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

Y7t Ext KEY POINT
27t At 02)3215-1437 o MFLfH| 2K FH™fAUAE b
o TFC{H| SFAH X[ +AE 57t
o TFECOHH| D|AKY X[ =5 59 7t
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM C g, o9l
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.07 0.48 0.68 6.67 410 1.93 1.64
Duration 5.48 5.43 5.51 5.00 5.36 5.50 1.75
YTM 3.52 3.57 3.56 429 3.55 1.46 7.45

= 1KY FE$AUE 0.04 0.38 0.08 9.57 3.67 -1.70 1.65
Duration 9.08 8.93 9.15 8.22 8.73 9.05 2.05
YTM 3.35 3.37 3.29 4.14 3.31 174 6.86

=l FE$AUE 0.07 0.37 0.89 2.56 3.60 6.46 1.27
Duration 1.18 1.20 1.28 1.29 1.19 1.02 0.96
YTM 3.37 3.43 3.39 3.89 3.29 0.70 6.80

IPNN| FE$AUE 0.13 0.59 1.39 473 5.25 4.89 1.87
Duration 2.60 2.57 2.52 2.43 2.64 3.23 1.35
YTM 3.91 3.98 4.06 470 410 1.51 8.43

KOBI30 FE$AUE 0.07 0.39 0.91 3.16 3.65 5.20 1.40
Duration 1.80 1.86 1.86 1.85 1.86 1.85 1.87
YTM 342 3.48 3.46 4.09 337 0.99 6.86

KOBI120 FE$AE 0.09 0.39 0.98 2.45 3.76 6.86 1.25
Duration 0.93 0.99 1.00 1.01 0.98 0.99 1.1
YTM 3.57 3.64 3.68 410 3.53 0.83 7.09

Xt&E: KISKpAHE 7
_'_) I—X-iAOI %

) inception: %

t

ILIInJ

SMFEXX] )
(KOBI302 2001-01-02, 2 | 2001-01-01)



@ stz

100

95

90

85

80
2021-04-05 2021-10-05 2022-04-05 2022-10-05 2023-04-05 2023-10-05 2024-04-05

o
ot

FXH

]

K= ——=2K

EOHY S| A KOBI30 KOBI120

F) KOBIX| %= : EFAHK| =

ALZ : KISKHAE 7L

=2 MHX|+= Falo]d 0| =3, MHX| YTM F0|

10 6.0%

. W 5 0%

4.0%

6
W 30%
4

2.0%

2 1.0%

0 0.0%

2021-04-05 2022-04-05 2023-04-05 2024-04-05 2021-04-05 2022-04-05 2023-04-05 2024-04-05
— EE BRI =kl S0t — ST AR EnEYl S
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
XbE: KISKHEEIL A2 KISKHEEIF
2. KIS AX| 5 ME/2U7|E Duration

T& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
= XY 0.66 1.49 243 3.71 13.41 8.62
N 0.67 148 243 3.81 6.90 2.96
Sy 0.64 143 240 3.71 11.04 437
S5 d 0.69 1.53 2.35 0.00 0.00 1.26
28Ky 0.59 1.36 222 3.35 6.26 1.32
7|Et=E X 0.60 1.43 232 3.59 5.55 1.63
NS 2RET) 0.64 1.47 237 3.75 9.10 2.78
M (S EES) 0.00 1.84 0.00 0.00 0.00 1.84
ABS 0.61 1.39 2.36 3.71 0.00 1.43
A 0.63 1.45 2.38 3.68 12.93 5.51




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 3415 3.368 3.330 3.374 3.353 3.360
N 3.546 3.535 3.590 3.616 3.678 3.593
S 3.562 3.517 3.522 3.536 3.611 3.555
S5 A 3.359 3.357 3.372 0.000 0.000 3.359
2 Xy 3.558 3.497 3.481 3.526 3.854 3.524
7|Eta-& X 3.901 3.881 3.899 3.935 4415 3.904
AN (S EZRES) 3.870 3.887 3.891 3.829 4,088 3.905
A (B2 EE) 0.000 4583 0.000 0.000 0.000 4583
ABS 3.754 3.713 3.703 3.665 0.000 3.723
A 3.599 3.560 3.559 3.526 3414 3511
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 4.07 5.87 4.99 6.02 28.11 49.07
N 0.16 0.27 0.28 043 0.14 1.28
SxY 2.39 2.98 2.26 2.26 3.53 13.42
S5 d 2.05 2.25 0.51 0.00 0.00 481
28Ky 456 4.04 1.39 0.90 0.03 10.91
7|Eta-8 X 2.72 2.78 1.62 1.00 0.08 8.21
A (S ZEET) 2.26 3.03 2.49 1.51 1.32 10.61
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.60 0.66 0.34 0.10 0.00 1.70
A 18.83 21.87 13.88 12.21 33.21 100.00
XbE: KISKHAE 7}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 18 22 21 35 51 147
N 200 257 256 499 49 1,261
S=Xy 454 651 484 464 716 2,769
S5 d 10 6 2 0 0 18
28Ky 453 366 127 94 8 1,048
7|Et=8X 1,507 1,551 847 522 74 4,501
FNYBEREET) 465 599 461 321 403 2,249
AR (B2 ET) 0 1 0 0 0 1
ABS 420 336 113 29 0 898
A 3,527 3,789 2,311 1,964 1,301 12,892

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

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

KIS FHLAE 0.110 0.560 1.270 4.240 4.610 4.750 0.230
ESG Duration 2.270 2.250 2.230 2.250 2.370 2.870 3.110
s YTM 3712 3.801 3.856 4500 3.862 1375 2.488
Sustinvest |F&{%=0l8 0.110 0.560 1.260 4260 4570 4830 0.185
ESG Duration 2.300 2.280 2.250 2.280 2.470 2.850 3.380
YTM 3.706 3.795 3.849 4490 3.849 1.353 2.066
Whos FH4oE 0.110 0.600 1.230 4730 4690 4,500 0.112
Good Duration 2.750 2730 2.750 2.650 2.820 3310 3.070
ESG YTM 3717 3.807 3.855 4.506 3.839 139 2.253
oh= FHLAE 0.110 0.550 1.280 4.210 4.710 5.070 0.150
ESG Duration 2.090 2.090 2.090 2.140 2.310 2.820 2.820
A v 3.727 3816 3.875 4539 3.886 1.382 2.391
ESG FH4oE 0.110 0.570 1.240 4300 4520 4.920 0.103
=HMA  |puration 2430 2410 2370 2330 2.430 2.860 3.690
YTM 3.654 3.750 3817 4462 3818 1.309 1.996
HlEX|  |£XLoE 0.110 0.590 1.230 4,640 4,690 4,680 0.220
Duration 2.650 2.630 2.660 2,570 2.730 3.220 3.100
YTM 3725 3815 3.864 4511 3.851 1.353 2410

Xt KISKHHE I}

%4, ESGHH F+ X5 F0|

106
104
102
100
98
96
94
92
90
88
2021-04-05 2021-10-05 2022-04-05 2022-10-05 2023-04-05 2023-10-05 2024-04-05

——KIS ESGE & ——— SUSTINVEST ESG WHOS GOOD ESG
SHEESGHT A ESGEXNAHH  ——H|LX|




125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]

5 6.0%
4 5.0%
4.0%
3 M‘—
MW 3.0%
2
2.0%
! 1.0%
0 0.0%
2021-04-05 2022-04-05 2023-04-05 2024-04-05 2021-04-05 2022-04-05 2023-04-05 2024-04-05
KIS ESGE & SUSTINVEST ESG e KIS ESGS SUSTINVEST ESG
WHOS GOOD ESG ShREsG AT A WHOS GOOD ESG shREsc AL
ESG2X A A FlimpyES ESG2 XA ——— t|mX|$
XEE: KISKFAE 7} KbE: KISKFLHE 7}
F) SHRESGUT A HIAE7|Y 23|d FIH21d otit7))
H7. KIS ESG S ME{/27|'2 Duration
2 34E~1d 1~2d 2~34 3~5' 5'40]4 A
1 0.65 1.43 2.37 3.72 8.42 2.64
=AY 0.56 1.31 2.20 3.26 0.00 1.38
7|Et=8x 0.57 1.46 2.35 3.64 5.50 1.86
IAMESEEET) 0.63 1.48 2.38 3.76 7.52 245
AN S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.61 1.40 2.37 3.80 0.00 1.53
TH| 0.62 1.43 2.35 3.69 7.95 2.28
Xt KISKHAHE ¢
H#8. KIS ESG S&X| = ME{/TI[E YTM (2H2l: %)
= 374E~1d 1~2d 2~34 3~5' 5'A0] 4 A
S=Xy 3.572 3.520 3.522 3.551 3.651 3.554
=AY 3.549 3.487 3.465 3514 0.000 3.510
7|Et= &R 3.751 3.717 3.763 3.853 4.204 3.774
MNESEREES) 3.841 3.834 3.877 3.820 4.042 3.866
AN S EES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.627 3.682 3.653 3.589 0.000 3.653
TH| 3.671 3.655 3.698 3.670 3.846 3.687

X2 KISKHEE It



H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH: %)

=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 8.22 10.25 6.40 7.15 3.93 35.95
2%y 5.24 4.26 247 1.36 0.00 13.33
7|Eta-& X 1.76 1.68 1.07 1.10 0.14 5.74
AN (S EZRES) 8.18 10.64 9.54 5.93 3.57 37.86
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.13 2.91 1.65 043 0.00 7.12
A 25.52 29.74 21.12 15.98 7.64 100.00
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 183 261 174 239 156 1,013
23Ky 87 67 38 17 0 209
7|EtE2&X 148 143 88 83 12 474
SN (B REET) 282 357 296 219 190 1,344
M (S EES) 0 0 0 0 0 0
ABS 65 88 44 6 0 203
A 765 916 640 564 358 3,243

Xt KISKHHEIF



Q KISKFAHE 7}

=3 : )= S M= 218 o AEZS

"R} KEY POINT

Acgl thal  02) 3215-1436 o OBt ZXIOZ QI8 Bz m| Al

o O/= PCE 7I4X|s, MZ¥ PMI 52| X|#0f &

. AESE AU SEHE

F RN IUY U HAEAMEE PCE 7tFX|+= X HE D2 O] AFE Q¥ &l § ZM M=o
=TotL, A 30HE YEO| Ciet REH=E QI A% AMZE SLUYCL SHX|ZF O| = OFA[OF FOj|A
0| A S2|7t 55t =0l Of=M7HA| XN ZME MEE AL, oo 3 0x F2l= 4%
UL O|= MEY PMIZE AIY HYXE XE0 SFME 290 w2t 0] =X F2(7F HME LHEHY
1,000 22 =0 F2l= AME AZULE O|F 2=l XM E M| EDH AN IHEZE Z-&S}0]
=0 Fel= LA SSULE Ol ME FME 0| 3M WEdS FF6HE T 2o 2 74 &
Zlo| LM = A4l0| MeiX|0f FXAHEE 0|0[o Y 2|a o2 20[7| = HCt F OX[2 & =
L RHHEAIEES ALY O/= ZHA|7t2] SAHQ| OHmp LA, QA Mo S5 S0 HSE 0 0] =12
ZME BHERUCE ot Mo2d 374 TH7| CD7t 3.57% =ELE LA LA o ZxfM= Z A0
= FekS OjMCh 5 30K 3E £FB2 7t =4 E2 T™Z CHH| 0.9bp 5ot 3.329%, 109 %2[F5=2 7t
F=E2 24bp 525t 3433% = OHARACEH

=1 3HE2 X3 CiH| 1.0bp &SMCEL 70 5EHE2 2.7bp &5, T 1092 3.3p &5 Ot
Ch. =3 3/58 AT =& X CHH| 1.7bp SHCHE 4.2bp, 5/10H AT EE 63bpE 7|2, =
1 3/109 AZ E= 23bp &Y E 10.5bpE 7| F UL,
JE. 30K FEHE (591 = %) Jdf2. S FEIHE (Hl: %)
= s KTB 3YR KTB 5YR 7|1&=2e| MSB 1YR MSB 2YR
KTB 10YR KTB 20YR 5.00
5.00
4.50
4.50
4.00 A
4.00 SR
A/W » 3.50 -
3.50 | == » A
I BRI 3.00 -
3.00 -
2.50
2.50
2.00
2.00
1.50 -
1.50 -
1.00 T T T T T T T T T T 1
1.00 ' P
8§ 833883383383 33 3 S 4 85 8 33 23 g 33 3
$ 8 85 388 s o 488583 22 2 2 2 2 2 22 3 I3 3 3
m om o o o on on o0 o < < < < o o o o o o o o o o o o o
S 8 8§ 8 8§ 8 8 8 8 &8 & 8 8 DR
o~ o~ o~ o~ [a\] o~ o~ o~ o~ [a\] o~ N o~
Xt &E: KISKHHE 7t K& KISKHHE It



Q KISKFAHE 7}

(E+91: %)

= 3/15 3/22 3/29 4/5 HECd|(BP)
SOt 14 3.36 3335 3.355 3.335 -2.0
SOt 2 3.387 335 336 3.335 =25
=1 34 3.305 3.287 332 333 1.0
=1 54 334 3.322 3.345 3372 27
=1 104 341 3.365 3.402 3.435 33
SAHRHAAA 3 3.554 3.504 3.522 3517 -0.5
SAHRHAAA 54 3.582 3.524 3512 3.527 15
SAHKHAAA 10 3.672 3.592 3.601 3616 15
RHE : KISKHAHE 7}
23, 1% SPREAD 30| (ZHl : bp) d2l4. ExXJAAA SPREADZO| (Hl : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 60.0 -
20.00 40.0 1\
7
N \"""‘\Q\ M J
0.00 va 200
-20.00 - ] 0.0 - -
& $» ) » $H $H $ & $»
> /@,o S / 9w° %Qv,o iy ,6"0 iy :&9 V&,e &&e
& s = & < < e
X2 : KISKHAHE 7} Xt& : KISKHAHE L
H2 FU 3 AZHEHE (E+2I: bp)
THE 3/15 3/22 3/29 4/5 MECHH|
=1 3 10 SPREAD 10.5 7.8 8.2 10.5 23
=1 3 5 SPREAD 35 35 2.5 42 17
=1 5 10 SPREAD 7.0 43 5.7 6.3 0.6
=1 _EX{AAA 3YR SPREAD 24.9 21.7 20.2 18.7 -1.5
=1 _EX{AAA 5YR SPREAD 24.2 20.2 16.7 15.5 -1.2
=1 _EX{AAA 10YR SPREAD 26.2 22.7 19.9 18.1 -1.8

