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

Y7t Ext KEY POINT
B7H AP 02)3215-1437 o MFTCHH| O X|= A SOHRYX| 5= £ H FAS
o MFCHH| BIAK X5 &5 98 L4
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM (FHEYUE, o9 %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR |FEHAE -0.32 0.02 1.16 3.77 5.71 7.04 1.78
Duration 5.90 5.82 5.79 5.58 5.52 5.68 1.75
YTM 2.97 3.02 3.09 3.40 3.53 1.99 7.45

= 1KY FE$AUE -0.69 -0.33 1.23 498 6.31 448 1.83
Duration 9.97 9.65 9.64 9.26 9.19 9.21 2.05
YTM 2.79 2.82 2.92 3.24 3.23 2.00 6.86

Eotxy FE$AUE 0.02 0.34 0.87 2.15 3.99 9.31 1.34
Duration 1.23 1.20 1.20 1.23 1.22 1.01 0.96
YTM 2.74 2.87 2.91 3.32 341 1.34 6.80

IPNN| FE$AUE -0.01 0.28 1.10 2.78 5.70 9.45 1.99
Duration 2.57 2.57 2.53 2.59 2.53 3.10 1.35
YTM 3.29 337 342 3.71 4.05 2.25 8.43

KOBI30 FE$AUE 0.01 0.30 0.93 2.34 424 8.57 1.48
Duration 1.82 1.80 1.80 1.82 1.80 1.79 1.87
YTM 2.82 2.91 2.97 3.34 3.44 1.65 6.86

KOBI120 FE$AE 0.05 0.33 0.87 1.97 3.94 9.58 1.31
Duration 0.96 0.94 0.95 0.94 0.96 0.93 1.1
YTM 3.07 3.19 3.21 3.49 3.71 1.56 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 0.67 1.49 2.39 3.78 14.14 9.34
N 0.59 1.46 2.39 3.78 7.51 2.80
Sy 0.60 1.46 2.35 3.74 11.66 451
S5 d 0.53 1.35 2.26 0.00 0.00 1.21
28Ky 0.60 1.43 2.37 3.81 7.68 1.33
7|Et=E X 0.62 1.44 235 3.58 5.24 1.77
NS 2RET) 0.55 1.35 227 3.58 9.56 2.75
AN (B2 ET) 0.00 1.18 0.00 0.00 0.00 1.18
ABS 0.56 1.47 2.36 3.79 0.00 1.43

A 0.61 1.43 2.35 3.74 13.68 5.83




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
= Xi 2726 2737 2773 2.819 2.887 2.841
N 2.942 2.894 2.935 2.969 3.189 2.961
S 3.201 2.991 3.008 3.021 3.075 3.057
S5 H 2.767 2.749 2758 0.000 0.000 2.756
2 Xy 3.213 2.949 2.957 3.003 3.251 3.075
7|Eta-& X 3.579 3.380 3.367 3.298 3617 3.421
A (S EZEET) 3452 3.296 3.289 3.231 3431 3.329
A (B2 EE) 0.000 3.985 0.000 0.000 0.000 3.985
ABS 3.331 3.111 3.131 3.095 0.000 3.201
A 3.145 2.996 3.021 2.963 2.929 2.998
Xt KISKHHE 7}
H4. KISS A X| = ME|/2U7|E H|F (2Hl: %)
72 374 ~1d 1~2'd 2~34 3~54 50| 4 A
= Xi 3.73 5.33 4.00 6.61 28.87 48.54
N 0.18 0.28 0.26 0.41 0.10 1.23
SxY 2.24 2.83 2.31 2.46 3.39 13.23
sot5H 141 2.25 0.62 0.00 0.00 429
2y 5.81 470 1.46 0.80 0.03 12.80
7|Eta-8 X 2.18 3.06 2.06 1.08 0.10 8.48
SIMHBSEEEDS) 1.73 313 2.16 1.53 117 9.72
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.69 0.64 0.24 0.15 0.00 1.72
A 17.97 22.21 13.10 13.04 33.68 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 16 22 21 35 54 148
N 192 258 256 503 40 1,249
Sy 555 560 546 501 690 2,852
sot5H 8 6 2 0 0 16
23Ky 585 445 144 90 7 1,271
7|Et=8X 1,378 1,665 1,022 597 64 4,726
A (B EZEET) 399 683 417 330 376 2,205
AR (B2 ET) 0 1 0 0 0 1
ABS 474 361 127 47 0 1,009
A 3,607 4,001 2,535 2,103 1,231 13,477

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 0.020 0310 1.050 2,550 5.080 8.750 0.276
ESG Duration 2.180 2.210 2.240 2.240 2.240 2.820 3.110
e YTM 3.154 3.232 3.286 3.566 3.847 2.113 2.488
Sustinvest |=E 4018 0.020 0.310 1.040 2,550 5.080 8.840 0.230
ESG Duration 2.200 2.210 2.250 2.250 2.270 2.870 3.380
YTM 3.139 3.224 3.278 3.562 3.833 2.097 2.066
Whos FH4oE -0.030 0.270 1.100 2.790 5310 8.800 0.157
Good Duration 2.720 2.730 2.730 2.700 2.770 3.290 3.070
ESG YTM 3.174 3.253 3303 3.582 3.848 2.082 2.253
o= FH4oE 0.020 0310 1.030 2.480 5.030 9.080 0.192
ESG Duration 2,070 2.080 2,070 2.040 2.160 4140 2.820
A v 3173 3.258 3.307 3.589 3.905 2.158 2391
ESG FH4oE 0.010 0.310 1.040 2.580 5.040 8.930 0.145
=HMA  |puration 2.360 2370 2.400 2.400 2.380 2.840 3.690
YTM 3.104 3.188 3.229 3514 3.803 2.070 1.996
HlEX|  |£XLoE -0.020 0.280 1.090 2.750 5.270 8.870 0.270
Duration 2.650 2.650 2.640 2.600 2,670 3.200 3.100
YTM 3.179 3.260 3313 3.591 3.858 2.088 2410
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]
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2
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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 0.60 1.46 234 3.67 10.26 2.96
=AY 0.61 144 242 3.27 8.23 1.20
7|Eta-8 X 0.61 142 2.36 3.64 5.10 2.06
IMHSERES) 0.55 1.33 224 3.54 7.62 2.37
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.56 1.49 2.37 3.83 0.00 1.53
TH| 0.59 1.40 2.30 3.60 8.63 2.17
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 3.182 2.957 2.974 2.984 3.100 3.028
2%y 3.199 2.936 2.927 2.908 3.163 3.060
7|Et=8X 3434 3.227 3.246 3.234 3.420 3.282
A (S EREDS) 3.417 3.227 3.261 3.225 3.382 3.282
SIMHESZET) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.314 3.055 3.107 3.079 0.000 3.163
TH| 3.280 3.084 3.148 3.120 3.268 3.165

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 472 5.84 467 5.68 2.57 23.49
28Ky 9.93 8.92 1.68 0.52 0.09 21.14
7|Eta-& X 137 1.87 1.75 137 0.16 6.51
AN (S EZRES) 6.91 13.03 9.49 7.08 3.62 40.12
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 3.27 3.17 1.37 0.94 0.00 8.75
A 26.19 32.83 18.97 15.58 6.44 100.00
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 124 160 142 178 97 701
23Ky 154 123 24 8 1 310
7|EtE2&X 115 148 114 98 10 485
SIMHBSEREDS) 231 421 264 224 179 1,319
M (S EES) 0 0 0 0 0 0
ABS 94 101 55 35 0 285
A 718 953 599 543 287 3,100

Xt KISKHHEIF
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Q KISKFAHE 7}

#1. F4 23K 22|HSE (2H9l: %)
THE 12/6 12/13 12/20 12/27 T FCHH|(BP)

=214 2.692 2.677 2.672 2.677 0.5
=S¢t 24 2.692 2.657 2.725 2.76 35
=1 34 2.622 2.54 2.612 2.627 1.5
=154 2.635 2.617 2.76 2.78 2.0
=1 104 2.745 2.675 2.86 2.877 1.7
SAHHAAA 3 2.893 2.873 2.948 2.932 -1.6
SAHHAAA 5E 2912 2914 3.054 3.059 0.5
SAHAAA 104 2.921 2.91 3.097 3.107 1.0

