(\ KISXFAHE 7}

KIS WEEKLY 11083 2024.11.01

PART 1 =Ll / sl 2|x{f&

el 52|30

INDEX KISSE A M X[ A ESGX|4= FO| 3
—_—t27| 22 —_— 27|22
2 fel 22| Gsof 2 oA X% 9 P oI 0v
i =
:LOxH :I.OXH A|II- OEOI:A-” pS k=N 14 4 b
B o8 o Tro [ v .
, _,.A.Au%
S| ARXY CH7| 72t 3R ATy E STy 19 2
1
ABS/MBS  ABS L3 =t MBS 2024-21 2h3l 24 ’s > o © & o o
’V\\; ”:'@/ ”)&l ”)’000[ ”)'\y &’Q’V Vsﬁ, N’Sbl
"/Q’L "9'\/ "VQ,L ,‘9’\/ @’\’ @’1’ "9'\/ "/Q'\/
CD/CP co=g| D= FA 29
. o A _ - e S
il | xH A ANXE LE 20| EHZ EPYOo|E FY 33
22a 11/1 HEChd|
PART 2 OHAME E0t 2y 2.950 0.030
=1 3y 2.942 0.010
ELS 202414 1182 KRS KOSPIX|4= 2542362 OHZH 39 -
=1 10Y 3.090 -0.037
SWAP CD 91YE 22l 0.03% &5 43 KRW IRS 3Y 2975 0.020
CD 91D 3.430 0.030
APPENDIX CP 91D 3.460 0.000
138 22| U Credit Spread HE g 49 Call 3.290 -0.010
2 SMYUAMYY U MESH HE 52
S— delaelse
XA &
3 ABCP, ABSTB 7| XX} 4t $izl 53 e e PTE—
4 FIHAH ob|sE 57 o= 2y 0.042 0.123
I u}
5 =33 welss 60 [= 5Y 0.042 0.125
Oj= 10Y 0.043 0.043
=2y 0.023 0.170
= 107 0.024 0.084
B3 2Y 0.014 -0.114
= 10Y 0.021 -0.025
Compliance Notice
|
2 XEE GA DO BHotof BEE|S o2 A Do EXIECIY| HDT} Bl HEABS BHoR HYE NHRYLC 2 B £2H
L2 SAe] WIIXtE S AMEIS ot HEZHE 0T ZO|L, SAZE O Xt2o| HEYOo|Lt AN S EFS =& SIS LICH WakN, S
£ 2 Xzo L8 oz HWslrl X ol EXAR Ao Cisto] ofifst MAE X|X| $&L|CH 2 A2t 2 E 20 AN LHE W Datas
AL ®MEZ3HE KIS-Net EE£& bond.co.krOl Al Z=3|7t 7t BtL|CE



@ wsrimt

Executive Summary

KISS S H X+ % ESGX| = 0|

INDEX

U Sot

o AECHH 2DHYR|

. HRCHH| SIAY Rl4 55 298 24
el =2 S0l WE Ml X5

=SH

ojr
KF

ol
an

(23
Kfo
o[l
Bl

o O3, =2 5 AR E F50| TE %A

ol

10
Al

=
ol
Hr

2, MBS 2024-21 ‘2

ABS &

ABS/MBS

o 9

5119

.
o
A

o MBS 2024-21 &

cD32)

=AM

ml

1N

Hr
4

=

CD/CP

o CP/ESTB : CP HlZgH =A ESTB &

ol 2/ ™A

|

o] 247}

I.

~d
Kk

20244 11€¥ HW = KOSPIX| 4= 2542.362 OpZt

ELS

o K|t = CHH| KOSPI X|%= 8}2F S&P500 &}t

~
Ko

<lo
<0

3

2] 0.03%

ro
Of

CD 91¢¥

SWAP

o X|t F= CHH| CD 22| 0.03% &5
o IRS 22| A4S M|, CRS 22| A& A

o SWAP SPREAD A& M|, SWAP BASIS &S Al



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

Y7t Ext KEY POINT
E7H AHE 02)3215-1437 o MZTCHH| ZOKYX|5 U EQKIK| S R VAN
o TIFLHH| SAK X3 £X £008 LA
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w 1™ 3M 6M 1Y 3y Inception

SR |FEHAE -0.07 -0.17 0.63 470 9.98 7.45 1.74
Duration 5.76 5.80 5.77 5.40 5.08 5.53 175
YTM 3.12 3.08 3.17 3.65 425 2.17 7.45

= XY FHoE -0.11 -0.48 0.41 6.59 13.58 537 1.79
Duration 9.56 9.64 9.47 8.90 8.32 8.98 2.05
YTM 2.96 2.90 2.98 3.52 4.03 2.26 6.86

Eotxy FE$AUE 0.00 0.13 0.89 2.24 459 9.05 1.32
Duration 1.26 1.19 1.27 1.23 1.27 1.00 0.96
YTM 2.92 2.90 3.12 3.48 3.87 1.42 6.80

L=IPNPA| FE$AUE -0.03 0.12 0.82 3.34 7.71 9.53 1.96
Duration 2.52 2.53 2.62 2.57 2.45 3.07 1.35
YTM 343 341 3.48 3.96 471 2.35 8.43

KOBI30 FHoE -0.03 0.07 0.81 2.55 5.39 8.52 1.46
Duration 1.81 1.79 1.86 1.78 1.87 1.86 1.87
YTM 3.00 2.96 3.12 3.55 4.07 1.84 6.86

KOBI120 FHoE 0.02 0.20 0.83 2.08 441 9.30 1.30
Duration 0.96 0.94 1.02 0.94 1.00 0.99 1.11
YTM 3.21 3.20 3.31 3.63 411 1.56 7.09
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115
110
105
100
95
90
85
80
2021-11-01 2022-05-01 2022-11-01 2023-05-01 2023-11-01 2024-05-01 2024-11-01
ESHYER| S —— 2K EOrxy S|AMKY KOBI30 KOBI120
F) KOBIX| %= : EFAHK| =
ALZ : KISKHAE 7L
d32. XjHX[5= Fefo]M 0] 33, XjH X[ YTM 0|
12 6.0%
10 5.0%
. W 2.0% A
6 W 3.0% —\M :
4 2.0%
2 1.0%
0 0.0%
2021-11-01 2022-11-01 2023-11-01 2024-11-01 2021-11-01 2022-11-01 2023-11-01 2024-11-01
— EER AR S 2% sokxy — AR 2o ok
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
AtE: KISKHAHE L RHZ: KISKHAHE 7}
H2. KISS A X5 ME{/27|H Duration
T= 374~ 1~2id 2~34 3~5i S50 4 HA|
=&Y 0.58 1.40 232 3.63 13.67 9.04
NS 0.60 1.44 2.37 3.77 6.99 2.83
EKY 0.59 145 2.37 373 1142 446
S5 H 0.63 1.46 232 0.00 0.00 1.24
S xY 0.61 142 243 3.74 778 1.33
7|EtES X 0.59 1.42 234 3.59 5.24 1.75
SIMNMNBERES) 0.56 1.44 234 3.65 9.54 2.70
SIMHESZET) 0.00 1.32 0.00 0.00 0.00 1.32
ABS 0.62 1.51 2.35 3.83 0.00 146
A 0.59 143 2.35 3.66 13.25 5.74




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
= Xi 2911 2932 2.987 3.014 3.007 2.991
N 3.108 3.055 3.132 3.184 3.323 3.151
S 3.285 3.218 3.218 3.216 3.204 3.225
S5 d 2.896 2.980 2.996 0.000 0.000 2.949
2%y 3.316 3212 3.182 3.209 3.353 3.256
7|Eta-& X 3.622 3.560 3.525 3478 3.783 3.560
A (S EZEET) 3.512 3.476 3.494 3.425 3.566 3.491
A EES) 0.000 4154 0.000 0.000 0.000 4154
ABS 3.386 3.335 3.337 3.293 0.000 3.353
A 3.249 3.210 3.212 3.165 3.050 3.155
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
& 374 ~1d 1~2'd 2~34 3~54 50| 4 A
= Xi 3.87 5.36 471 5.83 29.60 49.38
N 0.18 0.25 0.28 0.38 0.13 1.22
SxY 2.29 2.78 2.33 2.26 3.42 13.07
S5 d 1.68 2.04 0.51 0.00 0.00 423
2y 5.44 448 1.34 0.75 0.03 12.05
7|Eta-8 X 2.10 3.00 1.96 1.04 0.10 8.20
SIMHBSEEEDS) 2.24 3.12 2.10 1.52 117 10.15
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.70 0.60 0.25 0.14 0.00 1.70
A 18.51 21.64 13.47 11.93 34.45 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T& 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 16 22 21 35 56 150
N 193 254 259 498 45 1,249
Sy 549 561 542 475 698 2,825
S5 H 9 6 2 0 0 17
23Ky 571 418 131 87 7 1,214
7|Eta-8 XY 1,374 1,660 959 568 66 4,627
FNYBEREET) 485 678 414 329 378 2,284
AR (B2 ET) 0 1 0 0 0 1
ABS 462 357 125 49 0 993
A 3,659 3,957 2,453 2,041 1,250 13,360

X2 KISKHEE 7}
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Il. KIS ESGX|HX|x= 0|

H6. ESGM X5 7|7HE FX =+ &/Fal0]¥/YTM (FHAEYUE, YTMEH : %)
T2 1w ™M 3M 6M 1Y 3y Inception

KIS FH4oE -0.040 0.100 0.770 2.920 6.860 8.860 0.265
ESG Duration 2.200 2.230 2.260 2.250 2.240 2.800 3.110
s YTM 3.292 3.275 3342 3.795 4520 2.219 2.488
Sustinvest  |L=&%olE -0.040 0.100 0.770 2.920 6.900 8.970 0.219
ESG Duration 2.210 2.240 2.260 2.260 2.270 2.850 3.380
YTM 3.284 3.267 3334 3792 4515 2.223 2.066
Whos FESOE -0.040 0.090 0.810 3.250 7.540 8.920 0.147
Good Duration 2.720 2.720 2.740 2.690 2,670 3.240 3.070
ESG YTM 3.307 3292 3.365 3811 4522 2190 2253
o= FH4oE -0.030 0.120 0.790 2.830 6.760 9.530 0.182
ESG Duration 2.070 2.070 2.070 2.050 2.140 4.050 2.820
AT 3310 3.296 3.369 3.810 4564 2.292 2.391
ESG FH4oE -0.040 0.090 0.770 2.970 6.910 9.070 0.135
=HMA  |puration 2.360 2.400 2430 2.380 2330 2.780 3.690
YTM 3.239 3.215 3.290 3.749 4.490 2210 1.996
HlEX|  |£XLoE -0.040 0.100 0.810 3.190 7.410 8.990 0.258
Duration 2.630 2.630 2.640 2.600 2.580 3.160 3.100
YTM 3317 3.302 3.374 3.817 4529 2.196 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%
e —
N\M 3.0%
2
2.0%
1 1.0%
0 0.0%
2021-11-01 2022-11-01 2023-11-01 2024-11-01 2021-11-01 2022-11-01 2023-11-01 2024-11-01
KIS ESGS & SUSTINVEST ESG s K|S ESG S 2} SUSTINVEST ESG
WHOS GOOD ESG StaEsG AT A WHOS GOOD ESG StREsG AT A
ESGE XK ClimpES ESG2XH Y —H3X$
XtE: KISKHEEIE K& KISAHHE It
F) SHRESGUT A HIAE7|Y 23|d FIH21d otit7))
#7. KIS ESG 58 ME{/27|'2 Duration
= 370 ~1d 1~24 2~34 3~54d 5E0]4 HH|
S=x 0.58 146 2.41 3.75 8.70 2.65
=AY 0.64 142 2.40 3.24 8.31 1.25
7|Et=8x 0.60 1.43 2.41 3.63 5.01 2.04
IMHSERES) 0.56 144 234 3.63 7.67 2.36
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.64 1.53 235 3.88 0.00 1.57
TH| 0.60 1.45 2.38 3.68 8.15 2.21
REE: KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (21: %)
= 374 ~1d 1~24 2~34 3~54d 5E0]4 HH|
S=Xy 3.289 3.226 3.218 3.224 3272 3.243
=AY 3.295 3.205 3.153 3.141 3.251 3.241
7|Et=8X 3451 3.402 3.407 3414 3.580 3.421
NS 2RET) 3.470 3410 3474 3418 3.526 3.448
SIMHESZET) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.343 3.294 3.315 3.270 0.000 3313
TH| 3.354 3.303 3.341 3.313 3392 3332

