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

Y7t Ext KEY POINT
71 Xt 02)3215-1437 o MFCHH| 2K &9 F
o HFLHH SAMK|S £H2AE 57}
o TZFECOHH| S|AKY X|5= =5 =AFE 57t
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM C g, o9l
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.29 2.35 2.40 548 8.61 8.50 1.81
Duration 5.94 574 5.85 5.59 542 572 175
YTM 2.88 3.15 3.08 3.44 3.73 2.00 7.45

= 1KY FE$AUE 0.49 3.87 3.53 8.12 11.51 7.18 1.91
Duration 9.82 9.54 9.69 9.30 9.03 9.27 2.05
YTM 2.67 2.97 2.88 3.27 3.45 2.01 6.86

Eotxy FE$AUE 0.09 0.56 1.00 2.32 435 9.38 1.34
Duration 1.24 1.22 1.21 1.23 1.24 1.03 0.96
YTM 2.74 2.95 2.95 3.36 3.57 1.37 6.80

IPNN| FE$AUE 0.12 1.06 144 3.38 6.77 9.83 2.00
Duration 2.60 2.52 2.57 2.59 2.53 3.13 1.35
YTM 3.24 348 341 3.77 422 2.26 8.43

KOBI30 FE$AUE 0.08 0.77 1.12 2.64 487 8.81 1.49
Duration 1.85 1.83 1.84 1.86 1.83 1.83 1.87
YTM 2.77 3.04 2.98 3.38 3.64 1.69 6.86

KOBI120 FE$AE 0.07 047 0.96 2.09 418 9.61 1.31
Duration 0.99 0.98 0.99 0.98 0.99 0.97 1.1
YTM 3.04 3.24 3.23 3.53 3.84 1.58 7.09
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AtE: KISKHAHE L

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

=3, MHX| YTM F0|
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AtZ: KISKHHEIE

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

= XY 0.71 1.53 242 3.83 14.48 9.65
N 0.62 1.50 242 3.77 7.46 2.85
Sy 0.60 1.46 2.37 3.75 11.83 463
sot5H 0.57 1.39 2.27 0.00 0.00 1.23
28Ky 0.62 1.44 2.39 3.84 7.73 1.34
7|Et=E X 0.61 1.44 236 3.60 5.23 1.77
NS 2RET) 0.57 1.38 230 3.6 9.71 2.81
AN (B2 ET) 0.00 1.20 0.00 0.00 0.00 1.20
ABS 0.58 1.50 2.37 378 0.00 1.44

A 0.63 1.45 2.37 3.77 14.00 6.05




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 2745 2.651 2.647 2.675 2617 2.640
N 2.963 2.813 2.815 2.837 2.969 2.858
S 3.188 2.954 2912 2.908 2.831 2.945
S5 d 2.766 2.686 2.656 0.000 0.000 2.709
2%y 3.168 2913 2.863 2.883 3.018 3.024
7|Eta-& X 3.530 3.326 3.258 3172 3.421 3.345
A (S EZEET) 3418 3.251 3.185 3.098 3.207 3.237
A (B2 EE) 0.000 3.940 0.000 0.000 0.000 3.940
ABS 3.317 3.068 3.027 2.990 0.000 3.158
A 3.121 2.940 2912 2.830 2.663 2.858
Xt KISKHHE 7}
H4. KISS A X| = ME|/2U7|E H|F (2Hl: %)
& 374 ~1d 1~2'd 2~34 3~54 50| 4 A
= Xi 3.76 5.29 3.98 6.55 29.65 49.22
N 0.18 0.27 0.25 0.39 0.11 1.20
S=x 2.20 2.80 2.27 2.41 3.47 13.15
S5 d 1.43 2.21 0.57 0.00 0.00 420
2y 5.76 452 1.45 0.78 0.03 12.55
7|Eta-8 X 2.14 3.01 2.01 1.06 0.10 8.32
SIMHBSEEEDS) 1.72 3.1 2.12 1.52 1.19 9.66
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.70 0.62 0.23 0.15 0.00 1.70
A 17.89 21.84 12.88 12.85 34.55 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T& 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 16 22 21 35 54 148
N 191 256 254 503 41 1,245
Sy 551 558 544 495 692 2,840
sot5H 8 6 2 0 0 16
23Ky 590 433 145 89 7 1,264
7|Eta-8 XY 1,378 1,659 1,000 583 67 4,687
FNYBEREET) 405 686 413 331 376 2,211
AR (B2 ET) 0 1 0 0 0 1
ABS 461 351 121 48 0 981
A 3,600 3,972 2,500 2,084 1,237 13,393

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 0.090 0.910 1.290 2.980 5.930 9.000 0.278
ESG Duration 2.200 2.200 2.260 2.250 2.240 2.840 3.110
e YTM 3.100 3.341 3.290 3615 4026 2.121 2.488
Sustinvest |=E 4018 0.080 0.920 1.290 2.980 5.940 9.090 0.232
ESG Duration 2.220 2.210 2.260 2.260 2.270 2.900 3.380
YTM 3.084 3332 3.283 3611 4014 2.105 2.066
Whos FESOE 0.120 1.130 1510 3410 6.480 9.230 0.161
Good Duration 2.760 2.710 2.750 2.700 2.750 3300 3.070
ESG YTM 3.109 3356 3313 3.630 4,024 2.087 2.253
o= FH4oE 0.080 0.870 1.280 2.890 5.830 9.280 0.194
ESG Duration 2.090 2.060 2.090 2.040 2.160 4150 2.820
A v 3.115 3359 3.320 3638 4076 2.161 2.391
ESG FH4oE 0.100 0.980 1.340 3.060 5.970 9.260 0.147
=HMA  |puration 2380 2.350 2.440 2.400 2.360 2.860 3.690
YTM 3.049 3.291 3.233 3.561 3.989 2.081 1.996
HlEX|  |£XLoE 0.110 1.100 1.480 3340 6.380 9.280 0.274
Duration 2.670 2.630 2.660 2610 2.650 3210 3.100
YTM 3.116 3.363 3322 3639 4034 2.093 2410
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]
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0 0.0%
2021-12-13 2022-12-13 2023-12-13 2024-12-13 2021-12-13 2022-12-13 2023-12-13 2024-12-13
KIS ESGS & SUSTINVEST ESG s K|S ESG S B SUSTINVEST ESG
WHOS GOOD ESG StaEsG AT A WHOS GOOD ESG StREsG AT A
ESGE XK ClimpES ESG2H A —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 0.61 147 2.36 3.69 10.44 3.00
=AY 0.62 144 242 3.31 8.29 1.21
7|Et=8x 0.61 1.43 2.38 3.64 5.03 2.05
IMHSERES) 0.57 1.36 2.28 3.58 772 2.41
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.58 1.51 2.38 3.83 0.00 1.53
TH| 0.60 1.42 2.33 3.63 8.75 2.20
REE: KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (21: %)
= 374 ~1d 1~24 2~34 3~54d 5E0]4 HH|
S=Xy 3.162 2919 2.876 2.876 2.872 2.946
23Ky 3.155 2.901 2.831 2.814 2.934 3.017
7|Et=8X 3.381 3.175 3.139 3.109 3.220 3.198
NS 2RET) 3.371 3.186 3.156 3.095 3.172 3.194
SIMHESZET) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.298 3.014 3.004 2972 0.000 3.117
TH| 3.242 3.048 3.044 3.001 3.051 3.092

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 491 5.68 472 5.64 2.63 23.59
28Ky 10.06 8.39 1.78 0.52 0.09 20.84
7|Eta-& X 1.42 1.85 1.70 1.35 0.17 6.48
A (S ZEET) 6.91 13.13 9.46 7.12 3.68 40.30
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 3.37 3.14 1.37 0.91 0.00 8.79
A 26.67 32.18 19.03 15.55 6.57 100.00
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 127 155 143 176 97 698
23Ky 157 118 26 8 1 310
7|EtE2&X 117 147 108 94 12 478
SIMHBSEREDS) 231 423 262 225 179 1,320
M (S EES) 0 0 0 0 0 0
ABS 94 100 55 35 0 284
A 726 943 594 538 289 3,090

Xt KISKHHEIF
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MSB 2YR
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Q KISKFAHE 7}

#1. F4 23K 22|HSE (2H9l: %)
THE 11/22 11/29 12/6 12/13 T FCHH|(BP)

=214 2.825 2.692 2.692 2.677 -15
=S¢t 24 2.882 2.685 2.692 2.657 -3.5
=1 34 2.817 2.615 2.622 2.54 -8.2
=154 2.877 2.652 2.635 2.617 -1.8
=1 104 2.98 2.76 2.745 2.675 -7.0
SAHHAAA 3 3.076 2.876 2.893 2.873 -20
SAHHAAA 5E 3.126 2.921 2912 2914 0.2
SAHAAA 104 3.138 2.936 2.921 2.91 -1.1

RHE : KISKHAHE 7}

123, 21X SPREAD 0| (52l : bp) 124, E4XJAAA SPREAD3O| (549l : bp)
3_5SPREAD
40.00 - 40.0

5_10 SPREAD 3_10 SPREAD

3Y SPREAD 5Y SPREAD 10Y SPREAD

20.00

20.0 ‘T\
‘ \W o
0.00 |

-20.00 - 0.0
0"?) gfo’ Qb'e’ & 4 ,;v\?) 0\? Ng 7 QQ)Q ,&0 0&
A R A A A
A& : KISKHEEIL Rt : KISKHAME 7}
H2 F7t 22 AZYE HE (42: bp)
IHE 11/22 11/29 12/6 12/13 MLy
=1 3_10 SPREAD 16.3 145 123 135 1.2
=11 3.5 SPREAD 6.0 37 13 7.7 6.4
=1 510 SPREAD 103 10.8 11.0 5.8 -52
= 11_EXiAAA 3YR SPREAD 259 26.1 27.1 333 6.2
=11 _EZX{AAA 5YR SPREAD 249 26.9 27.7 29.7 2.0
=11 _EZX{AAA 10YR SPREAD 15.8 17.6 17.6 235 5.9

Rt : KISKHAME 7}

10



“ KISAHLHE 7t

85, X &, EFMAAA =4 E ZM HFCHH| FEHS= (541 : %, bp)

X EHE o ERfaaaEE ——X|E —=—E5KHasa
8 3.5

3M 6M  9M 1y 15y 2y 25 3Y 4Y 5Y 10Y 20y 30Y
RtE : KISKHAME 7}
F) X E £ 5O 3M~2Y, T 25Y~30Y L2 £UE

J2l6. BEI(Breakeven Inflation Rate) H& (549l : %, bp)

U BE —— 31245 ——=7}24-6
5 400

4.5 350

- 300

250

200
150
100

50

0

11



@ KISKH&HE 2}

H9. 27 SAM wydg (et91: 7M. %)
UEYd 89 27| ZALE | HE HEZY
2024-12-09 AI| T = A|ZAL24-12-88 = oy 1,000
2024-12-09 AI| T = A ZAL24-12-89 34 2IE +1.9bp 800
2024-12-09 SEINLSAHZE) 2024-12 34 21E -2.0bp 200
2024-12-10 ot 7tAZ A1 2 BIE +4.0bp 1,000
2024-12-10 HR7tAZALS12 54 BIE +4.0bp 900
2024-12-10 Sh= ™ 21445 2\ 2IH +0.8bp 3,400
2024-12-10 st 21446 34 2E +5.2bp 1,600
2024-12-10 st #1447 54 BIE +2.0bp 2,000
2024-12-12 S A = D AR61 2 21H +3.8bp 2,100
2024-12-13 E2FA919 54 OIE +2.0bp 500
2024-12-13 E2ZAM920 30 U +1.2bp 700
2024-12-13 [ S AR 1072]5012-13(Ah 54 R 1,300
X2 : KISKHEE I
n. =3 gz
KN FEAIEE T 2448 SHLE RE2 0[BMH 12x 4985943 RSEIUCE O|0{M =10
24-5 YAl 9& 2,964 @ RSED 1 5
d87. FU XESE /S (EH9l: 22l)
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1

=245 =1124-13

AHZ : KISKHAE 7}

38, FZH SA

m
£
i
o

35000

30000

25000
20000 -
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0
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5Y~10Y

10Y~20Y

20y~

Xt : KISKHAME 7}
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o 7jehekx} KEY POINT
O|MEZ A  02) 3215-1432 o oA A|E BEHEF ZEN| MSH
o T A RS LA =Y

2N AN Y2 TATS SHUCE X3t He| R P 2z = S E LIEHCE

rlo

WA 1 TZH0| 20bpE AZHES HA31, 3W U 5 242 2tZE 7.0bp, 1.0bp SCHHCE OHX[Z

fu
S
M
-+
=~
12

Al 5.2bp 2O SHRACE. 3E Sl 10 PO A2 ERS 37 =ohsio] ObgACH

108 oA 2 Z2o| S E LERIC 7IEFg 81 AA+ 22X E= 13 & 3W FZH0|A 242 2.0bp,

7.0bp SHCiSHRAL, 54 F2H0] 1.0bp CH 10 20| 7.0bp SHCHSID OFZRUCE.