Rt : KISKHAME 7}

10
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H9. 5F SA ¥

@ KISKH&HE 2}

UEYd 89 27| 2L E =2
2024-04-02 Ol2 7|35 A H2024-2(Ah 14 +354.0bp 2,100
2024-04-02 FEIS 8IS AM46(Ah 254 2IE -50bp 1,600
2024-04-03 SN AT SH H851(Ah 54 2IE -2.0bp 1,000
2024-04-03 SH= A = D A48 54 2IE -2.0bp 800
2024-04-03 S H £ ZAR249 104 21E -3.1bp 1,000
2024-04-04 DA BE|SA2024-01 14 2IE -222bp 100

At : KISKHAHE 7}

n. F3xX g8

A= f8AE2 712 23-6 2 TS 2 10x 9,455 A3 RS EUCL O[0{M =11

m
f
1
o
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ALZ : KISKHAE 7}
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. S8 AESH

2K HHA T2 HAlTS SIIACEL FEAIFM= 14 0[5te| ALf=, J2|1 33 S 10H 0|49
HI7120M ZME LIEtHE 252 ERILCL 53] 2| AAA S22 SHCE LM E 20| 2| A%
HEE M FZOAM SAE[QUCE 2 AAA T&|T AT == 1 F7H0] 2.0bp, 313 & 10 F7H0[Zt
Z} 1.2bp, 1.3bp HAY A, 54 F7H0] 0.7bp FHASHH O RHCH

7IElE8ME EHAY2 Y7 1S SHU2ZE ZME &cts Z5S LIEIR AA- O|¥2| S5

M Sdez dot 28t RES OIOZULL 0|0 MEAZYEE Za0HL L7 EME ERACE 7|Ef
A

8N AA+ AZYEE 13 F7F A 53 20| 282 AL 2.0bpE FA E[/JYLD, 0|0 3 F77H0| 21
Top HAE|QACH oHE, 103 F2 B ME 20|H OpZULt
kis
21, 2% 3y YTM 30| (EH9 - %) 22, 6{Txf 3y YTM 0| (EHS1: %)
g | —— RN —— HBH —— SUHAA BB g e R
7]
6 6 l
5
: M ]
3
2 2
1]
T T T 1 0 - T T T 1
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XHE: KISKAHE 7} XtE: KISKHAHE 7
33, 28X S 0CiH| SPREADFO0|  (£491 : bp) 4. {Mx| I CHH| SPREADFO|  (EH9l: bp)
10 i s VA A 550 | SEEE bl
) ) o8
120 - 300 - 7|EfS 8 MA+ - KTB 3Y
100 250
80 200 -
60 150
40 100 A
20 50 -
0 - T T T | 0 T T T |
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H1 2¥8M 30cjH] AZYE Y HEE (E42): bp)
s3 =F A=Y E(04/05) TRCHH|(03/29) HEchd](03/05)
gt7] 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
= 169 | 161 | 229 | 626 | -15 | -10 | -07 | -1.3 | -73 | -64 | -52 | -83
s 169 | 173 | 236 | 665 | -15 | -10 | -07 | -1.3 | -73 | -64 | -52 | -83
AAA 200 | 305 | 403 | 727 | 20 | 1.2 | -07 | -13 | -97 | -84 | -82 | -73
AA+ 268 | 411 | 533 | 818 | -20 | -1.2 | -07 | -13 | -97 | -69 | -37 | -73

H2. O{Fx| 3 CHH| A=Y E G HEEF (2: bp)
8 =3 2 Y E(04/05) HZCHH](03/29) HECHH](03/05)
at7] 1Y 3y 5Y 10Y 1Y 3y 5Y | 10Y 1Y 3y 5Y | 10Y
i) 30.8 | 402 | 537 | 1390| -05 | -40 | -50 | -20 | -15 | -98 | -7.0 | -48
3= 338 | 466 | 734 | 1586| 00 | -3.0 | -40 | -20 | -10 | -88 | -7.0 | -48
AAA 412 | 653 | 898 | 1779 | -40 | -40 | -50 | -20 | -87 | -141| -90 | -48
AA+ 1396 | 172.7 | 2047 | 2472 | 20 | 1.0 | -20 | 00 | -50 | -63 | -35 | -18
AAA 2142 | 2464 | 2652|2901 | -10 | -10 | -15 | 00 | -25 | -63 | -35 | -1.8
AA+ 269.1 | 3152 | 3316|3549 | -15 | -10 | -15 | 00 | -30 | -63 | -35 | -1.8
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OlM ZME XS LF A+ 0|22 SE0M AME EO[7|= UL AA+ S52| AlSHFHEL| 51 0]
2 O|HX{ 7t AL 10bpE YHSIH ZME O|E/AL, & H7IE HA| 2o L3Z O[O 2ULt SHH AA- S5
Of FHm| &} FA| & LAHS EQl 7h20|, f2/a87HalE X A O[H[FI|E, JB 22| I E0] 2t o
S5bpOiA 3bp ALO|2] Zot HUEMZ HACt oHH A= SZ2RHIFHO|E 3H O[5t Yl =1t A0 552 o= &
RIFHIIEr 1414 O3t EsHZ0| 2t2t @ 5hpE Hslsll AME HO|7| £ ML 1 219 EZ0 M= 23
&5, F2H WX FAF0| (&2 : %) 186 FIH x| FAF0| (291 %)
10,000 - nES2X mAZX] mAAA AA+ 8,000 - = FH ] B
8,000 -
6,000 -
6,000 -
4,000 -
4,000 -
2,000 - 2,000 1 .
o 0 | | a N B
2024-04-01 2024-04-02 2024-04-03 2024-04-04 2024-04-05 2024-04-01 2024-04-02 2024-04-03 2024-04-04 2024-04-05
RHE: KISKHAHE L AHE: KISKFAHE 7}
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H3. T 2 L g (9 %, A2
= 559 alge | LAmy e e Sl =) ol
AAA Ar=24410]0106-0401-1 3.480 2E -4bp 2024-04-01 | 2025-10-01 3,500
AAA 22| 2328-04-&2111M-2f-01 3.440 OIE _15bp | 2024-04-01 | 2025-03-01 2,000
AAA St +EUF 8240472 21-91 3.480 OIE -12bp | 2024-04-01 | 2024-07-01 1,400
AAA Ar=244120010-0402-1 3450 OIE 12bp | 2024-04-02 | 2025-02-02 1,800
AAA Ar=2441%0100-0402-2 3.400 OIE 13bp | 2024-04-02 | 2025-04-02 500
AAA SILE23H47-040|224-02 3.520 2E -3bp 2024-04-02 | 2026-04-02 2,600
AAA StLE23447-040]1.524-03 3.530 2IE Obp 2024-04-03 | 2025-10-03 2,000
AAA Ar=244120009-0404-1 3470 OIE _10bp | 2024-04-04 | 2025-01-04 3,000
AAA A2 B H(2H)24-40]12-04 3.540 2 -3bp 2024-04-04 | 2025-04-04 500
AAA A2 B H(23)24-40]18-04 3.520 2 -2bp 2024-04-04 | 2025-10-04 400
AAA StLE23447-040(2.52F-04 3.530 2E -6bp 2024-04-04 | 2026-10-04 2,000
AAA ot +ZEUF82404L-221-1 3410 OIE -12bp | 2024-04-04 | 2025-04-04 2,500
AAA 7| A28 (21)2404ZH1A-05(AF 3.400 TIE -12bp | 2024-04-05 | 2025-04-05 1,000
AAA  EEF B (EHY)2024-040[2.5Y-4  3.520 2IE -6bp 2024-04-05 | 2026-10-05 1,500
AAA BAL2$12024-040]1A-05 3.560 2E -2bp 2024-04-05 | 2025-04-05 2,000
AAA St +Z YT 824040 01-275 | 3430 DIE 14bp | 2024-04-05 | 2025-01-05 1,600

XtE: KISKHAHE 7L

H4, FH o TR L s (H91: %, A
S8 523 Waligo | ddlAmge e = LR
AA+ AlBHIFE 2209-1 3.719 21E -5bp 2024-04-02 | 2027-04-02 400
AA+ AlBHILE 2209-2 3.796 21E -6bp 2024-04-02 | 2028-03-31 200
AA+ AlBHILE 2209-3 3.856 2E -7bp 2024-04-02 | 2029-04-02 1,300
AA+ AlBHILE 2209-4 3.858 DIE _10bp | 2024-04-02 | 2029-06-20 200
AA- 71 O[H|ZH [ & 533-1 3.871 g 2024-04-02 | 2026-07-02 900
AA- 7I0lH|ZH [ & 533-2 3.871 g 2024-04-02 | 2026-07-03 200
AA- 7I10lH|ZH | & 533-3 3.898 oE 2024-04-02 | 2026-10-02 800
AA- 701H|FH | & 533-4 3.898 oE 2024-04-02 | 2026-10-05 500
AA- 70| H|ZH | & 533-5 3.906 oE 2024-04-02 | 2026-11-02 900
AA- 7I01H|FH I & 533-6 3.904 2 -2bp 2024-04-02 | 2027-01-04 300
AA- 70| 8| 7} 1| &533-7 3.921 9E 3bp | 2024-04-02 | 2027-04-02 1,400
AA- JB 22|71 E506-1 3.921 21E -3bp 2024-04-03 | 2026-04-02 100
AA- JB 227} E506-2 3.921 21E -3bp 2024-04-03 | 2026-04-03 500
AA- JB 22|71 E506-3 4.008 21E -3bp 2024-04-03 | 2027-04-02 400
AA+ 27t E2654 3.713 2IE -5bp 2024-04-04 | 2027-04-02 1,000
A+ | 2 = 7K | & 253-1 4961 oE 2024-04-04 | 2025-04-04 500
A+ ol 2| =7 | §253-2 5.140 oE 2024-04-04 | 2026-10-02 500
AA+ H M 7+=169 3.671 oE 2024-04-05 | 2025-04-04 500
AA- L El=871T E500-1 3.907 9E 5bp | 2024-04-05 | 2027-04-02 700
AA- L 2l=3874mE500-2 3.907 9E 5bp | 2024-04-05 | 2027-04-05 1,300
A+ 2 O7H I £459-1 4.966 2E +5bp | 2024-04-05 | 2025-10-02 200
A+ ZOI7H o] E459-2 4.966 2E +5bp | 2024-04-05 | 2025-10-14 300
A+ 2 OI7H I £459-3 4.966 3E +5bp | 2024-04-05 | 2025-10-16 200
A+ RO} T E459-4 5.030 2E +5bp | 2024-04-05 | 2026-04-03 1,200
A+ ZOI7H o] EH459-5 5.051 3E +5bp | 2024-04-05 | 2026-09-04 200
A+ RO T =459-6 5.056 2E +5bp | 2024-04-05 | 2026-10-02 200
A+ R OI7H o] E459-7 5.056 2E +5bp | 2024-04-05 | 2026-10-05 300
A+ ZOI7H o] 2H459-8 5.070 3E +5bp | 2024-04-05 | 2026-12-04 300
A+ ROI7H I E459-9 5.099 2E +5bp | 2024-04-05 | 2027-04-05 100
A0 ot E XN T E109-1 5.500 AE +5bp | 2024-04-05 | 2025-04-04 1,400
A0 ot E XN T E109-2 5.500 3E +5bp | 2024-04-05 | 2025-04-04 100
A0 ot E XN I §109-3 5.542 2E +5bp | 2024-04-05 | 2025-09-05 300

KtE: KISKHAHE 7}
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QIALH : A2 2| TdiE Sac 2 3 Q0=

IR} KEY POINT

ojst @ 02) 3215-1471 o AFH A2THE =& LM 35 29171 XH

o 48 TR U] SE) YT AST FH B 2wy
SIA AR EE

A ZIE 2 A 3 7] AAAS 2| =1 O] 3R AZYE= T FELE 3.0bp H2T40.2bpE

ULt MK FSAIZOHAME M A7t 0[O X|=

_Jlm
ml_o
hr
)
o
j=)
L
o
NG|
|>
[El
o
In
H‘|
2
N
b

ARUCH A AHEE= SEH| FHE S Z SE5HH HE AE|Zd & A

3. A 2 2[3F0] (49 - o )
6.5 600
5.5 500 .
AOAIY E
45 400 AAOAIH E
AAAA IR E
3.5 300
——A0
2.5 200 —AA0
——AAA
1.5 100 2731
0.5 : : 0
2021-04-05 2022-04-05 2023-04-05 2024-04-05
AtE : KISKHAHETE
H1 3R ADHE U HEE (E+21: bp)
sa 35 A28 =(04/05) HFCHH[(03/29) HECHH|(03/08)
at7| 1Y 3Y 5y | 10Y | 1Y 3Y 5y | 10Y | 1Y 3y 5Y | 10Y
AAA 310 | 402 | 411 | 817 | -05 | -30 | -40 | -70 | -09 | -56 | -57 | -125
AA+ 329 | 467 | 577 | 1066| -1.0 | -20 | -40 | -15 | -40 | -68 | -65 | -10.2
AAO 372 | 510 | 640 | 1400| -1.0 | 20 | -40 | -15 | -40 | -63 | -65 | -10.2
AA- 422 | 572 | 756 | 1766 | -10 | -20 | -40 | -15 | -41 | -73 | -65 | -10.2
A+ 73.1 | 1086 | 151.8| 2306 | -15 | -50 | -3.5 | -20 | -65 | -133| -75 | -7.2
A0 90.0 | 1357 | 197.8 | 279.1| -15 | -50 | -35 | -20 | -6.0 | -133| -75 | -7.2
A- 116.8 | 180.2 | 257.8 | 3304 | -15 | -50 | -35 | -20 | -6.0 | -13.3| -75 | -7.2

XHE : KISKFAHE 7}

17



ojn

<

ol
oH

Z 2ol o|Nen, 2F JHERE ofy| AE 2l F[RACH 4F Ao E|Of 27| =2

Ul

kfo

=
=

Kfo

Ab
(=]

O 0|01 O °Y0IL}t. AASE ST Ol

SH

L SiHFSLE "
= o

2 X0

2o F=UCt

St ZAZH S|AK) 22

M
oo

of

SH

!