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 7.89 9.55 7.01 6.86 3.60 34.91
28Ky 7.39 6.48 1.44 0.62 0.08 16.01
7|Eta-& X 1.22 1.68 146 1.12 0.16 5.65
A (S ZEET) 7.49 11.35 7.99 6.03 3.08 35.94
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.81 2.68 1.25 0.76 0.00 7.49
A 26.79 31.75 19.14 15.40 6.92 100.00
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 216 240 223 229 149 1,057
23Ky 139 106 23 10 1 279
7|EtE2&X 120 148 112 88 12 480
SIMHBSEREDS) 271 424 259 222 177 1,353
M (S EES) 0 0 0 0 0 0
ABS 89 99 57 35 0 280
A 835 1,017 674 584 339 3,449

Xt KISKHHEIF
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Q KISKFAHE 7}

H1. F 33 32HS (EH9l: %)
IE 10/11 10/18 10/25 11/1 TFCHH|(BP)

Sot1d 2.862 2.882 2.835 2.85 15
ot 2 2.935 2912 2.885 2.95 6.5
=734 2.95 2.915 2.88 2.942 6.2
=3 54 2.997 2.985 2.95 2.997 47
=3 104 3.077 3.08 3.06 3.09 3.0
SAHHAAA 34 3.214 3.169 3.121 3.188 6.7
SAHHAAA 514 3.252 3.23 3.185 3.234 49
SAHHAAA 104 3.26 3.263 3.223 3.253 3.0

RHE : KISKHAHE 7}

123, 21X SPREAD 0| (52l : bp) 124, E4XJAAA SPREAD3O| (549l : bp)
5_10 SPREAD 3_10 SPREAD

3_5SPREAD
40.00 - 60.0 -

40.0 q
20.00 - \‘:\
20.0 -\ [[‘ZCP\
Ao

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'\?’ ,19'9" ’»Q’\/N ,19'\?/ ,LQ"’V "9{’, W,»b. ,&'\P‘ ’19,»& @6&
A& : KISKHEEIL Rt : KISKHAME 7}
H2 F7t 22 AZYE HE (42: bp)
= 10/11 10/18 10/25 11/1 Ly
=1 3_10 SPREAD 127 16.5 18.0 14.8 -32
=11 3.5 SPREAD 47 7.0 7.0 5.5 -1.5
=11 510 SPREAD 8.0 95 11.0 93 1.7
=11 _EZX{AAA 3YR SPREAD 264 254 24.1 24.6 0.5
=11 _EZX{AAA 5YR SPREAD 25.5 24.5 23.5 237 0.2
=11 _EZX{AAA 10YR SPREAD 18.3 18.3 16.3 16.3 0.0

Rt : KISKHAME 7}

10



“ KISAHLHE 7t

J3s5. X &, EFMMAAA =Y E S M ML F2HSE (541 : %, bp)
X EHE o ERfaaaEE ——X|E —=—E5KHasa
3 3.4
2 3.3
1
3.2
(]
o |
3.1
_1 _
3
-2 _
2.9
-3
4 2.8
-5 2.7
-6 2.6
3M 6M 9M 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)
U BE —— 31245 ——=7}24-6
5 400
4.5 L 350
4
- 300
3.5
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
2024-10-29 FEIFESANT8(AN AAA 44 oy 3.186 1,000
2024-10-29 | FEHFESAIMBS 2024-21(1-1)(Ah AAA 14 =11 +25.0bp 3.107 904
2024-10-29 | FEHFESAIMBS 2024-21(1-2)(Ah AAA 24 =11 +20.0bp 3.103 1,000
2024-10-29 | FEIFESAIMBS 2024-21(1-3)(Ah AAA 34 =3 +19.0bp 3.090 600
2024-10-29 | FEHFESAIMBS 2024-21(1-4)(Ah AAA 54 =11 +17.0bp 3.140 700
2024-10-29 SAHHT|HTI SR H877 (A AAA 54 2IE -1.0bp 3.201 1,200
2024-10-30 IR = ST 418 - 54 BIE +2.0bp 3.257 700
2024-10-30 =i=8XHEL2)01-100/E12-305  AAA 14 BIE +45bp 3.240 1,300
2024-10-30 EX|FEHRi 503 AAA 54 21 -0.3bp 3.217 1,200
2024-10-30 ot 21433 AAA 24 21" -1.6bp 3.265 4,000
2024-10-30 st 21434 AAA 54 g -2.2bp 3.324 3,000
2024-10-31 E2ZA910 AAA 104 ol 3.223 900
2024-10-31 A S AM46-1 AAA 54 2IH +4.0bp 3.308 1,400
2024-10-31 LA S AM46-2 AAA 7 21H +2.0bp 3316 600
2024-10-31 She = A|E AF2024-05 AAO 14 21" -5.1bp 3.283 200
2024-11-01 FEHFESANTIA AAA 1.5 BIE +2.0bp 3.190 700
2024-11-01 St 7tAZ AFS05 AAA 34 21" -1.0bp 3.192 800
2024-11-01 St ItAF ALS06 AAA 54 ol 3.253 1,400

Xt : KISKHHE 7}

X FEAINS T 2448 SHUCE RE2 0|E2H 10X 87 FSEIRULCE O|O{A =10 24-5

H
u
~
N
N
el
el
O
Jo
40
Ofm
m
£
12
i

160000
140000
120000
100000
80000 —
60000 —
40000 —
20000 —
0 ||

ofm

= =1123-10 =244 =1123-6 =241 =247 112311 =1124-5

AtZ : KISKHAHE 7}

dgs. 32 BAM HEY S5 (29l:

Ho

12



Q KISAFLHE 7}

40000

30000

~ly 1Y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20y~

Rt : KISKHAME 2}
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=8l : 28 AlE SN &

o 7letekx} KEY POINT
O[M{Z A 02) 3215-1432 o 2THAH AT il Gl Q= OFN|MEt
o J|ElZ & AT L ZM, & AM B E XS

SR LAY 2 LAYS 2L TUCH CHREEL| UM M= HEtE|

= EHM7F LIEFLERA A
SCHUCE 2/ 18 F1240] 1.8bp ZEHE[RAL, 3 S 51 F2+0] 0.5bp, 1.3bp OJO{ A TR

Ch 2 §oll 108 262 0.3bp A5k OpAUCH

JIEFSSH LHUAIT Al SUS LS 0[0{UTL F7| U2 FHOR oM HEEBN AT C
S STjRD, 59 0|4o] TZOIME AB0| ZMZE LIEFKCE 7|EFZ 81 AA+ AZHEE 16 U 36 7

7+0] 1.5bp, 1.0bp LA, 5E FZH2 1.0bp F4, 108 T2 HYME 20|0{ ORI

kis
&1, 23xj 3y YTM 30| (THel = %) &2, o™l 3y YTM 30| (THl: %)
i DM —— HFH —— WA BT 8 S e R
7
6 6
5
4+ 4
! [ e
2 2
1]
0 ; ; ; 0 . .
2022-11-01 2023-05-01 2023-11-01 2024-05-01 2022-11-01 2023-05-01 2023-11-01 2024-05-01 2024-11-01
RE&: KISKHHE 7} REE: KISKHAHE 7L
33, 2@ Z0CHH] SPREADZFEO| (£l : bp) 4. {HM 3 CHH| SPREADZEO|  (EHl: bp)
AR 3v- KTB 3Y —— 53 M- k1B 3Y 7|EtZ 8 X AA+- KTB3Y
140 2 8H kY AAA- KTB 3Y S8 Kf AA+- KTB 3V 350 4 7|E2-8*HAA- - KTB 3V
120 300 7|EFZ &R A+ - KTB 3Y
100 | 250
80 200 -
60 150 -
40 100 -
20 50
0+ 0
2022-11-01 2023-05-01 2023-11-01 2024-05-01 2024-11-01 2022-11-01 2023-05-01 2023-11-01 2024-05-01 2024-11-01
RE&: KISKHE 7} REE: KISKHAHE 7L
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@ «isrsrzo

H1. 2¥8x| 3 0CjH] AZE G HEE (E4<l: bp)
EE 2% A= £(11/01) HE=LE[(10/25) HECHH[(09/30)
7| 1Y 3y 5y | 10y | 1Y 3y 5y | 10Y | 1Y 3y 5y | 10y
4= 361 | 17.2 | 205 | 47.0 1.8 0.0 13 -03 17 -0.6 03 -2.5
2 361 | 167 | 192 | 499 | 18 | 00 13 | 03] 17 | -06 | 03 | -25
AAA 384 | 297 | 316 | 568 | 18 | 05 13 ] 03] 17 | -06 | 03 | -25
AA+ 445 | 390 | 445 | 659 | 18 | 05 13 | 03] 17 | -06 | 03 | -30

H2 OfMX| qoCHH| AZYE Y HEE (£42l: bp)
= ZF AT E(11/01) FZCHH[(10/25) 2 ChH](09/30)
7| 1Y 3y sy | 1oy | 1y 3y sy | 1oy | 1y 3y 5y | 10v
=3 462 | 451 | 430 [ 1331 | 20 15 0.0 0.0 2.0 0.7 -1.0 | -1.0
2 488 | 518 | 638 | 1517 | 20 10 | 00 | 00 15 10 | -15 | -10
AAA 573 | 613 | 732 | 171.7] 30 | 20 | 00 | 00 | 05 | 00 | -10 | -10
AA+ 1285 | 1543 | 188.1 | 241.0| 15 10 | 10 ] 00 | 20 | -25 | -15 | -1.0
AAA 204.5 | 2330 | 2506 | 2849 | 15 | 00 | -05 | 00 | -20 | -3.0 | -15 | -1.0
AA+ 259.0 | 302.8 | 3175 | 3497 | 15 10 | -05 | 00 | -20 | -30 | -15 | -1.0

