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

Y7t Ext KEY POINT
B7h A 02)3215-1437 o MZCHH| 2 AKX U EQHHX|S X5 S}
o MECHH| SAKY x| & 298 57}
l. KISSEHAX| 0]
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM (FHEYUE, o9 %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.15 0.04 1.18 5.07 10.56 7.25 175
Duration 5.75 5.79 572 5.36 5.00 5.53 175
YTM 3.14 3.09 3.22 3.67 426 2.03 7.45

=Y FHFAUAE 0.18 -0.16 1.33 7.21 14.72 5.27 1.79
Duration 9.54 9.61 9.41 8.84 8.20 8.97 2.05
YTM 2.98 2.92 3.05 3.56 4.09 2.17 6.86

Eotxy FE$AUE 0.09 0.20 1.00 2.30 4.64 8.87 1.32
Duration 1.27 1.20 1.28 1.25 1.28 1.01 0.96
YTM 2.94 2.91 3.16 3.48 3.85 1.25 6.80

L=IPNPA| FE$AUE 0.13 0.21 1.07 3.53 7.87 9.17 1.96
Duration 2.50 2.54 2.61 2.56 2.43 3.06 1.35
YTM 3.46 341 3.52 3.98 4.69 2.17 8.43

KOBI30 FHoE 0.12 0.16 0.97 2.66 5.46 8.27 1.46
Duration 1.83 1.81 1.81 1.80 1.80 1.79 1.87
YTM 3.02 2.96 3.16 3.55 4.04 1.63 6.86

KOBI120 FHoE 0.08 0.24 0.90 2.1 445 9.12 1.30
Duration 0.98 0.96 0.95 0.96 0.96 0.94 1.11
YTM 3.23 3.21 3.34 3.62 4.08 1.37 7.09

RtZ: KISKFAHE 7}
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H2 KISES|HX|5 ME{/27|H Duration
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AtZ: KISKHHEIE

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

= XY 0.59 1.40 2.33 3.63 13.70 9.06
N 0.56 1.40 234 3.73 6.97 2.80
Sy 0.59 144 238 3.72 11.43 4.47
S5 d 0.65 1.48 2.34 0.00 0.00 1.26
28Ky 0.62 1.42 243 3.71 7.80 1.33
7|Et=E X 0.60 1.42 234 3.59 5.29 1.74
NS 2RET) 0.55 1.43 234 3.65 9.54 2.69
M (S EES) 0.00 1.34 0.00 0.00 0.00 1.34
ABS 0.61 1.46 2.31 3.83 0.00 1.46

A 0.60 1.43 2.35 3.66 13.28 5.76




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2.901 2.895 2.929 2.964 2.987 2.963
N 3.104 3.012 3.070 3.130 3.274 3.105
S 3.285 3.176 3.153 3.160 3.178 3.188
S5 A 2.891 2.929 2.939 0.000 0.000 2915
2A XK 3.293 3.162 3.117 3.147 3.327 3.217
7|Eta-& X 3.599 3.493 3.444 3.420 3.778 3.503
IMHESEEES) 3.506 3419 3.424 3.377 3.538 3.449
A EES) 0.000 4.106 0.000 0.000 0.000 4.106
ABS 3.394 3.290 3.291 3.253 0.000 3.329
A 3.237 3.159 3.146 3.112 3.029 3.119
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
& 374 ~1d 1~2'd 2~34 3~54d 50| 4 A
= Xi 3.88 5.38 475 5.79 29.71 4952
N 0.18 0.25 0.29 0.39 0.13 1.23
S=x 227 279 235 2.20 3.44 13.06
S5 d 1.68 2.05 0.51 0.00 0.00 424
2y 5.46 4.40 1.31 0.74 0.03 11.94
7|Eta-8 X 2.11 2.96 1.92 1.03 0.09 8.11
A (S ZEET) 2.33 3.08 2.12 1.52 1.19 10.23
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.67 0.59 0.26 0.14 0.00 1.66
A 18.58 21.51 13.52 11.81 34.59 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T& 374 ~1d 1~2'4 2~34 3~54d 50| 4 A
=M 16 22 21 35 56 150
N 195 255 258 498 45 1,251
S=Xy 533 572 547 468 697 2,817
S5 H 9 6 2 0 0 17
23Ky 572 411 127 88 7 1,205
7|Et=8X 1,364 1,639 942 562 64 4,571
A (B EZEET) 498 667 416 325 380 2,286
AR (B2 ET) 0 1 0 0 0 1
ABS 445 338 119 48 0 950
A 3,632 3,911 2,432 2,024 1,249 13,248

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 0.130 0.200 0.970 3.080 6.960 8.510 0.265
ESG Duration 2.200 2.240 2.250 2.250 2.240 2.790 3.110
e YTM 3323 3.278 3374 3.805 4.494 2.040 2.488
Sustinvest |F&{%=0l8 0.130 0.200 0.970 3.080 6.990 8.620 0.220
ESG Duration 2.210 2.250 2.250 2.260 2.270 2.840 3.380
YT™M 3315 3.271 3.365 3.801 4.487 2.043 2.066
Whos FHPAUAE 0.140 0.210 1.070 3.440 7.730 8.620 0.147
Good Duration 2.700 2730 2.720 2.690 2.650 3.200 3.070
ESG YTM 3333 3.299 3394 3818 4502 2077 2.253
ot SY40E 0.120 0.210 0.980 2.970 6.870 9.190 0.182
ESG Duration 2.050 2.070 2.040 2.050 2.130 4.040 2.820
S YTM 3336 3.303 3.403 3814 4536 2.128 2.391
ESG SH40E 0.130 0.200 0.980 3.120 7.030 8.720 0.135
=HMA  |puration 2360 2.410 2.410 2.380 2330 2.790 3.690
YTM 3.269 3.221 3.320 3757 4459 2.030 1.996
HlmX|  |SXH$E 0.140 0.210 1.060 3.370 7.590 8.690 0.259
Duration 2610 2.640 2.620 2.600 2,570 3.150 3.100
YTM 3.344 3.309 3.403 3.824 4507 2.021 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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KIS ESGE & SUSTINVEST ESG e KIS ESGS SUSTINVEST ESG
WHOS GOOD ESG shREsG T4 WHOS GOOD ESG chmEsc T
ESGEEAA FlimESES ESGE XA —H3X$
XEE: KISKFAE 7} KHRE: KISKFAHE7F
F) SHRESGETA HIYFT|Y Lold F7HR14 oY)
H7. KIS ESG S8 ME{/%U7|'# Duration
= 3ME~13 1~2d 2~34 3~5' 530/ & A
S=x 0.59 1.45 2.42 3.74 8.69 2.65
=AY 0.65 143 2.39 3.23 8.33 1.27
7|Eta &R 0.61 1.44 2.40 3.63 5.14 2.03
MNNSEREES) 0.54 143 2.34 3.63 7.67 2.34
AN S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.63 1.48 2.31 3.88 0.00 1.57
TH| 0.60 1.44 2.37 3.67 8.16 2.20
XbE: KISKHEEIL
H8. KIS ESG S X+ ME{/TI|E YTM (29l %)
= 3/ME~13 1~2d 2~34 3~5' 50/ & A
S=Xy 3.289 3.182 3.153 3.169 3.240 3.204
=AY 3.271 3.154 3.087 3.081 3.225 3.200
7|Et=8X 3.426 3.342 3.330 3.355 3.580 3.365
MNESEREES) 3.465 3.360 3.405 3.370 3.494 3.406
AN S EES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.339 3.252 3.271 3.230 0.000 3.284
TH| 3.346 3.255 3.276 3.262 3.360 3.292

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 7.80 9.60 7.01 6.65 3.64 3470
28Ky 7.35 6.44 1.41 0.66 0.08 15.94
7|Eta-& X 1.22 1.66 1.45 1.13 0.13 5.60
A (S ZEET) 7.79 11.34 8.14 6.03 3.12 36.43
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.63 2.63 1.33 0.74 0.00 7.34
A 26.81 31.66 19.34 15.22 6.97 100.00
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 211 241 224 223 149 1,048
23Ky 139 103 22 11 1 276
7|EtE2&X 119 147 106 89 10 471
SIMHBSEREDS) 279 419 261 220 178 1,357
M (S EES) 0 0 0 0 0 0
ABS 81 9 55 34 0 266
A 829 1,006 668 577 338 3,418

Xt KISKHHEIF
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Q KISKFAHE 7}

#1. F4 23K 22|HSE (2H9l: %)
THE 10/4 10/11 10/18 10/25 T FCHH|(BP)

=214 2.827 2.862 2.882 2.835 -4.7
=S¢t 24 2.845 2.935 2912 2.885 -2.7
=1 34 2.825 2.95 2915 2.88 -3.5
=154 2.897 2.997 2.985 2.95 -3.5
=1 104 2.995 3.077 3.08 3.06 -2.0
SAHHAAA 3 3.095 3.214 3.169 3.121 -4.8
SAHHAAA 5E 3.157 3.252 3.23 3.185 -4.5
SAHAAA 104 3.178 3.26 3.263 3.223 -4.0

RHE : KISKHAHE 7}
123, 21X SPREAD 0| (52l : bp) 124, E4XJAAA SPREAD3O| (549l : bp)

3_5SPREAD
40.00 - 60.0 -

40.0 Q
20.00 - \‘:\
20.0 L 'png\
Ao

5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD

0.00 0.0
@:f) o"'ﬁ(? o“‘:f, 6\’{9 '\9?3) ,\U’f) D"’ft) 9“‘:& ,0'\'{’ :\9’”&
’\9’& WQWN ’»6»&, ,19"9( ,@WN ’9{, '»,»b. ,&'\P‘ ’19’1?‘ w&v
A& : KISKHEEIL Rt : KISKHAME 7}
H2 F7t 22 AZYE HE (42: bp)
= 10/4 10/11 10/18 10/25 HEChy|
=1 3_10 SPREAD 17.0 127 16.5 18.0 15
=11 3.5 SPREAD 7.2 47 7.0 7.0 0.0
=11 510 SPREAD 9.8 8.0 95 11.0 1.5
=11 _EZX{AAA 3YR SPREAD 27.0 264 254 24.1 -1.3
= 11_EKAAA 5YR SPREAD 26.0 25.5 24.5 235 -1.0
=11_EXAAA 10YR SPREAD 183 183 183 16.3 -2.0

Rt : KISKHAME 7}

10
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85, X &, EFMAAA =4 E ZM HFCHH| FEHS= (541 : %, bp)
mm X EHS 0 EpifjaaaBHE ——XE  —w—EKfana
2 3.4
33
3.2
3.1
3
2.9
2.8
2.7
- 26
-5 2.5
3M 6M O9M 1Y 15Y 2Y 25y 3Y 4y 5Y 10Y 20Y 30Y
RtE : KISKHAME 7}
F) X E £ 5O 3M~2Y, T 25Y~30Y L2 £UE
J12l6. BEI(Breakeven Inflation Rate) & (542l : %, bp)
“ BE —— =245 ——&7t24-6
5 400
4.5 | 350
4
- 300
35
3 - 250
2.5 - 200
2 - 150
1.5
- 100
1
0.5 - 50
0 -0

I I I T T I I T T T W R S
AR L G P A S T N A ARIC AR R AR A
I S St (O S S S NSNS SN SN S S S AN A
a2 A A S o s VSV S R R A S S S SV SR R
I S S S I S S S S S U S S S S S I S S

IR : KISKFAE 7}

K|k SEHAIR2 10 24-13 6,0004 0| Altall =11 24-5 9,0009 0| Sl = ULCH

11



Q KISKFAHE 7}

Ho. 55 SA Fdd (£21: 7H, %)
TEE 24 NgSE | Wy | TuYe [4E3e| HESY
2024-10-21 FEISESANT6(AN AAA 34 21 -3.0bp 3.100 700
2024-10-21 st =X 3 AH280 AAA 254 oy 3.168 500
2024-10-22 AHATHX| S EH3 AAA 34 oy 3.143 1,000
2024-10-22 QH=H S-S A200 AAA 34 21 -4.0bp 3.163 1,300
2024-10-22 QH =SS A201 AAA 54 2IE -4.0bp 3.216 1,000
2024-10-22 ZEINUZ A28 AA+ 54 2 -2.0bp 3.364 175
2024-10-23 SaM(EL2])2024-100]2Y-C - 24 2E +4.3bp 3.230 2,300
2024-10-23 QIETEZAL23 AAA 34 2IE -3.0bp 3.205 2,000
2024-10-23 BFEASA24-4 AA+ 34 oy 3.339 1,000
2024-10-24 SR ST 417 AAA 34 oy 3.168 1,600
2024-10-24 23 A906 AAA 54 218 +3.0bp 3.248 600
2024-10-24 E23A907 AAA 304 9IE -3.4bp 3.050 2,300
2024-10-24 Z23A908 AAA 4 R 3.195 1,000
2024-10-24 ZE23A909 AAA 104 R 3.251 1,000
2024-10-24 FEISESANMT7(AD AAA 34 21 -3.0bp 3.102 1,400
2024-10-24 st 3 ZAR0 AAA 34 9IE -29bp 3.202 700
2024-10-24 St &SR TH24-24(Ah 0 2,54 21 -2.0bp 3.108 1,000
2024-10-25 B7|FEHEA| S A24-10-83(X) AAA 34 2 -1.9bp 3.178 1,100
2024-10-25 RpabE2| S AFK1032]5010-25(Ah) AAA 54 9IE -2.0bp 3.133 900
2024-10-25 SAHKHT| YT S H876(AL AAA 2.5 DI 0.1bp 3.119 900
2024-10-25 ot 241431 AAA 34 9IE -1.8bp 3.200 4,000
2024-10-25 ot 241432 AAA 54 9IE -2.0bp 3.279 3,000
2024-10-25 ot X| S S AL66-1 AAA 54 9 -2.7bp 3.136 600
2024-10-25 ot X| g S AL66-2 AAA 104 21 -5.2bp 3.164 200

X2 : KISKHHE 7}
n. =3 g8
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Q KISAFLHE 7}
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7IEtE28

XHaA+

*HAA- KA+

0 +
2022-10-25

2023-04-25 2023-10-25 2024-04-25 2024-10-25

AtE: KISKHAHE 7}

AtE: KISKFAHE 7}

&3, 2% 3 0CHH| SPREADFEO|  (£49l : bp) 34, {FM 3 CHH| SPREADFEO|  (EH2l: bp)
AFZY 3v- KTB 3Y —— 53 M- k1B 3Y 7|EtZ 8 X AA+- KTB3Y
140 4 S8 X AAA- KTB 3Y 28k AA+- KTB 3Y 350 7|EF2 8 XHAA- - KTB 3Y
120 | 300 7|EtS 8 A+ - KTB 3Y
100 - 250
80 200
60 150
40 - 100
20 50
0 0+
2022-10-25 2023-04-25 2023-10-25 2024-04-25 2024-10-25 2022-10-25 2023-04-25 2023-10-25 2024-04-25 2024-10-25