& 9l ¢

o o850 A2 =

orl

o}

|

(EHl: %, bp,

=13
=

H2. 3|ARKY

S lololo|8lololololaol8|lo|o
00 O ¥ O SIQ|V O 0O|n o wviwn
(N T N SO0 N [N (IS S~ |
e N =
[}
“_unh235323w22323
7
an
[eR o NoRNoRNoNNoRNoRNoN | ol
_u__bbbbbbbb ol el Ne)
=285 SRR 2”R
Al 10 |0 0 m0 |0 w0 1m0 m0 | |0 |0 |0
=n |04 |Od |od |od |od |ad |od |ad od |od |od
m___ L T R |
=KX= || |uo|uo ]I~ [N
ol
|84874633 ™M O | M
O (O O M NS M| T N MmO o
- B e et el vl Rl B I e B O B R R R
_"n44434444 oo | <
— T T YISy S S (0|0 |wn
RNV
ol ¢ [o || ||| (S
BNV
oYy TsYITITITSITITISIS Y
kLN NN RN RN NN N RN NoN B NoN B NN N NoN Ko\ Ko\ B NN}
eNiolieollollolloliol ol iolloRieolNe]
AN AN AN NN NN AN AN AN
— | O\
||| o ~ S R
HHH6o1_Jo_JE_E_ ~ |00
RIRIKM KRR KMKMKT ™ o
BO N NN oo |S | & | | T (Klo | |
gr XU\ XXV 20|15 |5 (Ul Ul o =K ol Tl
Ko | |RY IR Iz o |ar (3|3 20 | = |OF |0k
O 0T T == |El (@l Ko & X X0
BB B e |30 |37 of ot | (5|19t o
I I |T 1o |iof rio | rio
Jod | fod
ria °
o olocla2lalal | |a|2]+]+
< <
mmAAAAAAAA%AAA
=2

S A DAY, ELS H| 2|

Klo

7 2=

SR

AHE: KISKHHE L of

&

zr
o lololololololo
AR
V1O | TN |O I~ O
.u.u.=__1 — | v— ||~
3 ololo|o
= 825|566 |8
BRRRReES
L_/u_/331333
=]
@7449 o |
AR
_m"..ﬂ.__321511.1.
olalo|~|w|w|a
|V
ol o [ |Oo|s ||
BPNDN?DNTIN
s SN NN NS
olo|lo|lolo|o|o
AN AN NN AN NN
o
[Vp)
o (wK| o
oo BT o |
OF o |2 |3 | |E
m.o 93L_AOMH_=._
X180 Ko 3K
or = o |~ | [T
o %) 0 124 o 71 2 o
=150 ™ Kl Ko IS i
=lo| (oY
< 5 <
=3
o
W +o|£21212Z2
I|z|z|<
o < | << |<|<|< |
=

S A DAY, ELS H| 2|

Klo

F) 2e

=2 2

AtE: KISKHAHE T, o

18



4. XPFE S|ANY LAl AH = (EH2l: %, bp, 4, &)
HEsE 59 e Yy Aoy 5HOIE 27 LR
A+ a2 A Rete 2024-04-05 3.969 2 450
A+ a2 A Rete 2024-04-05 4,003 3 550
AAO SK3HO|H A 2024-04-08 JHHBIE -10bp 3 3500
AAO SK3HO|H A 2024-04-08 JHHBIE -13bp 5 3000
AAO SK3HO|H A 2024-04-08 JHHBIE -21bp 7 1000
AA- mi-Eg| 2024-04-08 JHEHOIE -22bp 2 2000
AA- iR 2024-04-08 7HE2IE -30bp 3 1000
AA- ol sfF 2024-04-08 JHHBIE -25bp 2 1500
AA- ol sfF 2024-04-08 JHHBIE -28bp 3 2500
A+ ocl 2024-04-08 7HE 21 -5bp 1 430
A+ ocl 2024-04-08 7HE2IE -7bp 2 570
A+ ocl 2024-04-08 JHHBIE -20bp 3 500
AA GSI} 2024-04-09 7HE2IE -10bp 3 1100
AA GSIt 2024-04-09 JHHBIE -16bp 5 900
A+ N SN 2024-04-09 JHHBIE -21bp 2 910
A+ N SN 2024-04-09 JHH2IE -39bp 3 1040
A0 HDRI YA E & 2024-04-09 7HE 21 -55bp 2 230
A0 HDRCH YA E 2 2024-04-09 JHHBIE -70bp 3 370
A0 HDR YA E & 2024-04-09 JHHOE 111bp 5 100
A0 ALEQIM 2024-04-09 7HE 21 -25bp 2 350
A0 ALEQIH 2024-04-09 JHE2IE -32bp 3 1000
AA- asda 2024-04-11 JHEPIE -10bp 3 700
A0 LISHE=Z 2024-04-11 JHEPIE -20bp 2 330
A0 LSHE=Z 2024-04-11 JHHDIE -45pp 3 430
F) RS T2 Lt SARKY, ELS H|Q|
XtE: KISKtAHEZL DART
2. A ElH 0| (B9l : o @)
180,000
160,000
140,000
120,000
100,000 2021
80,000 2022
m 2023
60,000 m 2024

40,000
20,000
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AtZ : KISKFAHEIE
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33, AR AT
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2700000

2500000

2300000

2100000

1900000

1700000
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2022-08-05

2023-04-05

2023-08-05

2023-12-05 2024-04-05

AtZ : KISKFAHE 7}

T MM FEAIE2 TF0f vls Shitet a7t O|o /L. BH FE2 5X 1,2729

rio
ol

o= A

fim’
o
7]
(2]
N
(@)}
12
o
ol
N
bl
_lTl_
ojn
IH
E
=[]

E2
S ©

rlo

AAA S22 HF CHH| -5.12%P St 17.42% 2 XHX|3H 1,
AA S5 T T CHH| 3.6%P 5712t 64.89%E AHX|RUCH ASE2 2.46%P LAt 16.9%E AHX|YCE THE
o7 ¥ Q82 14 0|2 2O ME -453%P ZABH 29.59%, 13 ~3HE2 6.22%P S 78t 60.14%, 34
~5EE2 -539%P HAT 3.99%E KXY 53 0|4 A0 M= 3.69%P ZATt 6.28% E KHX|3YLCE.

SIARH ASO M= ZAM A2 7F O Of L.

H5 QM SEE |8 (SH9l: o 9)
T+ 2024-03-14 2024-03-21 2024-03-28 2024-04-04
AAA 18,183 15,360 13,930 8,932
AA 38,033 33,229 37,875 33,269
A 11,077 5,442 8,921 8,662
BBB 699 461 1,006 371
JUNK 77 79 67 37
Total 68,069 54,570 61,798 51,272

XHE : KISKFAHE 7}

H6. S|MM THEE |E

(B9l o 3)

TE 2024-03-14 2024-03-21 2024-03-28 2024-04-04

~1y 15,442 18,341 21,084 15,171
1y~3y 38,587 31,695 33,321 30,835
3y~5y 8,341 2,013 5,796 2,046

Sy~ 5,699 2,520 1,598 3,219
Total 68,069 54,570 61,798 51,272

XHE : KISKFAHE 7}
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1. FZF ABS Ul Gigt (59l : AR, %, 7|2t : 2024-04-01~2024-04-05)
7| E=XpAE SPC MESE ERL gt7| g | wag | M
712l AxfA SO T SR A RS 1-1 AAA 2024-04-04 3M 90 4.075 -
71 ge|AxiA RHZHT M AR S1-2 AAA 2024-04-04 6M 90 4.097 -
712l AxhA RO I EHAAFS1-3 AAA 2024-04-04 9M 90 4107 -
72| AxHA SO I M A AL RS 1-4 AAA 2024-04-04 1Y 130 4117 -
AR BN | RHZHT M AR S1-5 AAA 2024-04-04 1Y3M 100 4130 CALL
712l AxfA SOOI EHAAFS1-6 AAA 2024-04-04 1Y6M 100 4133 CALL
AR BN | RN TN AR S1-7 AAA 2024-04-04 1Y9M 100 4141 CALL
712l AxfA SO I M A A RS 1-8 AAA 2024-04-04 2Y 100 4.150 CALL
AR BN | SHZHT AR S1-9 AAA 2024-04-04 2Y3M 100 4174 CALL
71| AxhA SO EHAALF-S1-10 AAA 2024-04-04 2Y6M 100 4.188 CALL
71| AaxhA ZHZH T SN ALAL R S1-11 AAA 2024-04-04 2YOM 100 4.199 CALL
71| AxfA ZHFH TN AR R S1-12 AAA 2024-04-04 3y 100 4210 CALL
7|de|ax A ZO7H ol SN AKH7S1-13 AAA 2024-04-04 3Y3M 100 4225 CALL
7|2l AxfA SO T EN AR R-S1-14 AAA 2024-04-04 3Y6M 100 4.230 CALL
712l AxiA ST A ARLR-S1-15 AAA 2024-04-04 3Y9M 100 4.235 CALL
7|de|ax A ZO 7N O SR A X FS1-16 AAA 2024-04-04 4Y 100 4.240 CALL
7|de|ax A ZOFH O SR A X RS 1-17 AAA 2024-04-04 4Y3M 100 4.260 CALL
7|2l AxfA ST ENAKLR-S1-18 AAA 2024-04-04 4Y6M 100 4.270 CALL
XtE : DARTHALS A|A|AE
H2. F7t MBS £ ol H3|X} 2l Hmg (549l : A9, %, 712+ : 2024-04-01~2024-04-05)
at7)| MBS2024-6(2024-03-19) MBS2024-5(2024-03-08) MBS2024-4(2024-02-20)
daigoy | szl | AZYE | Eelige | Wizl | AZgS | Ege | wEigal | AZgE
14 1,300 3.557 +22 1,074 3.671 +22 - - -
2 1,500 3491 +14 1,200 3.579 +15 907 3.764 +30
31 1,100 3.492 +22 1,000 3.563 +22 - - -
51 1,400 3.521 +22 1,500 3.572 +19 1,600 3.698 +25
7' 1,300 3.721 +31 1,200 3.794 +34 - - -
10d 1,000 3.694 +33 1,100 3.759 +35 1,400 3.895 +41
204 1,100 3.714 +37 1,200 3.809 +41 900 3.957 +54
304 200 3.698 +43 300 3.789 +46 - - -
) W7t gA| o OjojZich o

HA| : O
Az ot=FEFE

okl

At
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H1. T 338 SE/HS

@ stz

(THl: %)

Clo e 2024-04-04 2024-03-29 2024-03-05 H=F oiy| HE iy
US TREASURY 2Y 468 462 460 6.30 8.80
US TREASURY 5Y 435 421 420 13.30 14.40
US TREASURY 10Y 437 420 421 16.70 15.80
US TREASURY 30Y 453 434 435 18.40 18.10
DEUTSCHLAND REP 2Y 2.84 2.85 2.90 -1.00 -6.50
DEUTSCHLAND REP 5Y 237 232 242 460 -5.20
DEUTSCHLAND REP 10Y 2.38 2.30 2.39 8.50 -0.90
DEUTSCHLAND REP 30Y 2.57 2.46 2.54 11.20 2.60
JAPAN GOVT 2Y 0.19 0.19 0.18 0.80 1.40
JAPAN GOVT 5Y 0.37 0.35 037 1.90 0.50
JAPAN GOVT 10Y 0.78 0.72 0.71 5.50 7.20
JAPAN GOVT 30Y 1.85 1.79 177 5.50 8.00
CHINA GOVT 2Y 1.88 1.91 2.05 -2.80 -16.10
CHINA GOVT 5Y 217 2.1 2.23 5.90 -5.80
CHINA GOVT 10Y 2.29 2.23 2.34 5.40 -5.80
CHINA GOVT 30Y 247 2.46 248 0.40 -1.40

Xt& : KISKHHE L Bloomberg

J2l5. USD & EUR

(SH2l: %, 712t 23.04.06~24.04.04)
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a=9. KPE =8M A

DR(bp)
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1 e/l 1270 g 2 s 74 104 154 204

At @ KISAHE L, Bloomberg

(E+9l:bp,717+:24.03.29~24.04.04)

J&10. KPE HIZ28% HE HE

DR(bp)
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5
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1 6/ 1271 € 24 s 74 108 154 204

X2 : KISAHEE I Bloomberg

(EHl: %, 712t 24.04.01~24.04.05)

HEH aF HY A ME| 22
3.45% - 13.79%
0y
3.23% 17.24%
2.15%
1.08% 3.45%
6.45% 10.34% 3.45%
M Financial m Utilities H Energy M Financial H Utilities M Energy
B Communications M Industrial [ Basic Materials B Communications M Industrial [ Basic Materials
Government Consumer, Cyclical © Technology Government Consumer, Cyclical © Technology
X2 : KISAHEE 7L Bloomberg
2 M CfH| ©Y xHH ME ZZ (EHSI: %, 71ZF: 24.03.25~24.04.05)