3. 28l 3y YTM 0] (221 = %) J&2. 6f®K 3y YTM 30| (Hl: %)
- =X 7|EtZ- 8 A+
. K A2 oK =3
8 A = Bhann = E3H s 7|etE 8 han- Tlet2 8 har
7
6 - 6
5 |
: 7MMM\~\.’ '
3 |
24 2
1
0 : : : 0 -
2022-12-13 2023-06-13 2023-12-13 2024-06-13 2022-12-13 2023-06-13 2023-12-13 2024-06-13 2024-12-13
RE&E: KISKHE 7F Xt&E: KISKHAHE 7}
33, 28 3 1CiH| SPREAD3O0| (£l : bp) 34, ofFx 3 ACHH| SPREADZO0|  (EH9: bp)
AR 3y- KTB 3Y ——— Z 3 - KTB 3¥ 7| EtZ & kil AA+- KTB3Y
120 4 S BHRHAAA- KTB 3Y SR A+ KTB 3V 350 W 7|EtZ 8 HAA- - KTB 3Y
100 300 - 7|EfZ 8 XA+ - KTB 3Y
250 -
80 |
200
60 -
150 |
40 -
100 |
20 50 |
0 : : : ‘ 0 : : : ‘
2022-12-13 2023-06-13 2023-12-13 2024-06-13 2024-12-13 2022-12-13 2023-06-13 2023-12-13 2024-06-13 2024-12-13
RE&E: KISKHHE 7} XbE: KISKHHE 7t

13



H1. 2WM S 0CHH| AZE QL HEE (421: bp)
8 aF 228 E(12/13) T ZCHH[(12/06) HACHHI(11/12)
k7| 1Y 3y 5Y | 10Y | 1Y 3y 5Y | 10Y | 1Y 3y 5Y | 10Y
=y 287 | 231 | 217 | 505 | 20 7.0 1.0 52 | -94 | 64 29 38
] 287 | 163 | 207 | 479 | 20 7.0 1.0 50 | 94 | 64 29 38
AAA 325 | 358 | 328 | 603 | 20 7.0 1.0 52 | -84 | 66 29 38
AA+ 386 | 451 | 457 | 694 | 20 7.0 1.0 52 | -84 | 66 29 38

H2 OfMM S0CHH| A= E Y HEE (EH2I: bp)
s TF AT E(12/13) HCHH|(12/06) HECHH|(11/12)
7] 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1\% 3y 5Y 10Y
Az 522 | 575 | 447 | 1396| 35 9.7 0.0 7.0 50 | 134 | 20 7.0
a8 543 | 643 | 653 | 1582 | 35 | 100 | 00 7.0 45 | 140 | 15 7.0
AAA 623 | 743 | 752 | 1782 | 35 | 100 | 00 7.0 40 | 150 | 25 6.0
AA+ 1275 | 1623 | 189.6 | 2475 | 2.0 7.0 1.0 7.0 20 | 100 | 20 7.0
AAA 2035 | 241.0 | 252.1 | 2914 | 20 7.0 0.5 7.0 20 | 100 | 20 7.0
AA+ 2580 | 310.8 | 319.0 | 356.2 | 2.0 7.0 0.5 6.5 20 | 100 | 20 6.5

7t opAct

235, 57 2un guzo @  dfe 2 GEM wuo| (@5l %
25,000 - ESFA miFXH mAAA CAA+ 10,000 - m7tE g TR B ekl
20,000 1 8,000
15,000 - 6,000 -
10,000 - 4,000 |
5,000 - 2,000 . . l

0 o 4

2024-12-09 2024-12-10 2024-12-11 2024-12-12 2024-12-13 2024-12-09 2024-12-10 2024-12-11 2024-12-12 2024-12-13

RE&E: KISKHE 7F Rr&: KISKHHE 7}
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B3, F7 2 L H (2H2l: %, 248l)
se 5593 wiga | gdAmE L 71 EC
AAA = 0-2%44120| E 2(03)1-09 2.980 21E -2bp 2024-12-09 | 2025-12-09 700
AAA 7| 2 (41)24120]1.5A-09 2.900 21 Obp 2024-12-09 | 2026-06-09 2,700
AAA At=24410]0200-1209-1 2.880 9E +1bp | 2024-12-09 | 2026-12-09 3,700
AAA Ash2328-12-0]-2-A 2.920 9E +1bp | 2024-12-09 | 2026-12-09 2,200
AAA Ash2328-12-2-6M-A 3.210 2 -4bp 2024-12-09 | 2025-06-09 2,500
AAA staEd3824122-2021-304 | 2970 2 -8bp 2024-12-09 | 2025-10-09 1,700
AAA 7| Y2 (EH2412E274A-10 3.030 2 -6bp 2024-12-10 | 2025-09-10 2,000
AAA 7|2 (41)24120]1.5A-10 2.890 9E +2bp | 2024-12-10 | 2026-06-10 1,500
AAA HAL242024-120[1A-10 3.030 9E +2bp | 2024-12-10 | 2025-12-10 800
AAA At=24410]0200-1210-1 2.840 2IE Obp 2024-12-10 | 2026-12-10 1,400
AAA At224410]0206-1210-2 2.830 9E +2bp | 2024-12-10 | 2027-06-10 1,700
AAA St E 382412002011 2.880 21E -7bp 2024-12-10 | 2025-12-10 800
AAA 7| Y2 (EhH2412E182A-12 3.200 2 -4bp 2024-12-12 | 2025-06-12 3,300
AAA HA232024-120[11M-12 3.040 2 -1bp 2024-12-12 | 2025-11-12 1,200
AAA AH=24410]0200-1212-3 2.860 21 Obp 2024-12-12 | 2026-12-12 6,200
AAA Atg2441H0003-1212-1 3.210 2 -4bp 2024-12-12 | 2025-03-12 2,100
AAA Atg24418H0100-1212-2 2.880 2 -8bp 2024-12-12 | 2025-12-12 2,900
AAA FUF AR H)24-120[2-12 2.940 QE +2bp | 2024-12-12 | 2026-12-12 300
AAA Mh2328-12-0]-1-B 3.000 9E +1bp | 2024-12-12 | 2025-12-12 1,700
AAA Aoh2328-12-0]-2.5-A 2.930 9E +3bp | 2024-12-12 | 2027-06-12 1,400
AAA Ast2328-12-0]-5-A 2910 9E +1bp | 2024-12-12 | 2029-12-12 2,400
AAA =02%44120|EY(03)1-13 3.010 9E +1bp | 2024-12-13 | 2025-12-13 1,800
AAA 7| Y28 (41)24120[2A-13 2.870 9E +1bp | 2024-12-13 | 2026-12-13 3,700
AAA 7| g28(4h24128H1A-13 2.880 2 -8bp 2024-12-13 | 2025-12-13 1,500
AAA SRS EMAHERE)2024-120[1.5Y-4  2.940 9E +2bp | 2024-12-13 | 2026-06-13 1,800
AAA SR EEMAHERH)2024-120[25Y-B  2.960 9E +2bp | 2024-12-13 | 2027-06-13 2,200
AAA AH=24410]0106-1213-1 2.880 2 -1bp 2024-12-13 | 2026-06-13 2,000
AAA AH=24410]0206-1213-2 2.860 9E +1bp | 2024-12-13 | 2027-06-13 2,800
AAA AR H(2H)24-120[18-13 | 2.950 9E +2bp | 2024-12-13 | 2026-06-13 500
AA+ M F2824-120(32-13 3.020 9E +3bp | 2024-12-13 | 2027-12-13 500

REE: KISKHAHE 7t

Ha FZH o Hx 2Y g (591: %, 218
s= 589 wage | gyAmE R k71 EC L
AA- Z07HE551-2 3.281 21 -5bp 2024-12-09 | 2027-12-09 200
AA- MBI I E505-1 3.108 21 -5bp 2024-12-09 | 2026-06-09 600
AA- ASIH I E505-2 3.132 2 -4bp 2024-12-09 | 2027-07-08 100
AA- MBI I E505-3 3.132 2 -4bp 2024-12-09 | 2027-07-09 900
AA- ABHIH I E505-4 3.145 2 -3bp 2024-12-09 | 2027-12-08 300
AA- MBI I E505-5 3.145 2 -3bp 2024-12-09 | 2027-12-09 1,400
AA- ABHIH I E505-6 3.168 2 -4bp 2024-12-09 | 2028-12-08 700
AA- 71| O[H| 7} | & 549-1 3.163 2 -4bp 2024-12-09 | 2026-03-09 200
AA- 7| O[H|7H | & 549-2 3.115 2 -4bp 2024-12-09 | 2026-12-09 600
AA- 7|0[H| 7} | & 549-3 3.119 2 -4bp 2024-12-09 | 2027-03-09 500
AA- 7| O[H|ZH | & 549-4 3.135 2 -3bp 2024-12-09 | 2027-08-09 100
AA- 7|0 H| 7} | & 549-5 3.137 2 -3bp 2024-12-09 | 2027-10-08 600
AA- 7| O[H|ZH | & 549-6 3.138 2 -3bp 2024-12-09 | 2027-11-09 100
AA- 7| O H| 7} | & 549-7 3.139 2 -3bp 2024-12-09 | 2027-12-09 900
AA- P07 04 539-2 3.115 21 -5bp 2024-12-09 | 2026-12-09 700
AA+ HIMZFE175-1 3.169 21E -2bp 2024-12-10 | 2025-12-10 500
AA+ HIMWZFE175-2 3.101 21E -2bp 2024-12-10 | 2027-12-10 500
AAO <2|7H=256-1 3.127 2IE -1bp 2024-12-10 | 2026-12-10 1,400
AAO f2|7t=256-2 3.123 2IE -1bp 2024-12-10 | 2027-06-10 100
AAO L2|7}E256-3 3.138 oy 2024-12-10 | 2027-12-10 400
AA- f2la870m E516-1 3.144 219 -5bp 2024-12-10 | 2026-12-10 500
AA- f2la870mE516-2 3.169 219 -4bp 2024-12-10 | 2027-06-10 500
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AA- <f2la87iuEs516-3 3.183 21E -3bp 2024-12-10 | 2027-06-10 300
AA- fel=58/ME516-4 3.183 2IE -3bp 2024-12-10 | 2027-12-10 1,100
A0 o E XA IR 120 3.330 21E -5bp 2024-12-10 | 2027-06-10 700
AA+ d7t=2713 3.045 I -2bp 2024-12-11 | 2027-12-10 700
AA+ AE7tE2714 3.041 oy 2024-12-11 | 2029-01-11 100
AA+ ABFEE2245-1 3.067 I -2bp 2024-12-11 | 2026-12-11 1,100
AA+ ABFEE2245-2 3.058 I -2bp 2024-12-11 | 2027-06-11 500
AA+ ABt7tE2245-3 3.045 21g -2bp 2024-12-11 | 2027-12-10 200
AA- OFO[H|AH 0|7} T E318-1 3.089 21 -5pbp 2024-12-11 | 2026-05-11 300
AA- OFO[H|AH 0|7} & 318-2 3.070 21 -5pbp 2024-12-11 | 2026-12-11 300
AA- OFO[H|AH 0|7} & 318-3 3.083 2IE -4bp 2024-12-11 | 2027-03-11 200
AA- OFO[H|AH 0|7 T E318-4 3.086 2IE -4bp 2024-12-11 | 2027-06-11 400
AA- OFO[H|AH 0|7} & 318-5 3.078 2IE -4bp 2024-12-11 | 2027-12-10 600
A0 Off F-= 7 | & 236-1 4.669 0E 23bp | 2024-12-11 | 2026-03-11 200
A0 Off F-= 74 | & 236-2 4.669 0E 23bp | 2024-12-11 | 2026-03-11 300
A0 Of 727K | & 236-3 4.759 OIE -20bp | 2024-12-11 | 2026-12-11 100
AA+ S0 7=919-1 3.045 2 -1bp 2024-12-12 | 2029-12-12 200
AA+ ¢0i7tE919-2 3.142 2 -2bp 2024-12-12 | 2030-06-12 200
AA+ HO7HE919-3 3.219 21E -5bp 2024-12-12 | 2030-12-12 1,100
AAO SHLEFLE272-1 3.096 21g -1bp 2024-12-12 | 2027-12-09 200
AAO SHLEFLE272-2 3.096 21g -1bp 2024-12-12 | 2027-12-10 1,300
AAO SHLE7LE272-3 3.183 21g -1bp 2024-12-12 | 2029-12-12 300
AA- BNKZH I &369-1 3.241 21g -2bp 2024-12-12 | 2026-11-12 400
AA- BNK7H | £369-2 3.239 2 -2bp 2024-12-12 | 2027-02-12 800
AA- BNK7HI| £369-3 3.238 2 -2bp 2024-12-12 | 2027-03-12 500
AA- BNK7HI| £f369-4 3.236 2 -2bp 2024-12-12 | 2027-04-12 300
AA- BNKZHI| &369-5 3.234 21g -2bp 2024-12-12 | 2027-05-12 100
AA- BNKZHI| E369-6 3.227 21g -2bp 2024-12-12 | 2027-12-13 100
AA- BNKZH | & 369-7 3.290 2I9E -5bp 2024-12-12 | 2029-12-12 100
AA- BNKZH | £ 369-8 3.550 21 -5pbp 2024-12-12 | 2030-12-12 100
A+ OFO| A 7H | & 124-1 3478 O1E -30bp | 2024-12-12 | 2027-12-09 200
A+ OtO| A7 | EF124-2 3478 01 E -30bp | 2024-12-12 | 2027-12-10 500
A0 ot 7] I §538-1 4.456 QIE -20bp | 2024-12-12 | 2026-06-11 300
A0 ot 7o §538-2 4.456 QIE -20bp | 2024-12-12 | 2026-06-12 600
A0 oh=7m| §538-3 4.528 01 E -20bp | 2024-12-12 | 2026-12-10 300
A0 oh=7H | £$538-4 4.528 01E -20bp | 2024-12-12 | 2026-12-11 1,000
A- AN 373-1 5.336 oy 2024-12-12 | 2025-12-12 300
A- AIH I E373-2 5.371 o 2024-12-12 | 2026-12-11 100
AA+ A47tE2715 3.105 21g -1bp 2024-12-13 | 2027-06-11 300
AA+ A47tE2716 3.091 21g -1bp 2024-12-13 | 2027-12-13 100
AA+ MFtE2717 3.094 oy 2024-12-13 | 2028-12-13 100
AA+ 27tE2718 3.230 21 -5bp 2024-12-13 | 2030-12-13 500
AA- A2 74T E757-1 3.114 21 -5bp 2024-12-13 | 2026-12-11 100
AA- A2 7K EH757-2 3.137 219 -4bp 2024-12-13 | 2027-12-13 400
AA- 7|0 H|ZH | & 550-1 3.197 21 -5pbp 2024-12-13 | 2026-01-13 200
AA- 7|0[H| 7} & 550-10 3.162 2 -3bp 2024-12-13 | 2027-08-13 300
AA- 7|0 H|ZH | E550-11 3.161 2 -3bp 2024-12-13 | 2027-10-13 200
AA- 7|0[H|ZH [ & 550-12 3.160 2 -3bp 2024-12-13 | 2027-11-12 100
AA- 7|0H| 7} & 550-13 3.160 2 -3bp 2024-12-13 | 2027-12-13 800
AA- 7| O[H|ZH | & 550-2 3.119 21 -5bp 2024-12-13 | 2026-08-13 200
AA- 7| 0[H|ZH | & 550-3 3.120 21 -5bp 2024-12-13 | 2026-09-11 200
AA- 7| O[H|ZH | & 550-4 3.138 2 -4bp 2024-12-13 | 2027-01-12 300
AA- 7| oH| 7} | & 550-5 3.138 2 -4bp 2024-12-13 | 2027-01-13 300
AA- 7| o[H|ZH | & 550-6 3.141 2 -4bp 2024-12-13 | 2027-02-12 100
AA- 7| oH| 7} | & 550-7 3.144 2 -4bp 2024-12-13 | 2027-03-12 100
AA- 7| o H|ZH | & 550-8 3.154 2 -4bp 2024-12-13 | 2027-06-11 500
AA- 7|0 H|ZH | & 550-9 3.162 2 -3bp 2024-12-13 | 2027-08-12 100
A+ RO7 T E472-1 3.934 21 -5bp 2024-12-13 | 2026-12-11 300
A+ ROI7Hm §472-2 3.983 219 -5bp 2024-12-13 | 2027-12-13 200
A+ R O7H T E472-3 4.175 91E -15bp | 2024-12-13 | 2029-12-13 100

