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

Y7t Ext KEY POINT
B7h2 *H¥ 02)3215-1437 o MFOHH| m DX{X|5= A SOHKX|+= £HFAE Aa
o TFCHH| BIAMKH X £H 018 24
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR |FEHAE -0.18 0.07 0.36 6.15 3.55 0.67 1.63
Duration 547 5.46 5.46 497 5.36 5.62 1.75
YTM 3.56 3.59 3.56 429 3.58 1.38 7.45

= 1KY FE$AUE -0.33 -0.24 -0.36 8.75 2.67 -3.89 1.63
Duration 9.02 9.08 9.03 8.13 8.69 9.21 2.05
YTM 342 3.40 3.33 414 3.33 1.62 6.86

=l FE$AUE -0.01 0.23 0.71 2.32 3.50 6.38 1.27
Duration 1.26 1.17 1.26 1.30 1.19 1.02 0.96
YTM 3.41 3.42 3.35 3.85 3.32 0.68 6.80

IPNDN| FHFAUAE -0.02 0.44 1.16 443 5.12 442 1.86
Duration 2.59 2.58 2.55 242 2.62 3.24 1.35
YTM 3.92 4.00 4.03 468 415 1.45 8.43

KOBI30 FE$AUE -0.05 0.21 0.68 2.84 3.53 4.94 1.40
Duration 1.84 1.83 1.82 1.82 1.82 1.81 1.87
YTM 347 3.49 3.44 4.04 342 0.93 6.86

KOBI120 FE$AE 0.03 0.29 0.85 2.32 3.70 6.84 1.25
Duration 0.99 0.96 0.96 0.98 0.95 0.95 1.1
YTM 3.57 3.61 3.60 4.08 3.54 0.79 7.09
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AtE: KISKHAHE L

H2 KISES|HX|5 ME{/27|H Duration
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AtZ: KISKHHEIE

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

=i 0.63 1.46 2.39 3.66 13.28 8.49
N 0.64 1.45 239 3.76 6.83 2.92
Sy 0.64 1.43 2.39 3.70 10.99 434
S5 d 0.68 1.49 2.36 0.00 0.00 1.26
28Ky 0.60 1.35 2.21 3.33 6.44 1.32
7|Et=E X 0.60 1.43 233 3.60 5.53 1.64
NS 2RET) 0.65 1.49 239 3.75 9.03 2.77
AN (B2 ET) 0.00 1.80 0.00 0.00 0.00 1.80
ABS 0.59 1.37 2.33 3.68 0.00 1.41

A 0.62 1.44 2.36 3.65 12.82 545




#3. KISS XA X5 HE{/27|E YTM
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(EH$l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 3.443 3.454 3.465 3.538 3.468 3472
N 3.569 3612 3.731 3.776 3.826 3.714
S 3.588 3.623 3.638 3.669 3.722 3.655
S5 d 3.419 3.481 3.508 0.000 0.000 3.458
2 Xy 3.584 3.616 3.620 3.641 4.001 3.606
7|Eta-& X 3.913 3.948 3.973 4,023 4.525 3.957
AN (S EZRES) 3.873 3.955 3.978 3.938 4.194 3.974
A (B2 EE) 0.000 4,666 0.000 0.000 0.000 4,666
ABS 3.772 3.792 3.815 3.800 0.000 3.789
A 3.626 3.654 3.673 3.668 3.529 3.608
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
72 374 ~1d 1~24 2~34 3~54 50| 4 A
= Xi 4.09 5.97 5.08 6.06 27.99 49.19
N 0.16 0.27 0.28 0.43 0.14 1.27
SxY 2.39 2.96 2.25 2.24 3.50 13.34
S5 d 1.98 218 0.56 0.00 0.00 472
28Ky 452 4.01 1.40 0.88 0.02 10.84
7|Eta-8 X 2.74 277 1.68 1.00 0.08 8.27
A (S ZEET) 2.28 3.09 2.47 1.51 1.31 10.67
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.61 0.66 0.33 0.09 0.00 1.69
A 18.77 21.91 14.05 12.21 33.05 100.00
XbE: KISKHAE 7}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T2 374 ~1d 1~24 2~34 3~54 50| 4 A
=M 18 22 21 36 52 149
N 199 256 256 499 49 1,259
S=Xy 456 642 488 457 715 2,758
S5 H 9 6 2 0 0 17
23Ky 456 363 127 93 7 1,046
7|Et=8X 1,523 1,538 864 529 72 4,526
A (B EZEET) 458 619 460 319 404 2,260
AR (B2 ET) 0 1 0 0 0 1
ABS 436 334 111 28 0 909
A 3,555 3,781 2,329 1,961 1,299 12,925