7IEtEeM EEY2 2% 6004 H2 2 M F UH| 87003 ZARCE 7|EtS X AT HAl X[

ZF0| ChEEo| dHZ0| ZME O[O ZULE A- S22 7|27 T|E 1.5 Tt7| O|FX|7t 21 20bpE LA
o ZME F=3ULE O|0| M A+ S22 RHIFHLE FA| AE 10bp ZAME 0|012t20, AA+ S52| ALY
FHOE R HCHFIE 2|0 AA- S22 FHTEA FA| 2o YA S O|0{ZUCE ot LJ FIEXHS| B &
M E 2O|0{Ot LU
J25. F7H 2 gdF0| (21 - %) Jd2le. F7 o Hx FHF0| (49l %)
20000 , METH mAIR mAAA T AA+ 10,000 - m7LE HInEg=e
8,000 |
15,000 -
6,000 -
10,000 -
4,000 -
5,000
2,000 -
o - o |
2024-10-28 2024-10-29 2024-10-30 2024-10-31 2024-11-01 2024-10-28 2024-10-29 2024-10-30 2024-10-31 2024-11-01
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 7| 28 (th24108304A-28 3.100 218 -13bp | 2024-10-28 | 2025-08-28 5,000
AAA Ab224410/0106-1028-1 3.170 OIE +2bp | 2024-10-28 | 2026-04-28 5,500
AAA Alst2e28-10-2-9M-A 3.210 21g -8bp 2024-10-28 | 2025-07-28 1,500
AAA SlLt2347-100(52-28 3.240 IE 2bp 2024-10-28 | 2029-10-28 2,700
AAA 7| 28 (Eh24108304A-29 3.100 2IE -14bp | 2024-10-29 | 2025-08-29 700
AAA Ab224410/0103-1029-1 3.150 9IH -4bp 2024-10-29 | 2026-01-29 3,000
AAA 4+=24410]0300-1029-2 3.080 21E -3bp 2024-10-29 | 2027-10-29 1,000
AAA 012344100 E 2(03)1.5-30 3.210 2IH -0bp 2024-10-30 | 2026-04-30 1,400
AAA 7|28 (4)24100[1.5A-30 3.180 2E -1bp 2024-10-30 | 2026-04-30 1,100
AAA 5SS BXHH(2E)2024-100|3Y-E(A}  3.230 QIE +1bp | 2024-10-30 | 2027-10-30 1,300
AAA SHLE22447-100]32-30 3.230 OIE +1bp | 2024-10-30 | 2027-10-30 2,500
AAA 2012344100| 2 2(03)2-31 3.220 21 Obp 2024-10-31 | 2026-10-31 2,100
AAA 7|28 (Th24108273A-31 3.190 21g -8bp 2024-10-31 | 2025-07-31 2,200
AAA 7| Y 2a(41)24100]2A-31 3.170 9IE 1bp 2024-10-31 | 2026-10-31 600
AAA 7| P28 (4A)24110]1.5A-01 3210 QIE +1bp | 2024-11-01 | 2026-05-01 3,000
AAA 5L H(2H)2024-110[3Y-A(A|  3.230 OIE +1bp | 2024-11-01 | 2027-11-01 700
AAA 4H=24410[0206-1101-1 3.150 21 Obp 2024-11-01 2027-05-01 3,000
AAA St ~E QA2 824117-801-181 3.280 2E 7bp 2024-11-01 | 2025-05-01 2,200

B4 F o) LA sz (EH2I: %, 2el)
T s EXT] SyZa| | g@AZec || ZaY B71g EIE
A- 7|20l E197 4.921 OIE -20bp | 2024-10-28 | 2026-04-28 400
AA+ AlBtIHE2237-1 3.344 oy 2024-10-29 | 2028-10-27 400
AA+ AlSHIEE2237-2 3.372 oy 2024-10-29 | 2029-10-29 200
AA+ A O|H| = CIF7t=418-1 3.265 IE 2bp 2024-10-29 | 2026-10-28 100
AA+ 7|0|H| =217t =418-2 3.265 21 -2bp 2024-10-29 | 2026-10-29 400
AA+ #|O|H| = 2I7t=418-3 3.283 IE 2bp 2024-10-29 | 2027-04-29 500
AA+ 7|0|H|=2IF7t=418-4 3.301 21 -1bp 2024-10-29 | 2027-11-29 1,300
AA+ #|O|H| = 2IF7t=418-5 3372 oy 2024-10-29 | 2029-10-29 200
AA+ 7|0|H| = 2IF7t=418-6 3.598 21 -4bp 2024-10-29 | 2031-01-29 500
AA- A2 NI 752 3.286 9IH -5bp 2024-10-29 | 2026-10-29 500
AA- 228N E513-1 3.320 21 -5pbp 2024-10-29 | 2026-10-29 300
AA- Lela8HmEs513-2 3.348 QI -4bp 2024-10-29 | 2027-01-28 300
AA- f2la 80T E513-3 3.348 21 -4bp 2024-10-29 | 2027-01-29 300
AA- L2387 Es513-4 3.384 9IH -3bp 2024-10-29 | 2027-10-28 200
AA- 22|83 871mE513-5 3.384 21 -3pbp 2024-10-29 | 2027-10-29 900
A+ SO 7H o 2r469-1 4.203 QIE -10bp | 2024-10-29 | 2027-10-28 300
A+ ROI7H T E469-2 4.203 AIE 10bp | 2024-10-29 | 2027-10-29 1,000
AA+ Atz E2238 3437 oy 2024-10-30 | 2029-10-30 1,000
AA+ SICf7H=914-1 3.320 QIE -3bp 2024-10-30 | 2026-04-30 200
AA+ sifi7tE914-2 3.320 9IH -3bp 2024-10-30 | 2026-10-29 300
AA+ SiCf7t=914-3 3.320 QIE 3bp 2024-10-30 | 2026-10-30 600
AA+ Siti7tE914-4 3.346 9IH -3bp 2024-10-30 | 2027-10-29 200
AA+ SAL{7t=914-5 3.540 21 -5pbp 2024-10-30 | 2027-10-29 700
AA- BNK7HI| Et364-1 3477 QI -4bp 2024-10-30 | 2027-01-29 400
AA- BNKZH I £t364-2 3485 QI -4bp 2024-10-30 | 2027-04-30 200
AA- BNK7HI| £364-3 3.504 2IE -3bp 2024-10-30 | 2027-10-29 300
AA- JB 2|74 I &524-1(X|) 3.409 2IE -6bp 2024-10-30 | 2026-01-30 300
AA- JB RE2|7H I E524-2(X|) 3.454 9IE -5bp 2024-10-30 | 2026-10-30 200
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AA- JB 2|7} E524-3(X]) 3.461 AIE 5bp 2024-10-30 | 2027-02-26 100
AA- JB 2|7} T E524-4(X|) 3.465 2IE -5bp 2024-10-30 | 2027-04-30 200
AA- JB R2|7H I &524-5(X]) 3.486 AIE 4bp 2024-10-30 | 2027-10-29 200
AA- of2fofl A 7R I 11241 3.600 2 -7bp 2024-10-30 | 2027-10-28 600
AA- O|2Hofl M7H | EH112-2 3.600 2IE -7bp 2024-10-30 | 2027-10-29 800
AA- of2fofl A 74 I B 112-3 3.819 PIE -10bp | 2024-10-30 | 2029-10-30 600
AA- OFO[H|#|O| 7} | §t316-1 3.329 AIE 4bp 2024-10-30 | 2026-05-29 200
AA- Oto|H|7| 0|7} m| &F316-2 3.335 2E -4bp 2024-10-30 | 2026-10-30 100
AA- OfO|H|7| 0|7} | &¢316-3 3.351 AIE 4bp 2024-10-30 | 2027-02-26 100
AA- Oto|H|7| 0|7} | &f316-4 3.382 2E -3bp 2024-10-30 | 2027-10-29 300
AA- St I 2 440-1 3.344 AIE 4bp 2024-10-30 | 2026-10-30 300
AA- StLE7H I 2 440-2(X]) 3.375 2E -4bp 2024-10-30 | 2027-04-30 300
AA- SHLE7H I EE440-3(X]) 3.401 2IE -3bp 2024-10-30 | 2027-10-29 600
AA- ShLt7H I 2 440-4 3401 2E -3bp 2024-10-30 | 2027-10-29 100
AA- SHLEH I 2 440-5(X]) 3.450 2IE -3bp 2024-10-30 | 2028-04-28 300
AA+ A47H=2699 3.431 o 2024-10-31 | 2029-10-31 300
AA+ d7+kE2700 3.448 og 2024-10-31 2029-11-30 300
AA+ S Ch7H o 22032 3.342 2E -3bp 2024-10-31 | 2027-10-29 400
AA- A2 74T E753-1 3.381 21 -2bp 2024-10-31 2026-07-31 600
AA- A2 FH I E753-2 3421 IE -1bp 2024-10-31 | 2027-04-30 200
AA- A2 74 I E753-3 3434 21 -1bp 2024-10-31 2027-10-29 200
AA- 7|0l H| 7} m| £547-1 3.404 2E -2bp 2024-11-01 | 2026-07-01 400
AA- 7| O|H|FH I| £$547-2 3.439 21 -1bp 2024-11-01 2027-05-03 400
AA- 7|o|H| 7} m| E547-3 3.441 2E 1bp 2024-11-01 | 2027-06-01 100
AA- 7| O|H|FH | £547-4 3.451 21 -1bp 2024-11-01 2027-11-01 700
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QIAL : D122t YR ATY = =Y

"I IRt KEY POINT
XY AT 02) 3215-1471 o 2AHKY FE7| 72t FE| HELE HE AE|ZY
o CHI|FZt I AZYE A 2T
BIAIKY A E S
BHAL 7|F 2|AFR 33 TH7| AAASE2| =10 CiH| 32 I E= ™ FECH 1bp 528t 44.6bpE LIE}

M FELH 1bp 748 53.1bp, A0

O|HH=F PIAMKH LHUAIE2 [HEE AL LM MWD FSAIE2 MEt¥ oz SEN SES 7HHZULE 2
M HE= SE7| FE|7t 4SoHHA HE AT S ES 7FM7tH OFF 2| Z|QUCH T2 A2=Z2f =14
Ol EH7|20|A 2HE|= SEZ 7FM UK T 33 Ol SEH7|20AME STEE &% [HA0s S E10+H 4
Sot= S ES A0 7FM 2L
a1, 3|AH S2|3:0] (2H91 - o @)
6.5 600
5.5 500
AOAIY E
4.5 400 AAOA IR E
AAAIZY E
3.5 300
——A0
2.5 200 ——AAD
——AAA
15 - - 100 2734
0.5 ‘ ‘ 0
2021-11-01 2022-11-01 2023-11-01 2024-11-01
AtZ : KISKHAHE 7}
H1. 35 A=Y E Y HEE (4l bp)
s2 2F AZYE(11/01) FZ=Cid|(10/25) HECHH[(10/04)
at7| 1Y 3Y 5Y 10Y | 1Y 3y 5Y 107 | 1Y 3y 5Y 10Y
AAA 386 | 436 | 426 | 621 | 05 | -1.0 | -1.0 | 00 05 | -35 | -15 | -35
AA+ 415 | 508 | 500 | 903 | 15 1.0 0.0 0.0 00 | -20 | -17 | -32
AAO 429 | 541 | 563 | 1242 | 20 1.0 0.0 0.0 05 | -20 | -17 | -32
AA- 462 | 593 | 664 | 1608 | 20 1.0 0.0 0.0 05 | -20 | -17 | -32
A+ 659 | 896 | 1363 |2180| 10 | -15 | -05 | -05 | 15 | -25 | -15 | -10
A0 823 | 1157 | 1808 | 2640 | 10 | -15 | -05 | -05 | 15 | -25 | -15 | -10
A- 109.1 | 160.2 | 2408 | 3153 | 10 | -15 | -05 | -05 | 15 | -25 | -15 | -10