AtE: KISKHAHE 7}
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@ «isrsrzo

H1. 2¥8x| 3 0CjH] AZE G HEE (E4<l: bp)
EE =% A= £(10/25) HE=CHE[(10/18) e ThH](09/24)
7| 1Y 3y 5y | 10y | 1Y 3y 5y | 10y | 1Y 3y 5y | 10v
=3 343 | 167 | 192 | 473 34 0.0 -05 | -10 | -08 | -15 | -10 | -25
B 343 | 167 | 197 | 509 | 34 | 00 | -05 | -1.0 | -08 | -15 | -1.0 | -25
AAA 366 | 292 | 303|571 | 34 | 00 | 05| -1.0 | -08 | -13 | -10 | -25
AA+ 427 | 385 | 432 | 662 | 34 | 00 | -05 | -15 | -08 | -13 | -1.0 | -30

H2 OfMX| qoCHH| AZYE Y HEE (£42l: bp)
EE =% A= £(10/25) HE=CHE[(10/18) e ThH](09/24)
7| 1Y 3y sy | 1oy | 1y 3y sy | 1oy | 1y 3y 5y | 1oy
=3 442 | 436 | 430 [ 1331 30 1.0 -0.0 0.0 -05 | -03 | -1.0 | -1.0
B 468 | 503 | 638 [ 1517| 30 | 10 | 00 | -00 | -10 | 00 | -15 | -10
AAA 543 | 593 | 732 | 171.7] 25 | 00 | 00 | 00 | 30 | -20 | -15 | -1.0
AA+ 1270 | 1538 | 1886|2410 | 15 | 1.0 | -10 | 00 | -35 | -30 | -15 | -1.0
AAA 2030 | 2325 | 251.1 | 2849 | 15 | 00 | -05 | 00 | -35 | -30 | -1.0 | -1.0
AA+ 2575|3023 | 3180|3497 15 | 1.0 | -05 | 00 | 35 | -3.0 | -1.0 | -10

[Ey ) -
H, YR o|EME LM E LIEHHCL

JIEtE 8N LAY 2% 93004 |22 T F OiH] 7,600 & S7HAUCL 7|EtE 8 EHAZ FAl A

2=

oo tEEe 2SO0l ZME OIMZULCE A+ S52| OtO|AZN T E 313 Tt7| O| =X 7t AL 500p2 &
Ao ZME F=CE O|0M A0 SE2| FHIE R Al 2 20bp O|H2| BHE 00220, AA+ S5
o HCHFHmE L HEHZIE J2| 1 AA- S5l JHTER FA| Zot L-S 0[0|ZCt 7IEte & LAY
2 K30 0|0 ZME 2ol ot

= o 3 HISH X = HFSHX
J35. F7 2K 20| (CRERD) Jd3e6. F7h o{HA 20| (EH21: %)
25000 , METH mAFR mAAA CAA+ 14,000 - m7LE HInEg=e
12,000 -
20,000 -
10,000 -
15,000 8,000 -
10,000 6,000 1
4,000 -
5,000
2,000 -
0 - o -
2024-10-21 2024-10-22 2024-10-23 2024-10-24 2024-10-25 2024-10-21 2024-10-22 2024-10-23 2024-10-24 2024-10-25
R&: KISKHHE 7} RE&: KISKHAHE 7L
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H3. T 23 2 s (EH9l: %, A8)
s= 554 Wilge| | YAmE ECE 7 EC L
AAA 2012344103012 1-21 3.110 21E -9bp 2024-10-21 | 2025-10-21 700
AAA 7|23 (4)24100]1.5A-21 3.170 OIE +4bp | 2024-10-21 | 2026-04-21 3,000
AAA A+324410]0206-1021-2 3.110 21g -2bp 2024-10-21 | 2027-04-21 3,000
AAA AZ244180100-1021-1 3.090 QIE -10bp | 2024-10-21 | 2025-10-21 1,000
AAA 22|22428-10-0| E02-2-21 3.170 OIE +1bp | 2024-10-21 | 2026-10-21 1,100
AAA 712 (41)24100]1.5A-22 3.170 QIE +1bp | 2024-10-22 | 2026-04-22 2,300
AAA 7128 (hh24108H1A-22 3.090 2E -7bp 2024-10-22 | 2025-10-22 3,100
AAA Ab22441010200-1022-2 3.150 IE +3bp | 2024-10-22 | 2026-10-22 3,100
AAA At=2441250100-1022-1 3.090 2E -7bp 2024-10-22 | 2025-10-22 3,000
AAA 22| 2828-10-0| #05-2f-22 3.270 IE 2bp 2024-10-22 | 2029-10-22 4,000
AAA SHLE2247-100]52-22 3.270 21g -2bp 2024-10-22 | 2029-10-22 3,000
AA+ X F2324-100(52-22 3.360 IE -7bp 2024-10-22 | 2029-10-22 500
AAA 7| Y- 2(Th2410E304A-23 3.120 I -10bp | 2024-10-23 | 2025-08-23 3,000
AAA Ab224410]0106-1023-1 3.170 9IE 1bp 2024-10-23 | 2026-04-23 2,000
AAA 2|228-10-0| E05-%-23 3.310 OIE +4bp | 2024-10-23 | 2029-10-23 5,000
AAA SlLt2347-100(52-23 3.310 QIE +4bp | 2024-10-23 | 2029-10-23 2,600
AAA 02844102 Y1-24 3.110 21 -9bp 2024-10-24 | 2025-10-24 1,000
AAA 71 2(Ch2410&273A-24 3.120 QIE 13bp | 2024-10-24 | 2025-07-24 4,000
AAA 7| Y23 (Th24108304A-24 3.100 OIE -12bp | 2024-10-24 | 2025-08-24 1,000
AAA S BT (2E)2024-10012.5Y-0  3.210 2E 1bp 2024-10-24 | 2027-04-24 2,500
AAA Ah23428-10-0]-1.5-C 3.210 21 Obp 2024-10-24 | 2026-04-24 800
AAA Alst2328-10-0]-3-B 3.240 QE +1bp | 2024-10-24 | 2027-10-24 1,100
AAA f2|2%28-10-0|#2.5-4-24 3.230 21 -0bp 2024-10-24 | 2027-04-24 800
AAA st =E 4 F824100t-22l-1 3.050 0E 13bp | 2024-10-24 | 2025-10-24 2,100
AAA =01 2%44100| E Y(03)2-25 3.180 21 -1bp 2024-10-25 | 2026-10-25 3,900
AAA AbZ24410]0200-1025-1 3.080 2IH -3bp 2024-10-25 | 2026-10-25 1,300
AAA Ah2%428-10-0]-1.5-D 3.200 21 -2bp 2024-10-25 | 2026-04-25 2,000
AAA Alst2328-10-0]-2.5-A 3.210 IE -1bp 2024-10-25 | 2027-04-25 3,500
AAA 22|2%28-10-0|#1.5-%4-25 3.200 21 -2bp 2024-10-25 | 2026-04-25 5,000
AAA SlLH2347-100(52-25 3.270 2IH -4bp 2024-10-25 | 2029-10-25 3,000
AA+  RI23 Z7E(4H24100](F)10A-25( 3530 +353bp 2024-10-25 | 2034-10-25 5,000

AtE: KISKFAHE7H

H4. FZHO{HA T g (2H9: %, 242)

~ &= £59 THge | g92TEE | g9 Wy ek
AA- 70| H| 7} | EF546-1 3.324 QIE -5bp 2024-10-21 | 2026-04-20 100
AA- 7|0l H|7H I| Et546-10 3.380 2IE -3bp 2024-10-21 | 2027-10-20 100
AA- 70| H| 7} | EF546-11 3.380 9IE -3bp 2024-10-21 | 2027-10-21 700
AA- 7{|0[H| 74 | & 546-2 3.324 21 -5pbp 2024-10-21 2026-04-21 500
AA- 70| H| 7} | Et546-3 3.319 QIE -5bp 2024-10-21 | 2026-06-19 500
AA- 71| O[] 7H | Bk 546-4 3314 21 -5pbp 2024-10-21 2026-08-21 500
AA- 70| H| 7} | Et546-5 3.310 QIE -5bp 2024-10-21 | 2026-10-21 400
AA- 7{|0[H| 74 | & 546-6 3.341 21 -4bp 2024-10-21 2027-01-21 300
AA- 7|o|H| 7} m| Et546-7 3.355 QI -4bp 2024-10-21 | 2027-03-19 200
AA- 7{|0[H| 74 | & 546-8 3.374 21 -3pbp 2024-10-21 2027-06-21 100
AA- 70| H| 7} | £t 546-9 3.378 9IH -3bp 2024-10-21 | 2027-09-21 200
A+ OfO| A7H | T 122 3.601 QIE 50bp | 2024-10-21 | 2027-10-21 600
AA- AN T E751-1 3.309 91 5bp 2024-10-22 | 2026-10-22 500
AA- AR2I4 I E751-2 3.387 21 -3pbp 2024-10-22 | 2027-10-22 500
AAO StLE7+E268-1(AL 3.297 1 -3bp 2024-10-23 | 2026-03-23 500
AAO StLH7+E268-2(Ah) 3.306 2IE -3bp 2024-10-23 | 2026-04-23 600
AAO StLH7+E268-3(Ah) 3.283 1 -3bp 2024-10-23 | 2026-10-23 300
AAO StLH7+E268-4(Ah) 3.330 2IE -3bp 2024-10-23 | 2027-10-22 100
AA- oh= E XN E115-1 3.614 91 5bp 2024-10-23 | 2027-10-21 800
AA- Sk EXtFH I E115-2 3.614 2IE -5bp 2024-10-23 | 2027-10-22 1,200
A0 ot E XN E115-3 4.630 Ol -25bp | 2024-10-23 | 2026-04-23 1,000
AA+ Alst7tE2236-1 3.404 oy 2024-10-24 | 2028-10-24 800
AA+ AlBtIHE2236-2 3434 o 2024-10-24 | 2028-10-24 700
AA+ Q2| A I & A 2|0F50-1 3447 |S2YHE +12bg 2024-10-24 | 2026-04-24 100
AA+ 2 A7) I & A 2|0}50-2 3524 [S20E +14bg 2024-10-24 | 2028-04-24 100
AA+ Q2| A I & A 2[0}50-3 359 [(S2HE +16bg 2024-10-24 | 2029-10-24 100
AA+ SO 7H I 2 2031-1(=) 3.246 2IE -7bp 2024-10-24 | 2026-10-23 900
AA+ S Y 7H I EH2031-2(%) 3.286 2IE -7bp 2024-10-24 | 2027-04-23 700
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AA+ SO 7H ] 2 2031-3(=) 3316 2IE -6bp 2024-10-24 | 2027-10-22 600
AA+ SO 7H 1] 2203 1-4(=) 3.409 2E -4bp 2024-10-24 | 2029-10-24 900
A0 Of 7274 I E233-1 4.885 QIE -25bp | 2024-10-24 | 2025-11-24 100
A0 Of 7274 m| E233-2 4.885 QIE 25bp | 2024-10-24 | 2025-11-24 400
A0 Of =274 I 2 233-3 5.020 OIE 20bp | 2024-10-24 | 2026-04-24 800
A0 Of 7274 I E233-4 5.095 QIE 20bp | 2024-10-24 | 2026-10-23 100
AA+ ad7tE2698 3.446 og 2024-10-25 | 2029-11-23 1,100
AA+ SICi7H=913-1 3.322 2IH 3bp 2024-10-25 | 2026-04-23 400
AA+ 2i7tE913-2 3.322 21E -3bp 2024-10-25 | 2026-04-24 1,200
AA+ SiCf7t=913-3 3.311 2IH 3bp 2024-10-25 | 2027-01-22 400
AA+ H7kE913-4 331 21E -3bp 2024-10-25 | 2027-01-25 800
AA+ SiCi7t=913-6 3.344 2IH 3bp 2024-10-25 | 2027-10-22 100
AA+ 2A7tE913-7 3.344 21E -3bp 2024-10-25 | 2027-10-25 600
AA+ SiCi7t=913-8 3.448 2IH 3bp 2024-10-25 | 2029-10-24 200
AA+ 27HE913-9 3.448 21E -3bp 2024-10-25 | 2029-10-25 400
AA- RO7tE546-2 3.534 9IE 5bp 2024-10-25 | 2027-03-25 300
AA- R07H=546-3 3.571 21E -3bp 2024-10-25 | 2027-09-24 800
AA- Qlloj| O] X| &= & 7H | §H237-1 3.345 21 -5bp 2024-10-25 | 2026-10-22 100
AA- Qofo|X| =7 o E237-2 3.345 21E -5bp 2024-10-25 | 2026-10-23 200
AA- Qlof o K| = &7 | & 237-3 3.363 2IE -5bp 2024-10-25 | 2026-12-23 100
AA- QAoflo| X| =7 m| £ 237-4 3.363 21E -5bp 2024-10-25 | 2026-12-24 500
AA- Qlof o K| = &7 | & 237-5 3.392 2IE 4bp 2024-10-25 | 2027-02-25 400
AA- Qlofo|X| =7 o E237-6 3411 21E -4bp 2024-10-25 | 2027-04-22 200
AA- Qlof o K| = &7 | & 237-7 3411 2IE 4bp 2024-10-25 | 2027-04-23 500
A+ ol 2| 27K | & 265-1 4.249 QIE 10bp | 2024-10-25 | 2026-04-24 500
A+ ofl 2| = 7K1 & 265-2 4.285 2E -7bp 2024-10-25 | 2026-10-22 200
A+ o 2| =74 10| 2 265-3 4.285 21 -7bp 2024-10-25 | 2026-10-23 300
A+ ofl 2| 7K 1| & 265-4 4332 2IE -8bp 2024-10-25 | 2027-01-25 600
A+ o| 2| =74 10| 2 265-5 4370 OIE -10bp | 2024-10-25 | 2027-04-23 800
A+ ofl 2| = 7K 1| & 265-6 4458 QIE -10bp | 2024-10-25 | 2027-10-25 600
A0 ot 74O 2 536-1 4.795 QI 20bp | 2024-10-25 | 2026-04-24 500
A0 o= 7)o E536-2 4.846 QIE 20bp | 2024-10-25 | 2026-10-22 300
A0 st=74I| &536-3 4.846 OIE -20bp | 2024-10-25 | 2026-10-23 500
A0 o274 O E536-4 4.846 QIE 20bp | 2024-10-25 | 2026-10-25 200
A- 74 1] £t 368-1 5.545 oy 2024-10-25 | 2026-01-25 200
A- A7H | E368-2 5.656 oy 2024-10-25 | 2026-10-23 300
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OIAL : HE Ottt JdIR AT E E2XM

o 7} EekX} KEY POINT
HX|Y AR 02) 3215-1471 o AR BEHY| F2| SHEOE HE AEIZY

o I T AT E SZA

I. ZIA A HSE

SHAL 7| & AR 3E OH7| AAAS 22| =10 CHH| 3 AZEE ™ FELH0.5bp 2248 446bpE Lt

EtWa, AAOSE2 T F OiB| 222l 53.1bp, A0S &2 & F OB 22l 117.2bpE 7| E5HRALL

O[HZ ALK LHAIZS SSHOl AIF 0210 Heof FESH AR T REA

SES MM A HE = SEY| 527t 7] 2El£0 &% [ SHESHH AE

AR A2z H FECHE

o
IH
ro

Q
o]
-
rfot
P
=
I
-
_I'H

C
=]