X2 KISKHHE 7}
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OIAKKH : Xl S A0 ME AE SH &5
Bt} KEY POINT
ahX|g A 02) 3215-1471 o A Xtz =Y F2

o G AP E A
B|AXY A S
AL 7|FE QAR 3WE BHY] AAAS S| =10 OHH| F2|R Az E= © FHEL 5.7bp 712 51.1bpE Lt
EtHT, AAOSE2 ® FEL} 7bp B7t8t 62.4bp, AOEE2 ™ FECL 6.5bp 37t 123.7bpE 7|55

Ch. O[#HZ SIAK FEAE2 =2, R S8 ?IFE A7t O|ROH 2D %M SES LIERIC B

A%, 84 S 2 Bl 22t 5 YK 2oL SrfEoic, 7IFF2 2ot 7Ix0) XhF g O

Of7tE SIAHM AlZ2 FAHEI7 EOlE22BM AlE 224 0] AR Ut M 3 CHH| AKX A2 EE

2 Z S g HAM %NS LIEFRICE

—

a7, A S2|50| (59l : o 9)

6.5 600

5.5 500 _

AOAIHY E

45 400 AAOA IR E

AMAAIR E
3.5 300
——A0
2.5 200 ——AAD
— AAA

1.5 - - 100 2734

0.5 ‘ ‘ 0

2021-12-13 2022-12-13 2023-12-13 2024-12-13

XHE : KISKHAE 7}

H1. Y A=Y E Y HEE (E+21: bp)
s= =F AT E(12/13) HZLliH](12/06) HMEChH[(11/15)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 441 | 511 | 441 | 673 | 00 5.7 0.0 6.2 2.0 75 15 5.2
AA+ 470 | 599 | 536 | 965 | 05 7.0 0.6 6.2 30 | 106 | 2.1 6.2
AAO 489 | 624 | 598 | 1304 | 1.0 7.0 0.5 6.2 35 | 103 | 20 6.2
AA- 522 | 673 | 699 | 167.0| 1.0 7.0 0.5 6.2 35 | 100 | 20 6.2
A+ 722 | 976 | 1363 | 2242 | 05 6.5 0.0 6.2 2.8 75 0.0 6.2
A0 88.1 | 123.7 | 180.8 | 2702 | 05 6.5 0.0 6.2 2.8 75 0.0 6.2
A- 1149 | 168.2 | 240.8 | 3215 | 05 6.5 0.0 6.2 2.8 75 0.0 6.2

AtZ : KISKHAHE 7}
18



Ol == 2IAM THFHZ 12 28009 &, H7|5H2 46709 A2 =2 81309 &2l = THES 7S

H2. B|AKY HEsiE (EH91: %, bp, 9, 24 #)
HESS =9 L HUEHO|E | WAz e | Walary] | grsol

AAA SKE2{| 589-1 2024-12-11 2.905 4 elE -3bp 3 1,700
AAA SK2 2 =89-2 2024-12-11 2918 JHH2IE +1bp 5 900
AAA SKH2{| =89-3 2024-12-11 2.963 JHEelE -2bp 10 400
AAA w2H O[S EXN1=22 2024-12-12 3.258 =11 +60bp 2 450
AAA SAH O[S EN251 2024-12-12 3.228 =1 +57bp 2 1,150
AAA FAH OIS ER3%1 2024-12-12 3.125 =1 +59bp 3 2,700
AAA QIZHAC S| HE{ H4S 1 2024-12-12 3.105 =1 +57bp 3 600
AAA SHS8XIF48-1 2024-12-13 2.975 JHEoE -2bp 3 1,000
AAA SYTEXIF48-2 2024-12-13 3.006 JhE e 5 2,500
AAA 222 8X|F12-1 2024-12-13 2.961 JHEBIE -2bp 2 900
AAA L2l 8XF12-2 2024-12-13 2977 JHEBIE -3bp 3 500

F)RES 32 L A, ELS A Q|

Xt KISKHHE 7Y, o EF A K &

H3. S|A 27| (EH91: %, A, 2A2)
Hegse 5= L HHO|E 7| o | AT
A0 HUYAE1 2021-12-09 2778 3 750 1,750

A0 StLIOJ ZL 1 0t 0[185-1 2023-06-09 4837 1 420 12,500
AAO Lt2hof| L K| M H| 21-1 2014-12-09 3452 10 2000 2,500
AAQ MotEH2212-1 2022-12-14 5432 2 500 21,600
AAA SKE! 2| Z84-1 2022-12-14 4786 2 1000 57,200

F) REZ 32 L S|AM, ELS A Q|

Xt KISKHHE 7Y, o EF A K &

H4. X S|ARKY A = (S9l: %, bp, ', A42)

HEgSE =9 L 2 A=y e/ 5HOIE 27| LR

FREZ 32 Lt S|AMY, ELS H| Q|
XHE: KISKHAHE T} DART
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&2 3|AY Lol 0] (291 : 9 &)

180,000

160,000

140,000

120,000

100,000 2021

80,000 " 2022
= 2023

60,000 - = 2024

40,000 -+

20,000 -+

12 28 38 48 58 ¥ 7€ 8¥ 98 108 118 128

KtE : KISKHAME 7}

133, SIAK LYY o) (291 9 2)

2900000

2700000 -

2500000

2300000

2100000

1900000

1700000
2022-12-13 2023-04-13 2023-08-13 2023-12-13 2024-04-13 2024-08-13 2024-12-13

RHE : KISKHAME 7}

(9]

=T A RESAIES TFof vls] EEet A7t O|RA ML TN RS2 3X 7,5149

rio

o2 M F

1

CHH| 1= 3,0399 & S7I3CH S5 SE2H2 AAA S22 MF THH| 10.22%P LA 20.06%S KHX|3H

K
>

A SeE2 TF OH] 9.79%P 712t 73.92%E XHX|UCE ASE2 0.03%P 7t 4.59%E AHX| ULt £

1

'
ra

7l & QE2F2 1d 0|2 A= 4.44%P 718t 37.51%, 1EH~3EHE 2 11.28%P ZASBH 4291%, 3

H~5EHE2 2.25%P 37t 5.11%E XXM 54 O & O M-= 4.58%P S7t8t 14.47% € KHX|RYCH
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(SHel: o &)

T= 2024-11-21 2024-11-28 2024-12-05 2024-12-12
AAA 10,479 6,512 15,307 7,525
AA 33,132 33,179 32,420 27,730
A 2,662 5,167 2,305 1,724
BBB 283 281 467 414
JUNK 15 56 53 122
Total 46,570 45,195 50,553 37,514
XtE : KISKHAHE 7}
H6. S| THEE 78 (EH9l: o #)
= 2024-11-21 2024-11-28 2024-12-05 2024-12-12
~1y 17,259 17,824 16,718 14,073
1y~3y 23,054 20,278 27,391 16,096
3y~5y 3,553 3,379 1,447 1,917
Sy~ 2,703 3,714 4,996 5427
Total 46,570 45,195 50,553 37,514
XtE : KISKHAE T}
24 2 S2E F& (291 - %) JE5. AR THEWI|EH | (542l : %)

XtZ: KISKHAHE ¢

d3e6. Al FEF 0|

AtZ: KISKHHE L

80000

= A

40
ofm

2F
=]

70000

60000

50000

40000
30000

20000

10000
O T T

T T T

T

2023-12-12

T

T

T

T T

2024-02-15

T

2024-04-25

2024-07-04

2024-09-12

T T T 1

2024-12-05

AtZ : KISKHAHE It
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@ «isrsrzo
ABS/MBS : MBS 20244 % 0O} X|9} &t

IRt KEY POINT
71 K 02) 3215-1435 o SEFAILIOIEX|H78Xl, 7|7 | =20|2024 | 2K} EH
ojst A7gl  02) 3215-1454 o SEAZ SHASE B &

O|#HZ ABS & TIU 7| RHFMES 7| XX 2810 FEALIO|EX|H| 78K, 7| 7|3 0]2024 K2kt

7F S| QICH MBS 2024-24 5,928 2| HisH|0f 2024 0| OFX|at Yt g OpRICE.