RHE : KISKHAHE 7}

1213, 21X SPREAD 0| (542l : bp) 24, E4X§AAA SPREADZEO| (549l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 40.0 -
=) \
20.00
20.0
0.00
-20.00 - - - / 0.0 - -
A A N A A
/0,9 9,,)»‘ 9@3 &:9 o %& & & e o
WQ'V’ R WQ'»“ S ,LQ'»“ & 3 S Y &
ALZ : KISAHAHE 7L XIE : KISKHAE 7}
H2. 7 2EM AT E HE (E+2I: bp)
= 12/6 12/13 12/20 12/27 M|
=1 3 10 SPREAD 12.3 13.5 24.8 25.0 0.2
=1 3 5 SPREAD 13 7.7 14.8 15.3 0.5
=1 5 10 SPREAD 11.0 5.8 10.0 97 -0.3
=1 EX{AAA 3YR SPREAD 27.1 333 336 30.5 -3.1
=1 _EX{AAA 5YR SPREAD 27.7 29.7 294 27.9 -1.5
=10 ELX{AAA 10YR SPREAD 17.6 235 23.7 23.0 -0.7

Rt : KISKHAME 7}
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85, X &, EFMAAA =4 E ZM HFCHH| FEHS= (541 : %, bp)
X EHE o ERfaaaEE ——X|E —=—E5KHasa
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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
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3 - ~ - 250
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H1 2| 3 0C{H| ASEE S HEE (42l bp)
S8 25 ADY E(12/27) T ZCiH[(12/20) HEcH[(11/26)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 317 | 212 | 207 | 494 | 00 | -20 | 05 | -04 | -63 | 47 | 05 | 27
=0 317 | 237 | 212 | 524 | 00 | 20 | -05 | 00 | -63 | 47 | 05 | 27
AAA 355 | 344 | 318 | 592 | 00 | -20 | -05 | -04 | -58 | 54 | 05 | 27
AA+ 416 | 437 | 447 | 683 | 00 | -20 | -05 | -04 | -58 | 54 | 05 | 27

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa 2F AT E(12/27) HZrH|(12/20) MELiH|(11/26)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
M3 542 | 575 | 452 | 1391| 00 | -05 | 10 | 00 | 40 | 129 | 20 | 60
=0 563 | 63.8 | 658 | 157.7| 00 | 00 | 10 | 00 | 40 | 120 | 20 | 60
AAA 648 | 748 | 757 | 1777 | 00 | 00 | 10 | 00 | 40 | 130 | 25 | 60
AA+ 1315 | 1633 | 190.1 | 2470| 15 | 10 | 10 | 00 | 45 | 11.0 | 30 | 60
AAA 207.5 | 2420 | 2526 1 2909 | 15 | 10 | 10 | 00 | 45 | 110 | 30 | 60
AA+ 2620 | 311.8| 31953557 | 15 | 10 | 10 | 00 | 45 | 110 | 25 | 60

2K LBH2 9800 A Ho2 ™ F CHH| 39 4750 AAYCE SAM LHHE 2 Fo2 =4
oF 7t o) Yo ZME oottt SYUY a2 AlS2de 2HES I EYME ERUCt 2
M SOM= et=a28o AU=E A7 R BAS LIEHH 2D, O] 42bp2 TAE = 255 LIEH
Ct. O[O{M O|BX SOM= AlS2del HA=0| iAo H t=itg2d S +H2d 0| TAS LIEHY
Ct. ottt 2 Ol &R 7} 2t

JIEte sk THH2 1= 1,7009 822 H F O] 1 1,600 8 2L 7[EfaSHH AT FA
Z2ME OO ZLCH A0 SE2| IR 20T &0| Xtk F=0f 0]0] Zot S O[O{LiZten AU =O0| AT

iy

23bp2 YAUCL O|O{AHM A- S52 WIHLE2l HUZE Al AL 20bp2 Hot LA S LIEHHCE SHE,
7

AA- S22 HHOE L AA+ S32| 7t= S TER HA| tFEZ2| A0 AT Z-S 0]07tH OHYR

C},
A&l5. F2F 23R 2AF0| (Tl = %) g6, FZF o T 0| (EH?I: %)
6ooo - EESIX mAFX] mAAA T AA+ 7,000 - m7tE e m I m] e
5,000 - 6,000 -
4,000 - >000
4,000
3,000 1
3,000 -
2,000 2000
1,000 - 1,000 -
0 : : : : 0 : : : : ‘
2024-12-23 2024-12-24 2024-12-25 2024-12-26 2024-12-27 2024-12-23 2024-12-24 2024-12-25 2024-12-26 2024-12-27
XbE: KISKHAHE L X&E: KISKHEEIE

14



23, FZ2F 2| 2 g
s= 5% Wi Fe| | YHAZYE L 271 ERR
AAA A224410]0200-1223-2 2.900 0lE 3bp | 2024-12-23 | 2026-12-23 2,500
AAA A2244120006-1223-1 3.250 OlE 4bp | 2024-12-23 | 2025-06-23 2,800
AAA | FUSEAAE2E)24-120118-26 | 2.990 oy 2024-12-26 | 2026-06-26 800
AAA A224410]0106-1227-1 2.950 0lE Obp | 2024-12-27 | 2026-06-27 3,700

XFE: KISKHAHE7E

H4. F7H o HxY 2P s (E91: %, 248)
s= 5% Wil Fe| | YHAZYE L 271 ERR
A- AT | EF374-1 5.150 OIE -20bp | 2024-12-23 | 2025-12-23 100
A- AW EF374-2 5113 DIE -20bp | 2024-12-23 | 2026-06-23 200
A- AW E374-3 5.234 OIE -20bp | 2024-12-23 | 2026-12-23 300
A- A7H I E374-4 5.403 DI -20bp | 2024-12-23 | 2027-06-23 200
AA+ Ag7tE2723 3.186 OlE 1bp | 2024-12-24 | 2026-12-24 200
AA+ Ad7tE2724 3.188 0lE 1bp | 2024-12-24 | 2027-01-22 700
AA+ Ag7tE2725 3.203 OlE 1bp | 2024-12-24 | 2027-06-24 400
AA+ Md7tE2726 3.195 oy 2024-12-24 | 2027-12-24 300
AA+ MdFtE2727 3213 oy 2024-12-24 | 2029-12-24 100
AA+ HL7HE921-1 3.195 OlE 1bp | 2024-12-24 | 2026-12-24 600
AA+ HL{7HE921-2 3.243 0lE 1bp | 2024-12-24 | 2028-12-22 500
AA+ S CH7H | £r2039-1 3.189 OlE 1bp | 2024-12-24 | 2026-12-24 100
AA+ S CH7H | EH2039-2 3.205 OlE 1bp | 2024-12-24 | 2027-06-24 100
AA+ S CH7H | EH2039-3 3.200 oy 2024-12-24 | 2027-12-24 200
AA+ S CH7H | £r2039-4 3.220 oy 2024-12-24 | 2029-12-24 100
AA- SHLE7H I B 446-1 3.218 OlE 2bp | 2024-12-24 | 2026-12-24 300
AA- SHLEZH I B 446-2 3.224 OlE 2bp | 2024-12-24 | 2027-01-22 400
AA- StLEZH I Eh446-3 3.258 OlE 2bp | 2024-12-24 | 2027-06-24 300
AA+ MBH7HE2247-1 3.203 0l" 1bp | 2024-12-26 | 2027-03-26 400
AA+ MItE2247-2 3.210 OlE 1bp | 2024-12-26 | 2027-06-25 300
AAO 22|7HE257-1 3.218 OlE 1bp | 2024-12-26 | 2026-12-24 1,200
AAO 22|7HE257-2 3.227 oy 2024-12-26 | 2027-12-24 600
AA- JB 22|74 E528-1 3.337 OlE 2bp | 2024-12-26 | 2027-12-24 200
AA- JB 22|71 E528-2 3.352 OlE 2bp | 2024-12-26 | 2027-02-26 200
AA- 22|74 E528-3 3.358 OlE 2bp | 2024-12-26 | 2027-04-26 200
AA- JB 22|74 E528-4 3.361 OlE 2bp | 2024-12-26 | 2027-05-25 100
AA- JB 22|71 E528-5 3.361 Ol" 2bp | 2024-12-26 | 2027-05-26 700
AA- A2 4T E758-1 3.233 OlE 2bp | 2024-12-26 | 2026-12-23 200
AA- A2 74| E758-2 3.233 OlE 2bp | 2024-12-26 | 2026-12-24 600
AA- A2 74 E758-3 3.253 OIE 2bp | 2024-12-26 | 2027-12-24 200
AA- OO H|# 0|7 | & 320-1 3.228 OlE 2bp | 2024-12-26 | 2027-01-26 300
AA- OFO|H| | O|7H | E320-2 3.247 OlE -2bp | 2024-12-26 | 2027-05-26 300
AA- OFO|H|#| O] 7H | Et320-3 3.248 OlE 2bp | 2024-12-26 | 2027-07-26 200
AA- OfO[H|# 0|74 | & 320-4 3.229 OIE 2bp | 2024-12-26 | 2027-12-24 200
AO Sh= 71| &539-1 4592 Ol -10bp | 2024-12-26 | 2026-06-26 100
AO o= E539-2 4708 DIE -10bp | 2024-12-26 | 2026-12-24 400
AO Of =271 | &238-1 4757 DI -23bp | 2024-12-27 | 2025-10-27 100
A0 Of 7274 | §238-2 4964 DIE -10bp | 2024-12-27 | 2026-12-24 100