31, 2| A S2|30]

6.5 600
5.5 500
AOAIZP E
4.5 400 AAOA IR E
AAAAIIY E
3.5 300
—— A0
2.5 200 ——AA0
——AAA
1.5 100 2030
05 - : : 0
2021-10-25 2022-10-25 2023-10-25 2024-10-25
K& KISKHEEIL
H1. 3% AZYE Y HEE (2: bp)

S8 aF 2ZY E(10/25) HFCH|(10/18) HgrhH|(09/27)
iy 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 38.1 | 446 | 436 | 62.1 -1.0 | -05 0.5 0.0 0.5 -20 | -05 | -35
AA+ 40.0 | 498 | 50.0 | 903 | -05 0.0 0.5 0.0 05 | 25 | -12 | -32
AAO 409 | 531 | 563 | 1242 | -05 0.0 0.5 0.0 -05 | 25 | -1.7 | -32
AA- 442 | 583 | 664 | 160.8 | -0.5 0.0 0.5 0.0 -05 | 25 | -1.7 | -32
A+ 649 | 91.1 | 136.8 | 2185 | 05 0.0 -0.5 0.0 0.5 -05 | -10 | -05
A0 813 | 117.2| 1813 | 2645 | 05 0.0 -0.5 0.0 0.5 -05 | -10 | -05
A- 108.1 | 161.7 | 241.3 | 3158 | 05 0.0 -0.5 0.0 0.5 -05 | -10 | -05

Xt : KISKHAE 7}
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RUCH SHH +2015 AN SYSTRE 22 US| TYE AT WO MA)0| BHIY 30098

Ct.

H2. S|AM HE e (H2l: %, bp, &, A4g)
HESE 5598 LR BHO|E | ZdADYyEe | L@y | LAl
AA- o2| =5 #2410-1 2024-10-22 3.478 7HE2E -10bp 2 800
AA- o2l =5 H2410-2 2024-10-22 3.543 JHE2E -15bp 3 1,200
A+ R HI5HO|0 E11-1 2024-10-23 3.784 JHERIE 2 500
A+ Z4|sto|0tE11-2 2024-10-23 3.954 N 2IE +4bp 3 800
A+ oh2tol| L X 24-1 2024-10-23 3.49 JHE2E -13bp 2 800
A+ ohotol| L X|24-2 2024-10-23 3.732 HE2E -9bp 3 700
A- CHetet3108-1 2024-10-23 3.703 HEEE -21bp 3 1,000
A- Chetet3108-2 2024-10-23 4135 JHELE -24bp 5 500
BBBO O|HEZE103 2024-10-23 6.567 HE P8 +30bp 1.5 500
AAA S X F46-1 2024-10-24 3.263 NgeE 2 700
AAA S EX|F46-2 2024-10-24 3.307 HE2E -2bp 3 2,300
AAA S 8X|F46-3 2024-10-24 3.366 HERE -2bp 5 500
A+ LS130-1 2024-10-24 3.356 HE T8 -4bp 2 500
A+ LS130-2 2024-10-24 3.509 N8 -6bp 3 950
A+ MOt Z7-1 2024-10-24 3.476 7HETE -20bp 2 500
A+ M|OHA| 47-2 2024-10-24 3.551 JHEE -43bp 3 900
AO Ol O] X| #[O O] =21 5-1 2024-10-24 3.593 7HE 2 E -35bp 2 510
A0 Ol O] X| 7|0 O] =21 5-2 2024-10-24 3.753 JHE2E -53bp 3 990
A- 7| 20 =2 0L0]6-1 2024-10-24 4112 7HE T E -20bp 1.5 540
A- 7| 20 =QH0}0]6-2 2024-10-24 4.098 7HETE -18bp 2 570
A- 7| 20{ =QH0}0]6-3 2024-10-24 4416 JHETE -21bp 3 390
AA+ JBE8X|F23 2024-10-25 3.303 HE2E -5bp 1 600
AAO SR EASH27-1 2024-10-25 3.428 JHE2E -12bp 2 1,400
AAO SR EASH27-2 2024-10-25 3.462 JHEE -18bp 3 2,600
A+ SKHEE51-1 2024-10-25 3.395 JHEE -14bp 2 500
A+ SKEEE51-2 2024-10-25 3.442 JHETE -23bp 3 500
A+ 207441491 2024-10-25 54 - 2 1,180
A+ 24 744149-2 2024-10-25 5.7 - 3 500
A0 HD&ICH14-1 2024-10-25 3.369 JHEE -16bp 2 510
A0 HD2iCH14-2 2024-10-25 3.553 JHETE -21bp 3 1,390
A0 HD%ICH14-3 2024-10-25 3.895 JHE 2 E -50bp 5 1,070
BBB+ 8h21120-1 2024-10-25 3.741 HERIE -3bp 1.5 110
BBB+ $t21120-2 2024-10-25 4.007 JHE2IE -9bp 2 230
BBB+ $+%1120-3 2024-10-25 4.265 7HE 2 -60bp 3 270

F) FES S&2 Lt 3|ARY, ELS H 2|
KPE: KISKFLE Y, OS2 M A
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H3. S|ARKY 2H7|oi g (9l %, |, )
HESE 89 e EHO|E 27 Aol | wreiiol
A+ Ol 27 0] 21 MM R 2tEt22-1 2021-10-27 2.856 3 500 16,470
A- ojaA o2 A 2021-10-25 2.961 3 3 210
AO Oi|O| X|#|O[ O] .= 2MI4-2 2021-10-27 3.243 3 1500 3,000
AO HEfAY=1-2 2021-10-27 3.598 3 200 200
AA+ SK282-3 2017-10-25 2.859 7 800 73,550
AA+ Qll of| O X| & X}65-1 2021-10-27 245 3 1600 25,750
AA+ HESAH17-1 2021-10-22 2.399 3 1100 24,700
AA+ JBE8X|F16-1 2022-10-25 6.182 2 850 8,700
AA- ShotE 2 M285-1 2022-10-27 6.043 2 1000 17,900
AA- Shot& 2 M260-2 2019-10-24 1.982 5 800 17,900
AA- IHROf| L X| M H| 24-1 2019-10-23 1.952 5 500 6,100
AAA St EHEH73-1 2023-10-24 4161 1 1600 64,400
AAA St g R M62-3 2021-10-20 2.186 1 500 38,800
AAA SKE|Z77-2 2019-10-22 1.755 1 700 57,700
AAA St A HEEH23-2 2014-10-23 2.815 1 1200 50,200
AAA St A E 2551 2022-10-25 5.644 1 400 50,200
AAA S8 X F130-2 2019-10-22 1.697 1 1100 85,200
BBB+ 521103 2022-10-25 6.774 1 300 4,360
F) 2EZ T2 Uk SIAK, ELS M2
Xt2: KISKHEE 7L, O EF X &
H4. X} S|ARY 2 A 2 (H9]: %, bp, 4, )
MESE =l A U AZE / HHO|E 27 weey
A+ SKC 2024-10-29 JHETE +30bp 2 500
A+ SKC 2024-10-29 JHETE +30bp 3 500
AA LN 2024-10-29 JHE2IE +30bp 3 1000
AA A ArAEE| 2024-10-29 JHETE +30bp 5 500
A oM 2024-10-30 JHE2IE +30bp 2 300
AAA KBZ2& 2024-10-31 JHE2IE +30bp 1 800
AAA KB=28 2024-10-31 JHE2IE +30bp 2 1000
AAA KB=28 2024-10-31 JHE2IE +30bp 3 700
T REEZ 32 At S|AMK, ELS M 2
Xt&: KISKHAHE 7L DART
2. A AN 0| GERCE))
180,000
160,000
140,000
120,000
100,000 2021
80,000 2022
m 2023
60,000 2024
40,000
20,000

8

98 108

118

128

Xt : KISKHAE 7}
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83, A HAlT

bt 20|

2900000

2700000 -

2500000

2300000

2100000

1900000

1700000

2022-10-25

2023-02-25

2023-10-25

2024-02-25

2024-06-25

2024-10-25

KtZ : KISKFAHE 7}

CHH| 12X 7,625Y

>

~5EHE2 1.16%P

O/2t 20 M= 10.94%P T2t 44.46%, 1A~3EH &2 0.93%P

ot 727t O| RO MLt HH RET2 5% 3,885Y

o

cz M

AAA SET2 = Y| 3.19%P S7}5t 32.06%2 XFX|S D,

A SE22 MF CHH| 441%P 37t 61.18%E XHX|MLCE A

Lt 7.41%S XXM 54 O] FZH0| A= 8.85%P ZATH

8.01%P LAt 550%S KIX|MCt Zt=

ot 43.82%, 3\

£ AR

(EHel: of &)

T+ 2024-10-03 2024-10-10 2024-10-17 2024-10-24
AAA 10,136 9,817 20,639 17,273
AA 13,054 19,407 40,596 32,969
A 3,834 4,182 9,672 2,972
BBB 393 410 569 650
JUNK 21 13 34 21
Total 27,438 33,829 71,510 53,885
ALE : KISAHAHE 7L
H6. 2|AIX| THEE |8 (EH9l: o 8l)
T 2024-10-03 2024-10-10 2024-10-17 2024-10-24
~1y 10,810 11,855 23,968 23,956
1y~3y 10,814 17,368 32,006 23,614
3y~5y 2,834 2,370 6,129 3,995
Sy~ 2,981 2,236 9,408 2,320
Total 27,438 33,829 71,510 53,885