HE] 25 HE 5z

Financial 13.79% 22.58% -8.79%

Consumer, Cyclical 3.45% 9.68% -6.23%

Consumer, Non-cyclical 0.00% 0.00% 0.00%

Energy 24.14% 2.15% 21.99%
Government 17.24% 34.41% -17.17%

Basic Materials 3.45% 6.45% -3.00%

Communications 3.45% 1.08% 2.37%

Diversified 0.00% 0.00% 0.00%

Industrial 10.34% 10.75% -0.41%
Technology 13.79% 0.00% 13.79%

Utilities 10.34% 3.23% 7.12%

Government(Municipal) 0.00% 0.00% 0.00%

XtE : KISKHHE 7L, Bloomberg
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H3. F7t Korean Paper 2dHE (712} 24.04.01~24.04.05)
=20 Hr3H A| & £3} EL a7 Coupon|Benchmark| &3 2 (USD)
KOMRMR 5 % 05/08/29 | EURO-DOLLAR | USD 2024-04-08 2029-05-08 |5.125% 400.00MM
WOORIB Float 04/07/25 | EURO-DOLLAR | USD 2024-04-08 2025-04-07 | 5.876% | SOFRRATE |  100.00MM
KDB 8.94 04/08/26 EURO MTN BRL 2024-04-08 2026-04-08 | 8.94% 49.45MM
KDB Float 05/09/25 EURO MTN EUR 2024-04-09 2025-05-09 | 4.145%| ESTRON 16.15MM
KDB 5.36 04/11/25 EURO MTN usD 2024-04-11 2025-04-11 | 5.36% 21.00MM
KDB 0 05/10/24 EURO-DOLLAR | USD 2024-04-11 2024-05-10 -- 50.00MM
KDB 5.38 05/12/25 EURO MTN usD 2024-04-12 2025-05-12 | 5.38% 50.00MM
CITNAT 0 04/08/25 EURO-DOLLAR | USD 2024-04-12 2025-04-08 -- 30.00MM
XtZ : KISKHHE T, Bloomberg
H4 F7H 0|3 FH X &2 (5+9): %, 71Z}: 24.04.01~24.04.05)
Date Name Survey Actual Prior
2024-03-29 Helas 0.40% 0.30% 1.00%
2024-03-29 74l AH|X| %= 0.50% 0.80% 0.20%
2024-03-29 PCE C|Z2{0|g ™| 0.40% 0.30% 0.30%
2024-03-29 PCE C|Z2{0|g ™EHy| 2.50% 2.50% 2.40%
2024-03-29 PCE =& C|Z2{0|E MoM 0.30% 0.30% 0.40%
2024-03-29 PCE =& C|Z2|0IH YoY 2.80% 2.80% 2.80%
2024-04-01 S&ap 22Y O0/= HZ¢ PMI 52.5 51.9 525
2024-04-01 HEX|E | 0.70% -0.30% -0.20%
2024-04-01 ISM M= X|== 484 50.3 47.8
2024-04-01 ISM TO{ = 7HX| = 53.2 55.8 525
2024-04-01 ISM 18 -- 47.4 459
2024-04-03 MBA FEAEX} MHX| - -0.006 -0.70%
2024-04-03 ADPH X} HE 150k 184k 140k
2024-04-03 s&p =22Y 0|5 MH|AY PMI 51.7 51.7 51.7
2024-04-03 s&p =22 0|= 3T PMI -- 52.1 52.2
2024-04-03 ISM AMH|A X|5= 52.8 514 526
2024-04-03 ISM AMH|A 18 -- 485 48
2024-04-04 FAX| -$66.0b -$68.9b -$67.4b
2024-04-04 M Heeg s -- 221k 210k
2024-04-04 HYEHAS ST AU HA S -- 1791k 1819k
XtE : KISKHHE 7L Bloomberg
H5. WF 0|3 AH X = (EHSl: %, 717t 24.04.08~24.04.12)
Date Name Survey Actual Prior
2024-04-05 HsdFE20&8Atx HE 214k -- 275k
2024-04-05 Mg 3.80% -- 3.90%
2024-04-05 AlZte "W e (D k) 0.30% -- 0.10%
2024-04-05 AlZte "W g (™ Achy]) 410% -- 430%
2024-04-05 dngs ®8te 62.60% - 62.50%
2024-04-05 HYE -- -- 7.30%
2024-04-06 2H[XFE X5 $15.000b -- $19.495b
2024-04-09 NY Fed 1-Yr Inflation Expectations -- -- 3.04%
2024-04-10 MBA FE{ Xt MHEX| -- -- -0.006
2024-04-10 CPI (M &CHH() 0.003 -- 0.004
2024-04-10 CPI (M ACHH]) 0.035 -- 0.032
2024-04-11 FOMC 39| 2
2024-04-11 A7t - X -- -- -$296.3b
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2024-04-11 PPl 2|Z+82 MoM 0.003 -- 0.006
2024-04-11 PPl 2|Z+8 YoY -- -- 0.016
2024-04-11 M A H1ds -- -- 221k
2024-04-11 HYEHAS =T AER -- -- 1791k
Xt& : KISKHHE 7L Bloomberg
H6. F7t 5 AN X|= (5+9: %, 71Z}: 24.04.01~24.04.05)
Date Name Survey Actual Prior
2024-04-02 HCOB = XM =% PMI 416 419 416
2024-04-02 CPI of| Ml T &H| -- 0.30% 0.50%
2024-04-02 CPI &f| Ml T AH| -- 1.60% 2.10%
2024-04-02 CPI H}O[0f 2 ™ &H| -- 0.40% 0.50%
2024-04-02 CPI HIO[Of & T HH| - 2.30% 2.60%
2024-04-02 CPI E2tEIR 23 Y| -- 0.40% 0.50%
2024-04-02 CPl EZIEIRE 23 M| -- 2.80% 3.50%
2024-04-02 CPI ZHdl T | -- 0.40% 0.30%
2024-04-02 CPI ZH4dl T A -- 2.50% 3.00%
2024-04-02 CPI HHEH F2HH| 23 Y| - 0.50% 0.30%
2024-04-02 CPI HHH F{2HH| 23 Y| - 2.30% 2.70%
2024-04-02 CPl 2 ECIQ HAEZH M| - 0.30% 0.60%
2024-04-02 CPl 2 ECIQ HAEZH M| - 2.30% 2.60%
2024-04-02 CPI (T A LHH] 2.20% 2.20% 2.50%
2024-04-02 CPI (M2 CHH]) 0.50% 0.40% 0.40%
2024-04-02 CPIEU 3% M| 0.70% 0.60% 0.60%
2024-04-02 CPIEU 3% MiEHH| 2.40% 2.30% 2.70%
2024-04-04 HCOB =& MH|AY PMI 49.8 50.1 49.8
2024-04-04 HCOB =¥ &% PMI 474 477 474
XHE : KISKHHE 7 Bloomberg
H7. U 5 EH X= (E491: %, 7|2t 24.04.08~24.04.12)
Date Name Survey Actual Prior
2024-04-05 FUE7HX| 5= & 0.00% -- 0.00%
2024-04-05 FUE7HX| 5= A A -4.60% -- -5.90%
2024-04-05 YT TEH| 0.70% -- -11.30%
2024-04-05 SYTF WDA T iEH| -10.10% -- -6.00%
2024-04-05 HCOB 5¢ AXY PMI -- -- 3910.00%
2024-04-08 A M A SA MoM -- -- 1.00%
2024-04-08 A A WDA YoY -- -- -5.50%
2024-04-08 S SA -- -- 27.5b
2024-04-08 % SA MoM -- -- 6.30%
2024-04-08 2 SA MoM -- -- 3.60%
2024-04-11 deX| -- -- 29.7b
04/11-04/16 ZOE7kX| 4= HEH| -- -- -3.00%
04/11-04/16 ZOE7kX| 4= HEH| -- -- -0.10%
Xt : KISAHAHE 7L Bloomberg
B8 F 5= 4N X|= (TH: %, 712t 24.04.01~24.04.05)
Date Name Survey Actual Prior
2024-03-29 BoP Current Account Balance -- $56.2b $55.2b
2024-03-31 2 PMI -- 52.7 50.9
2024-03-31 M= PMI 50.1 50.8 491
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2024-03-31 HIXZEY PMI 51.5 53 514
2024-04-01 XtojAl B PMI M E Y 51 51.1 50.9
2024-04-03 XojAl = PMI B -- 52.7 52.5
2024-04-03 Xto| Al &= PMI MH[AY 527 527 52.5
Xt& : KISKH:HE T, Bloomberg
H9. WFE = 34X X|& (TH: %, 712t 24.04.08~24.04.12)
Date Name Survey Actual Prior
2024-04-07 QetE FH $3229.50b -- $3225.82b
04/09-04/15 Al fletst & CNY 3675.0b -- --
04/09-04/15 S3ta3 M2 T EH| 8.70% -- 8.70%
04/09-04/15 335 M1 Yoy 1.40% -- 1.20%
04/09-04/15 M2 8RS CNY 4800.0b -- --
04/09-04/15 333 MO Yoy -- -- 12.50%
04/09-04/15 Aggregate Financing CNY YTD -- -- 8060.0b
04/09-04/15 New Yuan Loans CNY YTD -- -- 6370.0b
2024-04-11 PPl ™ HH] -2.80% - -2.70%
2024-04-11 CPI (M HCH]) 0.40% -- 0.70%
04/11-04/18 FDI YTD YoY CNY - - -19.90%

AtE : KISXHHETE Bloomberg
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2023-12-29 47704 4.0822 3.7547 3.5181
HEChb| 0.2425 0.4733 0.54 0.5397
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
Xpo| ——4/5/2024 3/29/2024
4.00% 0%
3.50% e 0%
o \
3.00% 0%
2.50%
0%
2.00%
0%
1.50%
0,
1.00% 0%
0.50% 0%
0.00% 0%
3M 6M O9M 1Y 2y 3Y 4y 5Y 6y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg

41

t



@ «isrsrzo

H#2. KRW IRS Data (TH21: %)
KRW IRS 1Y 2Y 3y 5Y
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H5 FRE3 8 U F (EHSl: 7H)
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KRW/USD 1352.8 1352.8 5.6 USD/CHF 0.902 0.902 0
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Al FEE|LEEER YKt - - - 200 - - 200
Al Aoo|XHBZLYA - - - 502 - - 502
Al X|OtO|H| 2H| & LAt - - 130 - - - 130
Al OAEZZY - - - 400 - - 400
Al FRYESEMNN A - - 379 - - - 379
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Q) «isrsr|

Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al Off A | Of| A | & K} - 207 - - - 207
Al SR 2%t - - 4,800 13 - 4,813
Al X|OFO|H| 52 CH - - 305 - - 305
Al 7| o[ H| of| O] X| 5} 2 T K| Lkt - - 297 - - 297
Al 0=/ <2l 0LER O Xt - - 130 - - 130
Al # o[ H| of| O] X| K| ALK - - 60 - - 60
Al StLtojl o Xl ol g YA K| LA} - - 1,500 - - 1,500
Al H|8 EAFLO| R TA} - - - 826 - 826
Al 2| S EHH Xt - - 400 - - 400
Al AumgE1z7| - - 282 - - 282
Al X|otolH| B = - - 200 - - 200
Al #| o[ H| C| EFY &I L X} - - 500 - - 500
Al UM 2K S Kt - - 2,550 - - 2,550
Al 2| XA OIEMH - 1 - - - 1
Al 2|7 0fOf| Z | LA - - 300 - - 300
Al E 2 StLER L AL - - 300 - - 300
Al E| LI &K} - - - 500 - 500
Al AAE|OfSHLER LA - - 500 - - 500
A1 X|otolH| 2¥ - - 40 - - 40
Al O| ZHof| A K| 7K} - - 135 - - 135
A1 FZUMO|MAIR S HE - - 1,000 - - 1,000
Al OLO| AQIE S| YA} - - - 706 - 706
Al = 2T 28 Y A - - 2,400 6 - 2,406
Al Aol Az - - 113 - - 113
Al H|-2 =2 3 H 0| X} - - - 0 - 0
Al Clotoloj| = eto] - - - 292 - 292
Al 1 R B b P ESTelbN; - - - 1 - 1
Al SHLOJO| X QI Z 2 A K| O] X} - - 500 - - 500
Al X|oto|H| oz - 190 - - - 190
Al HI Qi1 7 O] 4 K| ALK - - - 211 - 211
Al 22|02 x| L Xt - - 1,000 - - 1,000
Al O] 2 of| AR 2k} - - 270 - - 270
Al wEZ|LES2H 0| Xt - - 100 - - 100
Al X|oto|H| =1 - 15 - - - 15
Al 2| X[ O] EAlRtIE 1 - - - - 1
Al 2| XA O|EOAmA - - 340 - - 340
Al ClofaMeEDta - - 199 - - 199
Al SHE 0] 2 A 0|kt - - 200 - - 200
Al I M M A= K - - 114 38 - 152
Al H el LA 2kt - - 2,300 6 - 2,306
A1 E{H A EX| UKt - - - 1 - 1
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Q) «isrsr|

Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al A-HL S H LAt - - 80 - - 80
Al 70| £|H| O] Of A K| K| X} - - 1,265 - - 1,265
Al FtAEFE R QXE - - 925 - - 925
Al | A A O | Xt - - 250 - - 250
Al X|otolH|AlE - 3 - - - 3
Al S2[0f| 2| O] off A K| LA} - - 170 - - 170
Al | 1 A E 2H| o UKt - 400 - - - 400
Al X|oto|H|7-H - 3 - - - 3
Al FAEREME LA - - 837 - - 837
Al ol of O K| Xtk - 419 - - - 419
Al StO| 2 A A| Xt - 300 - - - 300
Al 9l LA AR - - 2,300 5 - 2,305
Al 2| Zet=0H LAt - - 400 - - 400
Al O AEtO|H R & - - 875 - - 875
Al 0| A1 2~ E 0j| O] K| & - - 2,000 - - 2,000
Al Ol AELO]|HEE - - 450 - - 450
Al OHELE|ZHSHLER L XL - - 600 - - 600
Al Qilojlo|x|& 2l - - 510 - - 510
Al SHLHOFLHE| R UK} - - 500 - - 500
Al 7{|0[H| O] Off A X| H| 24Xt - - 450 - - 450
Al 7| o|H| Z2to| = X| 0| K} - - 168 - - 168
Al X|oto|H| &g - 313 - - - 313
Al FEE|LE[LFR| A} - - 214 - - 214
Al | A #| 0| ®| O] Kt - - 455 - - 455
Al 20O B[ M Xt - 700 - - - 700
Al SlO| E 2| 2K LAt - - - 2,450 - 2,450
Al 2|X| A 0| EOf & - 22 - - - 22
Al =028 A Ykt - - 700 301 - 1,001
Al 2| 2.0f| O| K| M| &f kKt - - 500 - - 500
Al 2|X| 7 0| E Y] - 4 - - - 4
A1 YoraE2|x L%t - - 96 384 - 480
Al X|oto[H| 23 - 60 - - - 60
A1 X|OtOH| A - 166 - - - 166
Al CIER X Of X} - - 250 - - 250
Al 27O E X L AL - - - 559 - 559
Al AmmgE2z7| - - 361 - - 361
Al He| AN N EK - - - 2,400 - 2,400
Al FEH 0|kt - - 125 - - 125
Al X|Oto|H| AL - - 151 - - 151
A1 C| | off A | &4 K} - - - 44 - 44
Al SHLHALE R 2 X LA - - 346 - - 346
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Thel: A )
sa 7199 1~10Y 11~29¢ 30~89% | 90~179¥ | 180~364%Y | 365¥ O] A
A1 FTEZENO|M SRS E - - 1,000 - 1,000
Al I LAY 56 - - - 56
A1 SHLFOFX| H| O] Kf - - 500 - 500
A1 Ol O| X| St A| 2 A} - - 900 - 900
A1 2| C| & Z 2| 0| H| O X} - - 2,000 - 2,000
A1 H|-2 EA 70| M| AR - - 600 2 602
A1 X|OFO|H| Ab5t - 74 - - 74
A1 2| X| A 0] = Hy - - 47 - 47
A1 Ot 2t A+ xt - - 490 1 491
A1 StLtA IS A Lt - 1,000 - - 1,000
Al ol 21 & E M A AR - 31 - - 31
A1 7| O| CIH| 20| A A K| LA} - - 300 - 300
A1 # OfH|O| = 2 M| Okt - - 500 - 500
A1 QHEFE|ZFoFLEA Of Xt - 300 - - 300
Al Lot A2 S A H LK} - 384 - - 384
A1 Off L 22| E|SFLEA| O Xt - - 200 - 200
A1 X|otolH|Z & - 506 - - 506
A1 SCHA Of T H|H QER ALK - - 270 - 270
A1 C| I Off A Rf| ALK - - - 32 32
A1 2[X|A 0| ERE - - 1,386 - 1,386
A1 HIH Y RSSHA LA - - 100 - 100
A1 0i| &~ = 2t0] EX| L Xt - - 1,000 - 1,000
Al B M 7| O H| & 2Kt - - - 1,447 1,447
A1 | AOfO|X|E Ll OFO| A3 Of K| O] K} - - 847 - 847
A1 O AYH O £ B A L%t - - 500 - 500
Al OF2IM ELH| 2 A} - - 700 - 700
A1 Ol OI K| M| = | & Kt - - 100 - 100
A1 7 OfH| of| O| X| H| S Xt - - 500 - 500
Al Ot ~E = T]0j| &~ - 2,650 - - 2,650
A1 M= B - - 2,000 - 2,000
A1 HrZm2HEMER - 500 - - 500
A1 RO AXFH LA - - 75 - 75
A1 7| O| CIH| O] Of| & K| % =X - - 495 - 495
A1 7| OB 2L O] A L Xt - 300 - - 300
A1 7|0l 0] = A M| &f A - - 500 - 500
A1 SEEATOIH 2 A - - 500 - 500
A1 22| O AR LA - - 505 - 505
Al 710|Of| AL} E 14202021 - - 500 - 500
A1 I A A O Al & Kt - - 345 - 345
A1 I YA 2 K} - - 100 - 100
A2+ ClEg I E=2=bs ESPN, - - 199 - 199