AbE: KISKHAHE ZF
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SIAEH : 14 08 LESS0M 2Nl 75 Ol XIH AT = =Y

T 7pehekxt KEY POINT
bt 2r ALY O|OfX|Df S 2l

—

OF

agefal  02) 3215-1438 . ECl 7|

=g
o 221 M= O HE IMFE &5 S A 22 &S

r

SlA ME S

SHAL 7| & AR 3 OF7| AAA S22 =10 OfjH| 32X A= E= MFELH0.7bp T7tet 52.8bpE Lt

EtWHD, AAOS 22 MFEL} 15bp S7t3t 64.4bp, AO S22 MFEL} 0.5bp S7t8t 124.2bpE 7| 251K

-

Ch =x g2 &S0 S8 MM FEl= SSULE AASE 0|y & 552 19 0|2 =E7| JHRAO|

on

OFSHA et 2R 2T EEs L I/ 52l= Ol g27F LEME 20l= 2480 =2 =

MU= oMot W XN 22t 0] XEEH SSU

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

2021-12-27 2022-12-27 2023-12-27 2024-12-27

XHE : KISKHAE 7}

H1. Y A=Y E Y HEE (E+2: bp)
s= =F AT E(12/27) HELlH](12/20) HMEChH|(11/29)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 446 | 528 | 441 | 661 | 00 0.7 00 | -02 | 05 7.2 1.2 5.0
AA+ 500 | 621 | 54.1 | 958 | 1.0 15 00 | -07 | 35 | 100 | 16 5.5
AAO 519 | 644 | 603 | 129.7| 1.0 15 00 | -07 | 40 9.8 15 5.5
AA- 552 | 688 | 704 | 1663 | 1.0 1.0 00 | -07 | 40 9.0 15 5.5
A+ 732 | 986 | 1363 | 2235 | 05 1.0 00 | -07 | 20 8.0 0.0 5.5
A0 89.1 | 1242 | 180.8 | 269.5 | 0.5 0.5 00 | -07 | 20 75 0.0 5.5
A- 1159 | 168.7 | 240.8 | 320.8 | 0.5 0.5 00 | -07 | 20 75 0.0 5.5

AtZ : KISKHAHE 7}
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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 -+

18 28 38 48 53 ed 72 838 93 108 118 1n¥

KtE : KISKHAME 7}

133, SIAK LYY o) @91 o &)

2900000

2700000 -

2500000

2300000

2100000

1900000

1700000
2022-12-27 2023-04-27 2023-08-27 2023-12-27 2024-04-27 2024-08-27 2024-12-27

RHE : KISKHAME 7}

A

2T 2A RESAIES TFof vls otiret A7t O RO MLE TN RS2 22 7,759

rio

o2 M F

CHH| 4,330 & ZARMCH S2E QEX

rlo

AAA S 2 ™F CHH| 7.383%P Z ATt 13.26%2 AFX|3H A,
AA ST T3 CHH| 1.94%P Z A3t 7874%E AHX|ULCH ASE2 7.63%P LA 6.40%S AHX|ULCH THE
a7 & S E2k2 11 0|3 L7 A= 2.63%P ZEA%H 40.12%, 1H~3EHE S 3.15%P 24Tt 38.92%, 34

~5EHE2 259%P B7t8t 6.60%E AtA|HO 514 O] FZHO|A = 3.18%P ZHSH 14.35%E XHX|RYCH
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(SHel: o &)

T= 2024-12-05 2024-12-12 2024-12-19 2024-12-26
AAA 15,307 7,525 4,019 3,682
AA 32,420 27,730 25,331 21,859
A 2,305 1,724 2,301 1,778
BBB 467 414 365 402
JUNK 53 122 74 39
Total 50,553 37,514 32,090 27,759
XtE : KISKHAHE 7}
H6. 2|\ HEEH /& (THSl: of 9)
= 2024-12-05 2024-12-12 2024-12-19 2024-12-26
~1y 16,718 14,073 13,713 11,132
1y~3y 27,391 16,096 13,503 10,806
3y~5y 1,447 1,917 1,288 1,835
Sy~ 4,996 5,427 3,585 3,986
Total 50,553 37,514 32,090 27,759
XtE : KISKHAE T}
24 2 S2E F& (291 - %) JE5. AR THEWI|EH | (542l : %)
A
6.4%
BBB

AAA 0.1%
13.3%

XtZ: KISKHAHE ¢

d3e6. Al FEF 0|

AtZ: KISKHHE L

=13

= A

40
ofm

o

80000

70000

60000

50000

40000

30000

20000

10000

[
f
o

T

T

T T T 1

T T T T

2023-12-26

T T

2024-02-29

T

T T T

2024-05-09

T

2024-07-18

T

T

T T T

T

2024-10-10

T

2024-12-19

AtZ : KISKHAHE It

20



Eo |

a

100
<0

OUTLOOK

ERE

A0

OUTLOOK

)
1l

oll

E

2024-12-26

OOl

H

iy =

=

o
o
ot

=

=

o
e

t

7t KISKHHE 7}

Alem
O O

e

N

21



@ «isrsrzo
ABS/MBS : E|J2EN LW S KL, HAEMO|E X|78X} el

YRt KEY POINT
718 XM 02) 3215-1435 o ABS EHUV|ZROIFA A 7| RO 2 23 MBS Ll TR
ojst A7gl  02) 3215-1454 o SEAZ SHASE B &

O[3 ABS = CHEZ|ZRUZMAS 7| AL 25= E|ZEXN YW AL 8 H{AETHO|EX|78XH7} Wl

31, @2 7| EXHM E ABS LV F Y 30| (SHS1:2f &1, 71ZF: 2024-01-01 ~ 2024-12-27)
16,000 350000
[ PF Loan
14,000 |
300000 P-CBO
12,000 - 250000 it
10,000
- 200000 os=
8,000
- 150000 EheLy| SR Ol S
6,000 _—
- 2P /A2 0= XA cpo
4,000 [ 100000 e s A
2,000 +— - 50000 Synthetic CDO
0 ‘ w x : ‘ 0 — LT
2024-01 2024-02 2024-03 2024-04 2024-05 2024-06
XHE: KISKHEE I}
32, g7 HMH|F (5491 : %, 712 : 2023-07~2024-12) 33, 128 WalH|= (5491 + %, 712t 2024-12)
=S YRNE Synthetic
= Cbo
ot 0%
P-CBO

