | A7HI|E356 2023-10-20 1Y 10,000 A-
2024-10-21  |AIBH7H L] Er469-2 2022-10-21 2Y 30,000 AA-
2024-10-21 |OtO| A7} m| EH82-3 2022-04-21 2Y 6m 10,000 A+
2024-10-22  |OFO|H|AH O|7HI|E227-4 2020-12-22 3Y 10m 50,000 AA-
2024-10-22 | #ICH7HI|EH1867-2 2020-10-22 A% 20,000 AA+
2024-10-22 | A|O|H| = 2I7FE315-3(Ah) 2020-10-22 4y 50,000 AA+
2024-10-22 | OtO| A7} m| E99-2 2023-05-22 1Y 5m 40,000 A+
2024-10-22  |OtO|AFHm|E71-2 2021-04-22 3Y 6m 40,000 A+
2024-10-22 |SCH7LE851-4 2022-07-22 2Y 3m 30,000 AA+
2024-10-22 | 4l8t7t=2093-3 2020-10-22 4y 20,000 AA+
2024-10-22 |t EXPFH I E72-1 2022-04-22 2Y 6m 40,000 AO
2024-10-22 | A$HFLE2122-2 2021-10-22 3y 50,000 AA+
2024-10-23 | O|2Hof| A 7H 1| B 94-1 2023-10-23 1Y 50,000 AA-
2024-10-23 | E07t=448-3 2021-11-23 2Y 11m 60,000 AA-
2024-10-23  |OtO|H|A|O|7H | Er201-3 2019-10-23 5Y 20,000 AA-
2024-10-23 | A|O|H|ZHI|Et512-2 2023-06-23 1Y 4m 10,000 AA-
2024-10-24 | RH7t=496-1(=) 2023-07-24 1Y 3m 20,000 AA-
2024-10-24 | Alst7im|Etag2-3 2023-07-24 1Y 3m 10,000 AA-
2024-10-24  |C|H|7HI| 2108 2023-04-24 1Y 6m 14,900 BBB+
2024-10-24 | Al8t7t=2051-3 2019-10-24 5Y 20,000 AA+
2024-10-24 | 4lBt7HE2051-2 2019-10-24 5Y 90,000 AA+
2024-10-24  |&H27H L] E655-1 2020-11-27 3Y 10m 27d 10,000 AA-
J|EF2 S| 2024-10-24 |ROIF}E491-2 2023-05-24 1Y 5m 50,000 AA-
A 2024-10-25 | Ab274 O Ek655-2 2020-11-27 3Y 10m 28d 40,000 AA-
2024-10-25  |StLt7HI]E372-2 2022-11-25 1Y 11m 20,000 AA-
2024-10-25 |#Ch7t=779-2 2019-10-25 5Y 10,000 AA+
2024-10-25 |0||O|X| =7} & 140-4 2019-10-25 5Y 40,000 AA-
2024-10-25 | LY7o EH1829-2 2019-10-25 5Y 10,000 AA+
2024-10-25 |2 O|7H=407-5 2019-12-26 4Y 9m 29d 20,000 AA-
2024-10-25 |A|O|H|=EIFtE215-2 2017-10-27 6Y 11m 28d 20,000 AA+
2024-10-25 | StLIZHI|EE366-2 2022-10-26 1Y 11m 29d 80,000 AA-
2024-10-25 |#iCH7HI|EE1948 2022-10-25 2Y 100,000 AA+
2024-10-25 |Ofo|X| =& EF192 2022-10-25 2y 100,000 AA-
2024-10-25 |BNKZHI|E275-6 2022-02-25 2Y 8m 20,000 AA-
2024-10-25  |OtO[H| A O|7H | & 262 2022-10-26 1Y 11m 29d 60,000 AA-
2024-10-25 |ShLIFHO|EE351-2 2022-04-27 2Y 5m 28d 10,000 AA-
2024-10-25 | #|O[H| 7 m| Et485-1 2022-01-26 2Y 8m 29d 30,000 AA-
2024-10-25 |et=7Hm|Ek471-2 2021-10-25 3y 20,000 A0
2024-10-25 | Alst7im|Eh439-2 2021-04-27 3Y 5m 28d 60,000 AA-
2024-10-25 | ShLFHI|EE345-2 2022-01-25 2Y 9m 10,000 AA-