O3, g7t 7| XX ABS Waig ol 0| (S+91:21 91, 7|ZF: 2024-01-01 ~ 2024-12-13)
16,000 350000
am PF Loan
14,000 L
300000 o.CBO
12,000 250000 7|e}
10,000
- 200000 mmmoE=
8,000 .
- 150000 Cho| St 2 XA
6,000 -
+ 2 /2RO E X0 A cpo
4,000 [ - 100000 SYRSEI ESY]

2,000 A—. 50000 Synthetic CDO

O T T T T T O so=T

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

XtZ: KISKHAHE ¢

J8l2, A7 WalH| = (EH91 - %, 712t : 2023-07~2024-12) 213, 128 wWelH| = (EH91 2 %, 712t : 2024-12)
=S YRNE Synthetic
Cbo
=
O = A0 & 0%
P-CBO

28%

E“je”ls*—'?'—liH%XH?_J, 3080

— =

Xt KISKHAHE 7F AtZ: KISKHAHE 7L
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H1. F7H ABS #d s (SH : A9, %, 712t : 2024-12-09~2024-12-13)
7| XXt SPC ME8SE L a7 wdgy | gz | M
SRS RUEMA | FEEAMO[EX][78R1-1 AAA 2024-12-09 M 270 3.374 -
SRS AE | FEHALOIEX|7831-2 AAA 2024-12-09 4M 250 3.378 -
SRS RUFMNA | FEEAMOIEX|78R1-3 AAA 2024-12-09 6M 250 3.368 -
SRS A | FEHALOIEX|7831-4 AAA 2024-12-09 8M 240 3.314 -
SRS RUFMA | FEEAMOIEX|78R1-5 AAA 2024-12-09 10M 230 3.248 -
SRS iAE | FEHALOIEX|7831-6 AAA 2024-12-09 1Y 230 3.172 -
SRS HA | FEYALOIEX|78R1-7 AAA 2024-12-09 1Y2M 230 3.156 -
SRS iAE | FEHALOIEX|7831-8 AAA 2024-12-09 1Y4M 220 3.141 -
SIS RFH | FE2{AM0[EX|78R1-9 AAA 2024-12-09 1Y6M 220 3.126 -
SRS A | FE2AL0|EX|7811-10 AAA 2024-12-09 1Y8M 220 3.136 -
CHU7|HEUIMA | FEHAT0[EX|78R1-11 AAA 2024-12-09 1Y10M 220 3.137 -
SRS RUEIME | FE2TO|EX|78R1-12 AAA 2024-12-09 2Y 120 3.138 -
CHU7|HEaMA | FE2{A00/EX|78R1-13 AAA 2024-12-09 2Y2M 100 3.138 -
SRS RUSNA | SEHADO0|EX|78]1-14 AAA 2024-12-09 2Y4M 80 3.148 -
CHU7|HE I A | FEAT0/EX|78R1-15 AAA 2024-12-09 2Y6M 70 3.149 -
SRS RUEIME | FER2TO|EX|78R1-16 AAA 2024-12-09 2Y8M 50 3.149 -
CHU7|HEFMA | FEEAT0[EX|78R1-17 AAA 2024-12-09 2Y10M 40 3.149 -
SRS RUEME | FER2T0/EX|78R1-18 AAA 2024-12-09 3y 30 3.149 -
CHU7|HEFMA | FEAT0[EX|78R1-19 AAA 2024-12-09 4Y7TM 10 3.146 CALL
7| 4712 0(2024 K 2Kk -1(A AAA 2024-12-10 3YOM 200 3.110 CALL
XtE : DARTHASA|A|AE
H2. %2 MBS T S HA Z HuHE (59l : 248, %)
Bt H:/IBS 2024-34(2024-12-13) § E--) _ ?/IBS 2024-2}(2024-11-15)
dage | gdzel | Axye | gEg | gdge | 2ZyE | wEad | gEzgE | Aazmge
14 609 2.960 +26 - - - 763 3.149 +28
2d 900 2.941 +30 714 3.196 +30 800 3.199 +25
3d 800 2.891 +35 - - - 600 3.154 +24
5d 1,300 2.899 +31 800 3.194 +30 1,300 3.198 +24
7d 900 3.011 +28 - - - 700 3.285 +21
104 700 3.046 +38 500 3.290 +30 400 3.287 +25
204 500 3.080 +50 300 3.293 +37 400 3.234 +26
30'd 200 3.051 +55 - - - 100 3.153 +27
) W7t g A| o OjojZbch o
xR S FEFE3A
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J%4. MBS TH7|H 23l THol 3R0| (SHl: o 2l)
120,000 300,000
100,000 /A\ 250,000
80,000 200,000 2021 3t
2022 S
60,000 150,000 s
/ — 2023 23K
m— 024 Y
40,000 100,000 =<
U (RH)
20,000 - 50,000
0 - -0
1Y 2y 3y 5Y 7Y  10Y 15Y  20Y  30Y
KtE : KISKHAME 7}
5. MBS 27| Wl AT E F0| (9 & &)
3.5
3
2.5 m1y
m2Y
2 m 3y
m5Y
15 - m7Y
m 10Y
1 = 15Y
20Y

0.5

0 I T T 1
MBS2024-21 MBS2024-22 MBS2024-23 MBS2024-24

Xt : KISKHAE 7}

I FSAE 3

ABS REAIZOIM = 7|Z= XLt Primary CBOZ} 759 &, TR 7SR S X 0| 4009 &, CDO 3.139 &,

7|Et 28 5042842 AOZ SHMSE BEHS E QUL
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26, &7t ABS 7| XX 8 S EH|8 30| (EHl: o )

- I 7

100%
90%

6
80% |
mm P-CBO
70% 5
I PF Loan
60% 4
mm Synthetic CDO
50%
m— | R O E AT
40% 3
mmeE=E
30% 2
2 g /2o =X H cpo
20%
1 7|Et
10%
— a4
0% 0
RS I I I I T T WP S RN
@?’:\, 0"*’ @/N &N 0"?( @/N &N 0"?( @/N &N 0"?(\, @/y\/
A S A A S I S AN WA S A WA
AtE : KISKHAE 7}
B3 ME8SE HE
SPCH HZEH HEZ HA 7| Z=XpAE HAY
e eis - - - - -

KtE : KISKHAME 7}
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CHIAR : 712 £QF 218 AA|X CDAN SE
CHCCR KEY POINT
¥ME th2l 02) 3215-1457 o CD:WeHIOH =A CD-S8HK| AZY LT S|

o CP/ESTB:CP 2830 57} £STB LHFH S}

W TIIxA Al

CDE2/(AAASE 3ME=E 7

= o
M= CHH| 15bp S E 4.1bpE O3

M3 CiH| 4bp &St 3.32%2 Ot SHRILCY.

CD-2HIH(AAASE 3MEE 7 WCEH 3 CD 232
o 28 471 27009 S 7St
2 CPE2|(91Y, A1SE 7|T)= ©F HiH| 3bp 453t 3.40%2 OrUSHIALCE CP-2|AHX(AASE 370 E
=2 7|&) 2T E= ™3 CHH| 4.5bp S E 1.2bpE 7|E} 1, CP-CD 2ZH E&= 1bp HAEl 8.0bp=E Of
ARULE FF 7| A|FO0|= COFEIZ7H 4S5 FME EO|Ch7t A% K8 Es BE5S EQCE O ZME
FXI5tH CcDFEl= 973 Ata =22 Qo etofj7t A= 0% A2 =2 EO0|EIC 0|2{3 ofM &2 ot
29| A S2| 0|70 Li8st= el SE2E 25t M MetE 7tsdE2 EQIC =5 4S5t H
CDZ 2|7} CHA] SHEISHEA &M =M= Z712 |XIE|7|= 0j2{2 TYO|CH CPaE| FA| &M M7t &
IR0, OfHNCC 7|gol82 oW MRotst gEo| HEHME oo g ¢S 2ot MESZ0] 5t
o= BE5S EO0|H ZHA0|Z S0 0|0 M7atst F e SE7|HQ N7 WY UL Fa52t T=
of 2% M F [{H| & HS8I0| Holgt SEL = OHRZ|E|RULCt
J81. 91€ = F8 TI[52|F0| (29 %) @2 MMF, MEH, FME HEFNZFO| @4
AT E(cD-28Af) 3| A AAD HAE —wmmF —FAY
cp P 220,000
2K AAA
5.0 0.15 200,000
4.5 180,000
0.1
4.0 160,000
35 0.05 140,000
3.0 0 120,000 m
2.5
005 100,000
2.0 :
80,000
1.5 0.1
60,000
1.0
-0.15 40,000
0.5 § 9 12 2024 3
0.0 -0.2
7|2t : 2023-12-14~S XY 7|12t 2023-12-14~2024-12-12
XtE : KISKHHE 7} Az 3 8FAED
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339, 7| EXHE HHZY (29 29, 7124:2023-12-01~) a310. 55 ¥ 7| =xpME HEFH (EH5l: )
e m Y703 m &5 A (cLo) 100%
90%
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70%
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F H7|0|l3 HHFHS 4805 A ICZ M CHH| 7,348 @l ZHAJMCtL S 7t= 365¥ = 7|& 3.23% =

S S 2 1 E HAFUH2 2522 ALIoZ M OfH| 57774 ZARMCE O F == HO0| 1,546
o @, 3 2 X|¥0| 976 & &S KX|ZMCE PF2 90 7= L3I 2| = 3.80%= M CHH| ESHM 2 OHF 2|
| ALt
Jd81. 234 B2 O g3 2483 0] (E+9I: Mo, 72F : 2023-12-01~)

EEd =9 XY
10,000

8,000

6,000

4,000

2,000

0 m
12 1 2 3 4 5 6 7 8 9 10 11 12

ALE : KISAHAHE 7L

30



OHRIXHA : =l 2I0HE #1%t HIOIE =21, = HH| AZdl =9t

"It KEY POINT

0| 7 2| 02) 3215-1469 o O A=l 112 CPI, &7H| &3} A|ZE

L &
o 52| QBtE 0[0j7t= 228 AlF

I SHRIMH AIZSE

O7}EHA 112 0|2 AH|XETIR| 0 T2}

ALt X108 =5 7= HS S HISHACE =2 2=ty S8y a2
20082 =228 58%7| 0| MZOICh A|Z2 0|0 &= SL2A0| 52| 5tE stA2 L SLZXI=0

2old SHME SA et HE FF5H QUL

0= 118 CPI7t & CHH| 0.3%, & CHH| 2.7% &E22 O & X|0f £stRACt 118 28 CPiz M
CHH| 0.3%, '3 CHH| 3.3% &SSHRACE AR HOXE2 2/ CPIZF4ME AL 03% 452 20 C|AQl
Z 0| STHof| Cit 227t JAJAKX|TH N F LY O| LisuX| Qfof otedt= 252 EQICE 2 CPIOIA B
2 HIEE AX|Ste FAHH|7H03% 72 M8 04% 20t F}T F7H| SO|A HE Sl A=z 7t 242t
02%=% ML FA HALHM FAHH £t =ME 2Lt 0[0] 11 PPIZt & CHH| 0.4% &S5+
O &KX E LEUSL RR=Z0| [E AT 7tE 450 2 20e=2 o ¢St RACt A 22 Xl CHE
201S0| HHME E0|1 PCE S7t0f| Zot|= 2050 25 MY Erot ot 2@ PCE &7+ FEX|7t
0.13%=2 ZF MLt O FHLICIRE AR AT} 50bp QISHE SHY LD ECBE 25bp QUSHE SHHA A2 CHS
Z FOMCO|M Fed?t 22| QISHE 0|0|Z A2 E E1 UL}

5

a3 0 F38 =4 E F0| (EH91: %, 717k 23.12.14~24.12.12) %2, EUIA $AE 0] (EH91: %, 712k 23.12.14~24.12.12)

2KH(%) 10Y-2Y(%) 2 (%) 10Y-2Y(%)
5.5 0.3 3.5 0.3
0.2 0.2

0.1 3 0.1

0 M \ 0
MO A
01 25 ”\F\,“’ w m 0.1
0.2 5 \JN -0.2
-0.3 -0.3
0.4 s 0.4
-0.5 -0.5
3 -0.6 1 -0.6
2023-12-14 2024-03-14 2024-06-14 2024-09-14 2023-12-14 2024-03-14 2024-06-14 2024-09-14
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7}, Bloomberg X2 : KISAHAHETE, Bloomberg
73 2K =AE F0| (EH91: %, 712k 23.12.14~24.12.12) %4, S22 $AE 0] (EH91: %, 712k 23.12.14~24.12.12)
=H(%) 10Y-2Y(%) =xH(%) 10Y-2Y(%)
2.5 0.8 3 0.9
0.7 0.8
’ 0.6 0.7
s 05 2.5 0.6
0.5
0.4
0.4
1 03
2 0.3
0s 0.2 0.2
0.1 0.1
0 0 1.5 L 0
2023-12-14 2024-03-14 2024-06-14 2024-09-14 2023-12-14 2024-03-14 2024-06-14 2024-09-14
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
Xt& : KISKHHE 7}, Bloomberg Xt=& : KISKHHE 7L Bloomberg
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2. FU 33X SEIHE (SH21: %)
=2t E 2024-12-12 2024-12-06 2024-11-13 M Oiy| HE oiy|
US TREASURY 2Y 416 415 436 0.70 -19.60
US TREASURY 5Y 414 4.08 433 6.60 -18.80
US TREASURY 10Y 428 417 444 10.70 -16.20
US TREASURY 30Y 449 432 458 16.60 -9.00
DEUTSCHLAND REP 2Y 1.95 2.02 2.13 -6.60 -18.00
DEUTSCHLAND REP 5Y 1.96 1.99 2.18 -3.10 -22.90
DEUTSCHLAND REP 10Y 2.13 2.11 2.36 1.60 -23.50
DEUTSCHLAND REP 30Y 2.38 2.31 2.57 6.60 -19.60
JAPAN GOVT 2Y 0.58 0.60 0.53 -1.40 5.50
JAPAN GOVT 5Y 0.72 0.73 0.69 -1.10 3.00
JAPAN GOVT 10Y 1.05 1.06 1.05 -0.60 0.00
JAPAN GOVT 30Y 2.24 2.27 2.28 -3.10 -4.10
CHINA GOVT 2Y 1.23 1.31 141 -8.10 -18.60
CHINA GOVT 5Y 157 1.59 1.72 -8.60 -20.70
CHINA GOVT 10Y 1.82 1.95 2.08 -13.10 -26.00
CHINA GOVT 30Y 2.05 2.16 2.24 -10.70 -19.20