28%

PF Loan
12%

CHUV| RO 2 XA, 7690

Xt&E: KISKHHE It XE: KISKFAE I}

22



H1. F7H ABS Ll $igl CHQ| : o191, %, 7|2t : 2024-12-23~2024-12-27)
7| XXt SPC ME8SE L a7 wdgy | gz | M
E e =y b E|2EX Y SKt -1 AAA 2024-12-24 ™ 50 3.385 -
g Rda A E|2EX LS K12 AAA 2024-12-24 M 50 3.385 -
SR Ua A E|2EX| Y SXt1-3 AAA 2024-12-24 3M 50 3.385 -
R e =t =N E|2EX LM SXI1-4 AAA 2024-12-24 4M 50 3.390 -
SR Ua A E|2EX| LS K1-5 AAA 2024-12-24 5M 100 3.385 -
= e =t =N E|l2EX L#SXI1-6 AAA 2024-12-24 6M 100 3.381 -
R =y b E[ZCEN L gXt1-7 AAA 2024-12-24 ™ 100 3.347 -
= e =t =N E|2EX LS XI1-8 AAA 2024-12-24 8M 50 3.314 -
E e =y b E[ZEXN YL gXt1-9 AAA 2024-12-24 9M 100 3.281 -
g Rda A E|2 =X L®EX1-10 AAA 2024-12-24 10M 50 3.243 -
R =y b E[2EX YHWEKE1-11 AAA 2024-12-24 11M 50 3.206 -
R Py b E|2EX LM EKI1-12 AAA 2024-12-24 1Y 50 3.169 -
R =y b E|[2EX QHEK1-13 AAA 2024-12-24 1Y1M 100 3.168 -
Ry b E|2EX LM I A1-14 AAA 2024-12-24 1Y2M 100 3.157 -
R =y b E|[2EX QMWK KX1-15 AAA 2024-12-24 1Y3M 100 3.157 -
R Py b E|2EX YHIA1-16 AAA 2024-12-24 1Y4M 100 3.146 -
R =y b E|2EX YMEKt1-17 AAA 2024-12-24 1Y5M 50 3.145 -
R Py b E|2EX LM S At1-18 AAA 2024-12-24 1Y6M 50 3.135 -
R =y b E[2EX LHEKXt1-19 AAA 2024-12-24 1Y7M 50 3.141 -
R Py b E|2 =X Y®EAH1-20 AAA 2024-12-24 1Y8M 50 3.157 -
E T =y b E|2EX QS K1-21 AAA 2024-12-24 1Y9M 100 3.164 -
R =y b E|2EX LM EKI1-22 AAA 2024-12-24 1Y10M 100 3.170 -
HEogRUa A E|2EX| QM SK}1-23 AAA 2024-12-24 1Y11M 100 3.176 -
R =y b E|2EX| L¥FA1-24 AAA 2024-12-24 2y 50 3.183 -
= e =N E|2EX| QMW KK}1-25 AAA 2024-12-24 2Y4M 80 3.205 -
R =y b E|2EX L®IA1-26 AAA 2024-12-24 2Y10M 80 3212 -
HEogRUa A E|2EX QS K1-27 AAA 2024-12-24 3Y6M 60 3.238 CALL
R =y b E|2EX LS A1-28 AAA 2024-12-24 4Y6M 40 3.274 CALL
SIS R 2 A | HAEDOIEX|78KHR1-1 AAA 2024-12-26 93M 50 3.393 -
S| EZME | HAEDO|EX|78kHR1-2 AAA 2024-12-26 M 100 3.393 -
SIS R 2 A | HAEDOIEX|78KR1-3 AAA 2024-12-26 3M 100 3.393 -
CHU7|SHEFME | HAELO|EX|78%tR1-4 AAA 2024-12-26 3.96M 100 3.396 -
SISt E 23 | HAEDOIEX|78KR1-5 AAA 2024-12-26 5M 100 3.390 -
SR I A | HAELO|EX|78%R1-6 AAA 2024-12-26 6M 100 3.384 -
CHY7|St R 23 | HAEDOIEX|78KR1-7 AAA 2024-12-26 6.96M 100 3.352 -
S| EFH | HAELO|EX|78%R1-8 AAA 2024-12-26 8M 100 3.320 -
CH7|S 223 | HAEDOIEX|78KR1-9 AAA 2024-12-26 9M 100 3.289 -
S |E RS A | HAEDO|EX|78%R1-10 AAA 2024-12-26 9.93M 100 3.254 -
SISt R 2 3 | HAEDO|2X|78kFR1-11 AAA 2024-12-26 11M 100 3.219 -
S |E RS HA | HAEDO|EX|78KR1-12 AAA 2024-12-26 1Y 100 3.184 -
CHY 7SR 223 | T{AEDO|EX|784R1-13 AAA 2024-12-26 1Y1M 100 3.185 -
CHH|SHE 2 | HAEDO|EX|78%tR1-14 AAA 2024-12-26 1Y2M 100 3.176 -

23



CH|E2ME | HAEDO|EX|78%tR1-15 AAA 2024-12-26 1Y3M 100 3.177 -
SIS S | HAEDOIEX|78Kt71-16 AAA 2024-12-26 1Y3M 100 3.168 -
CH | E 2 | HAEDO|EX|78%t_1-17 AAA 2024-12-26 1Y5M 100 3.169 -
SIS RS | HAEDO EX|78K71-18 AAA 2024-12-26 1Y6M 100 3.160 -
CHo|SE 2 | HAEDO|EX|78%t_1-19 AAA 2024-12-26 1Y6M 100 3.167 -
SIS RS | HAEDO EX|78K71-20 AAA 2024-12-26 1Y8M 100 3.184 -
CH SR 2 M | HAEDO|EX|78ktR1-21 AAA 2024-12-26 1Y8M 100 3.191 -
TSRS | HAEDO|EX|78XF71-22 AAA 2024-12-26 1Y10M 100 3.198 -
CHY|SHE MY | HAEDO|EX|78%tR_1-23 AAA 2024-12-26 1Y11M 50 3.205 -
SIS US| HAEDO|EX|78Kt71-24 AAA 2024-12-26 1Y11M 100 3.213 -
CH|SHE MY | HAEDO|EX|78%t_1-25 AAA 2024-12-26 2Y2M 50 3.220 -
SIS RS | HAEDO|EX|78K71-26 AAA 2024-12-26 2Y4M 50 3.238 -
SIS RO 2 | HAEDIO|EX| 78Kt 1-27 AAA 2024-12-26 2Y5M 50 3.246 -
SRS AHA | HAETO|EX|78XH71-28 AAA 2024-12-26 2Y8M 50 3.243 -
SIS R 2 | HAEDIO|EX|78%H71-29 AAA 2024-12-26 2Y10M 50 3.240 -
SR H | HAEDO|EX|78%t31-30 AAA 2024-12-26 3Y1M 40 3.249 CALL
SR M | HAEDO|EX|78K71-31 AAA 2024-12-26 4Y7TM 10 3.317 CALL

XtZ : DARTH XIS AIA|AH

E2. A2 MBS ¥ U MKy v (E42] : 912, %)
at7)| MBS 2024-24(2024-12-13) (--) MBS 2024-22(2024-11-15)
wuge | wwdel | azsc | w3y [ wugael | azyc | wusy | gwdel | amc
14 609 2.960 +26 - - - 763 3.149 +28
24 900 2.941 +30 714 3.196 +30 800 3.199 +25
34 800 2.891 +35 - - - 600 3.154 +24
54 1,300 2.899 +31 800 3.194 +30 1,300 3.198 +24
74 900 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'—=I 200 3.051 +55 - - - 100 3.153 +27

24



T84, MBS 27| HREOl 30|
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in mII
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mE
o

oft
sl
12
Jo
4

KHZ : KISKFAE 7}

J&l5. MBS 2H7|H W3 Ampc 30|
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&2 =RIAZACE
J&h. 0|33 =4 E F0| (5491 %, 7|2k 23.12.28~24.12.26) 22 EUIR £2UE 0| (E49): %, 7|2k 23.12.28~24.12.26)
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25 3\ 0
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Xt& : KISKHHE 7}, Bloomberg X2 : KISAHAHETE, Bloomberg
73 2K =AE F0| (EH91: %, 717k 23.12.28~24.12.26) %4, S22 $AE 0] (EH9l: %, 712F: 23.12.28~24.12.26)
=H(%) 10Y-2Y(%) =xH(%) 10Y-2Y(%)
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0.5
0.4
0.4
1 W 2
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0 0 1.5 L 0
2023-12-28 2024-03-28 2024-06-28 2024-09-28 2023-12-28 2024-03-28 2024-06-28 2024-09-28
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10y 30Y
XtZ : KISKHHE L, Bloomberg A& : KISKHHE I, Bloomberg
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2. FU 33X SEIHE (SH21: %)
=2t E 2024-12-26 2024-12-20 2024-11-27 M Oiy| HE oiy|
US TREASURY 2Y 435 430 423 410 11.10
US TREASURY 5Y 446 441 415 5.90 31.00
US TREASURY 10Y 461 455 429 5.80 32.50
US TREASURY 30Y 479 473 447 5.50 32.00
DEUTSCHLAND REP 2Y 2.06 2.05 2.02 0.90 3.80
DEUTSCHLAND REP 5Y 2.13 2.11 2.03 1.40 9.60
DEUTSCHLAND REP 10Y 2.32 2.31 2.19 1.70 13.60
DEUTSCHLAND REP 30Y 2.55 2.53 242 1.90 13.40
JAPAN GOVT 2Y 0.60 0.58 0.60 2.60 0.70
JAPAN GOVT 5Y 0.75 0.71 0.74 4.00 1.10
JAPAN GOVT 10Y 1.10 1.06 1.07 3.90 2.50
JAPAN GOVT 30Y 2.27 2.27 2.31 0.00 -3.60
CHINA GOVT 2Y 1.10 1.07 1.39 2.70 -29.90
CHINA GOVT 5Y 143 1.37 1.68 6.70 -24.50
CHINA GOVT 10Y 1.73 1.71 2.05 1.90 -31.70
CHINA GOVT 30Y 2.00 1.97 2.23 2.60 -23.60