AtZ : KISKHAHE It
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H1. F7H ABS Ll $igl (549l : A9, %, 712+ : 2024-10-21~2024-10-25)
7| XXt SPC MESE L a7 wdgy | gz | M
REE ST ER LI A2 -1 AAA 2024-10-23 1.74M 150 3.497 -
QEZ HINFFER LI A2} -2 AAA 2024-10-23 3.74M 250 3479 CALL
REE HINFIE R LI A2 -3 AAA 2024-10-23 5.74M 250 3455 CALL
QEZ HFFE R LI 22K -4 AAA 2024-10-23 7.74M 200 3411 CALL
REE HINFIE R LI A2k -5 AAA 2024-10-23 9.74M 250 3.373 CALL
QEZ HFIER LI 22K -6 AAA 2024-10-23 11.74M 200 3.329 CALL
REE ST E R LI A2k -7 AAA 2024-10-23 1Y1M 250 3.348 CALL
QEZ HWFFE R LI 22K} -8 AAA 2024-10-23 1Y3M 200 3.367 CALL
REE HINFEE R LI 224429 AAA 2024-10-23 1Y5M 200 3.386 CALL
QEZR SFE R LI 22XH1-10 AAA 2024-10-23 1Y7M 200 3.389 CALL
QEE SN FIE QLI A2KH -11 AAA 2024-10-23 1Y9M 200 3.393 CALL
QEER SFE QLI 22K -12 AAA 2024-10-23 2YOM 250 3.403 CALL
QEE SN FIE QLI A2KH-13 AAA 2024-10-23 2Y3M 250 3421 CALL
QEZR SFtER LI 22K -14 AAA 2024-10-23 2Y6M 250 3438 CALL
QEE SN FIE R LI A2KH-15 AAA 2024-10-23 2Y9M 200 3.453 CALL
QEZR SFER LI A2KH1-16 AAA 2024-10-23 3Y1M 250 3.468 CALL
QEE SN FIE QLI A2KH-17 AAA 2024-10-23 3Y4M 150 3475 CALL
QEZR SFER LI A2K11-18 AAA 2024-10-23 3Y7M 150 3483 CALL
QEE SN FIE QLI A2KH-19 AAA 2024-10-23 3Y11M 200 3.493 CALL
QEZR SOFHE R LI 22KH1-20 AAA 2024-10-23 4Y1M 100 3.498 CALL
QEE SN FIE QLI A2KH -21 AAA 2024-10-23 4Y5M 100 3.510 CALL
QER SFE R LI 22K -22 AAA 2024-10-23 4Y8M 15 3.519 CALL
QEE SN FLE QLI A2KH -23 AAA 2024-10-23 4Y8M 140 3.569 CALL
QER SOFE R LI 22K -24 AAA 2024-10-23 4Y9M 66 3.572 CALL
= e =N E| 2 S X| QALK -1 AAA 2024-10-25 ™ 50 3.461 -
R =y b E| 2 =X L ALKE-2 AAA 2024-10-25 M 50 3.461 -
HEogRUa A E|2 S X QALK -3 AAA 2024-10-25 3M 50 3.461 -
R =y b E| 2 =X LA KL -4 AAA 2024-10-25 4M 50 3453 -
= e =N E| 2 EX| Y ALK}R1-5 AAA 2024-10-25 5M 50 3436 -
R =y b E|2EX LAIKL1-6 AAA 2024-10-25 6M 100 3419 -
= e =t =N E|2 S X Y ALKH -7 AAA 2024-10-25 ™ 50 3.397 -
Ry b E|2 SN QALK -8 AAA 2024-10-25 8M 50 3.375 -
= e =t =N E|2 S X Y ALKH -9 AAA 2024-10-25 9M 50 3.353 -
Ry b E| 2 =X L AMR1-10 AAA 2024-10-25 10M 100 3.321 -
CHE | SR O 21 A E| 2 = A U ALK =11 AAA 2024-10-25 11M 100 3.289 -
Ry b E| 2= L ALK-12 AAA 2024-10-25 1Y 100 3.258 -
S| S22 A E| 2 =M LB ALK -13 AAA 2024-10-25 1Y1M 50 3.273 -
R =y b E| 2 =X L ALAL1-14 AAA 2024-10-25 1Y2M 50 3.279 -
CH | St O 21 A E| 2 =M LB ALKH-15 AAA 2024-10-25 1Y3M 50 3.295 -
R = yy b E|2 =X L AIAL1-16 AAA 2024-10-25 1Y4M 50 3.301 -
= e =t =N E| 2 EX| QEMALKF1-17 AAA 2024-10-25 1Y5M 100 3.317 -
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S o1 o E| 2 EX| LMALXF1-18 AAA 2024-10-25 1Y6M 50 3.323 -
Er e =y b E| 2 EX| LWALXFT-19 AAA 2024-10-25 1Y7M 50 3.324 -
S o1 =N E| 2 E X LH ALK -20 AAA 2024-10-25 1Y8M 50 3.336 -
[Er e =y b E| 2 EX| LHHALKET-21 AAA 2024-10-25 1YOM 50 3.338 -
S o1 =N E| 2 EX| ALK -22 AAA 2024-10-25 1Y10M 50 3.339 -
[Er e v b E| 2 EX| LU ALKET-23 AAA 2024-10-25 1Y11M 50 3.341 -
S o1 =N E| 2 EX| L ALK -24 AAA 2024-10-25 2Y 50 3.343 -
Er e =y b E| 2 EX| LU ALKE-25 AAA 2024-10-25 2Y3M 50 3.366 -
S o1 o E| 2 EX L ALK -26 AAA 2024-10-25 2Y6M 50 3.380 -
[Er e =y b E| 2 EX| L e AL -27 AAA 2024-10-25 3Y6M 60 3.415 CALL
REER SCHFIEQR LI A2KH-25 BBBO 2024-10-23 4Y10M 236 6.200 CALL
Primary CBO B TIE 2024 2K -1-1(Ah AAA 2024-10-25 1Y 250 3.318 -
Primary CBO STIZ2024™ 2Kk -1-2(Ah AAA 2024-10-25 1Y 50 3318 -
Primary CBO SLF2024H 2XH-2-1(Ah) AAA 2024-10-25 2y 250 3.363 -
Primary CBO STIZ2024H| 2Kk -2-2(Ah AAA 2024-10-25 2Y 50 3.363 -
Primary CBO 520248 2XH-3-1(Ah) AAA 2024-10-25 3y 250 3411 -
Primary CBO S E1E2024H1| 2K -3-2(Ah AAA 2024-10-25 3y 50 3.411 -
Primary CBO SLE2024H 2XH-4-1(Ah) AAA 2024-10-25 4y 250 3.489 CALL
Primary CBO STIZ2024H| 2Kk -4-2(Ah AAA 2024-10-25 Y 50 3.489 CALL
Primary CBO 520248 2XH-5-1(Ah) AAA 2024-10-25 5Y 250 3.519 CALL
Primary CBO S E1E52024H1| 2K -5-2(Ah) AAA 2024-10-25 5Y 50 3.519 CALL
g3 HHE s O EH 0| 7FAEH| L KF1-1 AA- 2024-10-22 4Y10M 1000 4.200 CALL
2 HH E Ll 2# 0| ZFAHH| Kt -2 AA- 2024-10-22 4Y10M 500 4.200 CALL
Primary CBO 2152024 2Kk2-1(Ah BBB+ 2024-10-25 5Y 90 7.200 CALL
Primary CBO SXIZ2024H|2KF2-2(Ah BBBO 2024-10-25 5Y 90 8.200 CALL
Primary CBO S T152024H|2Kk2-3(Ah BBB- 2024-10-25 5Y 124 9.200 CALL
Primary CBO SXIZ2024H|2KF3-1(Ah C 2024-10-25 5Y6M 856 20.000 CALL
Primary CBO SXIZ2024H|2KF3-2(Ah C 2024-10-25 5Y6M 140 20.000 CALL
AtE : DARTHASAIA| 2
H2 X2 MBS H 9 MK Ul HmHHE (SHel : A9, %)
Bt MBS 2024-20(2024-10-18) MBS 2024-19(2024-09-27) MBS 2024-18(2024-09-10)
- dsigon | dEige] | Axpe | Wiz | &gz | Amgc | glgol | dEige| | AmyE
1d 836 3.144 +29 1,030 3.186 +32 996 3.236 +22
24 900 3.125 +20 1,200 3.149 +29 900 3.200 +18
34 600 3.104 +20 600 3.104 +26 600 3.115 +21
54 700 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
204 500 3.104 +17 500 3.109 +17 500 3.195 +14
301 200 3.142 +23 200 3.105 +20 200 3.165 +21
) WHZEM FEA| 0|02y 4
Az st FHFESA
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M E 2l 02) 3215-1458 o CD: HHIFUW Sl CD-2A| AZ = =hf
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U THIXHA Al
CDEEl(AAASE 3MEE 7IF)= 7IF Sel 25t 0|l 2 HE8l0] &% 4550 3.40%= Ot StRACE
CD-S¥MAAASE 3IMEE 7|F) 2T E= © 3 ChH| SCHE 1.0bp2 OFAUCLEF CD A2 =LY
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rir
rE
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T3 OiH| ZCHE|HAM -1.8bpE 7IF} L, CP-CD 2= E= T F2F HE8I0| 6.0bpZE DHASH

4°]
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Bl AlZ2 =2l 2ot outz StEAE =27t RAlEE BeS ERALE CPAIZOM = C=FAEHe S

FRESIMO 7172 S E0| LIEtLHY OrF 2| &AL
121. 91 E FR HI|528F0| (T2l %) ™2 MMF, AH, FAH HETHHFO| (s uy
AT E(cD-28KY) 3| AtxHAaA0
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=T CD 22 L 2 6,800% A 7|SACLIF sH2YAAAR 1L =2 3.39%, 2|2
(AAA)O| 3652 E S 3.26%2 UM SECZ B} ™ ot FAMSHA FX &= 252 B}
ChCDEEl = X EE #7H SE7| 77t Z5F NMEHNO 2 HEHME E0|HA OtF 2| E| ALt

25,6342 ZASHACE TH7IAMS] 22 131,0

[ -
158 YAHL2 CP 66944, ESTB 86,2894 A2 ™ Cht]

N
12
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gy M, oY = 2 Z2|(%) "a*%'—;-%.'
2024-10-21 NHsg 2 2025-01-20 91 3.39 750
2024-10-21 fo2d 2025-10-21 365 3.26 1,050
2024-10-22 Aot 2025-04-21 181 3.31 750
2024-10-22 fo2d 2025-04-21 181 3.31 450
2024-10-23 NHsg 2 2025-10-23 365 3.26 250
2024-10-23 {2 2025-01-21 90 3.40 1,550
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2024-10-24 fgl2d 2025-10-24 365 3.26 200
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@ «isrsrzo

OHRAXHA : EEX FMI LS FFH AMAE=E ~H A3
IRt KEY POINT
o] A 2| 02) 3215-1469 e EZIE E0O|E

SHRlMH Al

ol
OF

S &5 0| IM-AES XASH22 SSoRI O = 2 AHA|ZA CIolH 27} gle 7H24
MY A S 2R, thd MY SOl =1 g2/ B0 S8 A= Eoltt X2 AZoM=E E-FZ G4 7t
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= 720 2 1E 5t EFZTL S25HE 27 258 5+ A0 I M =2

=5 22 B XN2E ZdHEH Fed HO[X[SO0M =2 BH HlO|Ee} Ct2A O|= FX 7t ==totd

ALt HHSIHAM 118 52| 25 7tsdE =RALh AE2 B3 = 938 PCE =7t, 108 1EEIM & F

a3, 033 =4 E F0| (E+1: %, 717+ 23.10.26~24.10.24) a2 SY3 +AE F0| (EH21: %, 717k 23.10.26~24.10.24)
27H(%) 10Y-2¥(%) 21H(%) 10¥-2(%)
5.5 0.3 3.5 0.3
_ 02 02
5 0.1 3 N 0.1
0 L 0
4.5 2.5
v' -0.1 -0.1
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DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7 Bloomberg XIZ : KISKHEEZL Bloomberg
O3, Ld2FH A E F0| (E491: %, 717F: 23.10.26~24.10.24) OdBl4, S22 £2AE 30| (EH91: %, 712k 23.10.26~24.10.24)
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AtE : KISAHAHE IE, Bloomberg Xt& : KISKHAHE L Bloomberg
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@ «isxt

AFIH 7

21 FU I3 SEIHE (EH21: %)
=2t E 2024-10-24 2024-10-18 2024-09-25 M Ojy| HE OiH|
US TREASURY 2Y 4.06 3.98 3.52 8.10 54.30
US TREASURY 5Y 403 3.91 347 11.70 55.20
US TREASURY 10Y 422 410 373 11.10 4820
US TREASURY 30Y 4.49 441 4.08 8.30 40.70
DEUTSCHLAND REP 2Y 2.08 2.13 2.10 -5.10 -1.70
DEUTSCHLAND REP 5Y 2.10 2.05 1.97 4.80 12.90
DEUTSCHLAND REP 10Y 2.29 222 2.15 7.80 14.80
DEUTSCHLAND REP 30Y 2.62 2.53 247 8.50 15.20
JAPAN GOVT 2Y 0.45 0.44 0.35 1.10 10.20
JAPAN GOVT 5Y 0.59 0.60 0.47 -0.90 11.80
JAPAN GOVT 10Y 0.96 0.98 0.81 -1.10 15.00
JAPAN GOVT 30Y 2.21 2.16 2.04 5.20 16.60
CHINA GOVT 2Y 1.52 1.41 1.39 11.30 13.00
CHINA GOVT 5Y 1.78 1.75 1.70 2.30 7.10
CHINA GOVT 10Y 2.14 2.08 2.06 5.70 7.60
CHINA GOVT 30Y 2.39 2.31 2.18 8.30 21.40

X2 : KISAHEE 7L Bloomberg

125 USD & EUR

(EH2l: %, 712t 23.10.26~24.10.24)
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X2 : KISAHEE 7L Bloomberg
AE7. KPE 28 M3 HE (EH91: %)
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4.2
4
\c,)\& Q@@‘\?& ’g} 03?& ﬂ\)@ \9\?\“ & ,\9\2\’
e— T YTM HEvyT™m

AtE : KISAHHEIE, Bloomberg

d2l6. MOVE & VIX

(TH9l: %, 717k 23.10.26~24.10.24)

140
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80
60
40
20 N 2 w
0
2o a° a° a° a° 2o
N N W o SR
g g g g g g
MOVE e V/IX
X2 : KISAHHE I, Bloomberg
A28 KPE HIZ8 MA HE (2H21: %)
5.4
5.2
5
4.8
46
4.4
\C/)\& q\\@& /\‘\\3)& ’1\«2\/ ‘;2\/ ﬂ\?& @\2\/ & ,LQ\Z\’
NG
— LT YTV HE Y™

Xt& : KISKHHE L Bloomberg
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d39. KPE 58X HE HE

(491:bp,717+:24.10.18~24.10.24)

DR(bp)
12

10
8
6
4
2

0
1 6/l H1270 g 2 s 74

104 154 204

At @ KISAHE L, Bloomberg

Hr

[

J211. MY A ME

Jd310. KPE

HZ 8 HE HE  ©sibp712:2410.18-2410.29)

DR(bp)
14

12
10

o N B~ O ©

1 6/l H1271 € 2 s 74

108 154 204
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3.28%

29.51%

27 Y M ME 2
2.78% 1.39%

1.39%

16.67%
2.78%
1.64% 9.72% 4.17%
1.64% g 20% 6.56% 3.28% 6.94%
M Financial B Government(Municipal) M Financial B Government(Municipal)
B Communications W Energy B Communications W Energy
m Utilities & Industrial m Utilities [ Industrial
Government Consumer, Cyclical Government Consumer, Cyclical
[ Consumer, Non-cyclical Basic Materials = Consumer, Non-cyclical Basic Materials
Technology Technology
X2 : KISAHEE 7L Bloomberg
H2 HF Cijd] B MH ME FZ (E+2: %, 712+ 24.10.14~24.10.25)
HE] 2= e 5z
Financial 23.61% 36.07% -12.45%
Consumer, Cyclical 16.67% 3.28% 13.39%
Consumer, Non-cyclical 23.61% 9.84% 13.78%
Energy 2.78% 6.56% -3.78%
Government 9.72% 29.51% -19.79%
Basic Materials 2.78% 0.00% 2.78%
Communications 6.94% 3.28% 3.67%
Diversified 0.00% 0.00% 0.00%
Industrial 6.94% 1.64% 531%
Technology 1.39% 0.00% 1.39%
Utilities 417% 8.20% -4.03%
Government(Municipal) 1.39% 1.64% -0.25%