X2 : KISKFAHE 7}
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O 2| =25 (AA-)= 2,000 2 HHSO0|M HE2E THH| -10bpE 7| FUCE oHEH = 0F A|F0M=

HRHYSeFEH LTSS T AN AJHEHALBBB+)7H 3009 #S =0 & 6609 2 23

TAS LU S| ST

B2, S|A 2@ (E491: %, bp, 1, 242))

HESE 5598 ELL HUO|E | LdAmyc | Loky] | L
A+ = %}3858 2024-10-28 3.775 JHERIE 3 300
AAA Aeta8X|F170-1 2024-10-29 3.182 HE2E -3bp 3 1,000
AAA Let=8XF170-2 2024-10-29 3.231 HE2E -3bp 5 500
AAO gt Atk 37-1 2024-10-29 3.389 JHEBIE -8bp 3 2,400
AAO ARt E(37-2 2024-10-29 3.448 JHE2E -8bp 5 600
A+ SKC145-1 2024-10-29 3.984 NP8 -5bp 2 500
A+ SKC145-2 2024-10-29 4.187 NETE -1bp 3 500
A0 W M22 2024-10-30 3.634 7HE2E -20bp 2 470
A- Ho|Y= 2 e EEta|3-1 2024-10-30 6.4 - 15 600
A- Ho|d= 2 HRIEr2E]3-2 2024-10-30 6.6 - 2 800
AAA KBZ & X|F49-1 2024-10-31 3.307 HE 2 E +8bp 1 800
AAA KB= & X|F49-2 2024-10-31 3.304 HERE -3bp 2 2,200
AAA KB=&X|F49-3 2024-10-31 3.28 HE2E -8bp 3 1,000
AA- o 2| =5 #2411-1 2024-11-01 3.531 HERE -5bp 2 900
AA- o2/ =3 H2411-2 2024-11-01 3.571 ZHE 2 E -10bp 3 1,100

F) RET I Yot 5|AM, ELS K2

K2 KISAHEE 2L o &2 H &

3. B|ARKY RH7 S (2H9l: %, 9, o)
HE8SE 5598 LR nHO|E 271 gt | AT
A+ SKAO|ZE12-2 2019-10-30 2.771 5 750 3,900
A+ SKAME245-2 2019-10-29 2.698 5 1200 9,490
A+ SN AR =271 2021-10-28 2.653 3 700 3,200
A+ I 5}856 2021-10-28 2.881 3 300 800
A0 HD%CH8-2 2021-10-28 3.63 3 1700 11,100
AA- 7125 35-1 2021-10-26 2.623 3 2100 16,000
AA- LF10 2021-10-29 2.592 3 500 2,500
AAO LGREZ2{£109-1 2021-11-01 2.568 3 1700 44,200
AAO GS21-1 2021-10-29 2,516 3 700 2,200
AAO LGRE2112-1 2022-10-27 5.713 2 900 44,200
AAA SKE 2| Z81-1 2021-10-28 2.469 3 900 57,000
AAA 5tt= 8 XI1F60-1 2023-11-03 4295 1 600 51,800
AAA SKE 2| Z65-3 2014-10-28 2.818 1 1900 57,000

F) FES S&2 Lt 3|AY, ELS H 2|
KPE: KISKFLE Y, OS2 M A
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H4. XHFE DALY LY A =

MESE 2% L Wil Amyc / 2HO|E 27 ELEL
AA StLtS 3 2024-11-04 JHERIE +£30bp 2 700
AA StLtS 3 2024-11-04 JHERIE +£30bp 3 800
BBB+ AHESA 2024-11-06 ZHE2E +30bp 2 200
BBB+ AHESA 2024-11-06 ZHEE +30bp 3 100
A SKEHE{7t 2024-11-08 JHERIE +£30bp 2 1000
A SKEHE{ 7t 2024-11-08 JHERIE +£30bp 3 1000
A ZAZ|otN 2 2024-11-08 JHHOIE +30bp 15 300
A A Z|OtN 2 2024-11-08 JHHOIE +30bp 2 200
F) REZ Z2 LU SAMHY, ELS A Q)
Rt&: KISAHAHEE, DART
72, 3|AMK T3l 0| (THel: o )
180,000
160,000
140,000
120,000
100,000 2021
80,000 - 2022
m 2023
60,000 - m 2024
40,000 +
20,000 -+
18 28 38 48 s eE 78 8E 9FE 108 118 128
X2 : KISKHAE T}
Z3. S|AMA Tl =0 (THl - of 8)

2900000

2700000 -

2500000

2300000

2100000

1900000

1700000
2022-11-01

2023-03-01

2023-07-01

2023-11-01

2024-03-01

2024-07-01 2024-11-01

ALE : KISAHAHE 7L
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N

|2 F+7HO| M= 3.82%P

ue

A 40.63%, 1EH~3EHE

ot A7t O| RO MLt M RS2 4% 7,562Y

rio

ez @ F

AAA S22 ™ ThH| 0.12%P LAt 31.94%E XHX|ZH D, AA

At 53.94% 5 AHX|MCEH ASSE 7.78%P S7t3t 13.29%E AHX|ZHCH ZHE Ot

2 5.87%P 57t 49.69%, 3E~5

oF 5.44%E XXM 53 O F7HO| M= 0.07%P LAt 4.24% E XHX|3ULCE,

H5. 3A] S5 (EHl: 2 8l)
7= 2024-10-10 2024-10-17 2024-10-24 2024-10-31
AAA 9,817 20,639 17,273 15,190
AA 19,407 40,596 32,969 25,656
A 4,182 9,672 2,972 6,322
BBB 410 569 650 361
JUNK 13 34 21 34
Total 33,829 71,510 53,885 47,562
X2 : KISKHAME 7}
H6. S|AMX| THEH /8 (H2l: of 9)
T2 2024-10-10 2024-10-17 2024-10-24 2024-10-31
~1y 11,855 23,968 23,956 19,326
1y~3y 17,368 32,006 23,614 23,636
3y~5y 2,370 6,129 3,995 2,586
Sy~ 2,236 9,408 2,320 2,015
Total 33,829 71,510 53,885 47,562
Xb2 : KISKHAHEIE
184 2/AMM SEE 7S (22l : %) O@s. 3|AM ZHET|E Q5 (22l : %)
BBB 3y~Sy
0,
AA 0.-8% 1y~3y 5.44,5y~
53.9% BB+ 49.7% 4.2%
0.1%
AAA ~1y
31.9% 40.6%

Rb2E: KISKFEHEF Kb2: KISKHAE 7L
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d3e6. A /&

¥ 20|

= HA R EY

TT S o
80000
70000
60000
50000
40000
30000 | 1l . | | Ll | _ 1
20000 L 1] Ll VUL
sl L1 LT LEEEELEE
o L L 0000000 0000000000
2023-10-31 2024-01-04 2024-03-14 2024-05-23 2024-08-01 2024-10-24
XtE : KISKHAHE 7}
H7MHME8SE HS
ZAA HEY HAH OUTLOOK HEAS OUTLOOK HE
7|0t 2024-11-01 AA+ AAA AbSE

A2 oI MUY KISKHAE I
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@ «isrsrzo
ABS/MBS : ABS gigH Etai MBS 2024-21 &g

orEext KEY POINT
oI A 02) 3215-1435 o ABS ZSHA|ZF EHel 93319 2 disl
o5t ¢ 02) 3215-1454 e MBS 2024-21 & 51199 &

=3
O[3 ABSE RLEESZ 7|XXMMOR 3t FIEQEN XIS}, QI AK|HE 7| =XHAC 2 B A7)
SH YOI, BV RUSHES 7| =AML 2 oF HAETIO[EX|H| 774, Primary CBOE 7| EAMC 2

oF M E2024M| 21K LHX| 23K} RS 2b7h Bl 2| AL

MBS 503821 210] CHAIRHAIO 2 M9l 5104218 ! 349 159 2l0] watg|oict

8. g2 7| =X E ABS RS 30| (E491:9) @1, 712t : 2024-01-01 ~ 2024-11-01)
16,000 350000
[ PF Loan
14,000 |
300000 P-CBO
12,000
- 250000 et
10,000
- 200000 cez
8,000
- 150000 P L]
6,000 _—
r 2 /20 E A A coo
4,000 - 100000 /72 e o = Xy
2,000 +— - 50000 Synthetic CDO
FSH H
o T T T T T O HE le_l-o—|

2024-01 2024-02 2024-03 2024-04 2024-05 2024-06

XtZ: KISKHAHE ¢

g2, A7 elH| S (5491 : %, 712t : 2023-07~2024-11) 213, 118 W38l = (520 : %, 717t : 2024-11)
gp;g/g 2f Synthetic
CDbO
VESYES