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 SY40E -0.040 0.370 1.040 3.960 4490 4330 0.228
ESG Duration 2.280 2.260 2.240 2.230 2.360 2.890 3.110
s YTM 3727 3.799 3818 4.489 3.906 1322 2.488
Sustinvest |+X$AE -0.040 0.370 1.040 3.990 4.470 4.400 0.184
ESG Duration 2.290 2.280 2.260 2.260 2.450 2.870 3.380
YTM 3723 3.794 3.812 4483 3.897 1.301 2.066
Whos FH4oE -0.050 0.370 1.010 4.460 4500 3.960 0.111
Good Duration 2.730 2.730 2.740 2.640 2.840 3.340 3.070
ESG YTM 3.731 3.806 3.821 4.503 3.877 1334 2.253
o= SY40E -0.030 0.390 1.070 3.970 4620 4,690 0.149
ESG Duration 2.080 2.080 2.090 2.130 2310 2.830 2.820
A v 3.735 3814 3832 4531 3.928 1325 2391
ESG FH4oE -0.050 0.350 1.000 4010 4360 4470 0.102
=HMA  |puration 2.420 2.420 2370 2320 2.420 2.900 3.690
YTM 3672 3.748 3.780 4.454 3.857 1.257 1.996
HlmX|  |SXH$E -0.050 0.360 1.020 4370 4500 4150 0.219
Duration 2.630 2.630 2.650 2.560 2.750 3.260 3.100
YTM 3739 3812 3.827 4507 3.887 1.294 2.410
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125, ESGH X[+ F&lo]d 0| J&e6. ESGHHX|F YTM FO0|
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KIS ESGE & SUSTINVEST ESG s K|S ESG S 2} SUSTINVEST ESG
WHOS GOOD ESG StaEsG AT A WHOS GOOD ESG StREsG AT A
ESGE X XA H|mX| 5 ESGE X X 2 e H| W X

RH&: KISKFAHE 7} Xt&: KISKHAHEZL

F) SRESGHTA HIATT|Y YBl4 FIH21H BH7))

H7. KIS ESG 3¢ ME{/Tt7|'H Duration

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

SxY 0.64 1.43 2.37 3.70 8.41 2.61

28Ky 0.58 1.30 2.16 3.23 0.00 1.38

7|EtE & X 0.56 1.46 2.36 3.67 5.48 1.88

SIMHBSEREDS) 0.64 1.51 2.40 3.76 7.46 2.44

AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00

ABS 0.59 1.38 2.34 3.75 0.00 1.51

A 0.62 1.44 2.35 3.68 7.91 2.26

X2 KISKHAHEIF

H8. KIS ESG S X| ME{/UI|H YTM (21: %)

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

Sy 3.596 3.626 3.635 3.683 3.773 3.649

28Ky 3.570 3.606 3.606 3.626 0.000 3.594

7|Eta-8 XY 3.747 3.787 3.848 3.947 4315 3.830

SN (B RREES) 3.841 3.908 3.965 3.931 4152 3.936

A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000

ABS 3.651 3.765 3.767 3.734 0.000 3.729

A 3.686 3.750 3.803 3.791 3.963 3.768

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 8.46 10.08 6.24 7.15 3.85 3578
2%y 5.19 417 246 1.36 0.00 13.18
7|Eta-& X 1.72 1.70 1.12 1.10 0.13 5.78
AN (S EZRES) 8.52 10.79 9.43 5.92 3.57 38.24
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.09 2.88 1.62 043 0.00 7.03
A 25.98 29.63 20.88 15.96 7.56 100.00
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 192 252 175 237 155 1,011
23Ky 91 64 38 17 0 210
7|EtE2&X 143 143 88 86 11 471
SIMHBSEREDS) 286 370 294 216 191 1,357
M (S EES) 0 0 0 0 0 0
ABS 66 86 43 6 0 201
A 778 915 638 562 357 3,250

Xt KISKHHEIF
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=3 : JIEZd 210t It =40 TIIE 2N SHES