2024-10-25 | A|O|H| =2 0IF}E391-1 2023-10-25 1Y 10,000 AA+
2024-10-25 |EAIFHI|E A 2|0t43-1 2023-10-26 11m 29d 10,000
2024-10-25 |7| 2701 E161-1 2023-10-27 11m 28d 5,000 A-
2024-10-25 | 22|28 E486-1 2023-10-27 11m 28d 20,000 AA-
2024-10-25 | A|O|H| 7§ | Et519-1 2023-09-27 1Y 28d 10,000 AA-
2024-10-25 | SHLFHI|EE322-4 2021-01-26 3Y 8m 29d 50,000 AA-
2024-10-20 |et=EREM62-3 2021-10-20 3y 50,000 AAA
2024-10-21  |EHZCHE219 2022-10-21 2Y 300
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2024-10-22 || O|C|H| A H H 51 9(=5) 2019-10-18 5Y 4d 120,000 A+
2024-10-22 ia|ora|tzo4A_|-’gxt%%ﬂ 2 2019-10-21 5Y 1d 230,000 AAO
2024-10-22 |SKE2|Z77-2 2019-10-22 5Y 70,000 AAA
2024-10-22 t@%% |3130-2 2019-10-22 5Y 110,000 AAA
2024-10-22  |SK3ll-268 2021-10-22 3Y 40,000
2024-10-22 | AEZH17-1 2021-10-22 3y 110,000 AA+
2024-10-23  |I}F0f| L4 K| MH|24-1 2019-10-23 5Y 50,000 AA-
2024-10-23  |SHRA RT3 2014-10-23 10Y 120,000 AAA
2024-10-24 | 2t3tE R M260-2 2019-10-24 5Y 80,000 AA-
2024-10-24 |ZE2EAQ 2019-10-24 5Y 85 B-
2024-10-24 |t ERLUHT73-1 2023-10-24 1Y 160,000 AAA
2024-10-25 |SK282-3 2017-10-25 7Y 80,000 AA+
2024-10-25 |HESAHY=1-2 2021-10-27 2Y 11m 28d 20,000 A0
2024-10-25 |JB28XIF16-1 2022-10-25 2Y 85,000 AA+
2024-10-25 |$+%l103 2022-10-25 2y 30,000 BBB+
2024-10-25 | ottEF44285-1 2022-10-27 1Y 11m 28d 100,000 AA-
2024-10-25 |oh=m AR 55-1 2022-10-25 2Y 40,000 AAA
2024-10-25 o270l AT 2021-10-25 3y 341 A-
2024-10-25 | 0f|O|X|# 0| O| L Qll4-2 2021-10-27 2Y 11m 28d 150,000 A0
2024-10-25 |EMSHOHE|ZE2(-1 2021-10-27 2Y 11m 28d 40,000
2024-10-25 |ZAMSEHOMHE|ZEQ-2 2021-10-27 2Y 11m 28d 10,000
2024-10-25 |0 A7 0| Q1K ML 38l5120-1 2021-10-27 2Y 11m 28d 50,000 A+
2024-10-25 |0l O| K| & X}65-1 2021-10-27 2Y 11m 28d 160,000 AA+
2024-10-26 |&1217 2022-10-26 2Y 1,920
2024-10-26 |7 74 M5 2022-10-26 2Y 500
2024-10-26 |EZ20IREHIA=3X|6 2022-10-26 2Y 500
2024-10-26 | 2| X|HE}RS5 2022-10-26 2Y 484
2024-10-26 |2 EMCIE16 2022-10-26 2Y 540
2024-10-26 |M2SY4 2022-10-26 2Y 850
2024-10-26  |C|#0]11 2022-10-26 2Y 1,400
2024-10-26 |F&AHEs 2022-10-26 2Y 390
2024-10-26 |0 20 O|X|H| 2 =2 X|5 2022-10-26 2Y 1,600
2024-10-26 | EM7 2022-10-26 2Y 3,500
2024-10-26 | OFZI0FO|C|E[10 2022-10-26 2Y 210
2024-10-26 |MEINE A7 2022-10-26 2Y 570
2024-10-26 | XIM5 2022-10-26 2Y 980
2024-10-26 |M|¢ojo|Llle 2022-10-26 2Y 179