0%
P-CBO
28%

PF Loan
12%

=
19
£
0jo

RHE: KISKAHE 7} Xt&: KISKHAHEIL
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H1. F7HABS Bl sg (549l : A9, %, 712+ : 2024-10-28~2024-11-01)
7| XXt SPC MESE L a7 wdgy | gz | M
REE IIEQEN AR EEH -1 AAA 2024-10-29 2.93M 110 3.525 CALL
REE IIEQEN A FER}H-2 AAA 2024-10-29 5.93M 120 3477 CALL
REE IIEQEN AR EEH-3 AAA 2024-10-29 8.93M 120 3.406 CALL
REE IIEQEN AR E%H -4 AAA 2024-10-29 11.93M 110 3.313 CALL
REE IIEQEN KR EEH-5 AAA 2024-10-29 1Y2M 120 3.341 CALL
REE IIEQEN KR EH-6 AAA 2024-10-29 1Y5M 110 3.370 CALL
REE IIEQEN AR EHH-7 AAA 2024-10-29 1Y8M 110 3.390 CALL
REE IIEQEN AR E%H-8 AAA 2024-10-29 1Y11M 110 3410 CALL
REE IIEQEN KR EEH-9 AAA 2024-10-29 2Y2M 110 3417 CALL
QEER FIEQEN X EEH-10 AAA 2024-10-29 2Y5M 100 3425 CALL
REE IIEQEN AR EEH-11 AAA 2024-10-29 2Y8M 100 3437 CALL
REER FIEQEN KR EEH-12 AAA 2024-10-29 2Y11M 100 3.449 CALL
REE IIEQEN AR EEH-13 AAA 2024-10-29 3Y2M 80 3.458 CALL
REE FIEQEN KR EEH-14 AAA 2024-10-29 3Y5M 80 3.468 CALL
REE IIEQEN KR EEH-15 AAA 2024-10-29 3Y8M 70 3478 CALL
REE IIEQEN KR EEH-16 AAA 2024-10-29 3Y11M 60 3488 CALL
REE IIEQEN X REEH-17 AAA 2024-10-29 4Y2M 40 3498 CALL
REE FIEQEN KR EH-18 AAA 2024-10-29 4Y5M 40 3.509 CALL
REE IIEQEN X REEH-19 AAA 2024-10-29 4Y5M 60 3.566 CALL
REE FIEQEN QKR E%H-20 A0 2024-10-29 4Y6M 54 5.200 CALL
REE IIEQEN QAR ESH-21 BBBO 2024-10-29 4Y7M 40 6.000 CALL
Primary CBO M EH2024M21 XRS5 3H-1(%) AAA 2024-10-29 3y 383.615 3.349 -
Primary CBO ME2024H|21KHR-S3H-2(Ah AAA 2024-10-29 3y 396.447 3.349 -
Primary CBO ME024H|22XH7 S5}H-1(A AAA 2024-10-29 2y 824.228 3.310 -
Primary CBO ME2024H|23%HR-S3H-1(Ah AAA 2024-10-29 2Y 1903.3782 3.310 -
Primary CBO A EH20248[21 XRS5 3H-3(%) C 2024-10-29 3Y3M 11.385 3.749 -
Primary CBO ME2024H|21XHR-S3H -4(Ah C 2024-10-29 3Y3M 11.553 3.749 -
Primary CBO ME024H|22XH7 S5} -2(Ah C 2024-10-29 2Y3M 24272 3.610 -
Primary CBO ME2024H|23%HR-S3H-2(Ah C 2024-10-29 2Y3M 624118 3.710 -
AR By A FH I EHA| & O] K41 -1 AAA 2024-10-30 3M 200 4013 CALL
JhQlE| A x4 AN T E R A 0| KF1-2 AAA 2024-10-30 6M 200 3.967 CALL
2| A% A AFHI EHH| & O] KH1-3 AAA 2024-10-30 M 200 3.896 CALL
JhQlE| A x4 AN I EE A A O] Kk1-4 AAA 2024-10-30 1Y 200 3.808 CALL
2| A% A AFHI EHH| & O] K1 -5 AAA 2024-10-30 1Y3M 100 3.835 CALL
JhQlE| A x4 AT EH A OIXH1-6 AAA 2024-10-30 1Y6M 100 3.863 CALL
2| A% A AFHI EFH| 4 O kt1-7 AAA 2024-10-30 1Y9M 100 3.886 CALL
JhQlE| A x4 AN I E R A Ol XH1-8 AAA 2024-10-30 2Y 100 3.909 CALL
2| AR A AFHI EFH| A 0| k-9 AAA 2024-10-30 2Y3M 50 3912 CALL
JhQlE| A XA AFH I EFR| A O] K} -10 AAA 2024-10-30 2Y6M 50 3.916 CALL
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SRS REUSMH | HAEDO|EX|H77XH -1 AAA 2024-10-31 93M 50 3450 -
SHEZEEE | HAEDIO|EX|H 77K -2 AAA 2024-10-31 2M 100 3450 -
S| E RS E | HAEDO|EX| K774 -3 AAA 2024-10-31 3M 100 3.450 -
TSRS | HAEDOIEX| N 774 -4 AAA 2024-10-31 4M 100 3.446 -
CHo|SEE2ME | HAEDO|EX| A 77XH-5 AAA 2024-10-31 5M 100 3432 -
TSRS | HAEDOIE XN 774H-6 AAA 2024-10-31 6M 50 3418 -
CH|SHE2ME | HAEDO|EX|H774H-7 AAA 2024-10-31 6.96M 100 3.394 -
SIS S | HAEDO|EX|K77XH-8 AAA 2024-10-31 8M 100 3.370 -
CHo|SE2ME | HAEDO|EX| A 774H1-9 AAA 2024-10-31 9M 100 3.346 -
SIS RS | HAEDOEX|H77AH-10 AAA 2024-10-31 9.93M 100 3.318 -
CH | R | HAEDO|EX| X 77XH-11 AAA 2024-10-31 1M 100 3.290 -
TSRS | HAEDO|EX|H77Xk-12 AAA 2024-10-31 1Y 100 3.263 -
SRS E UM H | HAEDO|EX|X77XH-13 AAA 2024-10-31 1YOM 100 3.283 -
SRS AHA | HAETO|EX|H77XH-14 AAA 2024-10-31 1Y2M 100 3.293 -
SIS E UM A | HAEDO|EX|N77XH-15 AAA 2024-10-31 1Y2M 100 3314 -
SRS A | HAETO|EX|H77XH-16 AAA 2024-10-31 1Y3M 100 3.324 -
USRS A | HAEDO|EX|N77XH-17 AAA 2024-10-31 1Y5M 100 3.344 -
SRS A | HAETO|EX|H77XH-18 AAA 2024-10-31 1Y6M 100 3.355 -
SIS R 2 | HAEDO|EX|H77XH-19 AAA 2024-10-31 1Y6M 100 3.361 -
SRS AHA | HAETO|EX|H77XH-20 AAA 2024-10-31 1Y8M 50 3.378 -
SIS R 2 A | HAEDO|EX| 77Xk -21 AAA 2024-10-31 1Y9M 100 3.384 -
SRS AHA | HAETHO|EX|H77XH-22 AAA 2024-10-31 1Y10M 100 3.391 -
SRS A | HAEDHO|EX|H775H-23 AAA 2024-10-31 1Y11M 100 3.397 -
SR 2 Y | HAEDO|EX|N77XH-24 AAA 2024-10-31 1Y11M 50 3.404 -
SIS R 23 | HAEDO|EX| 77Xk -25 AAA 2024-10-31 2Y2M 100 3.417 -
SR 2N E | HAEDO|EX| N 77XH-26 AAA 2024-10-31 2Y5M 50 3419 -
SRS A | HAEDHO|EX| X 77X -27 AAA 2024-10-31 2Y6M 50 3.420 -
SR 2N E | HAEDO|EX|N77XH-28 AAA 2024-10-31 2Y8M 50 3427 -
SRS | HAEDHO|EX| X 77Xk -29 AAA 2024-10-31 2Y10M 50 3.434 -
SIS E 2 | HAEDO|EX| M 77XH-30 AAA 2024-10-31 2Y11M 30 3.441 -
XtE : DARTHAS A|A|AE
H2. X2 MBS 2 U T3} 2 H g (hl - A8, %)
Bt HFE/lBs 2024-%1 (2024-10-59) EABS 2024-%0(2024-10-1 8) QIIBS 2024-1 9(2024-09-37)
Zage | gddzel | AXye | wEgo | gEge | AZyE | wEgd | gdgEl | azZge
14 904 3.107 +25 836 3.144 +29 1,030 3.186 +32
2d 1,000 3.103 +20 900 3.125 +20 1,200 3.149 +29
3d 600 3.090 +19 600 3.104 +20 600 3.104 +26
54 700 3.140 +17 700 3.138 +18 700 3.145 +25
7d 700 3314 +22 700 3.255 +19 1,000 3.197 +19
104 500 3.305 +22 600 3.245 +20 700 3.198 +18
204 600 3.213 +21 500 3.104 +17 500 3.109 +17
30'd 100 3.185 +25 200 3.142 +23 200 3.105 +20
) W7 F Al O|OfZFCH 4
xR S FEFE3A
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KHZ : KISKFAE 7}
135, MBS H7|8 w3l Az e 0| (Er9l: o &
2.5
2
m1ly
m2y
1.5 m 3y
m5Y
1 m7Y
m 10Y
15Y
0.5 20Y
0 T T T 1
MBS2024-18 MBS2024-19 MBS2024-20 MBS2024-21

KHZ : KISKHAHE 7}

I FSAE 3

ABS SEA|RO| A 7| EXFA PF LoanO| 1,293 €, Synthetic CDOZ 1,4399 &, THt7| St {2 AR O]

3009 &, LERO0| 4744979 22 XXt RE +=FS =k

27



J2l6. ®7H ABS 7| AXHA 1 QEH|E 0| (eH9l: o &)
100% - 7

90%

6
80%
I P-
0% 5 P-CBO
|| || s PF Loan
60% 4

s Synthetic CDO

50%

m CHEY SR O SR A
40%

m_mER
30% 2
ESYRSEI YN F N e]e)
20%
1 7| E}
10%
— s«
0% 0
S B > > © > O
S NN S NN
6{3’,\/ 6‘?’:\/ 6‘?’:\/ A O e R o R A
I N ) Yo Yo

KHZ : KISKHAHE 7}

#3. M8SE HE

SPC w@d | @ds | 94 ESES Hag
o gl : : : : :

KtZ : KISKFAHE 7}

28



SIIARH : CD2dl &% &S FM

o 7} R} KEY POINT
M E th2] 02) 3215-1458 o CD:UzHIW S CD-2HK| A== =Y
o CP/ESTB: CP HlZAW =4 ESTB HHFAW 4D

W TIIxA Al

CDEZ|(AAASE 3MEE 7|F) AZ M50 343%2 OtUSHEUCEH CD-2HWAHAAAS S 3L E 7|

) A2ZYEs ™ F HH| SHE 45bp 2 ORZRUCLEF CD Ll 2 LY 28 104 6,800 &S 7|5
C}.
CPE2l(91Y, A1E5 7I5)E HE Q0| 3.46%Z OHUSIRULE CP-2AHHAASE 3HEE &) AT EE

T OfH| O E|BHAM -1.3bpE 7153, CP-CD 2ZB|E= ™ F HE30| 3.0bpE OHYSIAULCE F

o] Ale cpals 2 wsel

>
o
N
A
op
L]
e
Ot
o
ot
1o
=)
nE
mjo
0

X|et 7t2H, CDgels &% BSdts

=2 2L 7|5l 2stof tiet 7|td ez YH 2 Nt=5tA ot&fet 0|2 EE8E = FAM7t Lt
Ettt ZO|tt. SYH2= 7|= 52| OiH| CD 1Y =2 2ZY E= 20bpE 2ot BHH O =2| 25t
0|2 15bp +&& ¢=IotH Cia 7|HE0] /UE des ERE AO|C

MMFOIAl 7|5 At= O[O Chet 22{7F 2dstEANM T| 52|= Bk M=F0| X|&HE 7ts80| A=

C},

d81. 91€=E F2 TI|52|F0| (&el:%) 182 MMF, MAY, FHY HETIAFO| @ e
A I E(cD-28KH) 2| AR AA0
C%P%”IHAAA - 220,000 HEE —wr — =48