XHE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper 2dHE (712+: 24.10.21~24.10.25)
=29 SESH A & £3} T ] 7|1 Coupon|Benchmark| && {2 (USD)
LOTCON Float 10/25/27 EURO MTN usD 2024-10-24 2027-10-25 | 6.198%| SOFRRATE 75.00MM
NACF 4.55 10/25/25 EURO MTN usD 2024-10-25 2025-10-25 | 4.55% 50.00MM
KDB 10.33 12/18/25 EURO MTN BRL 2024-10-25 2025-12-18 | 10.33% 43.96MM
KDB 4.27 02/03/25 EURO-DOLLAR | USD 2024-10-25 2025-02-03 | 4.27% 215.00MM
CITNAT Float 10/24/25 US DOMESTIC | USD 2024-10-25 2025-10-24 | 5.33% | SOFRRATE 50.00MM
SHNHAN Float 10/31/25 | US DOMESTIC | USD 2024-10-25 2025-10-31 | 5.28% | SOFRRATE 25.00MM
SHINCA Float 10/23/27 EURO MTN usD 2024-10-28 2027-10-23 | 5.798% | SOFRRATE |  200.00MM
WOORIB 4.55 10/28/25 EURO MTN usD 2024-10-28 2025-10-28 | 4.55% 50.00MM
KOCRGF Float 10/29/27 | EURO-DOLLAR | USD 2024-10-29 2027-10-29 | 5.719%| SOFRRATE |  200.00MM
KDB 4 ¥ 10/22/28 EURO MTN GBP 2024-10-29 2028-10-22 | 4.25% 323.21MM
WOORIB Float 04/29/26 AUSTRALIAN | AUD 2024-10-29 2026-04-29 | 5.046%| BBSW3M 33.14MM
KOLONT Float 10/29/27 EURO MTN usD 2024-10-29 2027-10-29 | 5.911%| SOFRRATE 45.00MM
WOORIB 4.58 10/30/25 EURO MTN usD 2024-10-29 2025-10-30 | 4.58% 25.00MM
KOBCOP 0.985 10/30/28 EURO MTN CHF 2024-10-30 2028-10-30 | 0.985% 115.55MM
KEBHNB Float 04/30/26 AUSTRALIAN | AUD 2024-10-30 2026-04-30 | 5.047%| BBSW3M 49.70MM
NACF 0 10/30/25 EURO-DOLLAR | USD 2024-10-30 2025-10-30 - 27.30MM
KDB 4.525 10/30/25 EURO MTN usD 2024-10-30 2025-10-30 | 4.525% 60.00MM
WOORIB 4.59 10/31/25 EURO MTN usD 2024-10-30 2025-10-31 | 4.59% 20.00MM
KDB Float 10/31/29 EURO MTN AUD 2024-10-31 2029-10-31 | 5.084%| BBSW3M 26.51MM
AtE : KISKHAHE Y Bloomberg
H4 F7H 0|3 FH X =& (5421: %, 712 24.10.21~24.10.25)
Date Name Survey Actual Prior
2024-10-18 FEIA S AL M| -0.40% -0.50% 9.60%
2024-10-18 URS7H (A ) -0.70% -2.90% 4.90%
10/18-10/26 A7t EEX| $60.0b $64.3b -$380.1b
2024-10-21 MR 4= -0.30% -0.50% -0.20%
2024-10-22 Zotdolor HE HMHEY s -- 6.0 -6.1
2024-10-22 2K 2E A M=K -- -14.0 -21.0
2024-10-22 2 X2 dE Z7|sg -- -4.0 -3.0
2024-10-23 MBA FEHZX} AMEX| 4= -- -6.70% -17.00%
2024-10-23 7| &Z==4 0oy 3.90m 3.84m 3.86m
2024-10-23 7| EFEHOfO] (o) 1.00% -1.00% -2.50%
2024-10-24 Federal Reserve Releases Beige Book
2024-10-24 A7t ot =otes K| -- -28.00% 12.00%
2024-10-24 M A Hads -- 227k 241k
2024-10-24 HYEHAS =T AER -- 1897k 1867k
2024-10-24 S&p 22 0|= HZY PMI -- 478 473
2024-10-24 S&p 22 0|5 MHIAY pMmI -- 55.3 55.2
2024-10-24 s&p =29 0|= 5 P™mI -- 54.3 54.0
2024-10-24 Al = EH O o 713k 738k 716k
2024-10-24 AlpEedojoy (M2 oHd) -0.40% 4.10% -4.70%
Xt @ KISAHHE 7L Bloomberg
H5. L{F 0| FAX X &2 (E491: %, 712+ 24.10.28~24.11.01)
Date Name Survey Actual Prior
2024-10-25 OJA[ZtCHE @ AH|XA 2| 69.1 -- 68.9
2024-10-25 OjAlZtCHE D 1 QIE2o|M 2.90% -- 2.90%
2024-10-25 OJA|ZtCHEE @ 5-104 Q12 20|M 0.0 -- 0.0
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2024-10-28 dejs dFE HEY g3 -9.0 -- -9.0
2024-10-29 HAIAAEE AH|XL7|CY K| 98.8 -- 98.7
2024-10-30 GDP E7tX|%= -- -- 2.50%
2024-10-30 =¥ PCE 27H= QoQ -- -- 2.80%
2024-10-30 0| Z Z=E4 0f Of (1 A CHHI) -- -- 0.60%
2024-10-30 0| Z Z=E4 01 Of (R X| ==, T HCHH]) -- -- -430%
2024-10-31 NEH|8X| 0.90% -- 0.90%
2024-10-31 M ES= 0.40% -- 0.20%
2024-10-31 7 QI A H| X[ == 0.40% -- 0.20%
2024-10-31 HE JHQIAH| -- -- 0.10%
2024-10-31 PCE 27tX|5 MoM 0.20% -- 0.10%
2024-10-31 PCE E7}X|5= YoY 2.10% -- 2.20%
2024-10-31 =¥ PCE 27| MoM 0.30% -- 0.10%
2024-10-31 =& PCE 27H|== YoY 2.60% -- 2.70%
2024-10-31 M A Hds -- -- 227k
2024-10-31 HYEHAS g AUHA S -- - 1897k
AtE : KISKHAHE Y Bloomberg
¥6. Tt 54 AH X= (E491: %, 71ZF: 24.10.21~24.10.25)
Date Name Survey Actual Prior
2024-10-21 PPI(H & CHH() -- -0.50% 0.20%
2024-10-21 PPl A H -- -1.40% -0.80%
2024-10-24 HCOB = M=% PMI -- 42,6 40.6
2024-10-24 HCOB =& MH|AY PMI -- 51.4 50.6
2024-10-24 HCOB =¥ &g PMI -- 484 475
10/24-10/30 TYUSIHA 5= T EH| -- -- -0.40%
10/24-10/30 U7X 4= A Ay -- -- 0.20%
AtE : KISKHAHE Y, Bloomberg
H7. WF 5 dH X = (EHSI: %, 712+ 24.10.28~24.11.01)
Date Name Survey Actual Prior
2024-10-25 IFO 7| =ty 85.6 -- 85.4
2024-10-25 IFO Hx H7t 84.4 -- 84.4
2024-10-25 IFO of & 86.9 -- 86.3
10/28-10/30 FUS7HX| 5= dEH| -0.40% -- -0.40%
10/28-10/30 FUS7HX| 5= A EH| -1.30% -- 0.20%
10/28-11/02 20§ gol (T THH]) -0.40% -- 1.60%
10/28-11/02 A0f EHof NSA ™ HH| 2.30% -- 2.40%
2024-10-29 GfK 2H|Xt 7| T K| == -20.5 -- 212
2024-10-30 HYX HS (THRH) 15.0k -- 17.0k
2024-10-30 Mg HHE SA 6.10% -- 6.00%
2024-10-30 GDP SA (H7|ChH]) -0.10% -- -0.10%
2024-10-30 GDP NSA T ACfH| 0.10% -- 0.30%
2024-10-30 GDP WDA 7 ACHH| -0.30% -- 0.00%
2024-10-30 CPI (HALHH]) 1.90% -- 1.60%
2024-10-30 CPI (M &CHH() 0.30% -- 0.00%
2024-10-30 CPI EU B8 M| 0.20% -- -0.10%
2024-10-30 CPI EU B¢ MudH| 2.20% -- 1.80%

Xt& @ KISAHHE L Bloomberg

37



#8. Ft = FH X &

(EH2l: %, 712t 24.10.21~24.10.25)

Date Name Survey Actual Prior
2024-10-18 R P 2 R EN ] -- -0.71% -0.73%
2024-10-18 7| & FEILH MoM -- -0.93% -0.95%
2024-10-18 GDP (X E=7|CHH]) 4.50% 4.60% 470%
2024-10-18 GDP SA (H7|CHH]) 1.10% 0.90% 0.70%
2024-10-18 GDP YTD T ALHH] 4.90% 4.80% 5.00%
2024-10-18 ZSGML Yoy 4.60% 5.40% 4.50%
2024-10-18 ZZ UM YTD Yoy 5.70% 5.80% 5.80%
2024-10-18 201E0] Yoy 2.50% 3.20% 2.10%
2024-10-18 20 O§E HZ=CHH] M ECHY| 3.30% 3.30% 3.40%
2024-10-18 DR EZEF Q) YTD Yoy 3.30% 3.40% 3.40%
2024-10-18 234 EXtYTD YoY -10.00% -10.10% -10.20%
2024-10-18 #7118 284 0iE YTD Yoy -- -24.00% -25.00%
2024-10-18 MEXZAL HYE 5.30% 5.10% 5.30%
10/18-10/25 19 57| thE HA2(El S 2.00% 2.00% 2.00%
10/18-10/25 19 57| tiE HAZ|El A 600.0b 700.0b 300.0b
XHE : KISKHHE 7 Bloomberg
H9. UWFE 3= 4H X|& (H: %, 712t 24.10.28~24.11.01)

Date Name Survey Actual Prior
2024-10-25 SEHI 108 53 AH|0|
2024-10-25 FDI 2ZO{H] YoY CNY -- - -31.50%
2024-10-27 37101 HzCH| HEHH| -- - 0.50%
2024-10-27 A A Yoy -- - -17.80%
2024-10-31 SWIFT CNY= XM 2N H|S - -- 4.69%
2024-10-31 =3t pMI -- -- 50.4
2024-10-31 HNZEY PMmI -- -- 498
2024-10-31 HIXMZ=Y PMI -- -- 50.0

AtE : KISXHHETE Bloomberg
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Yt KEY POINT

4ot g 02) 3215-1411 e X|t F CHH| KOSPI X|%= &}2t, S&P500 o=t
o FZHELS WY AL An, LU TF oy F7}
o ELS &%t = BV &t 55 B XZ& ot

L S FA AR

27 OFR| 3 A2} YOl 259, KOSPIX| 4= FZE THH| -1055p SH8HA D, Q|4 5 NIKKER25= HZ

=l
CHH| 2.74% St2f, HSCEl= X[t 3= OFX|9F A2 Y CiH| 1.16% SH2H5H ULt
#H1. MF CfH| F8 X|5 F0| (EH9l: ZQIE)
Xl N I = O|H HEZ
KOSPI200 34542 343.37 v2.05
NIKKEI225 38,981.75 37,913.92 v1,067.83
HSCEI 7,471.95 7,385.26 v386.69
EUROSTOXX50 4,986.27 4,935.45 v50.82
S&P500 5,864.67 5,809.86 v54.81
) 2T U RIS HAE AT ALY 7|E LtsT A2 B AE
231, A2 WY T8 XF F0| (EH9l: ZOIE)
NIKKEI225 ~——— KOSPI200 HSCEI ——— EURO STOXX50 ——— S&P500
40500 + r 352 8600 1 r 6000
20000 4 F 350 8400 1 w | ss00
| 34 8200 -
39500 - + 5600
8000 -
t 346
39000 - 7800 1 + 5400
b 344
38500 1 7600 A r 5200
r 342
38000 - 0 \’\/—V§/\/\— [ S0
r 340
7200 A
37500 - N r 4800
338 7000 1
37000 - L 336 6300 | I 4600
36500 T T T 334 6600 T T T 4400
2024-09-30 2024-10-07 2024-10-14 2024-10-21 2024-09-30 2024-10-07 2024-10-14 2024-10-21

F) 22 452 lE
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@ «isHmIt
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 X F O|tH HEZ
TUHE=Y 43 44 1
WX+ 33 38 5
deEs=d 45 37 -8
Sl X| = 129 137 8
T 7 4 -3
sfeleetd 25 12 -13
A 282 272 -10
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (29l o 2))
T2 X F O|tH HEZ
TUHE=Y 1,374 2,584 1,210
TLX|+=¥ 691 1,942 1,251
delEs=d 850 783 -67
Sl x| =¥ 2,435 2,979 544
TU=ed 80 89 9
sfel=etd 343 227 -116
A 5,773 8,604 2,831
X2 : KISKHAHE It
B5 FZHELS HAHE : 7| XXMH(ESE = 49 107H) (E+: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SX5E 63
2 KOSPI200 - - 37
3 2R - - 29
4 NIKKEI225 SPX SX5E 16
5 SPX - - 15
6 | ADVANCED MICRO DEVICES TESLA INC - 6
7 HSCEI KOSPI200 SX5E 6
8 KOSPI200 NIKKEI225 SX5E 6
9 KOSPI200 SX5E - 6
10 NVIDIA Corporation TESLA INC - 6

A2 : KISKHAHE 7}
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@ «isrsrzo
SWAP: CD 91 = 3¢d] 0.01% &=

"I XL KEY POINT

o|Fd 2]  02) 3215-1406 e K|t F CHH| CD 22| 0.01% &5
e IRS S| 5t2tM|, CRS 22| SFEHA|
e SWAP SPREAD &5 A, SWAP BASIS SHEHA|

O CDE2l= 34%2 ™ F [{H| A53IALCt RS BE|= MUtH o2 3261 T, CRS 22|20 B R
M2 ol2t F=ME 2 RACE IRS 222 KTB Yield2| 0|0l 2E-A AT EE MEYOZ ME3}

A1, CRS =22k IRS =2|2] A40| Q1 Ag HO[A|£9] B2 SIEME 20/H 1 F5 EFICH

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

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

6.00%
5.00%

4.00%

PRI AR AR A %\06
Q

&
»
0’»
S S S I S S S S
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%2 Fo 2| FUHHES (5+: %)

mKTB m KRW IRS m KRW CRS USD IRS USD TB
0.12%

0.10%
0.08%
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0.04%
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Xt : KISKHAME 7}
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

X}0| ——10/25/2024 10/18/2024

5.00% 0.10%
4.50% — 0.08%
4.00% e

0.06%
3.50%
2.50% 0.02%
2.00% 0.00%
1.50%

-0.02%
1.00%

0'50% _0.04%
0.00% -0.06%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt& : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-10-25 4.1461 3.8409 3.7398 3.671
2024-10-18 4.1349 3.7828 3.6604 3.5875
F034 0.0112 0.0581 0.0794 0.0835
2023-12-29 47704 40822 3.7547 3.5181
HEChb| -0.6243 -0.2413 -0.0149 0.1529
ALZ : KISKHAE 7L
214, KRW IRS (EH2l: %)
X}O| ——10/25/2024 10/18/2024
4.00% 0.015%
3.50% m 0.010%
\ 0.005%
3.00%
0.000%
2.50% -0.005%
2.00% -0.010%
1.50% -0.015%
-0.020%
1.00%
-0.025%
0.50% -0.030%
0.00% -0.035%
3M 6M 9M 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

@ «isrsrzo

(5H$l: %, BP)

KRW IRS 1Y 2Y 3Y 5Y
2024-10-25 3.0775 2.95 2.9125 2.9025
2024-10-18 3.1025 2.9675 2.9225 29175

FU57 -0.025 -0.0175 -0.01 -0.015
2023-12-29 3.53 3.2425 3.08 2.9925

HZChb| -0.4525 -0.2925 -0.1675 -0.09

ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
X}O| ———10/25/2024 10/18/2024
3.00% 0.06%
2.50% = — 0.04%
2.00% 0.02%
1.50% 0.00%
1.00% -0.02%
0.50% -0.04%
0.00% -0.06%
3M  6M 1Y 2Y 3Y 4y 5Y &Y 7Y 8 9y 10Y 30y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2024-10-25 2.35 2.225 2.21 2.215
2024-10-18 2.395 2.255 2.265 2.26

FUs -0.045 -0.03 -0.055 -0.045
2023-12-29 2.83 2.45 2.35 2.28

| -0.48 -0.225 -0.14 -0.065

ALZ : KISKHAE 7}
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@ «isrisrz

d2le. KTB (EH2l: %)
X}O| ——10/25/2024 10/18/2024

3.15% 0.01%

3.10% 0.01%

3 05% 0.00%
-0.01%

3.00% N 0.01%
2.95% N -0.02%
2.90% -0.02%
2.85% -0.03%
a0 -0.03%
80% -0.04%
2.75% -0.04%
2.70% -0.05%