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(TH9l: %, 717k 23.12.14~24.12.12)

1,600
1,500
1,400 W
1,300
1,200
1,100
1,000
AX A A> A> A A
0),0 SY N oS W W
i\ I\ SV SV g N
o) o) o) 0) o) o)
e JSD/KRW EUR/KRW
Xt& : KISAHHE I, Bloomberg
Ad%7. KPE 28 M3 HE (2H21: %)
5.2
5
-
4.8
4.6
4.4
4.2
S P L X &P
N
— T YTV HEvym™m

XtZ : KISKHHE I, Bloomberg
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dZl6. MOVE & VIX

(EH9l: %, 712k 23.12.14~24.12.12)
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MOVE s \/|X
X2 : KISAHAHE T, Bloomberg
J38. KP= HE28 M3 HE (EH9: %)
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SAEP P A A R R G
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XtZ : KISKHHE I, Bloomberg



(2H9l:bp,712+:24.12.06~24.12.12)

12 eZiE7hd 2 sd 74

104 15 204

X2 : KISAHEE I Bloomberg

J&10. KPE HZ8K #HE HE

(E+9l:bp,712+:24.12.06~24.12.12)

DR(bp)
18
16
14
12
10

oON B O ®

1Y e/l 1270 g 2 s 74 104 15 204

X2 @ KISAHEIE Bloomberg

(EHR1: %, 712t 24.12.09~24.12.13)

13.11%

8.20%

1.64%

6.56%

B Consumer, Non-cyclical

M Financial

= Government
Consumer, Cyclical

M Utilities

B Communications

H Basic Materials
Industrial

1 Government(Municipal)

X HYMA ME 22

2.78% 5.56% 5.56%

6%

5.56%

5.56%

8.33%

B Consumer, Non-cyclical

M Financial

= Government
Consumer, Cyclical

M Utilities

B Communications

H Basic Materials
Industrial

1 Government(Municipal)

Xt& : KISAHHE I, Bloomberg

E2 HF | BY A ME 52

(SH2l: %, 712k 24.12.02~24.12.13)

HE] 3% e 57
Financial 41.67% 19.67% 21.99%
Consumer, Cyclical 2.78% 13.11% -10.34%
Consumer, Non-cyclical 5.56% 16.39% -10.84%
Energy 0.00% 0.00% 0.00%
Government 19.44% 18.03% 1.41%
Basic Materials 8.33% 6.56% 1.78%
Communications 5.56% 1.64% 3.92%
Diversified 0.00% 0.00% 0.00%
Industrial 5.56% 8.20% -2.64%
Technology 0.00% 0.00% 0.00%
Utilities 5.56% 8.20% -2.64%
Government(Municipal) 5.56% 0.00% 5.56%

AtE : KISKHHE 7}, Bloomberg
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3. F7} Korean Paper ‘43 &

(712F: 24.12.09~24.12.13)

=29 HrSHA| & 3 HrsiQl 7| Coupon |Benchmark| 23811 2 (USD)
SKADVD Float 12/13/27 EURO MTN usD 2024-12-13 2027-12-13 | 5.755% | SOFRRATE 15.00MM
EIBKOR 4.51 12/16/25 EURO MTN usD 2024-12-16 2025-12-16 | 451% 50.00MM
CITNAT 0 03/17/25 EURO-DOLLAR | USD 2024-12-17 2025-03-17 -- 100.00MM
SHNHAN 4.6 12/17/25 EURO MTN usD 2024-12-17 2025-12-17 | 4.6% 50.00MM
CITNAT 455 12/17/27 EURO MTN usD 2024-12-17 2027-12-17 | 455% 45.00MM
INDKOR 4.58 12/18/25 EURO MTN usD 2024-12-18 2025-12-18 | 4.58% 50.00MM
EIBKOR 5.3 12/18/39 EURO MTN AUD 2024-12-18 2039-12-18 5.3% 47.80MM
KDB 4.05 12/19/25 EURO MTN HKD 2024-12-19 2025-12-19 | 4.05% 25.72MM
XtE : KISKHHE 7L Bloomberg
H4 F7H 0|3 FH X = (5H9: %, 712 24.12.09~24.12.13)
Date Name Survey Actual Prior
2024-12-06 ME 4.10% 4.20% 410%
2024-12-06 AlZte B A3 (™ chsl) 0.30% 0.40% 0.40%
2024-12-06 A7t EHa AF(T AT 3.90% 4.00% 4.00%
2024-12-06 Ha FUZ2AIZEHA XY 343 343 343
2024-12-06 dngs &te 62.70% 62.50% 62.60%
2024-12-07 OjA|Ztoietm 14 QlE2| o] 2.70% 2.90% 2.60%
2024-12-07 OjA|Ztoistm 5-10 QIEe|o|M 3.10% 3.10% 3.20%
2024-12-10 NY Fed 1-Yr Inflation Expectations - 2.97% 2.87%
2024-12-10 NFIB &7 HatX|s= 94.1 101.7 93.7
2024-12-10 H=sYPRE cadity 2.20% 2.20% 2.20%
2024-12-10 CH| L S H| & X 1.40% 0.80% 1.90%
2024-12-11 MBA FERGX} M™ K| - 5.40% 2.80%
2024-12-11 CPI (I &CHH() 0.30% 0.30% 0.20%
2024-12-11 CPI (M ACHH]) 2.70% 2.70% 2.60%
2024-12-11 HE BT AUY A WUy - 1.30% 1.40%
2024-12-11 F EHa HE A5 Yoy - 1.00% 1.40%
2024-12-12 PPl X|Z42 MoM 0.30% 0.40% 0.20%
2024-12-12 PPl X Z48 YoY - 3.00% 2.40%
2024-12-12 M Al HRHs -- 242k 224k
2024-12-12 HYEHAS =T AER -- 1886k 1871k
XtZ : KISKHHE 7L Bloomberg
H5. L= 0|5 AN X| &5 (E49): %, 712k 24.12.16~24.12.20)
Date Name Survey Actual Prior
2024-12-13 TYUS /X5 T EH| -0.20% - 0.30%
2024-12-13 +=EE7HX|$= MoM -0.30% - 0.80%
2024-12-16 NE=YX|T (F&F) 5.8 -- 312
2024-12-16 Sap =2 0j= M= PMI - - 497
2024-12-16 s&p 22Y 0|5 MH|AY PMI - - 56.1
2024-12-16 sap 22Y 0|3 % P™mI - - 54.9
2024-12-17 20Ty =7 M| 0.50% - 0.40%
2024-12-17 w5 OF MH[AY Z7|&s -- - -50.00%
2024-12-17 L3 YA MoM 0.002 -- -0.003
2024-12-18 BeX| -$287.1b - -$266.8b
2024-12-19 FOMC 22| 2% (&3%h 4.50% - 4.75%
2024-12-19 FOMC 22| 23 (3teh 4.25% -- 4.50%
2024-12-19 0] g& Xa&Hl3 Tt g2 4.40% - 4.65%
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2024-12-19 FOMC a2l MY Ftah dolid -- -- 4.38%
2024-12-19 FOMC 2| MY S7tah X474 -- -- 3.38%
2024-12-19 FOMC 2| MY F2tgk +2 - - 2.88%
2024-12-19 FOMC Median Rate Forecast: +3 Yrs -- -- 2.88%
2024-12-19 FOMC 22| Y &7tk &7 -- -- 2.88%
2024-12-19 GDP E7tX|%= 1.90% - 1.90%
2024-12-19 =& PCE 27H$= QoQ -- - 2.10%
XtZ : KISKHHE T, Bloomberg
H6. 7t 5 XN X = (549: %, 712t 24.12.09~24.12.13)
Date Name Survey Actual Prior
2024-12-06 AR A SA MoM 1.00% -1.00% -2.50%
2024-12-06 ArA M AF WDA Yoy -3.30% -4.50% -4.60%
2024-12-10 CPI (HACHH]) 2.20% 2.20% 2.20%
2024-12-10 CPI (I &CHH() -0.20% -0.20% -0.20%
2024-12-10 CPI EU B¢ M| -0.70% -0.70% -0.70%
2024-12-10 CPI EU T8 M| 2.40% 2.40% 2.40%
2024-12-12 dY=X| - 12.5b 22.6b
XtE : KISXHAHEZE Bloomberg
H7. UWF 5 44X X|= (EH91: %, 712k 24.12.16~24.12.20)
Date Name Survey Actual Prior
2024-12-13 EOiE7HK| 5= HEH| - - -0.80%
2024-12-13 EOiE7HX 5= © & - - 0.40%
2024-12-13 E‘E#xl SA 15.7b - 17.0b
2024-12-13 ZE SA MoM -2.60% - -1.70%
2024-12-13 # ! SA MoM -1.00% - 2.10%
2024-12-16 HCOB 52 HM=¢ PMI - 43.0
2024-12-16 HCOB =& MH|AY PMmI -- - 493
2024-12-16 HCOB =2 3 PMI -- - 472
2024-12-17 IFO 7| &+ - -- 85.7
2024-12-17 IFO $X| =7t -- -- 84.3
2024-12-17 IFO Of & -- -- 87.2
2024-12-17 ZEW A{Hi|O] of| & - - 7.4
2024-12-17 ZEW AHi|o] A& - - -914
2024-12-19 GfK 2H|X} 7|CHX| == - - -233
XtE : KISXHAHEZE Bloomberg
#8. FIt 3= AH X|& (TH2l: %, 712t 24.12.09~24.12.13)
Date Name Survey Actual Prior
2024-12-07 QetE ool $3233.00b $3265.86b $3261.05b
2024-12-09 PP T iAH| -2.90% -2.50% -2.90%
2024-12-09 CPI (HACHH]) 0.50% 0.20% 0.30%
2024-12-10 =2 YoY 0.90% -3.90% -2.30%
2024-12-10 £ YoY 8.50% 6.70% 12.70%
2024-12-10 FAX| $92.00b $97.44b $95.72b
2024-12-10 £ YoY CNY - 5.80% 11.20%
2024-12-10 2 YoY CNY - -4.70% -3.70%
2024-12-10 =X CNY - 692.80b 679.10b

XtE : KISKHAHEZF Bloomberg
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9. WF 3= BH X=

(TH2l: %, 712k 24.12.16~24.12.20)

Date Name Survey Actual Prior
12/12-12/18 FDI ZCHH| Yoy CNY - - -29.80%
12/12-12/15 SetEa M2 T EH| 7.50% - 7.50%
12/12-12/15 333 M1 Yoy -5.00% - -6.10%
12/12-12/15 At {otst CiE CNY YTD 17515.0b - 16520.0b
12/12-12/15 8XHEH CNY YTD 29791.0b - 27060.0b
2024-12-16 R P 2 R ES ] -- -- -0.51%
2024-12-16 7|E FE71H MoM -- - -0.48%
2024-12-16 3G Yoy 5.30% -- 5.30%
2024-12-16 ZSAMA YTD Yoy 5.70% - 5.80%
2024-12-16 200 Yoy 5.00% -- 4.80%
2024-12-16 204 O H2=CHH| ™ EH Y| 3.60% - 3.50%
2024-12-16 DHAHAHSZER| Q) YTD Yoy 3.50% -- 3.40%
2024-12-16 254 EXtYTD YoY - - -10.30%
2024-12-16 FNE 284 0= YTD Yoy - - -22.00%
2024-12-16 MEXZAL HYE 5.00% - 5.00%

XtE : KISKHAHEZE Bloomberg
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o 7}k X} KEY POINT
THL | 02) 3215-1475 o X|F = C{H| KOSPI X4 &5, S&P500 5}2f
o FZHELS UdH A A, Wi zol M3 iH| J7t.
o ELS &2 i J7, 42t 35 HE XZE &35,
. Ll F4 Al
3 OpX|2F A Lol 13Y, KOSPIX|== T F CHH| 66.3p 455U, FRX|F F KOSPI= TFIiH]|

Ab

2.73%

KOSPI200= Xl == OtX|2F Hef Y CHH| 2.61% &S SHSL

o O
H1. MF OfH] £ X5 0| (SHSl: ZQIE)
e e e HEE
KOSPI200 322.07 330.49 A842
NIKKEI225 39,091.17 39,470.44 A379.27
HSCEI 7,136.55 7,186.59 A50.04
EUROSTOXX50 4,977.78 4,965.53 v12.25
S&P500 6,090.27 6,051.25 v39.02
F) 37 I KASENT 21T 2 7I1F Y275 212 57 g
a1, 22 4R FL X5 F0l (et ZolE)
NIKKEI225 === KOSPI200 HSCEI == EURO STOXX50 e S&P500
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@ «isrsrzo
SWAP : CD 91 = 37l 0.04% &=

"I XL KEY POINT

o|Fd chz| 02) 3215-1406 e X|Ht = CHH| CD 22| 0.04% A=
e IRS 22| StHA|, CRS 2| &SAl
e SWAP SPREAD &}2tHA||, SWAP BASIS &5 A