5.0 0.15 200,000

4.5 180,000

0.1
4.0 160,000
3.5 m—;ﬂ 0.05 140,000
3.0 0 120,000 M
2.5 100,000

-0.05

2.0 80,000

1.5 0.1 60,000

1.0 s 10000

0.5 : 6 9 12 2024 3
0.0 0.2

7|2t 2023-11-02~S4 X} 7|2t : 2023-11-02~2024-10-31

XtE : KISKHHE 7} Az 3852

29



@ «isrsrzo

Il. CD, CP/ESTB U3 A| X Sk

U 2% 107 6,800% S 7|SHCLIF sH2YAAA)2 3652 =2 3.26%, 2=

F CD &2 =
%*(AAA)OI 3652 =2 3.26%E F2| 2%t 0|7 AN B E2 K&t ZE52 ERCLCDEEl= X7EE 77
o S| 2t BE AE N E E0|HA O 2| | QUCt

S5 CP ZHN2 11735902 = ThH| 1,666 & S7HSHRALE EH7[AK Q] E& A2 197,253 2
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2. FU 33X SEIHE (SH21: %)
=2t E 2024-10-31 2024-10-25 2024-10-08 M Oiy| HE oiy|
US TREASURY 2Y 417 4.06 3.95 10.90 22.40
US TREASURY 5Y 414 401 3.83 13.60 31.70
US TREASURY 10Y 428 418 4.00 9.40 28.00
US TREASURY 30Y 447 444 428 3.00 19.20
DEUTSCHLAND REP 2Y 2.26 2.09 2.21 17.50 5.20
DEUTSCHLAND REP 5Y 2.26 2.08 2.09 18.30 17.00
DEUTSCHLAND REP 10Y 2.39 2.26 2.23 13.20 15.80
DEUTSCHLAND REP 30Y 2.62 2.57 2.52 5.40 10.20
JAPAN GOVT 2Y 0.44 0.45 0.41 -1.30 3.00
JAPAN GOVT 5Y 0.58 0.58 0.55 -0.40 2.90
JAPAN GOVT 10Y 0.94 0.96 0.93 -1.10 1.60
JAPAN GOVT 30Y 2.22 2.18 2.1 3.70 10.70
CHINA GOVT 2Y 145 1.52 1.31 -6.60 14.00
CHINA GOVT 5Y 1.81 1.85 1.68 -3.50 13.20
CHINA GOVT 10Y 2.14 2.14 2.13 -0.10 0.90
CHINA GOVT 30Y 2.35 2.35 2.25 -0.20 10.00

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(T2l %, 712h: 23.11.02~24.11.01)
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dZl6. MOVE & VIX
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2l KPE 28K #HE HE (5421:bp,717+:24.10.25~24.10.31) J2110. KPE H| 28X HE HE  =@2bp.712:241025~24.10.31)
DR(bp) DR(bp)
14 16
12 14
10 12
3 10
. 8
6
4 4
2 2
0 0
19 e/ En7iE 2d s 74 104 154 204 12 e/flgE7ig 2 s 74 108 154 204
Xt& : KISKHHE 7}, Bloomberg X2 @ KISAHEIE Bloomberg
J811. HY *fH ME Z2 (E491: %, 7|2t 24.10.28~24.11.01)
HEHY M ME 22 2 HY M 4 2=
16.67% 16.67%
1.39% 2.08%
4.17% 4.17%
6.94% 10.42%
M Financial B Government(Municipal) M Financial B Government(Municipal)
M Utilities M Industrial M Utilities M Industrial
m Government [ Consumer, Non-cyclical m Government [ Consumer, Non-cyclical
Consumer, Cyclical Consumer, Cyclical
Xt& : KISAHHE I, Bloomberg
2. MF CjH] HY XA ME FZ (S+91: %, 71ZF: 24.10.21~24.11.01)
HE] 25 HE 5z
Financial 29.17% 23.61% 5.56%
Consumer, Cyclical 16.67% 16.67% 0.00%
Consumer, Non-cyclical 14.58% 23.61% -9.03%
Energy 0.00% 0.00% 0.00%
Government 22.92% 9.72% 13.19%
Basic Materials 0.00% 0.00% 0.00%
Communications 0.00% 0.00% 0.00%
Diversified 0.00% 0.00% 0.00%
Industrial 10.42% 6.94% 3.47%
Technology 0.00% 0.00% 0.00%
Utilities 417% 417% 0.00%
Government(Municipal) 2.08% 1.39% 0.69%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712t 24.10.28~24.11.01)
=29 HrSHA| & 3 HrsiQl 7| Coupon |Benchmark| 23811 2 (USD)
WOOR 0 02/04/25 EURO-DOLLAR | USD 2024-10-29 2025-02-04 -- 70.00MM
WOORIB 0 05/07/25 EURO-DOLLAR | USD 2024-10-31 2025-05-07 -- 27.00MM
KHFC Float 11/05/29 EURO MTN usD 2024-11-05 2029-11-05 |5.679% | SOFRRATE |  300.00MM
KDB 4.02 11/05/25 EURO MTN HKD 2024-11-05 2025-11-05 | 4.02% 50.18MM
KDB 5.14 11/05/32 EURO MTN AUD 2024-11-05 2032-11-05 | 5.14% 23.02MM
SHNHAN 0 02/03/25 EURO-DOLLAR | USD 2024-11-05 2025-02-03 -- 36.00MM
KDB 3.35 11/05/25 EURO-DOLLAR | USD 2024-11-06 2025-11-05 | 3.35% 15.00MM
HANFGI Float 11/06/25 EURO MTN usD 2024-11-06 2025-11-06 | 5.469% | SOFRRATE 40.00MM
WOORIB 0 05/07/25 EURO-DOLLAR | USD 2024-11-06 2025-05-07 -- 40.00MM
KDB 4.535 11/07/25 EURO MTN usD 2024-11-07 2025-11-07 | 4.535% 50.00MM
XtE : KISXHHE 7L Bloomberg
H4. F7H 0|3 FH X & (5491: %, 71ZF: 24.10.28~24.11.01)
Date Name Survey Actual Prior
2024-10-25 OJA|ZHCHE . AH|XFA 2| 69.1 70.5 68.9
2024-10-25 OjA|Ztcietm 14 QlE2f o] 2.90% 2.70% 2.90%
2024-10-25 OjA|ZtoiEtm 5-10 QIE2 0| 3.00% 3.00% 3.00%
2024-10-28 A AFE HEY gE -9.0 -3 -9.0
2024-10-29 HIAAEE AH|XF7|Cf K| 98.8 108.7 98.7
2024-10-30 GDP Z7tX| == - 1.80% 2.50%
2024-10-30 =& PCE 27H|$= QoQ - 2.20% 2.80%
2024-10-30 0| Z Z=E4 0f O (1 2 T HY) - 7.40% 0.60%
2024-10-30 0| Z Z=EHof O (R K| 5=, T A CHH]) - 2.20% -4.30%
2024-10-31 AEH|&X|= 0.90% 0.80% 0.90%
2024-10-31 Holas 0.40% 0.30% 0.20%
2024-10-31 74 Q1A H|X| = 0.40% 0.50% 0.20%
2024-10-31 HE JHQlAH| - 0.40% 0.10%
2024-10-31 PCE 27tX|$ MoM 0.20% 0.20% 0.10%
2024-10-31 PCE 2 7HX|= YoY 2.10% 2.10% 2.20%
2024-10-31 2@ PCE 27HK|$= MoM 0.30% 0.30% 0.10%
2024-10-31 =& PCE 27HX|== YoY 2.60% 2.70% 2.70%
2024-10-31 M Al R -- 216k 227k
2024-10-31 HYEHAS =GR - 1862k 1897k
XtZ : KISKHHE 7L Bloomberg
H5. L= 0|5 AN X| &5 (E49): %, 712k 24.11.04~24.11.08)
Date Name Survey Actual Prior
2024-11-01 HesYPR218X¢+ HE 100k - 254k
2024-11-01 QIZIRE 08X HE 70k - 223k
2024-11-01 Hxrgdads -30k - -7k
2024-11-01 ME 4.10% -- 410%
2024-11-01 AlZte He A3 (T ) 0.30% - 0.40%
2024-11-01 AN7te B g (™ Eyy) 4.00% -- 4.00%
2024-11-01 o FUZEA X EH 34.2 - 34.2
2024-11-01 dNgs ®te 62.70% -- 62.70%
2024-11-01 HYE - - 7.70%
2024-11-01 S&p 22Y 0|= M= PMI 478 - 478
2024-11-01 HEX|E T 0.00% - -0.10%
2024-11-01 ISM M= X[ 476 - 47.2
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2024-11-01 ISM 0§ Z 7HX| = 50 - 483
2024-11-01 ISM Al F2 47 -- 46.1
2024-11-01 ISM 1.8 45 - 43.9
11/01-11/02 Y= F Xtk EHOj 15.80m - 15.77m
2024-11-05 NES=fees -0.40% - -0.20%
2024-11-05 2K -$74.5b - -$70.4b
2024-11-06 SaP 22 0|5 MU A2 PMI 55.3 -- 55.3
2024-11-06 s&p 22Y 0|5 T PMI -- -- 54.3
XtZ : KISKHHE T, Bloomberg
6. F =Y FH X = (THl: %, 712t 24.10.28~24.11.01)
Date Name Survey Actual Prior
2024-10-25 IFO 7| =ty 85.6 86.5 85.4
2024-10-25 IFO HX H7t 84.4 85.7 844
2024-10-25 IFO Of & 86.9 87.3 86.3
10/28-10/30 FYUS7HX| 5= D EH| -0.40% -0.40% -0.40%
10/28-10/30 FUS7HX| 5= | -1.30% -1.30% 0.20%
10/28-11/02 A 0OfEho (M2 o) -0.40% 1.20% 1.60%
10/28-11/02 20 o NSA M HH| 2.30% 0.90% 2.40%
2024-10-29 GfK AH|XF 7|CHX| -20.5 -183 212
2024-10-30 HAX HE (THelH) 15.0k 27.0k 17.0k
2024-10-30 Molsg HEE8 SA 6.10% 6.10% 6.00%
2024-10-30 GDP SA (H7|CHH]) -0.10% 0.20% -0.10%
2024-10-30 GDP NSA ™ ACHH| 0.10% 0.20% 0.30%
2024-10-30 GDP WDA HHLfH| -0.30% -0.20% 0.00%
2024-10-30 CPI (ML H|) 1.90% 2.00% 1.60%
2024-10-30 CPI (M CHH]) 0.30% 0.40% 0.00%
2024-10-30 CPI EU T M &H| 0.20% 0.40% -0.10%
2024-10-30 CPI EU B8 M| 2.20% 2.40% 1.80%
XtZ : KISKHHE P, Bloomberg
77 UF 54 48 X|= (E491: %, 7|2t 24.11.04~24.11.08)
Date Name Survey Actual Prior
2024-11-01 CPl EREE =23 M| - - 0.00%
2024-11-01 CPI HZEIR 23 M| - - 1.40%
2024-11-04 HCOB =& HMZ=¢ PMI 426 = 426
2024-11-06 ST M| 2.00% -- -5.80%
2024-11-06 343 WDA HiHH| - - -3.90%
2024-11-06 HCOB < AMH|AY PMI 514 - 514
2024-11-06 HCOB S & PMI 484 - 484
2024-11-07 A AM A SA MoM -1.10% - 2.90%
2024-11-07 AFQIAHAH WDA YoY -3.40% -- -2.70%
2024-11-07 FAX| SA - - 22.5b
2024-11-07 % SA MoM -- - 1.30%
2024-11-07 4+ SA MoM - - ~3.40%
2024-11-07 HCOB =¢ AH Y PMmI -- -- 41.7

XtE : KISKHAHEZE Bloomberg
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B8 Tt = FH X=&

@ «isrsrzo

(EH2l: %, 712t 24.10.28~24.11.01)