69



Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
A2+ H| 7| O M 0| A K| & 2 X} - - - 510 170 - 680
A2+ A olotolof az=H AT - - - 1,375 - - 1,375
A2+ FAERC| A O YAt - - - - 1 - 1
A2 EYE=E=bs =Ry - - - - 507 - 507
A2 | E| 2 Xf| 24X} - - - - 280 - 280
A2 oto| 14l & H| O] At - - - - 400 - 400
A2 StO| E 2 A| ekt - - - 1,018 - - 1,018
A2 7tEC| 4 0|kt - - - - 569 - 569
A2- DIl LKt - - - - 1 - 1
A2- HIAH O & 2| A K| YA} - - - - 607 - 607
A2- Off Of K| M| CI X[ & 2 X} - - - 181 - - 181
A3 Z Y02 t0|H| Lkt - - - - 116 - 116
A3 Ol H| X 0 2 2}0] - - - - 1 - 1
ABCP &4 100 57 10,492 66,691 12,985 - 90,325
EeHAl 4,400 6,907 31,319 | 144,083 85,507 600 | 272,816
Iv. €@82: 38 & HXITH| ALY 2l s
B SAF HXPTEIARRY 2Ho|E 2 L
Chel: o)
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al AT ATS ST - - 1,900 2,400 - - 4,300
Al GlaE™SA - - 5,400 - - - 5,400
A1 ot X| g HtehS A 300 - - - - - 300
A1 St I AL - 21,100 9,700 - - - 30,800
Al st xpobtE| A - - 1,000 - - - 1,000
A1 St ItAZ AL 12,400 36,350 16,600 - - - 65,350
3t Cp B 12,700 57,450 34,600 2,400 - - 107,150
B YU FXPCHI[ARK 271 2l WY
chel: o9l
s 7143 1~10¥ 11~292 | 30~89Y | 90~179Y | 180~364% | 3652 O] A A
Al KBS H 4,800 - - - - - 4,800
Al FOEISH 8,000 - - - - - 8,000
Al 7185H 2,000 4,000 - - - - 6,000
Al g LI PN ] - - 450 - - - 450
Al stLtEd - - 200 - - - 200
Al BNKEASH - - 200 950 - - 1,150
A1 NHEXS# 4,000 - - - - - 4,000
Al oj2fof M E 2 28,000 800 - - - - 28,800
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(THel: o
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
A1 dazlEs 100 200 - - - - 300
Al St R - 400 1,600 - - - 2,000
Al SKEIZ| 2 2,000 - - - - - 2,000
Al O|OtE - - - 550 - - 550
Al AEH 1,000 - - - - - 1,000
Al Hz| =5 H 651 1,300 772 1,208 - - 3,930
Al DBE=8&At 2,900 300 1,300 - - - 4,500
Al Ll N 38,900 2,000 - - - - 40,900
A1 MMASHF S 200 - - - - - 200
Al IBKEAISH 63,000 1,500 820 - - - 65,320
A1 HIMNZLE - 700 - - - - 700
A1 ot 100 450 - - - - 550
Al GSZ|H Y 500 - - - - - 500
A1 st=5HEE 27,700 - - - - - 27,700
Al SK2|= - - - 2,270 - - 2,270
Al dixozzEa - - 50 - - - 50
Al ot 4d - - 300 - - - 300
Al A XS 3 10,200 - 300 3,250 - - 13,750
Al A A 2,400 800 - - - - 3,200
Al AMAMEZAE| - - 150 - - - 150
Al GSZEA 1,000 - - - - - 1,000
A1 MeEH 3,000 - - 1,300 - - 4,300
Al MEEH 26,200 - - - - - 26,200
A1 Mt EEX 24,000 - - - - - 24,000
A2+ FUERZH - - - 300 - - 300
A2+ OHAEEXEH - - - 1,100 - - 1,100
A2+ e Fal=! - - 300 200 - - 500
A2+ 2354 2,220 1,850 950 700 - - 5,720
A2+ Sitiz|HE - - 400 - - - 400
A2 CHAlof =R otO] - - - 1,350 30 - 1,380
A2 A-E M QHO| - - - - 500 - 500
A2 StFSH - 400 50 300 - - 750
A2 ez - 150 - - - - 150
A2 L2 EAS# - 370 - 380 - - 750
A2- k=Rkeltel - - - 200 - - 200
A2- Aol =ZEXEH - 50 209 110 - - 369
A2- O|AAHO|ZEHE - - - 500 - - 500
A3+ HiC| = E - - - - 50 - 50
A3 Mdsa - - - 70 - - 70
A3 Ollo|X| UL E Y - - - 20 - - 20
A3 AaolEd - - 293 637 - - 930
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Thel: A )
s= 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
A3 | O| E[H| K| - - - 13 20 - 33
A3 Hdgz3d - - - 1,200 - - 1,200
A3 ZHEZZY - - - - 50 - 50
A3 | 7pEf A - - - 276 24 - 300
A3 2371 - - - 100 - - 100
A3 zEHA - - - 100 - - 100
A3- Zot2| 2 d - - - 80 - - 80
B N rar= - - - - 50 - 50
Uk A 252,871 15,270 8,344 17,164 724 - 294,372
F) EHEST
B FIE/FHT)E MXITHI|IARY 2Ho1E 2l L
Thel: 23)
se 719 1~10Y 11~29% | 30~89% | 90~179Y | 180~364% | 365 O| 4 A
Al SHLH7HE 3,700 - - - - - 3,700
A1 7 OlH|=EIFIE 1,100 - - - - - 1,100
Al Astrte 10,500 1,000 4,200 - - - 15,700
Al RO7ZtE 3,800 4,000 - - - - 7,800
A1 HE7tE 2,500 - - - - - 2,500
Al 7 ofH|7H | B - 1,000 - - - - 1,000
Al 218 g A= 1,000 300 1,000 - - - 2,300
Al 2|7t 3,200 - - - - - 3,200
Al ofo[H| A o|ZH m| & - 600 500 - - - 1,100
A2- AT m - - - 500 - - 500
A3+ ClH| 74 - - - 200 55 - 255
A3+ SHNTE - - - 10 - - 10
A3 fAI Y |2t - - - 174 21 - 195
FIE/FME 2 B 25,800 6,900 5,700 884 76 - 39,360
B ABTXITHZ|ARXY 2Ho|E 2 L
chel: o3l
s 7143 1~10¥ 11~292 | 30~89Y | 90~179Y | 180~364% | 3652 O] A A
Al ClojaMEZatel - - - 480 - - 480
Al gtojoj ofo|ptES - - 3 - - - 3
Al SHLEC|Of] TR 2 Kt - - - 200 - - 200
Al X| 0| L0 H| =kt - - - 113 - - 113
Al S}HO| | EFEH A A T K| 2 Kt - 137 - - - - 137
Al QUE|X| W | &kt - - 658 - - - 658
Al o L|AEB A O]kt - - 40 - - - 40
Al 22X EY - 85 - - - - 85
A1 50| 2 Y M| Ykt - - - 100 - - 100
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Q) «isrsr|

chRl: o)
s= 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al MESHACHH LK} - - - 374 - - 374
Al Ofl O X| 4| C| &| &kt - - - 1,457 - - 1,457
Al O|X| E2| & At - - 45 - - - 45
Al HIEFS 2| A K LK} - - - 500 - - 500
Al EFO|H I H| K} - 1,000 - - - - 1,000
Al Ofl A QK| O] K} - - - 346 - - 346
Al EFTHE2MH LA - - 120 - - - 120
Al OeEgc - - 150 - - - 150
Al 7| 2 OLO|H| M| o & A} - - - 206 - - 206
Al 0ilo| =718 2 X LAt - - - 38 - - 38
Al ClojaSeaH - - - 254 - - 254
Al 70| =& A o] At - - - 102 - - 102
Al Of I = A K| A X} - - 690 - - - 690
Al Aojlol ALt - - - 270 - - 270
Al CIMO[ I E-AE| - 170 - - - - 170
Al To|oH el E = x| UKt - - 204 - - - 204
Al A SSHEH| O K} - - - 120 - - 120
Al 710|E SR = &IH 0| Xt - 500 - - - - 500
Al Hole2zety - - - 665 - - 665
Al X| Oto| H| of| A E| K| O] K} - - 320 - - - 320
Al 0fl O] X| 20| 7 A EFE K| Akt 100 - - - - - 100
Al Of| O] X| A4 2 x| O] X} - - - 30 - - 30
Al off ZollC| C| 4 x| o] X} - - 200 - - - 200
Al 20j| O] Bl O] K} - - - 82 - - 82
Al O AU E AR LK - - 365 - - - 365
Al otolclof o x| 4ol 2| 0|kt - - 107 - - - 107
Al F{m|of| 223 K| AR - - 1,200 - - - 1,200
Al ElOtO| -2 - - 130 - - - 130
A1 O RA|E[MH K| O X - - 84 - - - 84
Al el TPy - - 230 - - - 230
Al ofolX|dgRotnat - - 1,334 - - - 1,334
Al EEIX| A - 100 - - - - 100
Al 7|2 M= EH LKt - - - 70 - - 70
Al ZEOSEIR YAt - - 13 - - - 13
Al o=k N AN DS PN - - 160 - - - 160
Al 7| A2 MEAKE - - - 160 - - 160
Al THEFX|OFH| Xt - M - - - - 41
Al ClYE st - - - 100 - - 100
Al Aoo|leEE - - 400 - - - 400
Al EIE=S=R=yFSpy? 246 246 - - - - 492
Al QI AER| A 22 - - - 100 - - 100
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Q) «isrsr|

Thel: A )
s= 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364% | 3652 O] A
Al 0il O| M| O] RE| - - 110 - - 110
AT EPER - - 30 - - 30
Al X|O| 20| H| =Xt - - - 225 - 225
Al ofo| of| A &k = K| O] K} - - 120 - - 120
Al ool &2 MM A &AL - - 100 - - 100
Al Ofl Of X| 4| C| &| Akt - - - 721 - 721
Al QIH| A E ot | YAt - - 150 - - 150
Al OHMIIE L4 A - - - 200 - 200
Al S10| Of 2hA| O| Xt - - 40 - - 40
Al Xoles|ojz - - - 206 - 206
Al A Ol = A | Xt - - 595 - - 595
Al HIS A A X} - 450 - - - 450
Al SIO| M| F= =2l A A - - - 83 - 83
Al SHO| T ATHOI K A4 EE A} - 200 - - - 200
Al 7| O[H| | 7| M| 2 X} - - 530 - - 530
Al AZQ B Ukt - - - 188 - 188
Al OFO| AT 7 2H X | L A} - - - 90 - 90
Al o= ojjojofj & - - - 150 - 150
Al HES-EESS DN - - - 304 - 304
Al Cloj~gy - - - 23 - 23
A1 X|oto|H| = ¢ - - 200 - - 200
Al H 50| A ER| A aFkt - - 201 - - 201
Al QL0|H| & ¥ - - - 230 - 230
Al ol o] = EHA| L X} - 50 - - - 50
Al Oll 2| 0| & X LAt - - 40 - - 40
Al SE2| 7t LA - - 405 - - 405
Al dojolgae|Hz] - - 65 - - 65
Al HEm X - - - 100 - 100
Al H| O[Ol O X| | & H| 2kt - - 210 - - 210
Al ClA o|Z2 M EX o X} - - 215 - - 215
Al FAEFIEIAN LA - - - 747 - 747
Al St ThA| U Xt - - - 94 - 94
Al EIG 2/ MZEH e Xt - - - 200 - 200
Al ClH| of| A TS EFH| LKt - - 67 - - 67
Al 7|0l oto| of ACHA| K| O] M 2K} - - 30 - - 30
Al Of| == Ml & B K| &4 X} - - 700 - - 700
Al D2 EIHAE R 2AXt - - 250 - - 250
Al 0f| O] X| 0| K K| O| X} - 130 - - - 130
Al Q10| 7| 0| B 5 & LAt - - 230 - - 230
Al 0f| O] X| of| A Of Z | O] & &k} 75 75 - - - 150
Al Ol A E|H| LA} - - 19 - - 19
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Q) «isrsr|

chRl: o)
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al QIA 3 R LA} - - 300 - - - 300
Al HIE|H| &k A - - 100 - - - 100
Al QAIMAN Y EAL - - 25 - - - 25
Al 7 o el 2t®| S Kt - - - 90 - - 90
Al oy 22| AR AR - - 30 - - - 30
Al 20to|E| 7|7 - - - 700 - - 700
Al 7| AU E| X & A - - 181 - - - 181
Al Oi| O X| C| &l F &l L A} - 7 - - - - 7
Al QK| OleE M| ALK} 150 150 - - - - 300
Al H|Of Off A M T & L A} - - 10 - - - 10
Al 2O H A - - - 100 - - 100
Al SHO|Z7FE A LAt - - - 700 - - 700
A1 7 OlH| S M X LA - - 241 - - - 241
Al £ 2 H|O|®| Y Xt - - 20 - - - 20
Al oto|Ao| 1R F =X YAt - - 71 - - - 71
Al FAERIEH20232| LR 2K} - - 10 - - - 10
Al FAERA|LER]| O| K} - - - 544 - - 544
Al Clof| 2~ O] & & &} - - - 100 - - 100
Al A Ol EH™ Xt - 126 - - - - 126
Al =20| E AEHH| AR} - - 26 - - - 26
Al 2| K| Z2 x| Lkt - - 152 - - - 152
AT Of A E| Ak - - - 48 - - 48
A1 HHAEDO|E 100 - - - - - 100
A1 2 C QK| Ab 250 250 - - - - 500
Al A2 X LAt - - 35 - - - 35
A1 ERAMSK - - - 330 - - 330
Al oto|H| | o]of AQt0] 41 &= - - - 124 - - 124
A1 Feo|Aml - - - 771 - - 771
Al M| O X H| & AF - - - 100 - - 100
Al SHO|AE Y7 H 2t - - 100 - - - 100
Al 50| 3{| ™ ECHo| K| 2 Xt - - - 134 - - 134
Al | AR L EN LKt - - 20 - - - 20
Al Alstx|otolu| Ol 4 - - 100 - - - 100
Al 00j| A QI H| A~ EH E X 0| X} - - - 168 - - 168
Al ofl 2 Qb0| Tl H| & L%t - - 100 - - - 100
Al 5Ho| 4 S| Ykt - - 140 - - - 140
Al Msha EI|obx| LXt - - - 483 - - 483
Al QFLEFHH| Lkt 100 - - - - - 100
Al 70| = A Xt - - 80 - - - 80
A1 ZO|AM LK - - - 300 - - 300
A1 10| @ M7 0| EH| A T - 45 - - - - 45
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Q) «isrsr|