B CDEEl= 3.32%2 ™ F CHH| 455IQCt RS 22l= HEXoZE 6

I
Ot
9
H
0
X
wn
ol
L]
1o
oY

F Uz &5 FHE EACt IRS S 2|2 KTB Yield2| Xt0[Ql 2E-A2F AT E= T

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

aE1. F8 32 F0| (EF91: %)

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

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

0.00%
2023-01-02 2023-07-02 2024-01-02 2024-07-02

Rt : KISKHAME 7}

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

mKTB m KRW IRS m KRW CRS USD IRS USD TB

0.08%
0.06%
0.06% | 0.05%

0.04% - 0.03%
0.02%
0.00%

-0.02%
-0.04%
-0.06%
-0.08%
0.10% -

-0.08%

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

@ «isxt

(Z+%l: %, BP)

AFIH 7

XtO| ——12/13/2024 12/6/2024
5.00% 0.20%
4.50%
a00% o — L3 0.15%
3.50% 0.10%
3.00%
2.50% 0.05%
2.00%
1.50% 0.00%
1.00% -0.05%
0.50%
0.00% -0.10%
3M 6M 9M 1Y 2Y 3Y 4Y 5Y  6Y 8y 9y 10y 15Y 20Y 30Y
X2 : Refinitiv, Bloomberg
H1. USD IRS Data (T2l %)
URD IRS 1Y 2Y 3y 5Y
2024-12-13 41578 4.0045 3.9305 3.8472
2024-12-06 41892 3.976 3.87 3.7519
Fisz -0.0314 0.0285 0.0605 0.0953
2023-12-29 47704 40822 3.7547 3.5181
i -0.6126 -0.0777 0.1758 0.3291
X2 : KISKHEE L
J34. KRW IRS (SH2l: %, BP)
Xt0| ——12/13/2024 12/6/2024
3.50% 0%
3.00% S 0%
\ 0%
2.50% 0%
\ 0%
2.00% 0%
1.50% 0%
0%
1.00% 0%
0.50% 0%
0%
0.00% 0%
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

KRW IRS 1Y 2Y 3y 5Y
2024-12-13 2.79 2.6075 2.55 2.54
2024-12-06 2.815 2.6575 2.595 2.5725

FUBZ -0.025 -0.05 -0.045 -0.0325
2023-12-29 3.53 3.2425 3.08 2.9925

oy -0.74 -0.635 -0.53 -0.4525

X2 : KISKHEE L
25, KRW CRS (5H2l: %, BP)
XtO| ——12/13/2024 12/6/2024
3.50% 0.07%
3.00% 0.06%
0.05%
2:50% 0.04%
2.00% — 0.03%
1.50% 0.02%
L 00% 0.01%
0.00%
0.50% -0.01%
0.00% -0.02%
3M 6M 9M 1Y 2Y 3y 4y 5y 6Y 7Y 8 9y 10Y 30Y
X} & : Refinitiv, Bloomberg
H3. KRW CRS Data (H2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2024-12-13 2.18 2.015 1.99 1.955
2024-12-06 2.18 1.995 1.965 1.94

FUsz 0 0.02 0.025 0.015
2023-12-29 2.83 245 2.35 2.28

HEChy| -0.65 -0.435 -0.36 -0.325

ALZ : KISKHAE 7}
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a2l6. KTB (5+$1: %, BP)
XpO| ——12/13/2024 ——12/6/2024

3.50% 0.04%
3.00% 0.02%
— 0.00%

) <o \\/ \
-0.02%
2.00% -0.04%
1.50% -0.06%
L 009 -0.08%

. (]

-0.10%
0.50% -0.12%
0.00% -0.14%

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
2024-12-13 2.667 2.655 2.54 2617
2024-12-06 2.745 2.67 2,622 2.635
FU3Y -0.078 -0.015 -0.082 -0.018
2023-12-29 348 3.247 3.145 3.155
i -0.813 -0.592 -0.605 -0.538

ALZ : KISKHAE 7L

A%l7. IRS e AZY E 30| (5] : %)

———KRW IRS 5Y-3Y ———KRW IRS 10Y-5Y

0.10%
0.05%
0.00%
-0.05%
-0.10%
-0.15%

-0.20%
2023-01 2023-07 2024-01 2024-07

AtZ : KISKHAHE I
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8. IRS BT AZHE FZHHE (B9 %)

m KRW IRS 5Y-3Y = KRW IRS 10Y-5Y

0.01%
0.01%
0.01%
0.01%
0.01% ~
0.00%
0.00%

0.00%

0.01% 0.01%

AtZ : KISKHAHE L



189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) B SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.08%
0.07%
o20% M 0.07% -
0.06%
-0.40%
W . 0.05%
[
-0.60% |- 4 ‘ I
| I._;",, || 0.04%
-0.80% | W\, ' N 0.03% 0.03%
1.00% - 0.02%
0.01% ~
-1.20% : : :
2023-01 2023-07 2024-01 2024-07 0.00%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
J&11. KTB/IRS 0| (THel - %) J312. KTB/IRS 7t HE (2Hel - %)
SWAP SPREAD(1Y) = SWAP SPREAD(3Y) m SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% - 0.06%
0.05%
0.30% - 0.05% -
0.20% 0.04% 0.04%
0.10%
0.03% -
0.00%
0.02%
-0.10%
0.01% ~
-0.20% : : :
2023-01 2023-07 2024-01 2024-07 0.00%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

/ety 82 X4 F= COfH| 1419.20| A 2L 143322 13.89, 96.3BPIHE BIZ 8l A3} AN E
LIEFHICE 7|El 2 &3 & R22| 42 0] E*E1 CHH| 2FMIE B, AztEs AN, E= O2E9l 4
QM SES EQICt /D AYEOEE 1H 7|F 27892 LIEILH &g ol2F M-S LiH|K
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J&13. KRW/USD Swap Point 30|
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X2 : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e L CHH| XFO| MZ=CHH| X}O| ——12/13/2024 ——12/6/2024 ——12/29/2023
1450 160
1400 140
1350 120
100
1300
80
1250
60
1200 20
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 2024-12-13 | 2024-12-06 Xto] =2 2024-12-13 | 2024-12-06 Xto|
KRW/USD 1433 1433 13.8 USD/CHF 0.893 0.879 0.014
EUR/USD 1.046 1.046 -0.012 USD/SGD 1.348 1.339 0.009
GBP/USD 1.266 1.266 -0.009 USD/IDR 16001 15840 161
USD/JPY 152.815 152.815 3.015 USD/PHP 58.46 57.8 0.66
USD/HKD 7.774 7.774 -0.007 USD/TWD 32.487 32373 0.114
USD/CNY 7.278 7.278 0.019 USD/SEK 11.032 10.861 0.171
USD/CAD 1424 1424 0.02 USD/PLN 4.09 4.037 0.054
AUD/USD 0.636 0.636 -0.007 USD/DKK 7.13 7.051 0.078
NZD/USD 0.576 0.576 -0.01 USD/ZAR 17.795 18.01 -0.215

AE M2 ZSEI| (15A] 408 28 7|F)
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I 7| EXH 28

el ELS 7| XZXpAH 28

ol

q84. 7| AR BE WY

i 2(X| 4,
7,20%

3-STOCKO| 4F
351, 40%

+=2ed,
267, 80%

20243 1€ 1-STOCK ELSE 3887, 2-STOCK ELSE 127712 2 X| 2 CHH| 242} 9.98% 24, 35.53%
YAt & 2-STOCK ELS= Z4, LM X|= 37t

ZAsE 0, 3-STOCK O| ARl ELS= 35122 21.65% HAS

St FME 2Lt

H3, X|E CHH| 7| XXpAF Z8HE w3 sig (59l = 7)
UK} 1-STOCK 2-STOCK 3-STOCK O 4F
2024-10 431 197 448
2024-11 388 127 351
W SeX|+de Za U X2l A FA|
2024 112 ELS 7| EXp4t °§EE” 23 A= FIUX|SEO0| 12742 THH| 6.62% &), TUHSS
A0l 18274 (T & CHH| 14.15% Zr2)O|Ct S elX[Hat X|=2td2 22 121740 283742 HH(HE
CHH| 282} 20.39% &4, 19.83% L4)S 7| SSHAUCEH
H4, X|LHE CHH] 7| X2Xp4 o EH Ul g (54 : )
oIxt 2 | 2| 2| siel | sl | SRl | X | B2 oy st
4" | 529 | =" | x4d | E2Y  =ud | =ud | =9y
2024-10 136 | 212 | 20 152 | 140 | 30 | 353 8 21 1,072
2024-11 127 | 182 | 31 121 82 24 | 283 6 8 864
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MEEES AHHE M KOSPI200, HSCEI, EuroStoxx50, SPX, NIKKEI225 S CHE

T s X+ ELS 530 XEH2 2 /S AX[5tA QUL &9l 20712 7|2=AtHLtHe|
H|S0| WA J|FO R 9744%, WU |2 R 8557%S 7| 10 MU0 s} LA 4]
7| RpARO] HIFO| Cha Z7H3HCH

H5 F8 7|XXH4H 2 S (TOP 20) (EYN el o J)
=9 EL T ES ES N ol 5824
1 T} - - 12,644 98
2 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 6,685 201
3 o= - - 6,125 45
4 KOSPI200 Index - - 4,220 127
5 TR KOSPI200 Index - 1,385 14
6 oICH A - - 1,297 9
7 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 1,143 44
8 S&P500 Index - - 1,050 49
9 KT - - 855 14
10 e HE X} - 595 5
11 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 423 23
12 TESLA INC NVIDIA Corporation - 348 21
13 TESLA INC - - 271 19
14 TESLA INC S&P500 Index - 183 14
15 S&P500 Index KOSPI200 Index HSCEI Index 167 17
16 TESLA INC ADVANCED MICRO DEVICES - 154 9
17 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 143 13
18 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 142 10
19 S&P500 Index Nikkei225 Index KOSPI200 Index 116 3
20 510] M CSI300K| %= KOSPI200 Index EURO STOXX50 Price Index 100 6
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#7. K| CHH| 2728 g8 o (591 : 2)
AKX} ol Mot gz Mt = Mt
2024-10 1,173 160 16
2024-11 675 173 12
d3e. +o/Aa/dedd & d8ds 0| (B3 XIZE o9: A %)
100 0.14
20 0.12
80
70 0.1
60 0.08
50
40 0.06
30 0.04
20 0.02
10 :
0 0
2024-11-01 2024-11-08 2024-11-15 2024-11-22
P O o R X2 E
W Z7|48 E 7| XX =T 49 204 HE XFE A 9.08%
20243 1ME ZI|¥etE S552 o2 72Xt 2 49 2042 2 21 tHEX|sd el
KOSPI200 Index, S&P500 Index, EURO STOXX50 Price Index 12|11 HSCEl Index 52| X|4=&0| O{ X 3|
HAHS KX|SED QJACEH EBH TOP20 7| Z=XHAHO] HHH[ S| 89.29%0 B, HRXZES
9.08%S LtEtSHLCE.

H8. X7|de 55 7| £xHk T HE (TOP20) (B XZE 9 o %)
=9 7| = Xp4H 7| = X422 7| Z=X}4t3 35 HRX2E
1 S&P500 Index KOSPI1200 Index EURO STOXX50 Price Index 152 6.71%

2 TESLA INC S&P500 Index - 32 10.00%

3 TESLA INC - - 27 15.78%

4 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 23 5.99%

5 S&P500 Index HSCEI Index EURO STOXX50 Price Index 20 6.13%

6 TESLA INC NVIDIA Corporation - 18 19.36%

7 TESLA INC ADVANCED MICRO DEVICES - 18 14.54%

8 S&P500 Index KOSPI200 Index HSCEI Index 12 7.82%

9 S&P500 Index Nikkei225 Index HSCEI Index 11 8.10%
10 AFSLO| MM CSI300K] 4 KOSPI200 Index EURO STOXX50 Price Index 11 4.89%
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11 NVIDIA Corporation - - 9 19.10%
12 HSCEI Index - - 6 8.41%
13 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 6 7.47%
14 KOSPI200 Index HSCEI Index - 6 7.30%
15 S&P500 Index EURO STOXX50 Price Index - 6 7.11%
16 S&P500 Index - - 5 6.62%
17 NVIDIA Corporation Meta Platforms Inc - 4 12.30%
18 SK3H0|H 2 S&P500 Index EURO STOXX50 Price Index 3 13.10%
19 YTt TESLA INC - 3 10.88%
20 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 3 8.21%