Date Name Survey Actual Prior
2024-10-25 SEH 1 108 53 MH|0|
2024-10-25 FDI ¢ 2=CHH| Yoy CNY - -30.4% -31.50%
2024-10-27 SY7| 80| HAACHH| ™ EHH| - -3.5% 0.50%
2024-10-27 A AL Yoy - -27.1% -17.80%
2024-10-31 SWIFT CNY= M Z X H| & - 3.6% 4.69%
2024-10-31 % PmI - 50.8 50.4
2024-10-31 M= PMmI - 50.1 49.8
2024-10-31 HIXH =Y PMI - 50.2 50.0
XtZ : KISKHHE T, Bloomberg
H9. WFE 3= ZH x= (SHl: %, 712+ 24.11.04~24.11.08)

Date Name Survey Actual Prior
2024-11-01 Xo[A = PMI M =Y 497 50.3 493
2024-11-05 Xo[Al = PMI B - - 50.3
2024-11-05 Xto|Al B PMI AH|AY 50.5 -- 50.3
2024-11-07 +Z YoY 430% - 2.40%
2024-11-07 =2 YoY -2.80% - 0.30%
2024-11-07 FYX $73.35b - $81.71b
2024-11-07 +Z YoY CNY -- -- 1.60%
2024-11-07 22 YoY CNY -- -- -0.50%
2024-11-07 B A=X| CNY - -- 582.62b
2024-11-07 Q|3 Q of $3286.00b -- $3316.37b

XtE : KISKHAHEZE Bloomberg
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ELS : 20244 11& A= KOSPIXI== 2542.36= Ot

HIEEXL KEY POINT

2# rfz| 02) 3215-1404 o X|t F CHH| KOSPI X|%= SFEF S&P500 SF2f
o FIHELS ¥ A= JIt LWHEM M CHH| Ft.
o ELS &%t A LA Mot T Hi X ZE S

L S FA AR

=7 ObX[E) A2 22l 01, KOSPIX|+&

= CHH| -40.91p SHEBIRAL, FL K| & SX5E= HFCHH|

2.34% St SPX= Xt 3= OHX| 2 AHef & CHH| 1.77% SHESERACE.
H#1. ™F CiH| F8 X|+ 30| (EH9l: ZOIE)
e e o/ F HEs
KOSPI200 34337 337.49 v5.88
NIKKEI225 37,913.92 38,053.67 A139.75
HSCEI 7,385.26 7,342.66 v42.60
EUROSTOXX50 4,943.09 4,827.63 v115.46
S&P500 5,808.12 5,705.45 v102.67
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
J81. A2 170”7 L XE F0| (st9l: Z01E)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
40500 - r 355 8600 - - 7000
40000 - 8400 1
+ 6000
b 350 8200 +T —
39500 |
8000 1 — — [ 5000
39000 1 b 345 7800 -
+ 4000
38500 - 7600 -
+ 3000
28000 | b 340 7400 1
7200 7 F 2000
37500 |
b 335 7000 -
37000 1 [ 1000
6800
36500 ; ; ; 330 6600 : : ‘ 0
2024-10-07 2024-10-14 2024-10-21 2024-10-28 2024-10-07 2024-10-14 2024-10-21 2024-10-28

F) 22 452 lE
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£l M fEE YT T (- 7H)
TE Xk = O|tH = HEZ
SUHE=Y 43 88 45
SLX|+=¥ 38 44 6
selEzey 37 33 -4
/K| =¥ 137 129 -8
ITL=gy 4 8 4
sielzgty 12 14 2
A 271 316 45
XtZ : KISKHAHE ¢
H4, FTIHELS EAlRS : 7| XX o dHzA (E49): of )
TE Xk = O|tH = HEZ
TUHEIY 2,366 9,107 6,741
TLX|+=Y 1,897 1,169 -728
HelEs=Y 783 509 -274
ol 2| X| = 2,979 3,341 362
TL=gy 89 113 24
sielzgty 227 180 -47
[ 8,341 14,419 6,078
X2 : KISKHAHE I}

B5 FZHELS HAHE : 7| XXMH(ESE = 49 107H) (H1: 7H)
=9 7| Z=XHAE 1 HEZ W) 7| X XpAF 3 =5
1 KOSPI200 SPX SX5E 52
2 A H XL - - 50
3 KOSPI200 - - 44
4 st=H - - 19
5 NIKKEI225 SPX SX5E 19
6 SPX - - 14
7 KOSPI200 NIKKEI225 SX5E 8
8 NVIDIA Corporation TESLA INC - 8
9 2 E XL sh=7 8 - 7
10 KOSPI200 AL - 6

A2 : KISKHAHE 7}
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SWAP : CD 912= =d 0.03% &5

"Rt KEY POINT

o|Fd o2l  02) 3215-1406 o X|Lt 3= CHH| CD 22| 0.03% A&
e RS ZE| &SAM|, CRS 22| &SAl
e SWAP SPREAD &S All, SWAP BASIS &S Al

o

| AYA 5

= CDE 2= 343%2 ™ F CHH| A53HQACEH RS BE|= MUX oz A58 1, CRS 22[9 &
L M2 As =ME EJLCEH IRS 2 2|2 KTB Yield?| X}0|Ql BEE-AQ AT EL MUtE

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

aE1. F8 32 F0| (EF91: %)

—USDTB3Y ———USDIRS3Y ———KRW CRS3Y  =====KRW IRS 3Y KTB 3Y

6.00%

5.00%

4.00%

3.00%

2.00%
1.00%

0.00%
KSR SR SR

o,\
&SP

A A W E
RO >

KSR
'1/'\"\/'1/’1/’\/'1/’1/’\/ ’1/'\/'\/'\/'\'
Y SSSSSSSSSS

»

Rt : KISKHAME 7}

%2 Fo 2| FUHHES (5+1: %)

mKTB m KRW IRS m KRW CRS m USD IRS uUSD TB

0.16%
0.14%
0.14% |

0.12%

0.12%
0.10%

0.08%
0.06%
0.06%
0.04%

0.02%

0.00%

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

@ «isxt

(THl: %)

AFIH 7

X}Oo| ——11/1/2024 10/25/2024
5.00% 0.14%
4.50% —_— 0.12%
4.00% —— 0.10%
3.50% = 0.08%
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 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H1. USD IRS Data (Et2I: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-11-01 4.1883 3.942 3.8555 3.7804
2024-10-25 4.1461 3.8409 3.7398 3.671
F034 0.0422 0.1011 0.1157 0.1094
2023-12-29 47704 40822 3.7547 3.5181
HEChb| -0.5821 -0.1402 0.1008 0.2623
ALZ : KISKHAE 7L
214, KRW IRS (SH2: %)
XpO|  ——11/1/2024 10/25/2024
4.00% 0.070%
3.50% \ 0.060%
0,
300% \ 0.050%
2.50%
0.040%
2.00%
0.030%
1.50%
0,
1.00% 0.020%
0.50% 0.010%
0.00% 0.000%
3M 6M O9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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@ «isrsrzo

H#2. KRW IRS Data (EH2I: %, BP)
KRW IRS 1Y 2Y 3y 5Y
2024-11-01 3.125 3.0075 2.975 2.965
2024-10-25 3.0775 2.95 2.9125 2.9025
FUBZ 0.0475 0.0575 0.0625 0.0625
2023-12-29 3.53 3.2425 3.08 2.9925
HZChb| -0.405 -0.235 -0.105 -0.0275
ALZ : KISAHAE 7L
aEl5. KRW CRS (EH2l: %)
XpO|  ——11/1/2024 10/25/2024
3.00% 0.20%
2.50% \ 0.15%
——
2.00% 0.10%
1.50% 0.05%
1.00% 0.00%
0.50% -0.05%
0.00% -0.10%
3M 6M O9M 1Y 2Y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 20Y  30Y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (Et2I: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2024-11-01 2.435 232 2.3 2.28
2024-10-25 2.35 2.225 2.21 2.215
034 0.085 0.095 0.09 0.065
2023-12-29 2.83 2.45 2.35 2.28
| -0.395 -0.13 -0.05 0

ALZ : KISKHAE 7}
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d2le. KTB (EH2l: %)
X}O| ——11/1/2024 10/25/2024
3.15% 0.08%
3.10% 0.07%
3.05% : 0.06%
3.009
& 0.05%
2.95%
0.04%
2.90%
2.85% 0.03%
2.80% 0.02%
2.75% 0.01%
2.70% 0.00%

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

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-11-01 2.865 2.96 2.942 2.997
2024-10-25 2.86 2.892 2.88 2.95
FU3Y 0.005 0.068 0.062 0.047
2023-12-29 348 3.247 3.145 3.155
i -0.615 -0.287 -0.203 -0.158

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
0.0000%
0.10%
’ 0.000%
0.05% |- -0.001% |
0.00% -0.002% |
- 0, -
0.05% 0.003%
-0.004% |
-0.10%
-0.005% -
-0.15% - -0.006% -
-0.20% - -0.007% |
2023-05 2023-11 2024-05 2024-11 -0.008% - -0.008%
AtZ : KISKHAHE 7} AtZ : KISKHAHE 7}

46



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% 0.040% 0.038%
020% 0.035% |-
0.030% | 0.028%
-0.40%
W 0.025% |
[}
-0.60% Adt | 0.020% -
W A
-0.80% ‘ 0.015% |
1.00% 0.010% |
0.005% |-
-1.20% : : *
2023-05 2023-11 2024-05 2024-11 0.000%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
211, KTB/IRS 30| (EH%l : %) 8112, KTB/IRS FZH HE (B2l : %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) m SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.045% 0.043%
0.30% | 0.040% |-
0.035% |-
.20%
0.20% 0.030%
0.10% | 0.025% |-
0.00% | 0.020% |
0.015% |
- 0, -
0.10% 0.010% |
-0.20?023 05 202; 11 202;1 05 202;1 11 0.003% 0.001%
) : ) ) 0.000%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
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J&13. KRW/USD Swap Point 30|
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AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (THel: ¢
e M EHCHH| X}O| MZSCHH| X}0|] ——11/1/2024 ——10/25/2024 ——12/29/2023
1450 100
1400 80
1350
60
1300
40
1250
20
1200
1150 0
1100 -20
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2024-11-01 2024-10-25 Xto] =2 2024-11-01 2024-10-25 Xto|
KRW/USD 13794 13794 -9.3 USD/CHF 0.864 0.866 -0.002
EUR/USD 1.087 1.087 0.006 USD/SGD 1.324 1.32 0.004
GBP/USD 1.29 1.29 -0.007 USD/IDR 15727.5 15637.5 90
USD/JPY 152.465 152.465 0.53 USD/PHP 58.43 58.34 0.09
USD/HKD 7.777 7.777 0.006 USD/TWD 31.931 32.075 -0.144
USD/CNY 7.124 7.124 -0.003 USD/SEK 10.666 10.578 0.089
USD/CAD 1.394 1.394 0.008 USD/PLN 4.005 4017 -0.012
AUD/USD 0.656 0.656 -0.007 USD/DKK 6.861 6.897 -0.036
NZD/USD 0.597 0.597 -0.003 USD/ZAR 17.633 17.68 -0.047