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
2024-10-25 2.86 2.892 2.88 2.95
2024-10-18 2.87 2.93 2.915 2.985
Fisz -0.01 -0.038 -0.035 -0.035
2023-12-29 348 3.247 3.145 3.155
i -0.62 -0.355 -0.265 -0.205

ALZ : KISKHAE 7L

217, IRS TEH7| A=y E 0] (59 : %) J&8. IRS HEH| AZYHE FUHHS (Tl : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y B KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.000%
0.10%
’ 0.000%
0.05%
-0.001% |
0.00%
-0.002% |
-0.05%
-0.003% |
-0.10%
-0.004% |
-0.15% -
- 0, -
-0.20% - 0.005% -0.0050%
2023-04 2023-10 2024-04 2024-10 .0.006% L
AtZ : KISKHAHE 7} AtZ : KISKHAHE 7}
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) W SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.000%
-0.005%
-0.20%
-0.010%
-0.40% - -0.015%
‘W -0.020% -
-0.60% /‘"‘."J ‘ 0.025% | -0.020%
-0.80% \J -0.030%
-0.035%
-1.00% -0.040%
120% 1 1 1 -0.045% | )
202304 2023-10  2024-04  2024-10 -0.050% - -0.045%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
J311. KTB/IRS 30| (THel - %) d212. KTB/IRS 7t HE (2Hel - %)
SWAP SPREAD(1Y) ——SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0, —
0.40% 0.030% 0.025%
0, |-
030% - 0.025%
0.020%
0.20% 0.015%
0, |-
0.10% | 0.010%
0.005%
0.00% W 0.000%
- 00 .
010% 0.005%
-0.010%
-0.20% : : . -0.015%
2023-04  2023-10  2024-04  2024-10 0.020% L -0.015%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

/ety 82 X4 F OfH| 1369.70|AM 2L 1388722 19¢, 136. SZBP‘:.‘_*
£ LIEtHICE 7|Et =2 3 T F22 2492 0| 22 ChH YME E¢ 1, dzt= &
B AN =ES EQCE J/EY AYEQEE= 14 7|FE 2372 LrErLHEH oh= of2f M2 L
Nt
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J&13. KRW/USD Swap Point 30|

03m 06M 12M 03y 05Y
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AtE : Refinitiv, Bloomberg
2114, KRW/USD Swap Point Z=0| (2l &)
X T H| X}O) FMZCHH| A}O| ——10/25/2024 ——10/18/2024 ——12/29/2023
1450 120
1400 100
1350
80
1300
60
1250
40
1200
1150 20
1100 0
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2024-10-25 | 2024-10-18 Xto] =2 2024-10-25 | 2024-10-18 Xto|
KRW/USD 13887 13887 19 USD/CHF 0.866 0.866 0
EUR/USD 1.082 1.082 -0.003 USD/SGD 132 1313 0.007
GBP/USD 1.297 1.297 -0.009 USD/IDR 15637.5 15457.5 180
USD/JPY 151.935 151.935 1.94 USD/PHP 58.34 57.51 0.83
USD/HKD 7772 7772 0.003 USD/TWD 32.075 32.09 -0.015
USD/CNY 7.126 7.126 0.017 USD/SEK 10.578 10.521 0.056
USD/CAD 1.385 1.385 0.006 USD/PLN 4.017 3.97 0.046
AUD/USD 0.663 0.663 -0.008 USD/DKK 6.897 6.879 0.018
NZD/USD 0.6 0.6 -0.007 USD/ZAR 17.68 17.602 0.078

M2 MEASESH (15A] 40& 22 7|F)
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[Appendix 1] =2 2¢d| & Credit Spread BHis o

#1. 34 F232|

(TH2l: %, 2024-10-25)

olstel 17

#2. 512 F8 S&l

02) 3215-1454

(TH2l: %, 2024-10-25)

TL=2 A TFCHH| | AXCHH| LS| gy TFCiH| | HA=CHH|
CD 90¢¥ 3.400 0.010 -0.430 o= 2y 4067 0.084 -0.320
CcP90¥ 3.460 0.010 -0.800 oj= 5y 4.007 0.098 0.052
=1 34 2.880 -0.035 -0.365 o= 10y 4.181 0.078 0.343
=154 2.950 -0.035 -0.320 o= 20y 4525 0.055 0422
=1 104 3.060 -0.020 -0.247 o|= 30y 4444 0.035 0.516
=1 204 2.985 0.005 -0.255 S8 2y 2.085 -0.049 -0.576
=1 304 2.922 -0.010 -0.300 28 5y 2.076 0.027 -0.381
Sot 1 2.835 -0.047 -0.557 a4 1oy 2.256 0.041 -0.182
ot o 2.885 -0.027 -0.465 a4 20y 2.561 0.029 0.113
S0t 3 2.935 -0.035 -0.440 a4 30y 2.565 0.031 0.208
XtE : KIS-NET Xt&E : KIS-NET
H3. I FX|¢ (PIE¥ : 2024-10-25) H4. LY Credit Spread (H21: %, 2024-10-25)

FaX|5 g TFRCHH| | AXxCfH| U= gy HFCHH| | AZxCiH|
KTB3 140.76 0.16 35.73 EK AAA 3.121 -0.013 -0.128
KTB10 116.6 0.11 2.5 28] AAA 3.172 0.000 -0.192
KOSDAQ 727.41 -2581]  -151.52 7|Et=&XH AA- 3473 0.005 -0.396
KOSPI 2,583.27 -10.55 -86.54 S|AFRY AA- 3463 0.000 -0.164
XtE : KIS-NET Xt&E : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (h9l : bp, 7] : 3Y)

o ZM Top 3
TE Ty =3 e
o= A AAA 28
A=A S SA AAA 28
St AT S E AAA -23
e St FEIFESA AAA 23
ot dsE Y SE AAA -1.8
SHLXFAFTE| 2 AL AAA -1.8
I OtS AL AAA -1.8
St S A AAA -1.8
Ofo| A7 m| & A+ -25
FIEX Ll T A0 2.0
o 2| =74 m| & A+ -15
ot BBB+ -9.0
3| ARXH Ciotets A- -85
St XS # AAO -8.2
Xb2 : KISKHAHE TG
H6. ME|H 1 CHH| Credit Spread H-E 2A| Top3 L&At (42 : bp, BH7] : 3y)
pe 2FM| Top 3
. LAY = HE
SFEGAZA[SA AA+ 0.7




CHM = A S A} AA+ -0.8
&S A} AA+ -0.8
QI A S A} AA+ -0.8
SEMEAISA AA+ -0.8
SME DA ZAISA AA+ -0.8
SENLSA AA+ -0.8
BEIHNLSA AA+ -0.8
E=x SHEF = A| S AL AAQ -0.8
CH = AP S A AA+ -0.8
IHEEA S A} AAQ -0.8
DT A2 S A AAQ -0.8
Ot Al S AL AAQ -0.8
QMM ES A} AA+ -0.8
HERT Al ZAL AAQ -0.8
SEHYZINUS A AA+ -0.8
SAHNI|ET S S AAA -1.0
SHLHFLE AAO 15
227t AAO 15
MMIE AA+ 1.0
AolH| = 7= AA+ 1.0
FHEXY
- AshItE AA+ 1.0
HIMZE AA+ 1.0
o O 74 | B AA+ 0.7
SCf7tE AA+ 0.7
ek Fak~ A+ 25.0
S| Ay o= == BBBO 9.0
SHEHIYA BBB+ 6.0

AEZ : KISKHAHE 7}
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[Appendix 2] SMUAHHS X AE2Sg e

e

7|8 XHE 02) 3215-1435

H1. ALY
BEIE 5% R Pl ZI|dMY AH|E
KR6476983E28 A7 I S 8KL73 2024-02-28 | 2027-08-28 | 2024-10-28 Tl
KR3544087223 TEIFZESAIMBS2012-1(1-8) 2012-02-02 | 2032-02-02 | 2024-11-02 Al
H2 3MMESE HE ol (712F : 2024-10-18~2024-10-25)
S|Ate A == s=SHZUY ehil g NICE 1%
o | oz | S& "oty s "oty sa "oty
HOtME2¥ 2024-10-18 |7| 253 BBB+ | BBBO BBBO | 2024-10-18
Ch2SAsd 2024-10-21 | BOND |  AO A- A- | 2024-10-21
Ch=SAsd 2024-10-21 7|¥S& A0 A- A- | 2024-10-21
E|2EM51XHE)1-10 | 2024-10-23 | ABS | AAO | AAA AAA | 2024-10-23
H3. 3\ f2ME52 HE (712} : 2024-10-18~2024-10-25)
e L Bt 58 OIJEE:‘TM aa ;g SaE | NICE | 31
Hy Dot Ex2d 2024-10-18 71955 | BBB+ | BBBO BBBO BBBO
A EFUAMFEI0|EEZ|E) 2024-10-18 BOND BBB+ | BBB+ BBB+
M7 |FHEZAESIAKGIO|EE|E)|  2024-10-21 BOND AA+ | AA+ AA+
Hy Ch2EA5d 2024-10-21 BOND A0 A- A- A-
Hy Ch2EA5d 2024-10-21 lgsaE A0 A- A- A-
M7 |[FHEAESIAKGIO|EE|E)|  2024-10-23 BOND AA+ | AA+ AA+
Hy E|2 EXM51XH$)1-10 2024-10-23 ABS AA+ | AAA AAA AAA
A EFHUAMFEI0|EEZ|E) 2024-10-24 BOND BBB+ | BBB+ BBB+

51



SPC 7| XXpatE AMLH L KIS-NetS Soff EHolstA

MM E 2] 02) 3215-1457

(712t 2024-10-21~2024-10-25, TH9 : )

= o
spca BV zms ary | 59 T|ERH KR
o= (=
Qllof| Of X &1 2hH| &K} A1 iER3H(CLO) | 2025-01-22 267 AFYUHSE
Eej=de|X|H olXt A1 | BEA B OIE | 2025-04-25 250 S8 YA TR
M| 2 E[H[ M X O] Kt A3 | CHEXACLO) | 2025-01-24 200 M| O| E[H| &
Opo|of| A At AT CHEM B (CLO) | 2024-11-22 230 SKC| QAL
Aolojs5s A1 | ESABE OIE | 2025-01-22 398 RSSOtEDS
Off 2 MR LKt A2+ | MBFIELIS A | 2025-01-22 841 o 2702
O AX| 0| & =& X Ol kt Al | RS EE IE | 2024-11-25 50 tietsEd A
el A S 4K Al g1 2025-06-24 200 ?el2d
| EX| AKX E X} Al | B34 2> THE | 2025-01-22 200 X|&21
2| = Ol A | UKt Al | BESA B3 OE | 2024-11-20 798 EPNIE PN
Ml L E| M| Xt A3 | CHEXJ(CLO) | 2025-01-24 308 1 PATES
2] 2 K| A A1 go10= 2025-07-07 1 fEled
Of| O X| M| C| X[ & X} A2+ |ABILECHZRIAH| 2025-01-20 206 FSE|QHM
AT H| Xt A1 "oloa 2025-09-05 600 s
510| 2 M Q|7 M| ZH A A2+ | BSA 2HE THE | 2024-11-25 160 O] Z0i[O0] A M|
Q10| #| O] = AtK| LA} A1 CHEXHE(CLO) | 2024-11-21 6 ofo|X|o|AElZ2E A
OIH[AE 2 A K| LA Al | BSA 2 THE | 2025-01-21 100 2MH
H|-2 = X O] 2 A & X} A1 HESASH | 2024-10-28 10 I1IW%§I}\';I;I;&:E§§§ME$
7| 2LHOLO[H| | O| M| &kt A1 =3 (CLO) | 2025-01-24 200 o|HERYE
Of| O] X| ] QM1 24 &| AFKH Al | BSA 2 THE | 2024-10-31 400 | YFAMAHLIO|ZEO|
S| Mo 2 & At A1 o0z 2025-01-03 700 fzled
ClofAgl Al | BSA 2 THE | 2025-01-21 318 HEFUEA
X|oto|H|Ot=5 Al | B4 B OE | 2024-11-25 2,400 OFEM I ZI oz =0
EUL T ZSHH YA A2 | B34 B HE | 2025-04-25 1,000 2[HHAE X LK}
XSH LAt AT CHEXHAH(CLO) | 2025-01-22 476 H&FA'M$§§:€E“E$XW
7| 20| M| O| M| & At A1 MBXHEZSH | 2025-01-22 385 ZHANYA
QI A E A YA Al | BS54 2 THE | 2025-01-25 50 A OHH| AR
C| Of| 2 Of| Of A A K| X} A1 CHExHA(CLO) | 2024-11-25 300 CHAHEA
ol AXo| &3S et At Al | -S4 2E THE | 2024-11-25 67 Ch2H]
Of| O S Al 21 A & At Al | BESA 2HAE HE | 2024-11-25 145 A MO ZEQ|
H| OFO| E| 2] X| & O K} Al | BSA 2 THE | 2025-01-21 405 HFEE2 UM AT
EH RN X} A1 "ooa 2025-10-23 1,000 feled
ST LK A1 CHEXHE(CLO) | 2025-01-27 1,000 S0 2o
I AIX]AFQIA| Xt Al | BSA BHE THE | 2024-11-11 200 | AO|AH| of o 25 mH|of| Z 0|