T 7}ErCER} KEY POINT
Aokl h2]  02) 3215-1436 o O|ZH-O|AZIW MY = Qlot & 3|m| 2
o IFE QIAISO OHIHY ol =5

. AEES X SEHE

TR EYUY T BTS2 T 2 O|2H2| O|AEA HE 3522 A US ERUCLL T T =
MUE2 AME 20| FE|7H & F 45U 5 A SE0 0| =X 32| 4522 aMuE2
HE2 YD, 152 I MAAE S M2 o4 A 0j= A0{Eo) X[ &E7F o 84X & 225t
T O] IX F2I7F WA S, W MHAT EDF 0[]0 HSE0f 4S5 SLUCH £ F-2
20| 3 1400 S S5t & BT BAZE 2=, I 1M FEl= Z712 S AME E
O|{ OrARUCt =T &2 /71 50| HHYME A0 et F4o] L2 HMEAD, 18Y 0K F
2l= Stef SYUCL L £ 2hg 5120 O|0{X| 1L /=2l Of=MI7HK| CsHA|H 0| SOz A
=08 F2l= 718 oo ZME 2o|0 orgch = DMIE# 2 MEAEES HY AE AAEL
DX Lol 2 F2| 21t 7|07 20 S0 4ME E0le X Ly, 2T & O| A2t OJALY At
AA0| MK O] 28 F2[7F S 0|0 ASE|0] I AK F2| ot oM ES B S
T UE0| AxEo| Wt ZH |RI7t 2X2ME EO0l= § BAWO0| XILE UL 192 = AK 34 Z|
T2t +UES ME OHH| 4.1bp 453t 3.468%, 10 £BS7t +=UER 2.1bp &St 3.583%2 Of
UL,

T 3EHZ2 X[ CfH| 7.7bp 4SFUCE T D 5EHEL 9.8bp 45, =1 1082 53bp 45 O H
Ch =3 3/58 A= EE X3 THH| 2.1bp 2O El 7.3bp, 5/108 2Z2|E= 40bpE 7| E}L, =

1 3/108 AT E= 24bp SO E 11.3bpE 7| EHMCE

J71. 2N F2HS @s:%  OH2 S F2|HE (&9 %)
E=E KTB 3YR KTB 5YR PE=E MSB 1YR MSB 2YR
KTB 10YR KTB 20YR >.00
5.00
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4.50

4.00 A
4.00 M | M\,
350 NP w 3.50 LSO
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Q KISKFAHE 7}

(E+91: %)

IE 3/29 4/5 4/12 4/19 TFCHH|(BP)
S0t 14 3.355 3.335 3.38 342 40
&S0t 2 3.36 3.335 341 3.495 85
=1 34 332 333 34 3477 77
e 3.345 3372 3452 3.55 9.8
=1 104 3.402 3.435 3.537 3.59 5.3
SAHHAAA 34 3.522 3.517 3.577 3.627 5.0
SAHHAAA 54 3512 3.527 3.599 3.675 76
SAHHAAA 104 3.601 3.616 3.708 3.746 38
AtZE : KISKHAHE 7}
a33. 30X SPREAD 30| (242l : bp) a4, EXHAAA SPREADFO| (E+2l : bp)
3_5 SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 60.0 -
20.00 400 F
o NPy
0.00 Mf'\'/"- 200
-20.00 T - 0.0 T T .
Ne 7 @'@ «9\9 o“"\?) ,0“:3 D"'@ ,'»°:\9 ,c""\, o“"@
& & & 2 S s s g g S
XtE : KISKHHE 7} Xt @ KISKHHE 7}
H2 F7t 22 AZYE HE (42: bp)
IHE 3/29 4/5 4/12 4/19 ML H|
=1 3_10 SPREAD 8.2 10.5 13.7 113 24
=1 3.5 SPREAD 2.5 42 5.2 73 2.1
=11 510 SPREAD 5.7 6.3 85 40 -45
=11 _EZX{AAA 3YR SPREAD 20.2 18.7 17.7 15.0 -2.7
=11 _EZX{AAA 5YR SPREAD 16.7 15.5 14.7 12.5 2.2
=11 _EZX{AAA 10YR SPREAD 19.9 18.1 17.1 15.6 -1.5

Rt : KISKHAME 7}
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Q KISKH&HE 2}