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

0|5t

@ «sx

73l 02) 3215-1454

1. 7l FoaL (42 %, 2024-11-01) H2. 812 F2 22| (491 %, 2024-11-01)
U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 3.430 0.030 -0.400 o= 2y 4171 0.111 -0.209
CcP90Y 3.460 0.000 -0.800 oj= 5Y 4.150 0.144 0.195
=3 34 2.942 0.062 -0.303 o= 10y 4.270 0.089 0432
=3 54 2.997 0.047 -0.273 oj= 20y 4.562 0.037 0.459
=31 104 3.090 0.030 -0.217 oj= 30y 4.443 -0.001 0.515
=1 204 3.020 0.035 -0.220 S8 2y 2.281 0.196 -0.380
=31 304 2.930 0.008 -0.292 S E= % 2.267 0.191 -0.190
Set14d 2.850 0.015 -0.542 a8 10y 2.390 0.134 -0.048
S¢t2d 2.950 0.065 -0.400 a8 20y 2.617 0.056 0.169
S0t 3d 2.990 0.055 -0.385 a8 30y 2.595 0.030 0.238
A& : KIS-NET A& : KIS-NET
#3. I FLX|F CIEY : 2024-11-01) H4. 3L Credit Spread (SH2l: %, 2024-11-01)
Fax i TFCHY| | AXCHH| =2 g TFCHH| | AXCHH|
KTB3 141.02 0.26 35.99 E=x AAA 3.188 0.005 -0.123
KTB10 116.23 -0.37 2.14 23K AAA 3.239 0.005 -0.187
KOSDAQ 729.05 1.64| -149.88 7|Et=-8XH AA- 3.555 0.020 -0.376
KOSPI 2,542.36 -4091|  -127.45 A AA- 3.535 0.010 -0.154
A& : KIS-NET A& : KIS-NET
H5. ME{'H 310 CfH| Credit Spread HE ZM Top3 L&At (91 : bp, T7] : 3Y)
e ZM Top 3
- LA s HE
St EA|SAL AAO -1.5
Stm RS A AAA 0.2
St 2 ZA} AAA 0.2
SR T HI A AAA 0.2
Sg5Y7 AAA 0.5
M EA|SA AA+ 0.5
SR 7t AZ AL AAA 0.5
St MR SAL AAA 0.5
BI|FE A SA AAA 0.5
a3 SO EZA} AAA 0.5
SALZA|SAL AA+ 05
oY TS A AAA 05
U SSA AA+ 0.5
DM = Al S A AA+ 05
= AZHE S AL AA+ 0.5
St XpotEt2| S A AAA 05
AAHIHSESA AAA 05
SAHKNI| YIS S AAA 0.5
M A|SAL AAO 0.5
e _ l%t_EAI ZE| S A AAO 0.5
SRS Q Ol It = A| 7 K| A} AAA 0.5
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BEIAC =9 i oY ZI7|1HAIY A&
KR6482461E50 BE0|HA =S LA -1 2024-05-07 | 2024-12-27 | 2024-11-07 Mol
KR6482462E59 BE0|HA =S LA -2 2024-05-07 | 2024-12-27 | 2024-11-07 Mol
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2024-11-03  |et=E+=AF8(H)23112+-0|E-1 2023-11-03 1Y 100,000 AAA
2024-11-04 | = 212243050| & 2(03)1.5-4 2023-05-04 1Y 6m 250,000 AAA

23Ky 2024-11-04 | 22|2@27-05-0|#1.5-2-04 2023-05-04 1Y 6m 360,000 AAA
2024-11-04 |St=+=£Y3821112-0[&-3 2021-11-04 3y 160,000 AAA
2024-11-04 | A221410]0300-1104-1 2021-11-04 3y 100,000 AAA
2024-11-04 | 4l5h2327-05-0]-1.5-B 2023-05-04 1Y 6m 400,000 AAA
2024-11-05 |et=+=£Y3821110r-0|&-3 2021-11-05 3y 220,000 AAA
2024-11-07 | <2[2¥27-11-0|&#01-4-07 2023-11-07 1Y 140,000 AAA
2024-11-08 | At=22410]0200-1108-1 2022-11-08 2Y 240,000 AAA
2024-11-08 | = 212343050/ & 2(03)1.5-8 2023-05-08 1Y 6m 240,000 AAA
2024-11-09 | Ar=2380]0100-1109-2M 2023-11-09 1Y 340,000 AAA
2024-11-09  |StLt2¥46-050]1.524-09 2023-05-09 1Y 6m 260,000 AAA
2024-11-09 | = 21243050] & 2(03)1.5-9 2023-05-09 1Y 6m 200,000 AAA
2024-11-04 |71 2712141 2023-05-04 1Y 6m 20,000 A-
2024-11-04  |SACH7H ] EH1952-2 2022-11-04 2Y 90,000 AA+
2024-11-04 | 4l8t7HE2085-2 2020-08-04 4Y 3m 20,000 AA+
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2024-11-05 | A O|H| = CIFt=288-2 2019-11-05 5Y 80,000 AA+
2024-11-05 | StLEZHI]Er360-4 2022-08-05 2Y 3m 20,000 AA-
2024-11-05 | 4l3t7tE2146-3 2022-08-05 2Y 3m 10,000 AA+
2024-11-05  |BNKZHI|E267-1 2021-11-05 3y 10,000 AA-
2024-11-06 |02/ =74 m| E238 2023-10-06 1Y 1m 40,000 A+
2024-11-06 | AH7HE2490 2020-11-06 4y 50,000 AA+
2024-11-06 | #|O|H|7H | £484-6 2022-01-06 2Y 10m 10,000 AA-
2024-11-06  |Sh=EAt7H I E96-1 2023-11-06 1Y 40,000 A0
2024-11-06  |BNK7HI|EH189-4 2019-11-06 5Y 10,000 AA-
2024-11-07 | A|O|H|7H | £440-6 2019-11-08 4Y 11m 30d 10,000 AA-
2024-11-08 | #|O|H|7H | E440-7 2019-11-08 5Y 20,000 AA-
2024-11-08  |OtO| 7 m| EH98-2 2023-05-09 1Y 5m 30d 10,000 A+
2024-11-08 | SCH7H 4452 2022-11-10 1Y 11m 29d 100,000 AA-
2024-11-08 | #CH7H=863-1 2022-11-10 1Y 11m 29d 100,000 AA+
2024-11-08 | #|O|H| = BIFLE369-2(Ah) 2022-11-10 1Y 11m 29d 50,000 AA+
J|E}F28 | 2024-11-08 |A4FHE=2587 2023-06-08 1Y 5m 30,000 AA+
| 2024-11-08 | #ICH7H | EE1980-1 2023-05-10 1Y 5m 29d 10,000 AA+
2024-11-08  |OFO|H|A|O|7H | E264-2 2022-11-08 2y 10,000 AA-
2024-11-08  |StLI7HE247-6 2023-10-10 1Y 29d 70,000 AAO
2024-11-08 | #iCH7H=886-1 2023-10-10 1Y 29d 10,000 AA+
2024-11-08  |BNKZH I E334-1 2023-11-10 11m 29d 20,000 AA-
2024-11-08  |BNKZH I &328-2 2023-09-08 1Y 2m 10,000 AA-
2024-11-08  |OfF-27Hm|EH197 2023-11-08 1Y 20,000 A0
2024-11-08 |7| 74O Et163-1 2023-11-08 1Y 20,000 A-
2024-11-08  |et=EX}7H I E66-1 2021-11-09 2Y 11m 30d 50,000 A0
2024-11-08  |AIBHIHI]E461-4(X]) 2022-05-10 2Y 5m 29d 40,000 AA-
2024-11-08 | 4H274 I Eh684-3 2022-02-10 2Y 8m 29d 10,000 AA-
2024-11-08 | 4H27H1I]E689-2 2022-04-08 2Y 7m 10,000 AA-
2024-11-08 |47t =2488 2020-10-08 4Y 1m 20,000 AA+
2024-11-08 | 4l8t7t=2096-2 2020-11-10 3Y 11m 29d 50,000 AA+
2024-11-08  |SHLEFHIEE317-5(K]) 2020-11-10 3Y 11m 29d 40,000 AA-
2024-11-08  |=O|7H | E382-2 2019-11-08 5Y 50,000 A+
2024-11-08 | #|O|H|= CIF}E294-3 2020-01-15 4Y 9m 24d 30,000 AA+
2024-11-08  |OFO|H|AH O|7HI|Et203-4 2019-11-08 5Y 40,000 AA-
2024-11-08 | #CH7H | EH1896-3 2021-11-08 3y 40,000 AA+
2024-11-03  |et=-E AL F40-1 2021-11-03 3y 40,000 AAA
2024-11-04  |$HT195-2 2021-11-04 3y 20,000 BBB+
2024-11-04 |ot= B 551 2022-11-04 2Y 70,000 AAA
2024-11-04  |S-Qil55-1 2019-11-04 5Y 160,000 AAO
ALY 2024-11-05 |SK298-1 2021-11-05 3y 50,000 AA+
2024-11-05 |A|A%7 2021-11-05 3y 26,935 D
2024-11-07 et EF30-2 2014-11-07 10Y 60,000 AAA
2024-11-08 | IHEO0f| L K| AH| A5-1 2021-11-08 3y 40,000 AA-
2024-11-08 |SH&E| I HA82-1 2023-05-10 1Y 5m 29d 28,000 BBB+
2024-11-06 |EHEQHH LX}1-1 2022-03-25 2Y 7m 12d 5,000
2024-11-06 |FE2-§SAIMBS2014-18(1-6) 2014-11-06 10Y 50,000 AAA
2024-11-07 | {EHALIO|EX|5081-19 2020-04-07 4y 7m 100 AAA
2024-11-08 |of|o|X|ofjo|A =l AD 2023-11-08 1Y 1,000
ABS 2024-11-08 | SR2|7I=QE X O0|K}1-14 2022-09-08 2Y 2m 3,500 AAA
2024-11-08 | 2O|C| | X| & Xt2 2023-12-08 11m 252 AAA
2024-11-08 | 2+O| C|I| K| & X} 2023-12-19 10m 20d 241 AAA
2024-11-08 | FEHZBSAIMBS2019-21(1-4)(Ah 2019-11-08 5Y 320,000 AAA
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| 2024-11-09  |FE43§SAIMBS2013-18(1-7) 2013-05-09 1Y 6m 10,000 | AAA
XEE : KISKHHE7F
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273 A8 02) 3215-1465

H1. HEI2 XA 2HHL (SH : 7HY, o 9, 71ZF: 2024-10-28 ~ 2024-11-01)

E53E 5249 Ng5g| Wiy | |y FRNAPE EFA] OlE | LAZY Clnl 3}
KR310515GEA9 | 7| 2%l (1)24100|1A-30 AAA 2024-10-30 | 2025-10-30 | 2IE3A} AAA CD 170 & +5bp 1 2,600 KRW
KR603062AEAT |RO|FHE547 AA- 2024-10-31 | 2027-01-29 |91¥E CD+54bp 3 700 KRW
KR310518GEA3 |7| 2% (#)24100]1A-31 AAA 2024-10-31 | 2025-10-31 |21 H3At AAA CD 171 +5bp 1 1,400 KRW
KR310501GEB7 |7| 2@ (%)24110[1A-01 AAA 2024-11-01 | 2025-11-01 |21 H3AF AAA CD 170 & +5bp 1 700 KRW
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