K& @ KISAHHE I, Bloomberg

125 USD & EUR

(9l %, 712t 23.12.28~24.12.26)
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@"&' m@w @1& m&w m&w “@W
s USD/KRW EUR/KRW
Xt& : KISAHHE I, Bloomberg
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Jd29. KPE 38 HE HE (5421:bp,717+:24.12.20~24.12.26) J2110. KPE H| 28X HE HE  @2bp712:2412.20~24.12.26)
DR(bp) DR(bp)
7 8
7
6
5
4
3
2
1
0
19 e/ 1278 2d 54 74 104 154 204 12 e/ignig 24 s 74 104 154 204
Xt& : KISKHHE 7}, Bloomberg X2 @ KISAHEIE Bloomberg
J811. HY *fH ME Z2 (E491: %, 7|2k 24.12.23~24.12.27)
HE HYMH ME 22X 27 HYMH ME 2E
10.00%
M Financial ™ Government M Industrial ® Basic Materials M Financial ™ Government M Industrial ™ Basic Materials
Xt& : KISAHHE I, Bloomberg
H2 MF CjH] HY xfH ME FZ (EH2l: %, 712k 24.12.16~24.12.27)
HE] 3% e 57
Financial 30.00% 30.30% -0.30%
Consumer, Cyclical 0.00% 0.00% 0.00%
Consumer, Non-cyclical 0.00% 0.00% 0.00%
Energy 0.00% 0.00% 0.00%
Government 40.00% 39.39% 0.61%
Basic Materials 10.00% 0.00% 10.00%
Communications 0.00% 0.00% 0.00%
Diversified 0.00% 0.00% 0.00%
Industrial 20.00% 9.09% 10.91%
Technology 0.00% 0.00% 0.00%
Utilities 0.00% 0.00% 0.00%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper ZdHE (712+: 24.12.23~24.12.27)
=29 HrSHA| & 3 HrsiQl 7| Coupon |Benchmark| 23811 2 (USD)
INDKOR 4.59 12/19/25 EURO MTN usD 2024-12-19 2025-12-19 | 4.59% 50.00MM
WOORIB 0 06/26/25 EURO-DOLLAR | USD 2024-12-19 2025-06-26 -- 26.00MM
KDB Float 12/22/25 US DOMESTIC | USD 2024-12-20 2025-12-22 | 4.98% | SOFRRATE 25.00MM
EIBKOR 4.595 12/23/25 EURO MTN usD 2024-12-23 2025-12-23 | 4.595% 50.00MM
CITNAT 0 06/26/25 EURO-DOLLAR | USD 2024-12-23 2025-06-26 -- 20.00MM
WOORIB 0 06/27/25 EURO-DOLLAR | USD 2024-12-27 2025-06-27 -- 100.00MM
EIBKOR 4.07 12/27/25 EURO MTN HKD 2024-12-27 2025-12-27 | 4.07% 38.61MM
XtE : KISKHHE 7L Bloomberg
B4, F7t 0|7 AN X =& (5491: %, 71ZF: 24.12.23~24.12.27)
Date Name Survey Actual Prior
2024-12-20 T QI AH|X| %= 0.50% 0.40% 0.40%
2024-12-20 AE JHQIAH] 0.30% 0.30% 0.10%
2024-12-20 PCE E7H|$= MoM 0.002 0.001 0.002
2024-12-20 =& PCE E7tX|%= MoM 0.002 0.001 0.003
2024-12-21 ojA|Ztcietm 1 QlE2| o] 0.029 0.028 0.029
2024-12-21 OJAlZtCHE D 5-104 QIZ2 0|4 0.031 0.03 0.031
2024-12-23 AZta gt FotetE X[ -- -0.12 -0.4
2024-12-24 AHAAHE AH|XFZ|CHR| 5 113 104.7 111.7
2024-12-24 AHAARE x| Atz -- 14020.00% 14090.00%
2024-12-24 ADMBAHE 7|C) -- 8110.00% 9230.00%
2024-12-24 HES7t - 1493k 1505k
2024-12-24 HESIH (A2 THH|) - 5.20% 6.10%
2024-12-24 detgolor HE HNEY gs -- -600.00% -590.00%
2024-12-24 W =2 -0.30% -1.10% 0.30%
2024-12-24 2EH 2| LHTXY 0.30% -0.10% 0.20%
2024-12-24 R =3 H2 e A3 71H Q) 0.10% 0.70% -0.20%
2024-12-24 XX Eot Hl2 A3 7IH Q) -- 0.50% 0.30%
2024-12-25 Al =4 0f oy 665k 664k 610k
2024-12-25 Al FE4OfoY (F2CHH]) 9.00% 5.90% -17.30%
XtE : KISXHAHEZE Bloomberg
H5. L 0| AX X| &5 (E+21: %, 712 24.12.30~25.01.03)
Date Name Survey Actual Prior
2024-12-27 ZO0f X M| 0.10% - 0.20%
2024-12-27 20ROy 0.30% - 0.10%
2024-12-31 O] Z 7= EH Ol o (1 2 EhH) 0.90% - 2.00%
2024-12-31 O] ZZ=EHOf O} (R K| =, A CRH]) 7.90% - 6.60%
2024-12-31 oA dFE HEY 23 -1.5 -- 27
2024-12-31 FHFA FEEILAX| = MoM 0.50% - 0.70%
2024-12-31 S&P RO 2Z| CS 2071 =A| M EH| SA 0.20% -- 0.18%
2024-12-31 S&P AO{ZZ| €S 2070 =A| HEHCHH| NSA 411% - 457%
2024-12-31| S&P/RO{2Z| CS O|= FE{IIAKX|$= YOY NSA - -- 3.89%
2024-01-01 oA AFE MHAY 2S - - 9.8
2024-01-02 MBA FE{ Xt MHEX| -- -- -0.70%
2024-01-02 MBA FEEX} MEX| 5= - - -
2024-01-02 M Mg HRHs -- -- 219k
2024-01-02 HYEHAS ST AUHX S - - 1910k
2024-01-02 S&p =29 0|= M= PMI 483 - 483
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XtE : KISKHHE 7L Bloomberg

(TH2l: %, 712k 24.12.23~24.12.27)

Date Name Survey Actual Prior
2024-12-20 PPI(H & CHH]) 0.30% 0.50% 0.20%
2024-12-20 PPI 7 AH| -0.30% 0.10% -1.10%
2024-12-23 SEH I 128 5L MH|0|
12/24-12/30 U7X 5= T | 0.00% 0.90% 0.60%
12/24-12/30 FUS 7R A EH| -0.30% 0.60% -0.80%

X2 : KISKHHE 7L Bloomberg
H7. UWF 5 44X X|=® (E49): %, 712 24.12.30~25.01.03)

Date Name Survey Actual Prior
2025-01-02 HCOB £¢ XM=¢ PMI 425 -- 425
2025-01-03 YR WS (THRIH) 15.0k - 7.0k
2025-01-03 HYsg HHE SA 6.20% - 6.10%

XtE : KISKHHE 7L Bloomberg
8 FU 5= dH X =& (Hl: %, 712 24.12.23~24.12.27)

Date Name Survey Actual Prior
12/20-12/25 19 57| iz Hadelg 32 2.00% 2.00% 2.00%
12/20-12/25 19 &7| thE T2 El A2l - 300.0b 900.0b
XtZ : KISKHHE 7L Bloomberg
H9. UWF 3= ZH X= (EH2l: %, 712t 24.12.30~25.01.03)

Date Name Survey Actual Prior
2024-12-31 =t PMmI -- - 50.8
2024-12-31 M= pMmI 50.3 -- 50.3
2024-12-31 HIXMZEY PMI 50.2 - 50
2024-01-02 XtojAl B PMI M= 51.6 - 515

Xt : KISKHHEZL Bloomberg
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Sojd g 02) 3215-2902 o X|Lt Z= CHH| KOSPI X|£= AlZ S&P500 Al
o FZHELS L AS B7L, YABH MF (fy] 5
o ELS Y8 7% 37 48 35 ¥R X E oY

2ol FA Al

35 ORX|2E Al 27, KOSPIX|$=&= ™ ZF CHH| 0.62p &S8R, FRX|5 T NIKKEIR225= TFCH
H| 4.08% &&, HSCEl= K|t 3= OpX[9f AHef Y CHH| 2.26% A& SHRICH
1. M3 jH] =0 x| =0| (TH9): ZOIE)
Xl X F NEES HEE
KOSPI200 318.33 319.03 A070
NIKKEI225 38,701.90 40,281.16 A1579.26
HSCEI 7,143.88 7,305.36 A161.48
EUROSTOXX50 4,862.28 4,857.86 v4.42
S&P500 5,930.85 6,037.59 A106.74
F)2F 2 SSHAE 2B AYY 7|F Y4Ttse A2 B HE
az. ZZ 1HEL F X+ (CH9l: ZQIE)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
40500 r 335 7400 + r 7000
40000 1 r 330 7300 N 8000
r 325 ——— [ 5000
39500 + 7200 +
r 320 + 4000
39000 - 7100 A
L 315 F 3000
38500 + 7000 +
F 310 F 2000
38000 l 305 6900 L 1000
37500 T T T 300 6800 T T T 0
2024-12-02 2024-12-09 2024-12-16 2024-12-23 2024-12-02 2024-12-09 2024-12-16 2024-12-23