52



spca BV zms aly | o8 T|ARH KR
od O
WOIALLE 421201994 | A1 | HESAZH | 2024-12-23 500 %Eusﬁgﬂfiiﬁrg”
QLO|C| Y| & At Al | B34 BAOE | 2024-11-21 50 CHERSEALRHS
EZEELINEA AT 714 = 2025-02-21 1,000 OfO| AR
Qllof| O] X| OF = M| | £ Al | B34 BAE | 2024-11-25 500 Db M IO Z oo Z 0|
EQRZ20 =2 Al | B34 BAOE | 2024-11-22 220 C|H[of | & At
SE[AZ 16Xt A1 go10= 2025-09-25 8 L2
Oj| A Off LA X| L 21 R L At A2 CHER B (CLO) | 2025-10-21 280 SGC E&C
X|OtO|H] 0j| 2 E| & O] Xt A1 HERH(CLO) | 2024-11-15 320 “&Mﬁi%ﬁi;ﬁ e
7| 20| M| O| M| AR A} A2 | CHEXACLO) | 2025-01-21 170 CIA7H
7| A= M A LK} Al | B34 2 THE | 2024-11-21 20 CHAEQIHM
Of| O X| A M| 2h== Al | B34 BA F | 2025-01-25 250 st [ E=Re]
SR 2| X} Al | B34 2 THE | 2025-01-24 230 SAHCIHM
X|oto|H| &= Al | B34 BAOEF | 2024-11-25 4 Oietsga
Of| A I K| ®| 2kt A1 HEM 3 (CLO) | 2025-01-21 300 ol &7 o|m oo =2 E
oA =X 4K A1 7105 2025-01-24 200 o2
H| A E &2 MH O X} A1 FA 2025-01-24 144 LS5 d
ML E[H M K| Xt A3 | AE7tEDiER A | 2025-01-23 60 H|O| E[H[ M
CIE=S=N=p [ESpy} A1 HEAZH | 2024-11-22 206 OIXIﬁE;JIS:;IEi;E;E;A;E$%
OfO[H|H O RIAEN LA | A1 | 254 23A CHE | 2024-11-25 2,000 OFSM Iz I Z=E0|
Of| A QHX| O K} A1 7105 2025-06-23 300 Aot g
S| Mo 2K At A1 o0z 2025-07-10 1 og|led
H| A 0| Z 2 X| &k} A2 | A8FtEDNFA A | 2025-04-07 300 SKEHE{ 7}
=M LXK A1 HESZH | 2024-11-25 396 ﬁtH%%ﬁ: ;|§§1i)km$%
7| 0| A| 7 H| O] X} A1 FAAA 2025-01-24 11 Of| 0| X| 0| 2574
QAR X AK LA} Al | BSA 2 THE | 2024-11-25 180 HF ooz oM
= 0 I 2H &K} A1 "oloa 2025-01-24 1,250 028
AT LA A1 7103 2025-10-10 700 g2
F}O| 2 A K| A A K} A2- | 24 - = | 2025-01-23 50 MMTYAE
NP FSESPY A1 7103 2025-01-24 2,300 ZoeH
SHE X AR Of X} A1 "oloa 2025-10-24 500 s82d
o= I 2| AL A2 3| AHXH(CBO) 2025-01-22 300 Of MNCC
Of| O K| W T &[4 2 Xt A2+ |AEFLEDiFXA | 2025-01-23 700 otst
I @ A R|| ALK} A3- | CHEMA(CLO) | 2025-01-19 250 =t = Bt B
QLO[AH|O| 7| F M| L At Al | B B THE | 2024-11-27 34 EHEIA
WOIATIEL22019912 | A1 | HE49ZH | 20241220 | 2,500 %%U%:E;'ﬁ;ifw”
FelH =X 4Kt A1 7103 2025-10-21 1,700 a2
2| 2 LK O Xt Al | 2SS4 2E s | 2024-11-26 611 Hews
B H A K} AT 710 = 2025-07-07 1 222
e[ =M 4K A1 "olola 2025-07-24 1 el
FEZEMOMNSARSIAHEE| A1 | MEFIEZ AR | 2025-01-21 1,000 St M E[2H

53



¢

KISAHHE 7|

=2 T
spCcH - 7| EXpak a7 7| EXpAE A
S =4
_ X‘IOOI'OIH._I'AEHEHEX AI_|E|-
offof X| 2K 2} Al | HESYEE | 2025-01-23 og | HOIEEALZZ SUSALS
H31=
ZO|AK| LAt Al | BS4 B OE | 2025-01-21 300 LIS ELR I 0| T E O
7| DI oS H O H ME
E 4 XM X HE A 2t2q = -11-
1| 20f| L X| K| L Kkt Al | B34 23 HE | 2024-11-04 50 HhS = AFAFD S KPS AL
22| = X4kt AT H71012 2025-10-24 800 22
s PSENESPN; AT g2102 2025-07-04 3 02
Sl i RSy FSReb; A1 7102 2025-03-20 200 o2
_ 7| 4B M =SS H O E Y
ZE=E QK HE AL Tl = -11-
=2 EX Yt Al | B34 SHE OIE | 2024-11-21 50 4 AFALD £ XE S| A
Z A0t Of O| Af| Y Kt Al | 54 23 1E | 2024-12-30 100 =L OOl K| 2 Kt
SLEIF2FCHO| A K| KL Al SO E AR A | 2024-10-23 100 HMeBA
st | Hof Ml ol A AN H bt
F| A=K | AKX CH=xH _10-
| A= K| K| AFKE A1 HE=XHH(CLO) | 2024-10-29 100 A DS ALE R AIES
20| A0 K| LK} Al | 234 23 iE | 2025-01-22 700 | AOFEA|E| QAR Z=EN XSt
SU LT LAt A2 | B34 3 fE | 2025-01-24 450 2| A EH Lk}
el b I EEyS FSReby; A1 7192 2025-01-02 550 =023
CEFMSEN LRt Al | BES4 3 HE | 2025-01-20 104 SEIN T AIZH Y
OFAE 1343 FAAAFO| EZ
ol X| MIS HEAF 3t7 [f= -11-
QA Ml Al | B34 oA OIE | 2024-11-22 1 Slojo{mas e 3 et
_ _ otol 22O Zat M2 EXtY
AEARN K {C AQl=23 -01-
HAE QK A} Al HELASA 2025-01-24 142 AFDE SR ALERFAIEL 193
H| | O] M| Of| A K| 2 K} A2+ 2| AHXH(CBO) 2025-01-24 400 2| =74 o &
EAnr=s A2 | BES4 A HE | 2025-10-24 700 K| AX|7H'2
L2 Mol 2 x|kt A1 7192 2025-06-24 600 222
SEHE8 Al | B34 o O1E | 2024-11-20 900 SEFN =S ERR| 7
IYHER|AIQ Al | BS54 2 1E | 2024-11-26 101 XMo|Ao|HESE A
NP FSESPY; AT 37102 2025-06-13 100 o2
H| | O] M| O] A K| & X} A2+ 3| AHH(CBO) 2025-01-20 400 o 2| =74 ol &
E|Cl 2 5 A =X 0| Xt Al | B34 o O1E | 2025-01-24 300 Qto| = 2} E|
EH Of| A K| 2k} A3+ |AMEFIECHEME| 2025-01-24 277 TIEMOA
E e L X} Al | B34 23 & | 2024-11-20 200 ST AM AL IO = E0|
F o ofl A22K| A Kt Al | BS54 2 E | 2024-11-27 100 HRCZ2gA
AolgAA=ENTH T EF A H| AL =
EES N LR Al | S-S 2E OE | 2024-12-26 150 |7 :rLﬁT":FHE" IAE
=
7| A EHA LKt Al | B34 23 OfE | 2024-11-01 550 FEFolmo==o0|
_ _ L[OLO|OfO| M EEXIHAIR E &
=| | O}O| M| Al © K HE20l=q -01-
T|J'L| |' | '” |=|2 |' A1 — T 1o 2025 01 24 297 {\_I'—%—Xff_lgrﬂl6—1§, I1|6-2§
o|A % | O| E ﬂlE oo==
CLREBIAMYK | AT | SEL B bS] 2024-12-23 a7 OISHOIROTA RS
LZHCIIAMZRAF LR | A1 | BESAH R IS | 2024-11-22 140 O[Ottt
_ 7| 4B M sl SHOHME Y
7}0| 2 QHmbr|| 2 X B AL OHE = -11-
tO| 2 LIt x| X} Al | BES4 A O 2024-11-21 60 B AFAR D E XS] A
HAEZ™HM LAt Al | B34 &> HE | 2025-01-24 170 CH 2 M E| A At
7| ALK K} Al | BSAF A O1E | 2025-01-22 300 | AOMEA|E|QAX| G FEN RS
FOEX| AKX Al | BS54 2t O1E | 2025-01-24 45 T2|opryet
K| 0| Of| O] X| Cf = M| Kkt Al | B34 oA OIE | 2024-11-22 210 Clof A M

54



fat] %A 1] ol HEF@ x =
SPCH gy 27| —on M E i
<= [= i |
oj|o| &= Z X LKt A1 2025-01-23 80 TES YL ZEQ]
K| O| EA|Of =X Lkt A1 2024-11-01 300 LI2| M E| 7'
Of| A OH R| O| X} A1 2025-01-24 300 AMoteH
Ak A ZUR| At Al 2024-11-25 g | Snacking Investment BidCo Pty
Limited
QFO[ A O] Of| A K| AT 2024-11-25 46 HAHAAE
Clof| A QALK A1 2024-11-22 395 HO| A 7H
Qo O] K| &84t A1 2025-01-23 502 LSHESA
St 2[ oAl A Yt
F| AKX | AFX -10-
| A 2= K| ®| AFXF A1 2024-10-30 151 AbD LS AFE RFAIES
H|#H O| = 2 M| 7Kt Al | AMEFIECHF M| 2025-01-22 103 SKOf|LHX]|
S{[OIT|L|E|LHIAT R EHEALE
CIO0| 22 Y X|ARYAF | Al 2025-01-24 272 HelmHEd i TesT
AHAIERZ
AL A E X LA A2- 2025-10-22 300 SIZIIE A
= DIARE A 21K} A1 2025-09-25 8 =02
AOIO|O| =M EIREC|HIZ
HOIAEZH| A1 2025-01-24 102 al=orol EHlEHT I
2 OIS 2 |4k} A1 M| 2025-09-25 7 o2
A O|A| K| 2K} AT A2 2025-01-24 11 A |55
QI R|| O| Ml £ 24 /| 0| X} A1 Holo2 2025-02-25 2,400 Ofo| A=
S| b=H 4Kt A1 7oz 2025-09-09 1,000 fzled
# O|C|H| M CHE 2FO| O AX| F| T A1 3| AHXH(CBO) 2025-01-07 900 Es3Y
7| A E A LRt Al | BESA BA OE | 2024-11-25 500 TEFlmoZEo|
He=nsH LA Al | B34 #E iE | 2024-11-25 30 mo|LjotzgA

AtE : KIS-NET

55



@ «sHm)

[Appendix 4] =2 A DS

&2l 02) 3215-1454

1. FLHMASRE Wo|adsd (ShSl: wakel)
T3 SxH Sotxy 2% 7IEt=8M 3| ALY ABS A
1,548,099 1,573,848 500,000 3,770,141 1,022,500 1,393,800 | 1,222,360 11,030,747

X2 : KISKHHE 7

H2 F7t 7 EX Wo|siE (9] - Worel)

TE 27 5% R 23| ek H8sE
2024-10-31 | Z-&X[Y71219-10 2019-10-31 5Y 14,701
2024-10-31 | MEEZA|HE17-10 2017-10-31 7Y 52,873
2024-10-31 | AEX[Y71219-10 2019-10-31 5Y 6,803
2024-10-31 | ZEX[YG71L19-10 2019-10-31 5Y 22,815
2024-10-31 | &FX[Y71219-10 2019-10-31 5Y 7,316
2024-10-31 | = 2IFE41E19-10 2019-10-31 5Y 1,315,558
2024-10-31 |CHFEA|[EEZ19-10 2019-10-31 5Y 4,082
2024-10-31  |CHT X[ 7H2e19-10 2019-10-31 5Y 1,756
2024-10-31 |CHEX[71219-10 2019-10-31 5Y 6,141
2024-10-31 | S4HEAIHE19-10 2019-10-31 5Y 8,585

=X 2024-10-31 | S4HX[7H'219-10 2019-10-31 5Y 2,273
2024-10-31  |[MZX|S7HE19-10 2019-10-31 5Y 3,047
2024-10-31 | 24HX[Y712H19-10 2019-10-31 5Y 9,698
2024-10-31 | X|H71'L19-10 2019-10-31 5Y 12,120
2024-10-31 |HEHX|Y71219-10 2019-10-31 5Y 18,198
2024-10-31  |HSX|Y7{'419-10 2019-10-31 5Y 5,024
2024-10-31 | M|FX[L71219-10 2019-10-31 5Y 3,783
2024-10-31 | &AX|YG74'L19-10 2019-10-31 5Y 2,123
2024-10-31 | BEX[Y71219-10 2019-10-31 5Y 6,057
2024-10-31 | B5SX|Y71'419-10 2019-10-31 5Y 14,425
2024-10-31 | 47|X[L71219-10 2019-10-31 5Y 30,721
2024-10-27 |et=E3EEAM3 2022-10-27 2Y 60,000 AAA
2024-10-27 |EEZAFS23 2022-10-27 2Y 140,000 AAA
2024-10-28 et 7tAZAM428 2022-10-28 2Y 140,000 AAA
2024-10-28 |&+=7 21303 2022-10-28 2Y 290,000 AAA
2024-10-28 |t EE=FAI226 2022-10-28 2Y 100,000 AAA
2024-10-29 |EAHIX 7| LTS K H662(Ah 2019-10-29 5y 80,000 AAA
2024-10-29 |BAHK 7| PEISHH745(Ah 2021-10-29 3y 90,000 AAA
2024-10-30 |42 81 H(ZH)44-100| E48-30% 2020-10-30 4y 100,000 AAA
2024-10-30 | R 7PEESTHR#256 2014-10-30 10Y 110,000 AAA