chRl: o)
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al X|oto[H| ool E| X[ O] Xt - - 156 - - - 156
Al HIEH S - - 200 - - - 200
Al ofj AQto|Mst - 304 - - - - 304
Al Aofo|Me - - 50 - - - 50
Al H|-2 = 0| ZH|O| X} - - 140 - - - 140
Al 0| O| &| & Xt - 462 - - - - 462
Al X|o|ojjo| x| 2to| =3t - - 480 - - - 480
Al 7| o[H| QI =2k xj| O] X} - - - 262 - - 262
Al 7| A MF| &k} - - 205 - - - 205
Al 20[AHo|z=HH 0|kt - - - 80 - - 80
Al Off = Ol A B 1| 2 K} - - - 250 - - 250
Al Eloto| & & - - - 80 - - 80
Al 71| Of Of| 2 Off A K| L A} - - - 2,497 - - 2,497
Al A o|OF 2 A K| A ALK - - 45 - - - 45
Al O|RCIHEM M EX - - - 5 - - 5
Al ofotZtA K LKt 554 - - - - - 554
Al 00| =222t | O| X} 800 400 - - - - 1,200
Al AH 0| &5 H| At 203 203 - - - - 406
Al X|oto|H| x| o] ]| - - 1,100 - - - 1,100
Al FHEER - - - 1,000 - - 1,000
Al HgetRE - - - 70 - - 70
Al FAERZ IR AR - - 70 - - - 70
Al 7| 0[O O] off ACHA| K| O] M &k K} - 30 - - - - 30
Al X|OtO|H| A AL - - - 165 - - 165
Al HMo|f£ 23X Skt - 128 67 - - - 195
Al K| M KA ARKE - - - 2,600 - - 2,600
Al HHAESZH 0|kt - - - 200 - - 200
Al SALSEH TN SR 2k - - - 500 - - 500
A1 Clof 20f|o| oo &| L%t - - 379 198 - - 577
Al Oto|H| 7 0| & = ®| Y X} - - 50 - - - 50
A1 HRE2H - - - 1,429 - - 1,429
Al JAM=R|O| X} - - - 104 - - 104
Al IHO| Of Y A K| YUkt - - - 204 - - 204
Al A Of| A K| 2K} - - - 513 - - 513
A1 weto|deze 190 - - - - - 190
Al SH7HRHH LKt - - 592 - - - 592
Al QIH| A E =X LA} - - 150 - - - 150
Al X|oto[H| = - - - 164 - - 164
A1 QL0 C| X LAt - 291 - - - - 291
Al VSRS - - - 20 - - 20
Al 7 0] OO Off A CH | &l 41 =kt 24 - - - - - 24
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Q) «isrsr|

chRl: o)
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
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Al ZIE|H| O M| A K} - - - 1,681 - - 1,681
Al CIA|E[H| 2t - - - 107 - - 107
Al C|oj| A0 X} - 138 138 - - - 276
Al Q| EfH| A EX| YAt - - 470 - - - 470
Al A EH AERA| £FXF - - - 30 - - 30
Al FAER R YAt - - 190 - - - 190
Al | AE AN O|M Xt - - 199 - - - 199

77



Q) «isrsr|

Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364% | 3652 O] A
Al 7| A hof| = M 3| Of A} - - - 1,000 - 1,000
Al B =X AT LRt - - 307 - - 307
Al = - - - 595 - 595
Al Hyggors - 256 - - - 256
Al QM Of| Of K| =4 Q1 H| 24 X} - - 992 - - 992
Al X|EF{ | Of Xt 200 - - 200 - 400
Al A H AR O H| LK} 66 46 - - - 112
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Al A-HL S H LAt - 80 - - - 80
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Al SHO|E{ E X Ykt - 160 - - - 160
Al LTI RIH| LK} - - - 48 - 48
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Al F oo 223K G Xt - - 350 - - 350
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Al Q0| 0| = I H| Ykt - - - 100 - 100
Al I E 2Ol M| LAt - - 76 - - 76
Al FEHEZSH LA - - - 30 - 30
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Al I|OF Bl EX| X} - - - 750 - 750
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Al HIO| A K| LY R 2K} - - 153 - - 153
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A1 HAmAE00|X|C| - - - 700 - 700
AT SERERT : : : 15 : 15
N ofLZ =R : : : 100 : 100
AT Aol 214 &2 : : : 380 : 380
AT Xt 8 A 2t : : : o71 : 071
AT ool 2 £ 4K 2t : : 146 : : 146
AT o]0l ol x| 2t : : : 899 : 899
AT | efolciofolxiol2A 2t : : 60 : : 60
AT 2ofol s 2tH| 2t : : : 10 : 10
AT | WA=olofolxA 2t : : : 115 : 115
Al HAER LRt - - 196 - - 196

84



Q) «isrsr|

chRl: o)
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al E|7 O] 4R L X} - - - 130 - - 130
Al HHE = 2R A} - - - 100 - - 100
Al HHAE 22/ Lkt 559 131 - - - - 690
A1 SRR X|AF &K - - 45 - - - 45
Al ZTZMEMO|H - - 75 - - - 75
Al Zt2 | Ykt - - 430 - - - 430
Al 0i| O = OFAY M| L K} - 122 391 - - - 513
Al EESSEIPN] - - - 300 - - 300
Al S A Of| TR 2 A} 112 175 - 225 - - 512
Al =502 LAt - - - 75 - - 75
Al HAZHRET - - - 100 - - 100
Al X o| E| X of X - - - 460 - - 460
Al 7| 20| 20 X[ O] o YKt - - - 269 - - 269
Al HES=EESS =Py - - - 193 - - 193
Al B EX| AT oK - - 100 - - - 100
Al 50| X| 3= = K| A o] K} - - - 27 - - 27
Al Ol O| H| O| | 2 A} - - 380 - - - 380
Al Q10| 7| O] =2 | L A} - - 79 - - - 79
A1 HEoAnEHH2022 - - 503 - - - 503
Al QtO|H|Of Ao =M = - - 50 - - - 50
Al C|Of| & &F R A Xt - - 1,013 - - - 1,013
Al OFO[H| & QIM| L X} - - - 180 - - 180
Al oflo| =2 2| H L Xt 510 110 - - - - 620
Al Hojojx|E2| 200 - - - - - 200
A1 HHAEESY 100 - - - - - 100
Al F|m|of 222 K| =Xkt - - 199 - - - 199
Al oojof A2 H A - - 380 - - - 380
Al st r of Xt - - 173 - - - 173
Al Of| = A | of| = 2 | O] K} - 200 - - - - 200
Al sto|Eaf 2 & = /| Yxt - - 60 - - - 60
Al AOoIHE=F= A LAt - 793 - - - - 793
Al Ol 2| O] Z = A & A} - - 50 - - - 50
Al QU off A | O| H| & Xt - - - 50 - - 50
Al EREZ|H YKt - - - 90 - - 90
Al AolmE - - 324 - - - 324
Al Ho|E=F A o|At - 153 - - - - 153
Al Xotolu|HE - - - 150 - - 150
Al of| o| X| C| & Z K| O] X} - 1,015 - - - - 1,015
Al 82 /SoHH LA - - - 20 - - 20
Al QA YR A - - 200 - - - 200
Al CIAEZEQR - - 33 - - - 33

85



Q) «isrsr|

chRl: o)
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al 7Ol H| HE[5H| X} - - 133 - - - 133
Al of 2.1 of - - - 1 - - 1
Al Bt = B RS E= DN, - - 152 - - - 152
Al 7 o| £ =X &Kt 100 - - - - - 100
Al Oil 2~ 0f| 2 M| Of| ZZ O| Rf| &I X} - - - 102 - - 102
Al OtC|of 1 & &| Lkt - - - 200 - - 200
Al Oi| O X| Al 1 = R K| A} - - - 142 - - 142
Al MBS EHEEN K - - 730 - - - 730
Al |70l ot - - 30 - - - 30
Al X|oto|H|Oto| E| K| &k K} - - 240 - - - 240
Al ChC|2 48| Okt - - - 167 - - 167
Al FEEEX|EY A - - 100 - - - 100
Al Of AEHO[ 7 QA A - - - 1,000 - - 1,000
Al C| Of B E| &I ALK - - 265 - - - 265
Al QI of| LA X| & LAt - - - 1,270 - - 1,270
Al &0 3{| M = CHo| H | 4 O] k¢ - - 200 - - - 200
Al Off = il | e x| 2kt - - - 100 - - 100
A2+ C = Eas EIPN - - 441 184 - - 625
A2+ SHO| = QIS HH| LA} - - - 634 - - 634
A2+ SOl AXX] - - 73 - - - 73
A2+ seajzoE - - 100 - - - 100
A2+ AOHE A|E|®| Xt - - 1,400 - - - 1,400
A2+ HHAEX| AR A aFxt - 96 - 100 - - 196
A2+ FAERC|H O Ykt - - - 770 - - 770
A2+ Oi| O X| | O| K| & A} - - 50 - - - 50
A2+ FAZIH YKt - - 70 - - - 70
A2+ G E7HO| LM Xt - - 832 - - - 832
A2+ EZAHO{F Yxt - - - 1,000 - - 1,000
A2+ HAES| LK YA - - 200 - - - 200
A2+ Q| EX| AR &K} - 27 86 13 - - 126
A2+ Qto|H|F e gt - - 277 - - - 277
A2+ Off A M| R K} - - - 965 - - 965
A2+ EC =X X LA - - - 200 - - 200
A2+ AEOMAMEH| Lkt - - 50 - - - 50
A2+ 7|2 MySH LKt - - - 2,100 - - 2,100
A2+ AWM Al x| 0|kt - - - 250 - - 250
A2+ 7 o[ H| 4 X| Lkt - - 600 - - - 600
A2+ FIEX|HH 0| 2K} - - 45 - - - 45
A2+ Oil O K| T A| 4 AL - - - 700 - - 700
A2+ E| | O &I M| &f Kt - - - 300 - - 300
A2+ FotR S YK - 60 70 - - - 130

86



Q) «isrsr|

Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
A2+ CI=RES - - 60 - - - 60
A2+ S AEFS QIR YA} - - 656 344 - - 1,000
A2+ 2told|2tA|of 2t - - - 10 - - 10
A2+ QUM A2 H| LKL - - - 315 - - 315
A2+ IH| A X} - - - 180 - - 180
A2+ HolAHolgs - - - 4 - - 4
A2+ X o|mt 2t L O] = H| 7L At - - - 300 - - 300
A2+ M EHX AN A DX} - - - 150 - - 150
A2+ oA A O O] Kt - - 85 - - - 85
A2+ EHEIH X} - - 45 - _ - 45
A2+ Mool AR - - - 240 - - 240
A2+ ERS - - 142 - - - 142
A2+ I oA M| LK} - - 249 - - - 249
A2+ SNHAEY - - 550 1,200 - - 1,750
A2+ otolu| At - - - 126 - - 126
A2+ IO A K| AL - - 226 - - - 226
A2+ Ofl Of K| M| C| &| Skt - - - 602 - - 602
A2+ OotFotz| LA LXt - - - 68 - - 68
A2+ J2tE| O X Ykt - 228 - - - - 228
A2+ H| 74| O M| Of| A X[ 4 O] k¢ - - - 239 - - 239
A2+ Mo ot - - 50 - - - 50
A2+ ZEAM LR 1,380 - - - - - 1,380
A2+ 0| M A R4 K - - 67 - - - 67
A2+ U ES=ES - 3 14 - - - 17
A2+ RUSAX UK - 500 - - - - 500
A2+ oto|H| A - - - 115 - - 115
A2+ SUTSEZEM et - - - 1,130 - - 1,130
A2+ HmAEX| A o &AL - - - 75 - - 75
A2+ A A O K| LAt - - 70 - - - 70
A2+ R0 2 0f| =R LA} - - - 197 - - 197
A2+ MAIE| R Y Xt - - 50 - - - 50
A2+ QA ALK Xt - - - 84 - - 84
A2+ H 7| O W Of A K| 4 2kt - - 340 - - - 340
A2+ Ol @B SIHEM YKt - 600 - - - - 600
A2+ 0|2 M ZHX - - - 4 - - 4
A2+ Ot LER| X} - - - 150 - - 150
A2+ IO A A 2R - - 173 - - - 173
A2+ Of| Zoj| AR YAt - - - 50 - - 50
A2+ EE=Ey ESWS PN, - - - 300 - - 300
A2+ SE I A AF 0| Xt - - 460 - - - 460
A2+ M Off A K| | U KF - - - 152 - - 152




Q) «isrsr|

Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364% | 3652 O] A
A2+ 2oL X LA - - - 1,046 - 1,046
A2+ Eloja¥z @ - - - 96 - 9
A2+ U ES=uel; - - - 40 - 40
A2 7 0] 0}O| off A& AbR| O] Kf - - - 177 - 177
A2 = QI H| & Xt - - - 150 - 150
A2 CtE22to| E2 2 X 0|kt 60 - - 60 - 120
A2 Z 2} OFO[H| Of| A K| O X} - - - 260 - 260
A2 OtAE 2| M| & At - - 200 - - 200
A2 7| A H| | Of M| & X} - - - 100 - 100
A2 0f| o] X| 2+0] of| L X| &| Lkt - - - 75 - 75
A2 OFO| 21 A S| O X} - - 1,270 - - 1,270
A2 WEl o 2 LR LK} - - 227 - - 227
A2 oREsy - - - 150 - 150
A2 o2 LA - - 50 - - 50
A2 =S H| AR - - - 494 - 494
A2 Ho|Aolzs&H - - 53 - - 53
A2 12| 0| Z | Xt - - 135 - - 135
A2 Ol E|H| | H K| 2K} - - - 38 - 38
A2 HE3UEREAE - - - 140 - 140
A2 FAELO|| O H O K| YK} - - - 200 - 200
A2 FAERS M Ol AL - - 450 - - 450
A2 Ofl O X| 4| C| &| Xt - - 60 - - 60
A2 Ol O| X| K| Of Of| A R 4 A} - 10 20 - - 30
A2 Hol2xlZ - - 100 - - 100
A2 FAERS YR AR - - - 100 - 100
A2 FAERET - - 130 - - 130
A2 | Of ElH| W W & L Xt - - 65 - - 65
A2 ZE|H| O M| X} - - - 974 - 974
A2 Ho| 2oz - - - 40 - 40
A2 7| 2 H| A O M| X} - - - 183 - 183
A2- HF ol g2 A M| YA - - - - 100 100
A2- H| 20| H| 2kt - - - 101 - 101
A2- Off O] X| M| CI | & 2 X} - - - 52 - 52
A2- Of| O X| M| C| &| 2kt - - - 800 - 800
A2- 22 mt QIR Xt - - - 300 - 300
A2- ol 0| 3 U RS2t H Y Xt - - - 300 - 300
A3+ Clotolof| = 2 kx| L%t - - - 250 - 250
A3+ Clotoloj| = 2 kA 0| X - - - 200 - 200
A3+ T2 LR O| Kt - - - 109 - 109
A3+ o2E=at - - 170 - - 170
A3+ Ol A= AKX LAt - - - 23 - 23
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Thel: A )
s= 71938 1~10% 11~29%¢ | 30~89% | 90~179Y | 180~364% | 365 0|4 A