W OHO e B 7| X=X =9 49l 208 B XIS E A 2.88%

2024'H 1180 27| M 2l BEES 4o 7| XX =3 49 20742 F2 ZADt TOP20 7| & XA

Of HIZ2 94.32% %1, XS E2 O 2.88%E 7|FRLCL
H9. 17|AS B2 J| XA 28 HE (@2 XIZ8 2 A %)
=9 7| E=XHH 7| X X2 7| E=XpA3 o HAXSE

1 S&P500 Index HSCEI Index EURO STOXX50 Price Index 125 5.35%
2 A ERL - - 58 0.02%
3 KOSPI200 Index - - 36 0.18%
4 st - - 28 0.00%
5 S&P500 Index Nikkei225 Index HSCEI Index 26 6.25%
6 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 19 6.62%
7 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 18 5.10%
8 S LA} - - 17 0.00%
g | 8PS0 Nﬁ;:fw Hedged | iccel kRW Hedged Index E;RRVS z%f; ?ri!OEFEC\I/Y 16 7.29%
10 KT - - 11 0.00%
11 YL KOSPI200 Index - 10 0.00%
12 S&P500 Index - - 9 0.01%
13 oty YR - 9 0.00%
14 A810| M7 CSI300K| 4= S&P500 Index KOSPI200 Index 8 3.09%
15 Asto] M CSI300%| == S&P500 Index Nikkei225 Index 8 2.79%
16 S&P500 Index KOSPI200 Index HSCEI Index 4 4.38%
17 HSCEI Index - - 4 2.75%
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18 g HAL HSCEI Index EURO STOXX50 Price Index 4.38%
19 TESLA INC S&P500 Index - -3.87%
20 SK&HO| 5 & S&P500 Index NAVER -18.10%
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2024 1280 &% 082 F=2 § 1,16900|04, 0| & 7| & AR O|dE = 52 5527,
7|88 Hee 617H2 2 O s AT

m Hi2|0] S|E!lst STEPDOWN {48 3255

2024122 7| A SH0| O ™ 0] Q= STEPDOWN 2 & 0|0 H2|0E d|Est 22 32H0|Ct

#10. CHS 2 7| S0 = HIZ|of SIS F 7| XX =8 (2 chel: of 7))
7| EXHH N ] 7| EX}3 Ty | A
KOSPI200 - - 110 5

SX5E SPX NAVER 46 5

SPX SKSHO| A NAVER 39 3

SACHAL SPX NAVER 46 3
NAVER - - 5 2

TESLA INC - - 12 2
TESLA INC SPX - 90 2
NAVER KOSPI200 - 26 2
ADVANCED MICRO DEVICES - - 0 2
717t SK3Ho| H A - 5 1
Starbucks Corporation ADVANCED MICRO DEVICES - 8 1
Starbucks Corporation NVIDIA Corporation - 32 1
LGSt KT&G - 8 1
ACfH| A~ NAVER - 5 1
77t SX5E SPX 1 1
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[Appendix 1] =2 32| ¥ Credit Spread HS &
0|5l ARl 02) 3215-1454
71, = =232 (HI: %, 2024-12-13) H2. 02 =2 22| (EH8I: %, 2024-12-13)
T Z2| A TFCHH| | AXCHH| FZUZ2 g TFCiH| | HA=CHH|
CD 90¢¥ 3.320 0.040 -0.510 oj= 2y 4.190 0.039 -0.190
CcP90¥ 3.400 0.030 -0.860 oj= 5y 4177 0.100 0.222
=1 34 2.540 -0.082 -0.705 oj= 10Y 4319 0.146 0.481
=154 2617 -0.018 -0.653 oj= 20Y 4611 0.191 0.509
=10 104 2.675 -0.070 -0.632 o= 30v 4538 0214 0.611
=21 204 2.570 -0.075 -0.670 {82y 2.021 0.003 -0.640
=1 304 2492 -0.065 -0.730 28 5y 2.037 0.051 -0.420
Sot 1 2.677 -0.015 -0.715 S8 1oy 2.205 0.094 -0.233
ot o 2.657 -0.035 -0.693 {8 20y 2447 0.129 -0.001
S0t 34 2.667 -0.023 -0.708 S8 30y 2.445 0.134 0.088
XtE : KIS-NET Xt&E : KIS-NET
#3. FL FRX|F (IEY : 2024-12-13) #4. LY Credit Spread (H2l: %, 2024-12-13)
FaX|5 g TFRCHH| | AXxCfH| U= g HFCHH| | HAXCHH|
KTB3 151.94 17 46.91 EK AAA 2.873 0.062 -0.036
KTB10 119.25 -03 5.16 S|ALKH AA- 3213 0.070 -0.074
KOSDAQ 693.73 324 -185.2 7|Et=&XH AA- 3.283 0.097 -0.246
KOSPI 2,494.46 66.3| -17535 23K AAA 2.898 0.068 -0.126
XtE : KIS-NET Xt&E : KIS-NET
5. ME|"H 31 CHH| Credit Spread H-5 ZA| Top3 H&lAt (SH2l : bp, 247] : 3y)
o ZM Top 3
TE Ty =3 e
ESSHLSA AA+ 47
MELS3A AAA 5.2
CHE A S A AA+ 5.2
T uESSA AA+ 5.2
OIM A B A} AA+ 5.2
S LA T A[ZA} AA+ 5.2
BEINLSAL AA+ 5.2
%) D EA|7H A AA+ 5.2
OIM M E A AA+ 5.2
SHHZILYSA AA+ 5.2
SHEZ Al S A AAO 5.4
N A ZE[SA AAO 5.4
D A[SA AAO 5.4
QHUEA|SAL AAO 5.4
HE DA SAL AAO 5.4
Of /27 | A0 5.2
OfO| A7 m| & A+ 6.2
FrEX LM Oto|mtO| H-AE MH| AR 2| Of A+ 6.7
RO7Hm S A+ 6.7
oh=7H ol & A0 6.7
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AFS Iy | E AA- 9.7
StLFFHE AAO 9.7
AlSIF | EF AA- 9.5
LelasHa e AA- 9.5
7| O|H| 7} | EF AA- 9.5
OFO[H|#|O| 7H | & AA- 94
o ENCC AO 15.4
DLOf| LA X| AO 10.5
stete M BBB+ 9.0

| ARRY KBAEFZ| = A- 9.0
HDHLHAE 7| A AO 9.0
ZA A+ 9.0
LU= BBBO 9.0

ALZ : KISAHAE 7L
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[Appendix 2] SMUAILHS X M52 vl
st7| | XPE 02) 3215-1435
H1. ALY
BEEIE =9 Y 71 ZI7|1”AIY YAHH|E
KR6494551EA7 AOIZHH T X X1 -1 2024-10-14 | 2025-04-16 | 2024-12-16 o
KR6464072D76 C| O B C| M| & K}1-2 2023-07-27 | 2025-01-17 | 2024-12-17 o
KR6366911B62 | ZEFO| A K| O K1 2021-06-17 | 2025-01-18 | 2024-12-17 o
KR6479956E41 AT SN X FS2H-6 2024-04-17 | 2025-10-17 | 2024-12-17 o
KR6488366E79 HHELEXNMRAR1-6 2024-07-23 | 2025-01-18 | 2024-12-18 o
KR646971EDA6 HHEALEXM HAXF1-14 2023-10-25 | 2025-08-18 | 2024-12-18 o
KR643694TC63 7{H & 2 EX| &l 0| k}t1-27 2022-06-30 | 2027-04-18 | 2024-12-18 A
KR643694VC69 718 2 EX| 40| X}1-28 2022-06-30 | 2027-05-18 | 2024-12-18 A
KR6436931C68 RLEO A &K -1 2022-06-30 | 2027-06-18 | 2024-12-18 A
H2 3AME53 HE g (712F : 2024-12-06~2024-12-13)
S|ApS A == sEHEUY ohild NICE ch1g
o | ol | & oty s oty s ot
SHLEO| ZZQH O} 0| 2024-12-06 | BOND A0 A+ A+ 2024-12-06
OMNCC 2024-12-11 | BOND | A0 A- A- 2024-12-11 A- 2024-12-11
SHAFAIH20|M 2024-12-06 | BOND BB- BO BO 2024-12-06
22|20 =H0}0| 2024-12-06 | BOND A- AO A0 2024-12-06
2 2|= 80| =Hoto| 2024-12-06 7| ¥Sa A- A0 AO | 2024-12-06
H3. 3A 2853 HE sig (712} : 2024-12-06~2024-12-13)
= .
e e Bty 5% om ”:imq = g; SN | NICE | 8712
Al =TS 2024-12-06 71gsa AA+ | AA+ | AA+
#HZ L2|F80l=Hoto| 2024-12-06 J1ds2 A- A0 A0 AO
#HZ Of MNCC 2024-12-11 BOND A0 A- A- A- A-
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od O
H|ofoj|o| ~ & 2| H| ZAt Al | B34 BAOE | 2024-12-13 148 | EA A 22| o Z 0|
HIE|H|ZH A1 | S4B OE | 2025-01-14 200 HXHY
HUE Lxt Al | BSA BA OE | 2024-12-16 100 =
oflo|EM& A1 | BEEA B OE | 2025-01-13 166 Ot2LAN 2
2= MO/ 2 X X} A1 | ESA BE OE | 2025-01-10 20 I 2™ E I o Z 20
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X|oto|H| B F Al | B34 A OE | 2025-01-10 140 FXE
ZTHHQI A LK} A1 | S4B OIE | 2025-03-09 20 CIAOIHAE
Of| O X| ] QM1 24 &| ALK} A1 | BESA B OIE | 2024-12-19 23 | YFIMAMNL I ZE0|
X|oto[H| =2 Al | B34 BA O1F | 2025-03-07 200 Clo|AHELA
Ho| 22 AH A A1 | S4B O1E | 2025-02-12 195 SHLESARX|ABA
STAX Xt A2+ | B34 2HA THE | 2025-02-13 161 SR QN Xt
20[7tLt2|otH A1 | BESA 23 OiE | 2025-02-10 15 Ol AA[O| K|
I AEZ UM 22 A1 | BEEL 2 O1E | 2025-03-09 100 O|AH 0| AER]
AOHIFZIMOK | Al | SSA 2R OfE | 20250113 oo MI7MTHTEIHEEHAEE
7| 2 O| H| O| | 7 X} A1 | SHOREASRA | 2025-02-10 203 cJustse
X2 H| O X} Al | SHOHZ=HEMAE | 2024-12-10 100 Hd5A
SLFARZEA| 1K} AT 719 = 2025-12-09 2,450 StLt2
OS2 R 16X} A1 yol0= 2025-08-27 3 o2
= DA =X 17Xt A1 7103 2025-02-20 2,300 ZoH
A LA H K} A1 "oloa 2024-12-13 2,459 ot ARMCIEXEFE 23
SEH N L} A2- | CHEXH(CLO) | 2025-03-10 200 A O|REHE
H| 70| 2HE H| & A} A1 CHEA 3 (CLO) | 2025-02-28 200 2t
NSTIEAROR | Al | CIEMBCLO) | 2025-02-13 368 | LOE;‘;ERP(LP;LTSTSRF;ULP &
ClH| 7 &R A} Al CHEXHE(CLO) | 2024-12-20 133 Of == C|H| M| AFX}
0|2 M ZHA A2+ | B|AMH(CBO) | 2025-03-13 4 | SN YZ 2K 0K
7| 2 O| H| O| M| & X} A1 3| AH(CBO) 2025-03-13 300 oAA 0| EMAE
21T K| YA} A2- 3| AHXH(CBO) 2025-03-12 300 71Tl E
N AT X} Al | EaEE | 202501413 50 “1*'*4X1'82;'x%§fm$%“
ZE[H| O] A M K} A1 | AEFLECHFAA| 2025-03-10 1,100 1 FalS|
0| A 2t0|F2{ A K| O| X}t A3 | AMEFLECZ A | 2025-03-10 118 sZpA
EYAH O M S A Al | E5A 23 1E | 2025-03-08 100 E A Of K| AFA}
o A0 ZZ 2 AR At A1 | ESA 2E E | 2025-01-08 813 Op5 00| AT o = E0|
ClH|OtZ 2 M| a4 Xt A2+ | B4 BA F | 2024-12-16 411 0j|o|X|o}0|
A Of| &= AHK| O] K Al | B4 3HE OE | 2025-01-03 44 AOf| &= AHH| LA
Of| 2It-E M| Y Xt A1 | 2SS4 B O1E | 2025-01-09 200 Fdol%
Ao|mE Al | B4 B OE | 2025-01-13 363 ZdEsga
SHe SR K| YKt A1 | 2SS4 B3 O1E | 2025-01-13 375 XY= ZCIHM
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OO H|#| O] EH34 M| 2 Xt A1 sS4 oA tHE | 2025-01-13 32 tEzga
= QIR O] 2 K| &kt A1 go10= 2025-08-13 1 o2
ZHEH LA A1 EXHE(CLO) | 2025-03-07 100 0f| A 2t0] O| Ef R K| O Xt
Bz it A1 E/H(CLO) | 2025-03-11 185 EAE}
QAFIE AT 3| AR (CBO) 2025-01-09 22 H| 2| EFAXpAFCH S
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0| 2 X X A1 XA 2025-03-12 501 AN | &
Z2L0| =X QA A1 FFE SR | 2025-01-09 227 SKOf| L4 K|
7| 2B O1 M4 & Xt A1 ZFECH= /A | 2025-01-10 1,701 ACAX| Lo E
& 2t A X MK A2+ | AMEFIECHZ M| 2025-03-10 871 EAO|AMN
CEESHEN LKt A1 SAF 23 E | 2025-03-13 100 SFEEANY
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[Appendix 4] =2 A DS