say 2024-10-31 | EX|FEXH R (EXI3)19-10 2019-10-31 5y 289 AAA
2024-10-31 | EX|FEX R (EX]|2)21-10 2021-10-31 3y 1,238 AAA
2024-10-31  |CHFZ=A|SALE AH19-10-01 2019-10-31 5Y 500 AA+
2024-10-31 | ZEHIHESAHE AN 2H21-10 2021-10-31 3y 7 AA+
2024-10-31  |A7|FEHEA|SALEA21-10-077} 2021-10-31 3y 4 AAA
2024-10-31 | A7|1FHEA|ZALE A21-10-107} 2021-10-31 3y 97 AAA
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2024-10-31  |MEFEEA|SAHAE)21-10 2021-10-31 3y 9,543 AAA
2024-10-31 | MSFHEA|SA(ZS)21-10 2021-10-31 3y 460 AAA
2024-10-31 | EX|FE4XH R (EX])21-10 2021-10-31 3Y 11,710 AAA
2024-11-01 | SAMX 7| TS XY H793(Ah 2022-11-01 2y 150,000 AAA
2024-11-01 st 241305 2022-11-01 2y 290,000 AAA
St 2024-10-29 |59tDC024-1029-0910 2024-07-30 2m 29d 500,000
2024-10-27 |7| 2 (A)2310=1A-27 2023-10-27 1Y 120,000 AAA
2024-10-27  |Ak=22410]0200-1027-1 2022-10-27 2Y 300,000 AAA
2024-10-27 | =sYB 8B (2E)2023-100[1Y-H(HS| 2023-10-27 1Y 330,000 AAA
2024-10-28 | At=22410]0200-1028-1 2022-10-28 2Y 270,000 AAA
2024-10-29 | AI2H2H28-04-B-6M-A 2024-04-29 6m 80,000 AAA
2024-10-30 | OFO| A& 3 44-100|(H)12A-30 2023-10-30 1Y 200,000 AAA
2024-10-30 | 7| Y23 (H)23100[1A-30 2023-10-30 1Y 150,000 AAA
2024-10-30 | 7|2 (4)2310&1A-30 2023-10-30 1Y 130,000 AAA
2024-10-31  |4t=14100[10A 2014-10-31 10Y 50 AAA
2024-10-31  |4t21410510A 2014-10-31 10Y 91 AAA
R 2024-10-31 | 7| ¥2&(H)23100[1A-31 2023-10-31 1Y 110,000 AAA
2024-10-31 |43 813 (28)23-100|(H)12-31 2023-10-31 1Y 200,000 AAA
2024-11-01  |4t=238#0]0100-1101-2M 2023-11-01 1Y 220,000 AAA
2024-11-01 | <2[2¥27-11-0(#)01-L4-01 2023-11-01 1Y 240,000 AAA
2024-11-01 | Al3H2327-11-0]-1-A(H &) 2023-11-01 1Y 190,000 AAA
2024-11-01  |StL+2%446-110[12-01 2023-11-01 1Y 130,000 AAA
2024-11-02 | &l5H2327-11-0|-1-B(¥ &) 2023-11-02 1Y 40,000 AAA
2024-11-02 | =012%3443110](01)1%-02 2023-11-02 1Y 340,000 AAA
2024-11-02  |StLt-22846-110[12-02(1-1#) 2023-11-02 1Y 200,000 AAA
2024-11-02  |7| ¥ (2)23112H1A-02 2023-11-02 1Y 100,000 AAA
2024-11-02 | =YS8MH(2)2023-050]1.5Y-A 2023-05-02 1Y 6m 120,000 AAA
2024-11-02  |Ak=21410]0300-1102-2 2021-11-02 3y 300,000 AAA
2024-10-27 |FEIHIE56 2021-10-27 3y 5,000
2024-10-27 |71 870 E161-2 2023-10-27 1Y 20,000 A-
2024-10-28  |OHF-=27Hm|EH162 2021-10-28 3y 20,000 A0
2024-10-28 | 0|7HT|Et416 2021-10-28 3y 52,500 BBBO
2024-10-28 |BNKZHI|E278-2 2022-04-27 2Y 6m 1d 10,000 AA-
2024-10-28 |et=7H I E472 2021-10-28 3y 50,000 AO
2024-10-28 | <2|Z387H1E444-6 2022-04-28 2Y 6m 20,000 AA-
2024-10-28 | H|O|H| = CIFt=286-2 2019-10-28 5Y 60,000 AA+
2024-10-28 |JB 22|74 E410-3 2020-10-28 4y 10,000 AA-
2024-10-28 | ShLIFHI|E292-5 2019-10-28 5Y 20,000 AA-
2024-10-29 | A|O|H|=EI7t=316-4 2020-10-29 4y 80,000 AA+
2024-10-29 |OfF274m|EH131-3 2019-10-29 5Y 50,000 A0
2024-10-29 | 4lBt7tE2052 2019-10-29 5Y 100,000 AA+
2024-10-29 | EH7t=446-2 2021-10-29 3y 20,000 AA-
2024-10-29 | 4lBt7tE2123-1 2021-10-29 3y 60,000 AA+
JlEias 2024-10-29 |et=7Hm|Ek454-1 2021-04-29 3Y 6m 20,000 A0
xﬁj | 2024-10-29 |oto|H|# 0|7 2r283-2 2023-06-29 1Y 4m 10,000 AA-
2024-10-29  |Ab274H|E710-2 2023-06-29 1Y 4m 30,000 AA-
2024-10-29 | HCHH D H477-1 2023-06-29 1Y 4m 60,000 AA-
2024-10-30  |Oj2foj| 4174 | & 30-2 2019-10-30 5Y 70,000 AA-
2024-10-30 |JB 22|74 E468-1 2023-03-30 1Y 7m 10,000 AA-
2024-10-30 |7HI|E342-2 2023-05-30 1Y 5m 10,000 A-
2024-10-31 |JB 2|74 E469-2 2023-03-31 1Y 7m 20,000 AA-
2024-10-31 |et=7H O Ek514-1 2023-10-31 1Y 5,000 AO
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2024-10-31  |O}O|H|A| O|7HI|Et202-3 2019-10-31 5Y 10,000 AA-
2024-11-01 | #|O|H| 7} ;| Et515-3 2023-08-02 1Y 2m 30d 20,000 AA-
2024-11-01 | R&2|7HE231-4(Ah 2023-08-03 1Y 2m 29d 20,000 AAO
2024-11-01  |AO[H|7Hm|E498-2 2022-11-01 2y 50,000 AA-
2024-11-01  |CH7H I 21950 2022-11-02 1Y 11m 30d 30,000 AA+
2024-11-01  |OtO[H| | O|7H [ & 295-1 2023-11-02 11m 30d 10,000 AA-
2024-11-01  |®C{7H=781-3 2019-11-01 5Y 10,000 AA+
2024-11-01 | AIBHI| | Et484-1 2023-08-02 1Y 2m 30d 40,000 AA-
2024-11-01 | QEIAFHI|ErAZ|0}31-2 2019-11-01 5Y 20,000
2024-10-27 |LGRE2{A112-1 2022-10-27 2Y 90,000 AAO
2024-10-27 |&237 2023-10-27 1Y 5,000 BB+
2024-10-28 |E|O|AAEN3 2021-10-28 3y 1,500
2024-10-28 |3+=20}0|E|RIZ 2021-10-28 3Y 2,000
2024-10-28 |&AlekE13 2021-10-28 3y 10,000 BB-
2024-10-28 | =QIH|EH10 2021-10-28 3Y 2,000
2024-10-28 | 2tO|X|- @37 2021-10-28 3y 10,000 BBBO
2024-10-28 | M2IFX}3 2021-10-28 3Y 1,000
2024-10-28 |M QA 0|22 2021-10-28 3y 2,000
2024-10-28 |AMREBEH9 2021-10-28 3Y 3,000
2024-10-28 |D|=ZHHL|3 2021-10-28 3y 2,000
2024-10-28 |&tMHEZ 3134 2022-10-28 2Y 30,000
2024-10-28 |SAA|AEH=D7-1 2021-10-28 3y 70,000 A+
2024-10-28 |CHEAEIARID 2021-10-28 3Y 3,000
2024-10-28 |H|YLAA3 2021-10-28 3y 20,000
2024-10-28  |OpRIT| Q4|12 2021-10-28 3y 2,000
2024-10-28  |SKE2{Z65-3 2014-10-28 10Y 190,000 AAA
A 2024-10-28 |O|2jOtAZHES 2021-10-28 3Y 1,000
2024-10-28 |HD®ILCH8-2 2021-10-28 3y 170,000 A0
2024-10-28 |EfSIZAMALDlG 2021-10-28 3y 2,000
2024-10-28 |CHRZ2Y10 2021-10-28 3y 5,000
2024-10-28 |2}& 0|56 2021-10-28 3y 15,000 BBB-
2024-10-28 | MISIRIELIA L6 2021-10-28 3y 300
2024-10-28 |O|OLEO| E2|T| 0|14 2021-10-28 3y 10,000 AA-
2024-10-28 |0l AX|IM O X]10 2021-10-28 3y 30,000 A0
2024-10-28 |SKE2{Z81-1 2021-10-28 3y 90,000 AAA
2024-10-28 |CHFEES Y10 2021-10-28 3y 20,000
2024-10-28 |8t¥70 2021-10-28 3y 30,000 BBB+
2024-10-28 |2 3}st56 2021-10-28 3Y 30,000 A+
2024-10-28 |20 Il6 2021-10-28 3y 2,000
2024-10-29 |LF10 2021-10-29 3y 50,000 AA-
2024-10-29 |GS21-1 2021-10-29 3y 70,000 AAO
2024-10-29 |SKAMEZ245-2 2019-10-29 5Y 120,000 A+
2024-10-30 |SKAH|O|Z12-2 2019-10-30 5Y 75,000 A+
2024-11-01  |LGRE2{2109-1 2021-11-01 3y 170,000 AAO
2024-11-01  |8tLt2-&X|F60-1 2023-11-03 11m 29d 60,000 AAA
2024-10-27 |E|2ENEMLXF1-26 2021-12-27 2Y 10m 5,000 AAA
2024-10-27 |FEFE3SAIMBS2017-26(1-5) 2017-10-27 7v 150,000 AAA
2024-10-27  |SILIFHEQ E M| QL XF1-1 2024-09-27 m 15,000 AAA
2024-10-27 |E|2EMZA0[X}H-22 2022-12-27 1Y 10m 15,000 AAA
2024-10-27  |HiH}2|QFAFHO|6XH-26 2023-04-27 1Y 6m 10,000 AAA
2024-10-27  |HHFE|QtAFO|6XF1-25 2023-04-27 1Y 6m 10,000 AAA
2024-10-27 |FEE&SAIMBS2023-31(1-1)(Ah 2023-10-27 1\% 57,700 AAA
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2024-10-27 | ROIZHO X & ALR1-18 2023-09-27 1Y 1m 10,000 AAA
2024-10-27 |E|2CH A AUXS1-27 2021-12-27 2Y 10m 5,000 AAA
2024-10-27 |7IEQ EM|AFKFR1-31 2021-11-19 2Y 11m 8d 2,200 AAA
2024-10-27  |HHHFE|QtAFFO|7XF1-21 2023-10-27 1Y 10,000 AAA
2024-10-27  |HFHF2|QFAFO|7X}H-20 2023-10-27 1Y 10,000 AAA
2024-10-27 |2 OIFHT SR AKFS1-17 2023-09-27 1Y 1m 3,500 AAA
2024-10-28 | RH|LEIH|ZX}1-2 2024-05-14 5m 14d 5,000 AAA
2024-10-28 |HAEDIO|EX|68%t21-18 2023-04-28 1Y 6m 10,000 AAA
2024-10-28 |E|2EHZAAFKF-20 2023-02-28 1Y 8m -3d 10,000 AAA
2024-10-28 |E|YCR|ZASXH-18 2023-04-28 1Y 6m 5,000 AAA
2024-10-28 |0t AA K| LxH 2023-10-30 11m 28d 1,600
2024-10-28 |#HEZC1 2024-04-25 6m 3d 160 AA-
2024-10-28 |HAEIIO|EX|75%1-4 2024-06-28 4m 10,000 AAA
2024-10-29 | Al 20228 224H2 S 8H-1(Ah 2022-10-27 2Y 2d 99,716 | AMA
2024-10-29 | AE22021K20%F]1-1(Ah 2021-10-29 3y 167,175 AAA
ABS 2024-10-29 | AE2022F21XFR S5H-1(Ah 2022-10-27 2Y 2d 118,720 AAA
2024-10-29 |QIEX| AKX AS%F3-1 2022-11-02 1Y 11m 27d 50,000 AAA
2024-10-29 |E|YER| & Al THk}-25 2022-07-29 2Y 3m 5,000 AAA
2024-10-29 |HAEIIO|EX|62X}FR1-25 2022-04-29 2Y 6m 10,000 AAA
2024-10-29 | A E2021A|19KXH31-1(Ah 2021-10-29 3y 278,488 AAA
2024-10-29 |E|RER AAN 2K -26 2022-04-29 2Y 6m 7,500 AAA
2024-10-30 |E[EEXNSMAMXR1-27 2021-04-30 3Y 6m -1d 100 AAA
2024-10-30 |HAED}O|EX|63%}H1-26 2022-06-30 2Y 4m -1d 5,000 AAA
2024-10-30 |HAEIIO|EX|76X21-2 2024-08-30 2m 10,000 AAA
2024-10-30 | O} O] X| Of| A Of| I A| 24K} 2023-06-20 1Y 4m 10d 10,000
2024-10-30 |E|YER|ZHAQXI-20 2022-11-30 1Y 11m -1d 10,000 AAA
2024-10-30 |HAEIIO|EX|65X}R1-20 2022-11-30 1Y 11m -1d 10,000 AAA
2024-10-30 |E|YER|THATHXH-16 2023-06-30 1Y 4m -1d 5,000 AAA
2024-10-30 |HAEIIO|EX|69X}R1-16 2023-06-30 1Y 4m -1d 10,000 AAA
2024-10-30 |HAEIIO|EX|74XR1-6 2024-04-30 6m -1d 10,000 AAA
2024-10-30 |E|2EX A A& X}H-25 2022-06-30 2Y 4m -1d 5,000 AAA
2024-10-31 |E|YER|TASX}H-19 2023-03-31 1Y 7m 15,000 AAA
2024-10-31 |E|2EMZATXR1-15 2023-07-31 1Y 3m 10,000 AAA
2024-10-31 |E|YLER|TAEKH-17 2023-05-31 1Y 5m 5,000 AAA
2024-10-31 |E|2EHTLAXR1-14 2023-08-31 1Y 2m 5,000 AAA
2024-10-31 |HAEI}O|EX|70X}21-14 2023-08-31 1Y 2m 10,000 AAA
2024-10-31 |E| 2R T4 AXH -21 2023-01-31 1Y 9m 5,000 AAA
2024-11-01 |HAEIIO|EX|71XtR1-12 2023-11-03 11m 29d 10,000 AAA
2024-11-02 | FEHZEZAIMBS2012-1(1-8) 2012-02-02 12Y 9m 5,500 AAA

ALZ : KISAHAHE It

59

/|



Q) «isritmt

273 A8 02) 3215-1465

H1. HEI2 XA 2HHL (SH : 7HE, o 9, 712F: 2024-10-21 ~ 2024-10-25)

F23ac 29 53 WY | Wy FRNAPE HEA] OlE | gazo H| 2 3
KR6006351EA3 | X1 5-2%28-100]1222(#) AA+ 2024-10-22 | 2025-10-22 | E3AF AAA CD 17H&+13bp 1 1,500 KRW
KR310512GEA6 |7| 23 (5)24100]1A-22 AAA 2024-10-22 | 2025-10-22 |21 H3A} AAA CD 17 & +6bp 1 2,000 KRW
KR6192532EA2 | &F282024-100|(1H)12-24 AA+ 2024-10-24 | 2025-10-24 | E3AF AAA CD 17H&+13bp 1 1,000 KRW
KR602988FEA7 | # CH7HI| E2031-5(%) AA+ 2024-10-24 | 2026-10-23 |91YLE CD+28.6bp 3 200 KRW
KR602988GEAS5 | CHZH I E2031-6(=) AA+ 2024-10-24 | 2027-10-22 [91¥E CD+38.6bp 3 400 KRW
KR606590GEA5 |$ALH7HE913-5 AA+ 2024-10-25 | 2027-04-23 [91¥ & CD+34bp 3 300 KRW
KR6030627EA6 |RO|7+E546-1 AA- 2024-10-25 | 2027-01-25 |91¥E CD+54bp 3 500 KRW
KR6086791EA3 |StLE & RHE(4)15 AA- 2024-10-25 | 2054-10-25 |&4EH Y 0|F 5: 40%/ O|= 5H: QIHAAL 51055 +105bp 3 4,000 NC5 Q KRW
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