) X2 AFL 7B
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@ «isrsrzo
SWAP : CD 91 = 347l 0.05% &=

"Rt KEY POINT

olF¥ o2l  02)3215-1406 e X|Lt = CHH| CD 22| 0.05% A5
o IRS 22| AFSA| CRS 22| A& A
o SWAP SPREAD A& A|, SWAP BASIS AHS A

S CDBEIE 344%2 H F 8] 4SHKCH RS B2l UKo 455911, CRS 3212 4
9 CIHZ M5 RME ROACH IRS 32/2 KTB Vield2] 0|9 EE-AQ Ama =i Hyl

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

a31. &2 22| F0| (EH91: %)

——USDTB3Y ——USDIRS3Y ———KRW CRS 3Y KRW IRS 3Y KTB 3Y
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Rt : KISKHAME 7}

a32. 82 58| FUH HE (H21: %)

mKTB m KRW IRS m KRW CRS USD IRS USD TB
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11213, USD IRS 22| 30| (EH9l: %)

XtO|  —=——12/27/2024 12/20/2024

4.40% 0.07%

430% S~ 0.06%

4.20% \ 0.05%
0.049
4.10% &

0.03%
4.00%
0.02%
3.909
% 0.01%
3.80% 0.00%
3.70% -0.01%
3.60% -0.02%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-12-27 4226 4.1489 4.1198 4.0905
2024-12-20 42218 4.1287 40943 4.0649
U5 0.0042 0.0202 0.0255 0.0256
2023-12-29 47704 40822 3.7547 3.5181
HEChb| -0.5444 0.0667 0.3651 0.5724
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
K}O| ——12/27/2024 12/20/2024
4.00% 0.06%

3.50%

0.05%
3.00%

0.04%
2.50% - ’

2.00% 0.03%
1.50%

’ 0.02%
1.00%

0.01%

0.50% ’

0.00% 0.00%

3M 6M O9M 1Y 2Y 3y 4y 5Y 6Y 7Y 8y 9y 10y 15Y 20y 30Y

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

@ «isrsrzo

(Z+%l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2024-12-27 2.86 2.7425 2.72 2.735
2024-12-20 2.84 272 2.675 2.6875

FUH357 0.02 0.0225 0.045 0.0475
2023-12-29 3.53 3.2425 3.08 2.9925

HZChb| -0.67 -0.5 -0.36 -0.2575

RIE : KISKHAHE 7}
aEl5. KRW CRS (EH2l: %)
KpO| ——12/27/2024 12/20/2024
3.50% 0.25%
3.00%
0.20%
2.50%
2.00% —_—  0.15%
1.50% 0.10%
1.00%
0.05%
0.50%
0.00% 0.00%
3M 6M 9M 1Y 2y 3Y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H#3. KRW CRS Data (Et2I: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2024-12-27 235 2.25 2.25 2.265
2024-12-20 2.27 2.16 2.15 2.1

034 0.08 0.09 0.1 0.155
2023-12-29 2.83 2.45 2.35 2.28

| -0.48 -0.2 -0.1 -0.015

ALZ : KISKHAE 7}
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J%e6. KTB (2+2]: %, BP)
XpO|  ——12/27/2024 12/20/2024
3.10% 0.10%
3.00% 0.08%
2.90% /‘\ 0.06%
2.80% 0.04%
2.70% 0.02%
2.60% 0.00%
2.50% -0.02%
2.40% -0.04%

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

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-12-27 2.7 2.772 2.627 2.78
2024-12-20 2.69 2.725 2612 2.76
Fisz 0.01 0.047 0.015 0.02
2023-12-29 348 3.247 3.145 3.155
i -0.78 -0.475 -0.518 -0.375

ALZ : KISKHAE 7L

217, IRS ®EH7| AZY E 0| (2 : %) JEl8. IRS HE7| AZYE FHHE (2 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y B KRW IRS 5Y-3Y KRW IRS 10Y-5Y
0.10%
’ 0.003%
0.05% 0.00%
0.003% |-
0.00%
0.002% |-
-0.05%
0.002% |-
-0.10%
0.001% |
-0.15%
0, -
00% L 0.001% .00
2023-06 2023-12 2024-06 2024-12 0.000%
AtZ : KISKHAHE 7} AtZ : KISKHAHE 7}
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) W SWAP BASIS(1Y) SWAP BASIS(3Y)
0, 0,

0.00% 0.061% 0.06%
0.060% |

-0.20%
0.059%

-0.40% 0.058% |

"\(J W\ 1 i
-0.60% , "‘ ‘ )‘f 0.057%
\\7 J'Ah\" N 0.056% |-
-0.80% ‘

0.06%
0.055% |-
-1.00% 0.054%
0.053%
-1.20% : : :
2023-06 2023-12 2024-06 2024-12 0.052%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
%11, KTB/IRS 0| (T2l - %) 812, KTB/IRS F7H HE (EHl = %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) H SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.035%
( 0.03%
0.30% - 0.030%
0.20% 0.025%
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0.20% 1 1 1 0.005%
2023-06 2023-12 2024-06 2024-12 0.000%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
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J&13. KRW/USD Swap Point 30|
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Xt&E : Refinitiv, Bloomberg

H5 FRE3} g2 U F2t (Sl 7HE)
55 2024-12-27 | 2024-12-20 Xto| 5 2024-12-27 | 2024-12-20 Xto|
KRW/USD 1467.5 1467.5 16.1 USD/CHF 0.9 0.897 0.002
EUR/USD 1.041 1.041 0.004 USD/SGD 1.359 1.359 0
GBP/USD 1.253 1.253 0.003 USD/IDR 16257.5 16227.5 30
USD/JPY 157.735 157.735 0.76 USD/PHP 57.82 58.83 -1.01
USD/HKD 7.763 7.763 -0.007 USD/TWD 32756 32.687 0.069
USD/CNY 7.299 7.299 0.001 USD/SEK 11.066 11.028 0.038
USD/CAD 1.44 144 0 USD/PLN 4.097 4105 -0.008
AUD/USD 0.622 0.622 -0.002 USD/DKK 7.165 7.193 -0.027
NZD/USD 0.563 0.563 -0.001 USD/ZAR 18.767 18.369 0.398

AR MEATEHEN (154 402 & 71F)
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@ wsrrarE)
[Appendix 1] =2 3ad| £ Credit Spread Hs g

o|5te A3 02) 3215-1454

1. 7l FoaL (E+2: %, 2024-12-27) H2. 812 F2 22| (421 %, 2024-12-27)
U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90¢ 3410 0.020 -0.420 o= 2y 4327 0.023 -0.053
CcP90Y 3.440 0.010 -0.820 oj= 5Y 4427 0.022 0472
=3 34 2.627 0.015 -0.618 o= 10y 4576 0.023 0.738
=3 54 2.780 0.020 -0.490 oj= 20y 4.847 0.022 0.744
=31 104 2.877 0.017 -0.430 oj= 30y 4764 0.030 0.837
=1 204 2.875 0.085 -0.365 S8 2y 2.057 0.009 -0.604
=31 304 2.810 0.090 -0412 S E= % 2.126 0.014 -0.331
Set14d 2.677 0.005 -0.715 a8 10y 2323 0.017 -0.115
S¢t2d 2.760 0.035 -0.590 a8 20y 2.553 0.012 0.105
S0t 3d 2.765 0.040 -0.610 a8 30y 2.553 0.019 0.196
A& : KIS-NET A& : KIS-NET
#3. I FLX|F CIEY : 2024-12-27) H4. 3L Credit Spread (H2I: %, 2024-12-27)
Fax = MFOiH| | HXCHH]| =2 g TFCHH| | AXCHH|
KTB3 144.28 -1.78 39.25 E=x AAA 2.932 -0.031 -0.064
KTB10 116.79 -0.66 2.7 A AA- 3.315 0.010 -0.059
KOSDAQ 665.97 234 -212.96 7|Et=-8XH AA- 3.375 0.000 -0.241
KOSPI 2,404.77 0.62| -265.04 23K AAA 2.971 -0.020 -0.140
A& : KIS-NET A& : KIS-NET
H5. ME{'H 310 CfH| Credit Spread HE ZM Top3 L&At (H91 < bp, T7] : 3Y)
e ZM Top 3
- LA s HE
QB = A|S AL AA+ -36
T uESSA AA+ -36
SLEIA A S A AA+ -36
E=MLSA AA+ -36
BEHINLSA AA+ -36
SHHZINLSA AA+ -36
SHEEA|SAL AAO -36
HE A S A AAO -36
AAH WS SA AA+ -36
QA Al Z A} AAO -36
DA 2| S A AAO -36
WM A|SAL AAO -36
= AZHE S A AA+ -3.6
DM = Al S A AA+ -36
SFH YA A SA AA+ -36
St AL AAA -3.1
TEsLY AAA -3.1
St XpAtEtE| S A AAA -3.1
oY TS A AAA -3.1
StZ=0{E A _
s AR o 5
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AMIE