2024-10-26 | C|QH0|22 M9 2022-10-26 2Y 350
2024-10-26 |=Y7 2022-10-26 2Y 890
2024-10-26  |KCHO|29 2022-10-26 2y 240
2024-10-26 |2=H 36 2022-10-26 2Y 1,800
2024-10-26  |CHTtsAtg 2022-10-26 2y 1,200
2024-10-26 |QArZ 247 2022-10-26 2Y 2,400
2024-10-26 |H|0|2A8 2022-10-26 2y 1,300
2024-10-26 |49 2022-10-26 2Y 570
2024-10-26 | AEO|ACHEl6 2022-10-26 2y 850
2024-10-26 |0 AK|O|E2HE1Q 2022-10-26 2Y 459
2024-10-26 |CHRZ 14 2022-10-26 2Y 1,990
2024-10-26  |CH= IO A M5 2022-10-26 2Y 1,600
2024-10-26 |MESH7|5 2022-10-26 2Y 182
2024-10-26 | SH2OfLIA|18 2022-10-26 2Y 790
2024-10-26 |SUSEEF6 2022-10-26 2Y 390
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2024-10-26 |O|2 M A|2tel4 2022-10-26 2Y 350
2024-10-26 || C|EH2 2022-10-26 2Y 900
2024-10-26 | R/d4H5 2022-10-26 2Y 110
2024-10-26 |AAE7 2022-10-26 2Y 1,800
2024-10-26 |7|2ZH5-1 2021-10-26 3Y 210,000 AA-
2024-10-26  |QEHM A5 2022-10-26 2Y 760
2024-10-26  |0j|O|X|C|2 A5 2022-10-26 2Y 1,890
2024-10-26 |EO|EZ8 2022-10-26 2Y 560
2024-10-26  |#| 0|23 2022-10-26 2Y 145
2024-10-26 |O|M|A12 2022-10-26 2Y 2,400
2024-10-26  |oH48 2022-10-26 2Y 1,000
2024-10-26 |EoHzZ 35 2022-10-26 2Y 140
2024-10-26  |AEAI10 2022-10-26 2Y 1,070
2024-10-26 |ALtE25 2022-10-26 2Y 336
2024-10-26 |BHALMR16 2022-10-26 2Y 1,226
2024-10-26 | AIOFE|QHM| 14 2022-10-26 2y 1,220
2024-10-26 |HEQIE6 2022-10-26 2Y 769
2024-10-26 |E|O|AAEHS 2022-10-26 2Y 567
2024-10-26  |AeHY s 2022-10-26 2y 1,400
2024-10-26  [SH20|=H A A10 2022-10-26 2Y 700
2024-10-26 |F&23 2022-10-26 2Y 700
2024-10-26 |SEAUNME|7 2022-10-26 2Y 1,500
2024-10-26  |0f|O|Of| =M|9 2022-10-26 2Y 150
2024-10-26 |X|I| 5 2022-10-26 2Y 810
2024-10-26  |0]|0|X|&13 2022-10-26 2Y 1,020
2024-10-26 |EfAZ €10 2022-10-26 2y 350
2024-10-26 |96 2022-10-26 2Y 980
2024-10-26 |=ES26 2022-10-26 2Y 320
2024-10-26 | ZAY4=4H0 2022-10-26 2Y 200
2024-10-26 |CiAMEZtals 2022-10-26 2Y 350
2024-10-26 |O|24™ X0 2022-10-26 2Y 200
2024-10-26 |MO|®H5 2022-10-26 2Y 150
2024-10-26 |RAARE13 2022-10-26 2Y 810
2024-10-26 |20 El9 2022-10-26 2y 1,290
2024-10-26 |5}O|EHIEF A 2|05 2022-10-26 2Y 300
2024-10-26 |CHAZE10 2022-10-26 2Y 320
2024-10-21 |3t 0| K| A}5-2 2023-03-20 1Y 7m 1d 10,000
2024-10-21 |StEH O|H2%}5-1 2023-03-20 1Y 7m 1d 10,000
2024-10-21 |32 0| | 2 A}5-3 2023-03-20 1Y 7m 1d 10,000
2024-10-21 | A SIS /| A AFKH -4 2023-04-25 1Y 5m 26d 1,080 AAA