O| A2 02) 3215-1432

1. FLHMASRE Wo|adsd (ShSl: wakel)
T3 SxH Sotxy 2% 7IEt=8M B ALY ABS A

- 800,000 - 2,310,000 1,820,000 277,550 | 1,157,770 6,365,320

X2 : KISKHHE 7

B2 FZt I o|EG (chel : watel)

TE 27 5% R 23| ek H8sE

2024-12-15 |43 8xH(ZH)51-120|E12-15% 2023-12-15 1Y 100,000 AAA
2024-12-16 | AHAHEHE| S ALA|552]3012-16(Ah 2021-12-16 3y 100,000 AAA
2024-12-16 |t 21106 2021-12-16 3y 30,000 AAA

S+ 2024-12-17  [2H=E #1109 2021-12-17 3y 50,000 AAA
2024-12-18 St K| GBS ALG1-1 2023-12-18 1Y 70,000 AAA
2024-12-19 |t 21331 2022-12-19 2Y 350,000 AAA
2024-12-19 | AHAHEHE|ZALA[39%]5012-19 2019-12-19 5Y 100,000 AAA
2024-12-15 | 7| ¥2#(4)22120[2A-15 2022-12-15 2y 490,000 AAA
2024-12-16 | = BI22443060| & 2(03)1.5-16 2023-06-16 1Y 6m 290,000 AAA
2024-12-16  |4=23410]0106-0616-1 2023-06-16 1Y 6m 230,000 AAA
2024-12-18 |t =& UF823120t-2Ql-1 2023-12-18 1Y 160,000 AAA
2024-12-19  |7|¥2H(Lh231221A-19 2023-12-19 1Y 160,000 AAA

23Ky 2024-12-19  |et==5 U3 §2312A-0| &1 2023-12-19 1Y 90,000 AAA
2024-12-19 | 7|2 (4)22120[2A-19 2022-12-19 2Y 300,000 AAA
2024-12-20 |7| 2% (2)23128H1A-20 2023-12-20 1Y 110,000 AAA
2024-12-20 | T=227-120]12720('H) 2023-12-20 1Y 50,000 AA+
2024-12-20 | 4lsh232019-2 O| Z&tet 2019-12-20 5Y 300,000 AAA
2024-12-21 | dlsh2327-12-0]-1-C 2023-12-21 1Y 130,000 AAA
2024-12-16 | Ab274 O Ek716-3 2023-10-16 1Y 2m 20,000 AA-
2024-12-17  |OtO|H|AH O|FH m| & 253-7 2022-06-17 2Y 6m 20,000 AA-
2024-12-17 | A|O|H|7H | Et493-4 2022-06-17 2Y 6m 20,000 AA-
2024-12-17  |A0[H|7Hm@| & 522-1 2023-10-17 1Y 2m 10,000 AA-
2024-12-17  |StLIFHE213-4 2022-06-17 2Y 6m 10,000 AAO
2024-12-17  |BNKZH I E343-1 2024-01-17 11m 20,000 AA-
2024-12-18 | R2|7HE178-2 2020-09-18 4Y 3m 50,000 AAO
2024-12-18 | RE2l=3870mE392-4 2019-12-18 5Y 20,000 AA-
2024-12-19  |OfF274m|EH133-5 2019-12-19 5Y 20,000 A0
2024-12-19  |TACH7 0 H2485-1(X]) 2023-09-20 1Y 2m 29d 50,000 AA-
2024-12-19 | #iCH7 {44592 2023-01-19 1Y 11m 50,000 AA-
2024-12-19 | A|O|H|7H | E444-6 2019-12-20 4Y 11m 29d 40,000 AA-
2024-12-19  |#iCH7+=883-1 2023-09-19 1Y 3m 10,000 AA+
2024-12-19 | OFO|H|#|O|7H | E+206-6 2019-12-19 5Y 30,000 AA-
2024-12-20  |4H27HI]E694-4 2022-06-21 2Y 5m 29d 20,000 AA-
2024-12-20 | #|O|H| 7| | Eta44-7 2019-12-20 5Y 30,000 AA-
2024-12-20 |&M7+E2290 2017-07-27 7Y 4m 23d 100,000 AA+
2024-12-20 |HIMZtE167-1 2023-12-22 11m 28d 30,000 AA+
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2024-12-20 |HIMFt=161-2 2022-12-22 1Y 11m 28d 20,000 AA+
2024-12-20 |ABH7HE2181-1 2023-07-20 1Y 5m 20,000 AA+
2024-12-20 |#iCH7+=750-3 2019-02-20 5Y 10m 40,000 AA+
2024-12-20 | &CHFHET748-1 2019-01-24 5Y 10m 26d 30,000 AA+
2024-12-20 | Q7| Er330-2 2022-12-22 1Y 11m 28d 10,000 A-
2024-12-20  |OO[H|#| 0|7} IT| & 290-3 2023-09-21 1Y 2m 29d 20,000 AA-
2024-12-20  |StLE7HI] E369-3 2022-11-21 2Y 29d 30,000 AA-
SRR 2024-12-20 | SILIFHT|E370-4 2022-11-22 2y 28d 20,000 AA-
XHE'B 2024-12-20 | ShLIZHI|EE342-2 2021-12-21 2Y 11m 29d 30,000 AA-
2024-12-20  |JB 22|74 E500-1 2024-01-22 10m 28d 30,000 AA-
2024-12-20 |JB 22|71 Er471-2 2023-04-20 1Y 8m 10,000 AA-
2024-12-20 |JB R2|7HT|E471-3 2023-04-20 1Y 8m 20,000 AA-
2024-12-20 |JB L2I7HTEr414-4 2020-12-22 3Y 11m 28d 30,000 AA-
2024-12-20 | #CH7HI|E1827-3 2019-10-10 5Y 2m 10d 20,000 AA+
2024-12-20 | #CH7HT|EE1792-5 2019-02-27 5Y 9m 23d 10,000 AA+
2024-12-20 |#CH7HI|E1792-6 2019-02-27 5Y 9m 23d 30,000 AA+
2024-12-20 | #CH7HT|E1810-1 2019-06-11 5Y 6m 9d 20,000 AA+
2024-12-20 | #CH7HI|E1810-5 2019-06-11 5Y 6m 9d 50,000 AA+
2024-12-20 | #CH7HT|EH1806-1 2019-05-14 5Y 7m 6d 100,000 AA+
2024-12-20 |SACH7HI]EE1811-2 2019-06-17 5Y 6m 3d 50,000 AA+
2024-12-20 | #iCH7HT|EE1805-2 2019-05-03 5Y 7m 17d 30,000 AA+
2024-12-20 |SCH7H T EH1816-2 2019-07-11 5Y 5m 9d 70,000 AA+
2024-12-20 | #CH7H T 218091 2019-06-03 5Y 6m 17d 100,000 AA+
2024-12-20  |$CH7H ] EF1809-2 2019-06-03 5Y 6m 17d 20,000 AA+
2024-12-20 |0 R 27T E218-1 2024-06-20 6m 20,000 A0
2024-12-20  |OfF274 | EH207-1 2024-03-25 8m 25d 20,000 AO
2024-12-20 | #CH7{0{4485-2(X|) 2023-09-20 1Y 3m 70,000 AA-
2024-12-20 | 22|7HE230-1(Ah 2023-07-21 1Y 4m 29d 50,000 AAO
2024-12-20  |8FLFFHE238-1(AD 2023-06-20 1Y 6m 60,000 AAO
2024-12-20 [ EXIHIE97-2 2023-11-21 1Y 29d 100,000 A0
2024-12-20 |BFREER}FYIEr94-2 2023-09-20 1Y 3m 40,000 A0
2024-12-20 |O|2| =7 m|Eh235-2 2023-08-22 1Y 3m 28d 40,000 A+
2024-12-20 |A|O|H| =2 0IFIE276-4 2019-05-29 5Y 6m 21d 30,000 AA+
2024-12-20 |&EH7t=501-1 2023-09-21 1Y 2m 29d 10,000 AA-
2024-12-20 |A|0|H|ZDIFIE282-3 2019-08-29 5Y 3m 21d 20,000 AA+
2024-12-15  |REZENYA1S 2023-12-15 1Y 10,000
2024-12-18  |eta - AX2H43-2 2014-12-18 10Y 220,000 AAA
2024-12-19 |O}ZIF}QIEN3 2023-12-19 1Y 1,800
N 2024-12-19  |O|OFE2432 2023-12-19 1Y 10,000
DAY
2024-12-20 | SCHARMK|SH24 2023-12-21 11m 29d 10,000
2024-12-20 | QIE{HL|158 2019-12-20 5Y 750
2024-12-20 |RQEZEHI58-2 2021-12-20 3y 5,000
2024-12-20 |ZREZZH58-1 2021-12-20 3y 20,000
2024-12-15 | SCHFHE QLI A%} -1 2024-10-23 1m 22d 15,000 AAA
2024-12-16 | Ol 2 QM K| O|Xt2 2023-11-17 1Y 29d 2,320
2024-12-16  |AH|O|ZFN Tl Et M| R X}1-1 2024-10-14 2m 2d 2,000 AAA
2024-12-16 | Ol 2% M| X| O| Xt 2023-10-19 1Y 1m 27d 4,100
2024-12-17 | AFHT EE R AR =3} -6 2024-04-17 8m 3,600 AAA
2024-12-18  |HHELEXNMAIKLR1-14 2023-10-25 1Y 1m 23d 5,100 AAA
2024-12-18 |2EI|OtN| S 4 & XtR1-28 2019-05-23 5Y 6m 25d 10,000 AAA
2024-12-18  |HHELEXNNLXR1-6 2024-07-23 4m 25d 6,200 AAA
2024-12-18  |H{AQ EX A O|XF1-28 2022-06-30 2Y 5m 18d 28,000 BBBO
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A

B

- C

2024-12-18 | AHHALLEN 4 0|XH-27 2022-06-30 2Y 5m 18d 30,800 AAA
2024-12-18 | FEHZ2EEAIMBS2014-21(1-6) 2014-12-18 10Y 70,000 AAA
2024-12-18 |2 EI|OIN| SH S XR1-40 2019-03-28 5Y 8m 20d 10,000 AAA
2024-12-18 | QEI|OFN| A A XK 1-30 2020-10-23 4Y 1m 25d 20,000 AAA
2024-12-19 | C{Of| O X| 7| O| H| H| & K} 2023-11-20 1Y 29d 910 AAA
ABS 2024-12-19  |E[2EX45411-10 2019-12-19 5Y 500 AAA
2024-12-19 | FEHZF S AIMBS2023-36(1-1)(Ah 2023-12-19 1Y 54,100 AAA
2024-12-20  |wAREtHEXH -1 2019-06-03 5Y 6m 17d 50,000
2024-12-20 |0 AO| =2 7| K| AFK} -1 2019-06-03 5Y 6m 17d 50,000
2024-12-20 |ZREHT-A4-3 2022-12-01 2Y 19d 140
2024-12-20 |HAEDIO|2X|724+21-12 2023-12-22 11m 28d 15,000 AAA
2024-12-20  |3l0|OFY 7} 2 E X 2 K} 2019-09-03 5Y 3m 17d 20,000 AA+
2024-12-20 | Z2|X|O{ | AFXH -1 2019-08-08 5Y 4m 12d 30,000 AA+
2024-12-20 | 9|E&20}0]1-1 2019-05-29 5Y 6m 21d 50,000
2024-12-20 | Z2OFO| A K| AbA} 2019-06-11 5Y 6m 9d 50,000
2024-12-20 | FEHZ B S AIMBS2019-26(1-4)(Ah 2019-12-20 5Y 450,000 AAA
2024-12-20 | StO|E2{C|E M LA 2019-05-14 5Y 7m 6d 50,000
2024-12-20  |S}O| E2f| Ol A & K} 2019-07-11 5Y 5m 9d 50,000
2024-12-20  |H2IH2 M| AFK2 2017-07-27 7Y 4m 23d 50,000 AAO
2024-12-20 | }IE200]X|1-1 2019-05-03 5Y 7m 17d 30,000

X2 : KISKHAME 7}
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273 A8 02) 3215-1465

H1 HSZ 2 H Lz (SH9l: 7HY, o 9, 7|2t : 2024-12-09 ~ 2024-12-13)

Fs3c 333 X853 w¥Y | WY FRNAPE A OlF | “WI b3 £3}
KR6095921ECT |2 CH#{ 0{ &539-1 AA- 2024-12-09 | 2026-12-09 |91 E CD+48bp 3 700 KRW
KR6030621EC5 |2 E|7t=551-1 AA- 2024-12-09 | 2027-02-09 [91YLE CD+62.4bp 3 2,500 KRW
KR6088351ECO |2tatA B H37(Z) AAO 2024-12-12 | 2034-12-12 |23 Y 0|F 54: 4.45%/ O|F DIEH4AL 21151H+180.8bp 3 8,000 10NC5 Q KRW
KR6000018ECO | 213H2%3428-12-0]-1-C(H&) AAA 2024-12-13 | 2025-12-13 | BIE4AL AAA CD 170 & +16bp 1 2,200 KRW
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