A3+ Ho| 2/ 2 - - 200 - - - 200
A3 ZSHZ MOl At - - - 50 - - 50
A3 Ol 2~ 2t0| =2 AR YA - - - 958 - - 958
A3 Ol O| X| M| C| A| 4} O X} - - - 126 - - 126
A3 O[H| X| 0| 2 2}0] - - - 400 - - 400
A3 M L E[H MK LA - - - 150 - - 150
A3 M2l L E[® O] Xt - - - 308 - - 308
A3 olagalX| - - - 300 - - 300
A3 S Y0l 2240  H| LA} - - - 135 10 - 145
A3 0f| 2 2t0| = 2{ 2~ K| 0| Xt - - - 53 - - 53
A3 0ll0|X| 10| Z LA L At - - 200 - - - 200
A3 M L E[H| M H Ot - - - 150 - - 150
A3- O | A E X LA} - - 100 - - - 100
A3- SIEX| A 0| Ol At - - - 20 - - 20
B FAELEC| AR A} - - - 283 - - 283
ABSTB 24| 10,794 20,065 68,936 90,619 110 - | 190,524

S84 302,164 99,685 | 117,580 | 111,067 910 - | 631,406
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[Appendix 1] =2 2¢d| & Credit Spread BHis o

Hdd A2l 02) 3215-1454

71, = =232 (H2I: %, 2024-04-05) H2. o2 Fa 3 (E2I: %, 2024-04-05)
TL=2 gy MFCHH] | AHXECHH] LS| gy HFCH] | AXCHH|
CD 90¢ 3.580 -0.060 -0.250 oj= 2y 4.651 0.030 0.271
CPo0¥ 4.190 -0.010 -0.070 Oj= 5Y 4305 0.092 0.350
=134 3.330 0.010 0.085 o= 10Y 4.321 0.119 0.483
=154 3372 0.027 0.102 oj= 20Y 4587 0.134 0.484
=1 104 3435 0.033 0.128 Oj= 30Y 4.485 0.141 0.557
=1 204 3.390 0.013 0.150 S8 2y 2.838 -0.010 0.177
= 304 3.300 -0.010 0.078 = 2342 0.021 -0.115
S0t 14 3335 -0.020 -0.057 S8 10y 2.348 0.050 -0.090
S0t 24 3335 -0.025 -0.015 S8 20v 2.554 0.064 0.106
S0t 34 3.370 0.000 -0.005 S8 30v 2.523 0.068 0.166
XtE : KIS-NET Xt&E : KIS-NET
#3. 3 F2X|+ (PIE¥ : 2024-04-05) #4. Y| Credit Spread (SHSl: %, 2024-04-05)
FaX|5 g TFRCHH| | AXxCfH| U= gy HFCHH| | AZxCiH|
KTB3 132. 02 26.97 Ex AAA 3.517 -0.015 -0.182
KTB10 113.05 -0.34 -1.04 2K AAA 3.635 -0.012 -0.179
KOSDAQ 872.29 -33.21 -6.64 7|Ef=S 8 AA- 3.983 -0.040 -0.336
KOSPI 2,714.21 -32.42 444 S|AMKH AA- 3.902 -0.020 -0.175
XtE : KIS-NET Xt&E : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (h9l : bp, 7] : 3Y)
ope ZHM Top 3
= AL s2 HE
QIM A S A} AA+ 57
=axy SFEIGA A SA AA+ -57
DA A ZE[SA AAO 52
BEHINLSA AA+ 47
HIMZE AA+ -40
Hd7tE AA+ -4.0
7tE AAO -4.0
felasHoE AA- -4.0
e oA 7H | & AA+ -4.0
AoH=Z 7= AA+ -4.0
M E AA+ -40
HolH|2|7Hm| & AA- 35
B A O] 7Hm| & AA- 35
ASHH I & AA- -30
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o™
Q.
o
-
=
ol
- S
o dlgis
of! o
N R N < ™ ™
=< =< = 0l =< - e IREUIRIERS
o fo % 12 rp 0| oy B (T30 g g B DT g <)
8o 0 30 0| = |Ho |31 o |0 | & i | | g E ST X gl
B 3 3|1 H o= T (2K = ol K= R » o |2
o i KT ) O RO KE M g o (30| | TEE S T QT kB
& || = r r = o= SENIERE K
= - od - - ol ==
ol To! o Jod Jod oo™
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S| AFKY
H6. ME{"H I 1 CiH| Credit Spread 'H-E 2fM| Top3 &

ALE : KISKHAHE 7}
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S| AR

k=Rl Sy A- 145.0

] Fals AA- -15
KBEH AA+ -2.0

DLO|QH M| AA- -2.0
SK2|= AA- -2.0
TAA AA+ -2.0
2|0t 4 X[ O] & AA- 20
LGOIH X[ &2 M AAO 20
o3¢ AA- 20
ZHEFE AAO 20
o= AA- 20

X|of| 201 A X| AAO 20
A O MM Z2tA AA- 20
HLPHE AA- -2.0

O|2H ol XA & AAO 20
EHAAX|EHOIE AAO 20
IHROf L X A H| A AA- 20
2H4Ho0|Q 2 A A AA- 20
AR AHAkEEE| AAO 20
Ol AAHO|AFE AAO 20
MM AMEZAE| AA- 20
SKX| M E 2| AA- 20
o|OE AA- -2.0
AL AA- 20

W 2|l =} AAO 20
ez AA- 20

LF AA- 20

14| O 4 AA+ 20
AMAZE AAO 20
CJHLr 2 AAO 20
SKO| .= H| o] M AAO -2.0
LGE ZH|H™ AA- 20
ZAIOIEHLYNY AA- 20
AUAMA| AAO 20

CJ ENM AA- 20
LG2tet AA+ 2.0

Ol A7 O] Of QM Off A AAO 20
oIotEEM AA- 20
X|of| 20| of & AA- 20
RN AA- 2.0

AEZ : KISKFAHE 7}
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[Appendix 2] SMUAILHGE X MESE A
St7| ¥ X 02) 3215-1435
H1. ALY
BEIE 559 EC R 7Y ZI|dMY WAHH|E
KR644191AC94 SE[7IERQERNO[X}1-10 2022-09-08 2025-03-08 2024-04-08 HH
KR6459665D61 He| X E10XtR1-6 2023-06-09 2024-12-09 2024-04-09 HH
KR6469418DA2 2= EX N LAHR1-7 2023-10-13 2025-07-13 2024-04-13 A
H2. 3 A M52 HA sig (712} : 2024-03-29~2024-04-05)
S|Ate e == sEHEUY o g NICE ch1g
o | ol | &2 yor sa "oty sa "ot
ShHE 2024-04-03 | BOND B- Cccc CCC | 2024-04-03
7= 2024-04-02 7|¥SE AA0 | AA+ AA+ | 2024-04-02
S{ICHFIE 2024-04-02 | BOND AAO AA+ AA+ 2024-04-02
YRS A 2024-04-02 | BOND | AA+ | AAA AAA | 2024-04-02
o= A 2|0 2024-04-05 | BOND BO B- B- 2024-04-05
HI2X| =2 2024-04-04 7| S BBB+ | BBBO BBBO | 2024-04-04
k=Rafeliels 2024-04-03 | BOND A- BBB+ BBB+ | 2024-04-03
EMgtst 2024-03-29 | BOND A- BBB+ BBB+ 2024-03-29
H3.3A f2AE5E HE o (712} : 2024-03-29~2024-04-05)
= —_—
T2 HUHE oty 55 0P.<i° H:jiLHg'ﬂ* g; sHME | NICE | 87|
A DLYH 2024-03-28 lgsaE A- A- A- A-
Hy k=R SRty 2024-03-29 BOND A- BBB+ BBB+ | BBB+
A fFed(@ALE)TT 2024-03-29 BOND AA- AA- AA-
A o2 2024-04-01 BOND AAA | AAA | AAA
At o2 2024-04-01 lgsaE AAA | AAA | AAA
A SKMNEHE 2024-04-01 J1ds2 BBB+ | BBBO | BBB+
A |ZAHATO|HEMH| AT E[OF  2024-04-01 BOND A+ A+ A+ A+
k] ] b= 2024-04-02 71968 | AA0 | AA+ AA+ AA+
A St ARHCHEXIEFE 2 2024-04-02 s aE AAA | AAA AAA
My ohA 2024-04-03 BOND B- ccc ccc ccc
My S RpLHAE 2024-04-04 RaE = A- A0 A0 A0
My S RpLHAE 2024-04-04 BOND A- A0 A0 A0
Hy HEXM=2H 2024-04-04 79S8 | BBB+ | BBBO BBBO BBBO
My Ao =z ot 2024-04-05 BOND BO B- B- B-
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SPC 7| XXpatE AMLH L KIS-NetS Soff EHolstA

M E A2 02) 3215-1458

H1. 82 55 2 (712} 2024-04-01~2024-04-05, £+9] : 1 9)
spcay BV zms ary | 59 J|RRHA X
od O
X| 244 S | 2} Al | BESSH | 2004-07-05 725 O'X'ﬁzzﬁiig‘f;%%
HI 2 ENS SR LA Al | RS EE IE | 2024-06-05 16 de[A22
A H{ AERK| O] X} A1 | ESA 2 E | 2024-06-30 50 FEESHLKE
olagts A2+ | B34 A O1F | 2024-05-30 28 OFO|HOLO| | H M|
Of| O| X O| ®| 2 Xt Al | B34 2 THE | 2024-05-07 380 4 O AlX|
OIH| A E EEHA| LA Al | B34 2 THE | 2024-05-03 40 BEEEL
Clof A x|o|md| A1 | BESL 2 IE | 2024-04-19 400 E@EE}OII}IoﬁiiﬁlEE—XfD
&(T)

F| AZ B AF| O] ALK} A1 =X A (CLO) | 2025-04-04 208 Lo QI Z et =X A
O[H|X|0j| A 20| A3 CHEXHH(CLO) | 2024-10-31 1 O|lEZE
OlA&FHH|Q A1 FOiE, YEESF | 2024-04-30 545 DLO[H M|

SO AAX| A2+ | B34 A THE | 2024-05-02 30 | of A 7| O]

Q0| 7| o| T E x| LK} A1 CHEA A (CLO) | 2024-06-30 75 O[H| X| X| o At
SIO|AEMO[AHNAMSA | A1 | E54 23 4E | 2024-05-07 400 SHO| A E O O| AKX A 2 A}
JBO|EZHAEMUYX | A1 CHEXHE(CLO) | 2024-07-05 10 chal

AP E 2|5t 0 K| LAt A1 ZEAAHA 2024-04-23 156 HEH =2
of| o] # o] E| & O] X} Al | HESOZA | 2024-07-04 262 | =0 ﬂiif;;g;;?fg“g
H| 70| = 2 /| A Al | AIIEC|2XHH | 2024-07-03 254 SKOilH x|
el =2 LR AT CHEM B (CLO) | 2024-07-05 270 AR
Of| O K| W T &| - Kt A2 | AEFLECIFXA| 2024-07-01 398 2EE AT
=AM O Xt Al | S4B OE | 2024-07-01 30 HEz=2d
T2 ERUI0| B A 2Kt Al | B4 2 THE | 2024-05-30 388 90| = 2 MA|E|
ol A~ & E X A AL A2 | AIEFLECHZAA| 2025-01-06 825 LGC|AZ# 0|
AR AR A2+ | HEAZH | 2024-07-05 197 j;ﬁgi;fj:;f;g;
O|H|X|of| A 20| A3 CHEM 2 (CLO) | 2024-07-05 200 OlMEZE

0L BN LA A1 | ESA 2 E | 2024-06-28 90 T A
SAUSH X} Al | B34 BA EF | 2024-07-04 40 =2 A
o 22| XM LAt A1 CHExH A (CLO) | 2024-07-04 150 S|l EWE|A

7{|o|H| OF = K| O X} Al | B34 BAEF | 2024-06-27 100 Hd5EEL
O|2f =2 LAt Al | B34 B> O1E | 2024-05-30 20 CH =IO Z = 0|
SHO|H| A EX| YA A1 CHEXHE(CLO) | 2024-07-01 536 |AEZHAMEESMAEXLENZ
2ERo|% M| BESOEE | apeoror | 200 | oo Sl EEENER
7| O|H| AELQ I K| Yk} Al CHExH B (CLO) | 2024-07-01 500 ZAIAN
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=A BF3
spCH Se 7| at7| ;;; 7| EXHAF KL
TEZ N o A A1 CH = XK 2024-10-30 1 BEYYA
2| XA 0| EQH Al | CHEX 2024-07-01 139 DrﬁEHHS;f%wME%%ﬁ
SEXt3|A
EFA=HH Xt A1 o= 2024-06-30 100 |  H|OLO|0f|0]=H |0 = 20|
I| M| M | S Kt A1 o= 2024-10-02 20 ol A7 o|ATE
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H| 7| O] M| Off AR Al @k} A2+ 2024-07-01 130 ol A7 0| 21 M 7 ot 5t
Hedgots Al | BSA 2024-05-07 253 N i
50| 0j| O X| 7H L &l At A1 | EEA 2 2024-07-05 60 | HWEAC| I3 m}O| & X| o = Ef 2 o
Off Of K| ~4 2 A| LAt Al | HE 2024-07-05 445 g;iggizﬁjggggﬁ
2L0|#| 0| B S M| LAt A1 | S 2024-05-03 230 Eloto| A
X|OFO|H| AFS} Al | BSA 2024-07-01 355 AretE Al7H e
Al 8 A K| Of X} A1 3| AHXH(CBO 2024-07-05 340 | PT OKI Pulp & Paper Mills
I 2 E| A O| C| | K| 2 X} A1 S| ALK ) 2024-07-04 300 MM A Z2tEHE|
Hojo|X| E2| L A1 3|A ) 2024-04-25 150 ClHIZH &M 2 Xt
[esel A1 | ESA 2 OiE | 2024-04-30 100 Ch2O0fol A
S HA0| M LA A AL Al | B34 2 THE | 2024-07-01 40 oo ~# o
HAH 0| =3 LA A1 | 234 2E iE | 2024-07-01 100 HIAH O] M =
Off O K| | T &| & At Al | AEFLECIFA | 2024-07-01 411 ohotE R
Ol O K| W T &[4 AFXF Al | AEItEF | 2024-07-05 1,095 Bt E
SAANSNME | A1 | FEM B OE| 20000701 | 60| oo LT AAESE
H| A7 O M R A LKt Al | RSt 28 IE | 2024-10-31 4 g
Of| AQtO| E 2 A M| At A3 | AEFLECHZRA| 2024-07-04 93 HChItE
FEZ X A A1 CHExH A (CLO) | 2024-07-02 507 2L
X| OFO[H| 2 H| H| Xt A1 | AIEFLECHZRHA| 2024-05-31 110 CIA O
frzmzNELYC A1 =3 (CLO) | 2024-07-03 500 MMAAE
7| A0 A0 =X 4 2Kt A1 CHEXH B (CLO) | 2024-07-03 193 FoFg
AQEOOIX|SHER UKL | A1 | BEEA B 2024-04-18 87 EFEFESXH@%?'%Z?;WWH%
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[Appendix 4] =2t THAH DA E