2024-10-22 | FES8EAMBS2021-23(1-3)(Ah 2021-10-22 3y 220,000 AAA
2024-10-22 |HAEDIO|EX|72XR21-10 2023-12-22 10m 10,000 AAA
2024-10-23 |E|2EHRASXIS1-8 2024-02-23 8m 10,000 AAA
2024-10-23 |E|2EX|LLEHO|X}1-2 2024-08-23 2m 5,000 AAA
2024-10-23 |HAEIIO|EX|66X}t71-22 2022-12-23 1Y 10m 10,000 AAA
2024-10-24 | H|O|H| 271 2 EXM|23%H-26 2021-06-24 3Y 4m 1,500 AAO
2024-10-24 |E|REM|TAAXLS1-11 2023-11-24 11m 15,000 AAA
2024-10-24 | FEHZEEAMBS2023-30(1-1)(Ab 2023-10-24 1% 135,300 AAA
2024-10-24 |E|[¥EN LA RLKS1-5 2024-05-24 5m 5,000 AAA
2024-10-25 |FHZESAIMBS2012-12(1-1) 2012-06-22 12Y 4m 3d 3,401 AAA
2024-10-25 | FE S 8-S AMBS2019-20(1-4)(Ah 2019-10-25 5Y 300,000 AAA
ABS 2024-10-25 |FAEFAILHUSD 2021-10-25 3Y 20 AA+
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2024-10-25 |E|ZEX L AX}1-3 2024-07-25 3m 5,000 AAA
2024-10-25 |E|2 X QLEXtR1-4 2024-06-25 4m 5,000 AAA
2024-10-25 | FEHZFEZAIMBS2023-10(1-1)(Ah 2023-04-18 1Y 6m 7d 14,880 AAA
2024-10-25 |E|EEXMTFAO[XFR1-12 2023-10-25 1Y 5,000 AAA
2024-10-25 |E|EEXMTFHRAF1-9 2024-01-25 9m 5,000 AAA
2024-10-25 |E|EEMFMEXF1-7 2024-03-25 7m 15,000 AAA
2024-10-25 |HAEIIO|EX|734t21-7 2024-03-26 6m 29d 5,000 AAA
2024-10-25 |E|ZEMFMEXF1-6 2024-04-25 6m 10,000 AAA
2024-10-25 |E|EEX| LA K}-1 2024-09-25 m 5,000 AAA
2024-10-25 |E|EEM T LXtF1-13 2023-09-25 1Y 1m 10,000 AAA
2024-10-26 |E|ZEHMFLHAKFF1-10 2023-12-26 10m 10,000 AAA
2024-10-26 | FEHZ-EEAIMBS2012-18(1-8) 2012-07-26 12Y 3m 6,200 AAA
2024-10-26 | HiHI2| 2t AFHO[8K} -1 2024-09-26 m 40,000 AAA
2024-10-26  |St= 7O S XS AH-9 2023-09-26 1Y 1m 5,000 AAA
2024-10-26  |St=7Hm| X A XH-3 2024-06-26 4m 2,000 AAA

Xt @ KISKHHE 7}
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273 A8 02) 3215-1465

H1 HSZ 2 H Lz (5H91 : 7HY, o 9, 7|2t : 2024-10-14 ~ 2024-10-18)

Fs3c 333 X853 w¥Y | WY FRNAFE 4] OlF | “WI b3 £3}
KR380806GEA7 |ot=== 2AF & ('H)2410H}-0| &-1 AAA 2024-10-14 | 2025-10-14 |2 E3A} AAA CD 17H & +6bp 1 2,000 KRW
KR6065909EA6 |HCH7}E912-3 AA+ 2024-10-16 | 2027-04-16 [91¥ 2 CD+36bp 3 200 KRW
KR6192531EA4 | &F232024-100|('H)12-16 AA+ 2024-10-16 | 2025-10-16 | ZIH3At AAA CD 17§ +13bp 1 1,000 KRW
KR6139131EA9 |DGBFG =L (M)A E-F1-52) AA- 2024-10-16 | 2054-10-16 |'&& Y O|= 54: 42%/ O|F QIH4AL = 105H+119bp 3 1,000 KRW
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