SR MR SA AAA -3.1
St M EZAL AAA -3.1
St=FEIFESAL AAA -3.1
St 7tA S AL AAA -3.1
el AAA -3.1
S AAA -3.1
AIHIHSYIA AAA -3.1
St ZAL AAA -3.1
St x| G et AL AAA -3.1
ot A A CHX| S T AAA -3.1
SEAMDSSA AAA -3.1
MEFH L ASAL AAA -3.1
AH TS AL AAA -3.1
St= EX|FEES AL AAA -3.1
S TS AL AAA -3.1
SaMNI| YT S ST AAA -3.1
Stmei AR S S AL AAA -3.1
stz s SAL AAA -3.1
st s YST AAA -3.1
AN E A- 25
HIMZHE AA+ -0.5
Aot AA+ -0.5
7= AA+ -0.5
ST o] B AA+ -0.5
AOlH=2IZtE AA+ -0.5
LE7tE AAQ -0.5
SHLIFHE AAQ -0.5
HEItE AA+ -0.5

X o|H| 2| 7Hm| & AA- B3t
FHEXH R =g=xd BT AA- B3t
Oj2foff 71 | AA- B3t
Qlojjo| x| == 74| & AA- B3t
A A AA- B3t

H| M A 0| 7] | & AA- B3t
OfO| A7 m| T A+ B3t
A2 Il E AA- Hot
ShLPH I AA- B3t

A olH|FHm| S AA- B3t
Ao E AA- 23t
Ofo[H|7|o| 7} m| & AA- B3t
SE|F &0 ZHOLO| A- -6.8
FAtF U BBBO -2.0

X O E[H| M BBBO Bt
OlAAL =Y BBBO =gt
FAtoH L2 E| BBB+ 23t
g BBB+ 23t

3| AHH HL D&l BBB+ gt
ZHEZFSY BBBO Bt
At BBBO =t
StEH YA BBB+ Het
s M3ts BBB+ 23
JE=E= BBBO 2t
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@ «isrsrzo

[Appendix 2] SMUAHHS X AE2Sg e

e

7|1 A& 02) 3215-1435

H1. ALY
BEIC 5% R Pl ZI|dMY AH|E
KR640118TB92 El2ENSHEAR1-27 2021-09-30 | 2025-03-30 | 2024-12-30 Tl
KR6461821D68 2| A E|X| K A -2 2023-06-28 | 2026-12-08 | 2025-01-05 Al
H2 3MMESE HE ol (712} : 2024-12-20~2024-12-27)
S|AF sze | zm SeE3UY sy NICE 37|14
o | oz | S& "oty s "oty sa "oty
ISt} 2024-12-19 | BOND | BBB+ BBBO BBBO 2024-12-19
oleEZ|H Y 2024-12-24 7| 4S5 BBB+ | BBBO BBBO | 2024-12-24
SHLEO| ZZQH O} 0| 2024-12-19 | BOND A0 A+ A+ 2024-12-19
SHLEO| ZZQH O} 0| 2024-12-24 | BOND A0 A+ A+ 2024-12-24
22|280|=oH0t0| | 2024-12-24 | BOND | A- A0 A0 | 2024-12-24
H3. 3\ 2852 HE g (712} : 2024-12-20~2024-12-27)
e L Bt 58 omsa‘:imq aa ;g SaE | NICE | 31
A ooy HF s A HI A 2024-12-19 71gs= A+ A+ A+
Hy StLoj| = Qi Ot O] 2024-12-19 BOND A0 A+ A+ A+
A | 2 CjotAE[Z2HE 0 E 2024-12-23 lgsaE AAA | AAA | AAA AAA
Hy olHERZ[H Y 2024-12-24 7|¢4S2 | BBB+ | BBBO BBBO BBBO
A LIGH AR 2024-12-24 lgsaE AA- AA- AA-
Hy L2|F80|ZH0t0| 2024-12-24 BOND A- A0 A0 A0
A AKEZ 2> 2024-12-27 BOND BBBO | BBBO | BBBO BBBO
Mz oRZ=E 71952 | BBB+ | A- A-
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[Appendix 31 ABCP, ABSTB J|=

SPC 7| AXAHE AMILIH 2 KIS-Net2 Solf EQlstA 4= ASL|Ct.