HIX|H 02) 3215-1454

1. FLHMASRE Wo|ladsd (chel: watgl)
| SH Sotx 28 7|ELZ- X 3| ARy ABS A
- 990,000 1,050,000 1,150,000 2,135,000 2,744,190 822,000 8,891,190
X2 : KISKHHE 7
22 F2t 23X Wo[og (k! - watgl)
TE 271 553 L R k] ER R HEET

2024-04-07 |SH=HEH1171 2022-04-07 2Y 100,000 AAA
2024-04-08 | st=&SR|TH9-3 2019-04-08 5Y 40,000
2024-04-09 |AH=H S-S AHS57 2021-04-09 3y 150,000 AAA

sy 2024-04-09 |BAMIX 7| LTS H723(Ah 2021-04-09 3y 260,000 AAA
2024-04-11 |+ 2H1174 2022-04-11 2Y 160,000 AAA
2024-04-12 | =3 (EY2))2023-100/6M-A 2023-10-12 6m 120,000 AAA
2024-04-12 | A|[FAR2022-3 2022-10-14 1Y 5m 29d 10,000 AAO
2024-04-13 | FEAZESAI8(H)(Ah 2023-04-13 1Y 150,000 AAA

SO | 2024-04-09 |5 9tDC024-0409-0910 2024-01-09 3m 1,050,000
2024-04-07 | Al5H2327-04-0]-1-B(H &) 2023-04-07 1Y 300,000 AAA
2024-04-07 | 7| Y2 (Eh2311&152A-07 2023-11-07 5m 130,000 AAA
2024-04-11 | Al8t2327-04-0]-1-C 2023-04-11 1Y 150,000 AAA

2K | 2024-04-12 | 7|F2H(EH23102183A-12 2023-10-12 6m 100,000 AAA
2024-04-12 | 7| Y2 (423042 1A-12(Ah 2023-04-12 1Y 250,000 AAA
2024-04-13  |7| 2 (th23102183A-13 2023-10-13 6m 110,000 AAA
2024-04-13 | R2|2%27-04-0|&E01-L-13 2023-04-13 1Y 110,000 AAA
2024-04-08 | ATt 1| E438-2(X]) 2021-04-08 3y 160,000 AA-
2024-04-08  |OtO|H|7|O|7H | & 226-3 2020-12-08 3Y 4m 50,000 AA-
2024-04-08 | A87HE2543 2022-04-08 2y 60,000 AA+
2024-04-08  |StLIFH I 367 2022-11-08 1Y 5m 50,000 AA-
2024-04-08  |H|MFFE150-2(X]) 2021-04-08 3y 30,000 AA+
2024-04-08 | #CHFH ] EH1799-5 2019-04-08 5Y 10,000 AA+
2024-04-08 | A7 E278-5 2021-04-08 3y 20,000 A-
2024-04-08 | OJ2f0i A7) E70 2022-11-08 1Y 5m 30,000 AA-
2024-04-08 | RO7H=435-1 2021-04-09 2Y 11m 30d 40,000 AA-
2024-04-08 | 4lBt7HE2136-1 2022-04-08 2y 30,000 AA+
2024-04-08 | Al8t7HE2120-2 2021-10-08 2Y 6m 20,000 AA+
2024-04-08  |BNKZHI|E242-3 2021-04-07 3Y 1d 40,000 AA-
2024-04-08 | #CH7HI] E1800-2 2019-04-11 4Y 11m 28d 10,000 AA+
2024-04-08 | #iCi7H=820-3 2021-04-08 3y 30,000 AAO
2024-04-09 |ROQLEZ|A21 2021-04-09 3y 50,000 A-
2024-04-09 |AHO|H|=EIZ}E272-3 2019-04-09 5Y 70,000 AA+
2024-04-09 | #CH7HI] E1800-3 2019-04-11 4Y 11m 29d 10,000 AA+
2024-04-09 |O2| =74 m|EH225-1 2023-02-09 1Y 2m 70,000 A+
2024-04-09 | Al8t7HE2192-1 2023-10-10 5m 30d 50,000 AA+
2024-04-09 | #Ci7+E=865-1 2023-01-09 1Y 3m 20,000 AAO
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2024-04-09 |AH27H I E698-3 2022-11-10 1Y 4m 30d 40,000 AA-
2024-04-09 |HCHIN I E1877-4(=) 2021-04-09 3y 100,000 AA+
2024-04-09 | RO|7HE435-2 2021-04-09 3y 140,000 AA-
2024-04-09 | E2l= 8711 E416-3 2021-04-09 3y 70,000 AA-
- 2024-04-09 |AH O|H|=RI7}tE326-1 2021-04-09 3y 50,000 AA+
S5y 2024-04-09 | A2IHI|E681-4 2021-12-10 2Y 3m 30d 10,000 AA-
2024-04-09 |et= EXt7HIIE61 2021-04-09 3y 90,000 AO
2024-04-10 |#CH7LE756-3 2019-04-10 5Y 20,000 AAO
2024-04-11 | #CH7H I E1800-4 2019-04-11 5Y 10,000 AA+
2024-04-11 |74 I E453-2 2021-04-12 2Y 11m 30d 10,000 A0
2024-04-11  |AO|H|=FRIZEE317-2 2020-11-12 3Y 4m 30d 10,000 AA+
2024-04-11 | AO|H| =217t E182-4 2017-04-11 7Y 20,000 AA+
2024-04-12 | AM2IH T E664-4 2021-04-12 3y 50,000 AA-
2024-04-12  |JB 22|74 E379-5 2019-04-12 5Y 20,000 AA-
2024-04-12  |BNKZHI|EH172-4 2019-04-12 5Y 30,000 AA-
2024-04-12 |0 O|X|=HIH @ EF177-2(Ah 2022-04-12 2Y 60,000 AA-
2024-04-12  |H|MN7LE164-1 2023-04-14 11m 29d 10,000 AA+
2024-04-12 | RElZ 80T E442-2 2022-04-13 1Y 11m 30d 10,000 AA-
2024-04-12 | SHLEZHI] EF350-4 2022-04-12 2y 10,000 AA-
2024-04-12 | A7HI|E308-3 2022-04-12 2Y 45,000 A-
2024-04-12 | SHLITH I EF326-3 2021-04-14 2Y 11m 29d 60,000 AA-
2024-04-12 | M$HFEE2121-2 2021-10-13 2Y 5m 30d 30,000 AA+
2024-04-12 | SHLEPHI] EF315-4 2020-10-12 3Y 6m 50,000 AA-
2024-04-12 | 22|7t=192-2 2021-04-13 2Y 11m 30d 40,000 AAO
2024-04-12 |0 2| =74 Il E176-3 2021-01-14 3Y 2m 29d 40,000 A+
2024-04-12  |BNKZJ | E+243-2 2021-04-12 3y 30,000 AA-
2024-04-12 |2+ 70| EH453-3 2021-04-12 3y 30,000 AO
2024-04-12 | StLt7H I EF291-5 2019-10-14 4Y 5m 29d 40,000 AA-
2024-04-12  |#|O[H| =217} E317-3 2020-11-12 3Y 5m 50,000 AA+
2024-04-12  |StLt74E223 2022-10-11 1Y 6m 1d 100,000 AAO
2024-04-12 | #CHHT{H403-2 2021-04-14 2Y 11m 29d 10,000 AA-
2024-04-08 |HDHCH M 7| AH10(X]) 2021-04-08 3y 50,000 A0
2024-04-08 | QtEHS H87 2021-04-08 3y 150,000 AA-
2024-04-08 |CH74A50 2021-04-08 3y 13,900 A0
2024-04-08 | A O|MM72 2021-04-08 3y 200,000 AA-
2024-04-09  |SHEHX|OtAI 216 2021-04-09 3y 40,000 A0
2024-04-09 |StLtE8X|F51 2021-04-09 3y 220,000 AAA
2024-04-09 |BtBHEXHE H26-1 2021-04-09 3y 220,000 AA-
2024-04-10 | AlBtH|5=AT1CB 2019-04-10 5Y 1,290 B-
2024-04-11 | HA|A25 2023-04-11 1Y 3,000 BBO
2024-04-11 | 2HEZ|ZY20-1 2023-04-11 1Y 21,000 BBBO
SIAK | 2024-04-12 | O AAH[0]O| M0 A13-2 2017-04-12 7Y 50,000 AAO
2024-04-12 |20 O] X| FXt60-2 2019-04-12 5Y 250,000 AA+
2024-04-12 | #CHS{OF85-1 2021-04-12 3y 100,000 AA-
2024-04-12 | ROAE57-1(=) 2022-04-14 1Y 11m 29d 140,000 A+
2024-04-12 |t ST A 26-1 2021-04-12 3y 350,000 AA-
2024-04-12 | B 4H106 2021-04-12 3y 100,000 A+
2024-04-12 | ROEESE56-1 2022-04-12 2Y 35,000 AAO
2024-04-12 | X|0f| 20| 6 26-1 2021-04-13 2Y 11m 30d 40,000 A+
2024-04-12  |O| 270|510 H A223-1 2021-04-13 2Y 11m 30d 550,000 AAO
2024-04-12  |3t= &L T68-1 2023-04-13 11m 30d 150,000 AAA
2024-04-13  |LSELECTRIC183-1 2021-04-13 3y 60,000 AA-
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2024-04-07 |/EALO|EX|7331-1 2024-02-07 2m 20,000 AAA
2024-04-07 | FEZALIO[EX|70R1-4 2023-08-07 8m 15,000 AAA
2024-04-07 |FE2{AL0|EX|6871-6 2023-04-07 1Y 20,000 AAA
2024-04-07 | FEF S AIMBS2023-9(1-1)(Ah) 2023-04-07 1Y 64,100 AAA
2024-04-07 | FEZALIO|EX|72/1-2 2023-12-07 4m 25,000 AAA
2024-04-07 | REHAL0|EX|5651-18 2021-04-07 3y 3,000 AAA
2024-04-07 |FEZ{AL0|EX|6271-12 2022-04-07 2y 15,000 AAA
2024-04-07 | REHAL0|EX|6071-14 2021-12-07 2Y 4m 7,000 AAA
2024-04-07 | FEF &S AIMBS2017-9(1-5) 2017-04-07 7Y 180,000 AAA
2024-04-08 | FEZ8FAIMBS2022-6(1-2)(A) 2022-04-08 2y 40,000 AAA
2024-04-08 | R2|7t=2 EX|O0[X}1-10 2022-09-08 1Y 7m 10,000 AAA
2024-04-08 | REHALO|EX|67R1-7 2023-02-08 1Y 2m 20,000 AAA
2024-04-08 | E2{ALI0|EX|6471-10 2022-08-08 1Y 8m 15,000 AAA
ABS 2024-04-08 | FEZ{ALIO|EX[57R]1-17 2021-06-08 2Y 10m 4,000 AAA
2024-04-08 | FE2{AI0|EX|66X}1-8 2022-12-08 1Y 4m 10,000 AAA
2024-04-09 |REHALO|EX|5871-16 2021-08-09 2Y 8m 5,000 AAA
2024-04-09 | FE{ALIO|EX|69F1-5 2023-06-09 10m 20,000 AAA
2024-04-09 |H2|XZLE10X:1-6 2023-06-09 10m 3,900 AAA
2024-04-09 | C|0f|O|X|AZ}O]1 2023-04-11 11m 29d 15,000 A-
2024-04-09 |HEALI0|EX|63/71-11 2022-06-09 1Y 10m 15,000 AAA
2024-04-10 |OflO|X|ofo|H B H A1 2023-02-10 1Y 2m 1,000
2024-04-10 |REHALI0|EX|6171-13 2022-02-10 2Y 2m 8,000 AAA
2024-04-12 | FE2{ALI0|EX|65%}H-9 2022-10-12 1Y 6m 20,000 AAA
2024-04-12 | REHAL}0|EX|59%1-15 2021-10-12 2Y 6m 5,000 AAA
2024-04-12 | |EBR{ALIOIEX|7171-3 2023-10-12 6m 25,000 AAA
2024-04-13 | FEZ- 83 AIMBS2021-8(1-3)(Ah) 2021-04-13 3y 240,000 AAA
2024-04-13 |2 ZEN N YXtF1-7 2023-10-13 6m 16,000 AAA

AE2E : KISKHAE 7}
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273 A8 02) 3215-1465

H1. HESF2 XA LAl (SH9l : 7HE, o 9, 7|2t : 2024-04-01 ~ 2024-04-05)
Fs3c 333 X853 w¥Y | WY FRNAPE A OlF | “WI b3 £3}
KR6000011E48 |4AlI5H2328-04-0]- G752 (4l) AA- 2024-04-02 | 2054-04-02 | %| X 53:4.19%, 0| =:BIHAAL 21513 +85bp 1 4,000 NC5 Monthly KRW
KR6192531E44 |&F2%2024-040|(H)12f-03 AA+ 2024-04-03 | 2025-04-03 |21 H3AF AAAS S CD 17H&+15bp 1 1,000 KRW
KR6005271E42 |CH7L-2%445-040|(*H)12A-03 AAA 2024-04-03 | 2025-04-03 |2IE3AL AAASE CD 170 &+13bp 1 2,200 KRW
KR6140171E48 |A|O|H|ZRIFIEMSAEZSH 1 AA- 2024-04-04 | 2054-04-04 |X| % 54:4.89%, O| =: Bl H4AL F115H+357% 3 2,500 NC5 Q KRW
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