MM E 2] 02) 3215-1457

H1. 783 35 g¥dg (717k: 2024-12-23~2024-12-27, 91 : 2g)
spca BV zms ary | 59 T|ERH KR
od O
01I:*A|EI*_£ | O Xt Al | B34 BA OE | 2025-01-27 84 EATL
F O/ LA A1 | BSA 23 OiE | 2025-01-31 50 HENH
AO|H E/Z YA LAt Al | B34 2 THE | 2025-01-31 937 DAY FE TS
CHZ22to| ES & O| Xt A2- | 234 23 §E | 2025-01-23 40 ofl o[ x|ct
H| E|H| OFAM K| X} Al | B34 2 THE | 2025-03-24 180 Ol 22 0[N
_ F| AT O ESI=H O EHEHY
s2ex Uk Al | B B S | 2025-01-21 50! s miggxu& 12
A H 2] K| LA Al | B34 2 THE | 2025-02-27 219 gjoj2Ead
FAEFU R AL Al | BS54 2 THE | 2025-01-31 70 SHEAH Bl AT Y
X|otolH|Z & Al | B34 BA O1E | 2025-03-23 122 Clo|AHELA
FuZ7HH Lkt Al | BSA 2 THE | 2025-01-24 125 O|EMEH
70| of| QI EX| & Kt Al | B34 BA OF | 2025-01-24 992 A A T
LS eHEH 0K A1 | ESA B OE | 2025-03-27 120 A |
Z0HOlE|7|E A1 CHEA3(CLO) | 2025-03-27 700 OftE|RE
Of| O K| M| 2 X[ &K} AT CHEXH(CLO) | 2025-03-26 100 T2|OpAMI
SHIULENFBH AR | A1 | BESUSH | 2025-01-24 200 N AEmt:;S':iﬂTfﬁgAm
CHAEZSZ A LKt A1 FA A 2025-03-27 41 91|0|°J§||;6§z§i;|;$ =2
Ao[C|H|O|O| AXK|H &AL | A1 Primary CBO | 2025-03-24 495 S
FEZMOMSARIEIIHE| A1 |AMEFIES AR | 2025-03-21 1,000 St M E[2H
Ol ~AH = f Al | B34 B>A OE | 2025-03-23 280 UM ATHE A~
Oh El2| XM 2%t Al | B4 B 5 | 2025-02-24 109 ﬂ'o'ﬁﬂ'w'o(')lwaﬂ'oﬂgﬂ
FAER QIR YA A2+ | BSA 2 THE | 2025-03-27 400 S QIEHR 7Y
X Of] = 2K 2} Al | R34 2HE tE | 2025-03-27 120 EE=BN
Of| O| X| C| & = X| O| Xt Al | B34 2 THE | 2025-01-24 1,015 Of| O| X| C| ' 3 1| UKt
EFTHCSHN Lt A1 | ESA B OE | 2025-02-26 202 SEMMsIoZEQ
0i| O] = OHAM & L At Al | B34 BA E | 2025-03-24 168 Ol 22 = 0| A M|
AXAOELME | A1 | SEH B OE| 20250127 | a5 o Eoo S METHAEE
Of| O X 1| Al 24 &| AbXF Al | B34 2EA OE | 2024-12-31 4| YoM HTo|Z 0|
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[Appendix 41 =2 XA oD
O|Mi & 02) 3215-1432
1. FLHMASRE Wo|adsd (ShSl: wakel)
T3 SxH Sotxy 2% 7|ELS-E*H 3| ALY ABS A
2,029,552 649,871 8,550,000 2,170,160 610,000 80,000 222,100 14,311,684
X2 : KISKHHE 7
22 F2t 23X Wo[og (chel : watel)
TE 27 5% EC R LY R Hegsa
2024-12-31  |CHEX[71219-12 2019-12-31 5Y 10,528
2024-12-31 | RAHEA|HE19-12 2019-12-31 5Y 11,523
2024-12-31 | MEEAI”E17-12 2017-12-31 7Y 62,291
2024-12-31 | &EFX[G7HEL19-12 2019-12-31 5Y 10,661
2024-12-31 |HEX|Y71e19-12 2019-12-31 5Y 42,814
2024-12-31 | HEX[G7HL19-12 2019-12-31 5Y 16,248
2024-12-31 | &KX H71E19-12 2019-12-31 5Y 3,050
2024-12-31 | Q7|X[G71EL19-12 2019-12-31 5Y 33,732
2024-12-31 | BEX[G71E19-12 2019-12-31 5Y 17,625
2024-12-31  |CHR X[ G 7HE19-12 2019-12-31 5Y 5,031
= K4 2024-12-31  |MIBX|97HE19-12 2019-12-31 5y 4,628
2024-12-31 | 24K YG7H'L19-12 2019-12-31 5Y 13,596
2024-12-31  |QIMX|H7eH19-12 2019-12-31 5Y 17,965
2024-12-31  |HEHX|Y74'L19-12 2019-12-31 5Y 33,482
2024-12-31 |M|=X|97He19-12 2019-12-31 5Y 9,136
2024-12-31 | B5SX|Y71'L19-12 2019-12-31 5Y 25,932
2024-12-31  |IfFEAIEE19-12 2019-12-31 5Y 5,744
2024-12-31 | = EIFE1519-12 2019-12-31 5Y 1,657,060
2024-12-31 | ZHX|Y71e19-12 2019-12-31 5Y 15,486
2024-12-31 | RAXK|Y7HE19-12 2019-12-31 5Y 6,483
2024-12-31 | Z-AX[G71E19-12 2019-12-31 5Y 26,536
2024-12-31 | EA|SALE & (@PH0HH)2021-127F | 2021-12-31 3y 553 AAO
2024-12-31 |EX|FEX{H(EX])21-12 2021-12-31 3y 49,679 AAA
2024-12-31 | EX|FEX2(EX]2)21-12 2021-12-31 3y 5,929 AAA
2024-12-31 | EX|FEXH(EX[3)19-12 2019-12-31 5Y 5,103 AAA
2024-12-31 St EA|SALE & 4h2021-127¢ 2021-12-31 3y 1,710 AAO
2024-12-31 |MESFTEH T A|ZALE AHZS)21-12 2021-12-31 3y 208 AAA
2024-12-31 | B EHINLSALE (A 4%1-2312) 2023-12-31 1Y 894 AA+
2024-12-31 | BFELZA|ZAMEX|21-12-2-L} 2021-12-31 3y 308 AA+
sy 2024-12-31 | BFEA|ZAHEX[21-12-2-7} 2021-12-31 3y 926 AA+
2024-12-31 | BFELZAZAMEX[21-12-1-L} 2021-12-31 3y 6,253 AA+
2024-12-31 | BFEAZAHEX[21-12-1-7} 2021-12-31 3y 3,068 AA+
2024-12-31 | G7|FHEASALE &21-12-027} 2021-12-31 3y 11,813 AAA
2024-12-31 | B7|FE A SALE &21-12-02Lt 2021-12-31 3y 500 AAA
2024-12-31 | B7|1FHEASALE 221-12-067t 2021-12-31 3y 12,560 AAA
2024-12-31 | Q7|FHE A SALE 221-12-057t 2021-12-31 3y 368 AAA
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2025-01-03 |st=T 21014 2020-01-03 5Y 200,000 AAA
2025-01-03  |sh=T 21339 2023-01-03 2Y 200,000 AAA
2025-01-04 |t 21117 2022-01-04 3Y 150,000 AAA
Soiy 2025-01-01 | E2tDC025-0101-0910 2024-10-02 2m 30d 800,000
2025-01-02 | &2+03680-2501-02 2023-01-02 2Y 7,750,000
2024-12-29 | 4lsh2328-04--8M-A 2024-04-29 8m 70,000 AAA
2024-12-29 | At22441E0008-0429-2 2024-04-29 8m 320,000 AAA
2024-12-30 | At=244120008-0430-1 2024-04-30 8m -1d 300,000 AAA
2024-12-30  |St==Z U3 2404EH-2Ql-244 2024-04-30 8m -1d 260,000 AAA
csiy 2024-12-30 | = 21234404801 28M-30 2024-04-30 8m -1d 140,000 AAA
2024-12-31  |4AF21412510A 2014-12-31 10Y 160 AAA
2025-01-02 | Ah=2480]0003-1002-1M 2024-10-02 3m 200,000 AAA
2025-01-02 | 4t22441E0100-0102-1 2024-01-02 1Y 280,000 AAA
2025-01-03 | =S8 H(E2H)2020-010[5Y-B 2020-01-03 5Y 300,000 AAA
2025-01-04 | 4t=244120009-0404-1 2024-04-04 9m 300,000 AAA
2024-12-30  |8tLt7HE248-1 2023-10-30 1Y 2m 20,000 AAO
2024-12-30  |StLtFHE243-2 2023-08-30 1Y 4m 60,000 AAO
2024-12-30 | A|O|H| = EIF7LE372-6 2022-11-30 2Y 1m -1d 30,000 AA+
2024-12-30  |BNKZH T E270-3 2021-12-29 3Y 1d 30,000 AA-
2024-12-30 |TCH7{HA484-3 2023-08-30 1Y 4m 20,000 AA-
2024-12-30 |R2l=87NLE476-1(%) 2023-07-31 1Y 4m 30d 20,000 AA-
2024-12-30  |QIH I E317-2 2022-06-30 2Y 6m -1d 10,000 A-
S|Eas 2024-12-30 |$C{7H=887-1 2023-10-30 1Y 2m 20,000 AA+
" 2024-12-30  |4AI$H7HE2186-1 2023-08-30 1Y 4m 190,000 AA+
2025-01-02 | A|O|H|7HI|E517-2 2023-09-01 1Y 4m 1d 70,000 AA-
2025-01-02 | AI$H7HI] Er484-3 2023-08-02 1Y 5m 30,000 AA-
2025-01-02 | &H7HE2604(X]) 2023-08-02 1Y 5m 20,000 AA+
2025-01-02 |EH7t=492-2 2023-06-02 1Y 7m 10,000 AA-
2025-01-03  |&d7t=2410 2019-12-05 5Y 29d 20,000 AA+
2025-01-03 | RC|7H=490-3 2023-05-03 1Y 8m 20,000 AA-
2025-01-03 | #|O[H| = CIFLE291-4 2019-12-05 5Y 29d 20,000 AA+
2025-01-03 |Ad7t=2618 2023-09-04 1Y 3m 30d 20,000 AA+
SAY 2024-12-30 |RH2ESEH7(F) 2019-12-26 5Y 4d 80,000 A-
2024-12-29 |E|EEXN 4 MALR1-28 2020-06-29 4Y 6m 2,000 AAA
2024-12-29 |AARR=14 2024-07-24 5m 5d 500
2024-12-29 |ZZ=EZ|2 2024-08-16 4m 13d 600
2024-12-30 |HAEIIO|EX|74%tR1-8 2024-04-30 8m -1d 10,000 AAA
2024-12-30 |ZHO|MAtR1-15 2020-03-30 4Y 9m 40,000 A+
2024-12-30  |BXIZ2021H|1XFA73(Ah 2021-06-30 3Y 6m -1d 70,000 C
2024-12-30 |HAEDIO|2X|69%t21-18 2023-06-30 1Y 6m -1d 10,000 AAA
2024-12-30 |E|2EMZAZX}I1-18 2023-06-30 1Y 6m -1d 5,000 AAA
2024-12-30 |E|EENSHEXF1-27 2021-09-30 3Y 3m -1d 5,000 AAA
ABS 2024-12-30  |CHE @I LK} 2024-11-08 1m 22d 10,000
2024-12-30 |HAEILIO|EX|76521-4 2024-08-30 4m 5,000 AAA
2024-12-31 |E|RER|ZARAS1-17 2023-07-31 1Y 5m 5,000 AAA
2024-12-31 |E|2EXMTHXR1-16 2023-08-31 1Y 4m 5,000 AAA
2024-12-31 |E|[ZEMZHAEXH-19 2023-05-31 1Y 7m 5,000 AAA
2024-12-31 E| 2 EXNZA @KF1-21 2023-03-31 1Y 9m 10,000 AAA
2024-12-31  |E|2EXNZA&AH-23 2023-01-31 1Y 11m 5,000 AAA
2024-12-31 |HAEIIO|EX|70AtR1-16 2023-08-31 1Y 4m 5,000 AAA
2024-12-31 |HAEIIO|EX|H|774H -2 2024-10-31 2m 10,000 AAA
2025-01-03 |HAEDIO|EX|71X+1-14 2023-11-03 1Y 2m 10,000 AAA
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