H9. 5 SAMK| wliss (EH1: 7H, %)
AxAd = HNESE a7 L LhEaE Lhalson
2024-04-16 FEISESAM48(Ah AAA 34 2IE -4.0bp 3.533 700
2024-04-17 st =X ZAR276 AAA 104 o 3.748 1,000
2024-04-17 DS 3 At54 AA+ 21 21H -16.1bp 3.680 1,300
2024-04-19 QI =X ZE-FAH95 AAA 34 2IH -50bp 3.606 1,300
2024-04-19 Q=X ZE-ZAH96 AAA 54 2IH -50bp 3.645 1,300
2024-04-19 FEHZE T AMBS2024-7(1-1)(Ah AAA 14 =1 +15.0bp 3.588 1,351
ALE : KISAHAE 7L
. =3 g8
Xt = FEAE2 711 23-6 E SHLE F852 0|2 10X 9455 A FSETIALCE 0|0 I
23-10 GA[ 9 53804 A F&E|0 S7HME O| O ZtCt.
J87. FUH X535 58 (EHel: 24 8)
200000
150000
100000
50000 .
, HH | ma W | | |
Eg 2234 12310 =231 =1236 =241 =1235 =123-11
Xt : KISKFAE 7}
88 FU SAX HEE RS (EH9l: 248
25000
20000
15000
10000
5000
O T T T 1
~1y 1Y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20y~

ALZ : KISAHAHE 7L
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"oregxt KEY POINT
OIME ATd  02) 3215-1432 o OJTXY A2 X0 O[O AA- S5 A2 ZAM X%

o 2K AY FAl ZM X

SUM WHAFS WHS YAUCEL REATOAE 31 040 HIIB0IH BHE LEHHE 252
2T 53] SUM AM STE FUOE ZNE 20/0) 28K AT EE M T0IN FAHC 28

b =
X AAA TR AZEE 1 F7H0] 2.7bp, 3 H 50| 22t 2.7bp, 2.0bp A, O[O{A 10 77F

=
20N SHoZ Ao wdln RES O[Ot oj0) MEAZYEE W TN F2ME 2RACL 7Bt

SN AA+ 2= E= 13 8 33 oM 242t 21 1.0bp, 3.0bp 2 2L, O[0{M 54 8L 10d 2t
e

1. 28 3y YTM 30| (T2l - %) 72, M 3y YTM 30| (Hl: %)

7|EFZ & An+

e

AbZ o =3 =%
A2 =R ITYYY =M 8 1 7| EF2 8 AN 7|Et2 8 A+

0

2022-04-19 2022310-19 2023-‘04-19 2023-‘10-19 2024-‘04-19 2022-04-19 2022-‘10-19 2023-‘04-19 2023-‘10-19 2024-‘04-19
Rp&: KISKFAHE 7} KHE: KISKHAHE7F
J33. 29 F0CHH| SPREADZEO| (2491 : bp) O824, of | FACHH| SPREADZFO|  (£49: bp)
AbZAY 3v- KTB 3Y — SR KTB 3Y 7|EFZ 8k AA+ KTB3Y
140 2B KHAAA- KTB 3V 28 KHAA+- KTB 3Y 350 7|ES8 A AA- - KTB 3Y
120 300 7|EtS 8 XA+ - kTB 3Y
100 250
80 200
60 150
40 100
20 ‘ 50
0 o
2022-04-19 2022-10-19 2023-04-19 2023-10-19 2024-04-19 2022-04-19 2022-10-19 2023-04-19 2023-10-19 2024-04-19
Rp&: KISKFAHE 7} KHE: KISKHAHE7F
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H1. 2 FOCHH] 2oy Y HER (E42: bp)
52 2F AZHS(04/19) HZrlib|(04/12) Hgrlib[(03/19)
27| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
M43 18.1 11.7 18.8 58.9 2.7 -3.0 -2.0 -2.0 -3.8 -88 | -108 | -9.0
3= 18.1 144 20.8 63.5 2.7 -3.0 -2.0 -2.0 -3.8 -88 | -108 | -9.0
AAA 20.7 26.1 36.2 69.0 2.2 -2.7 -2.0 -2.0 -55 | -108 | -13.8 | -80
AA+ 278 36.7 492 78.1 2.5 -2.7 -2.0 -2.0 -5.2 9.3 9.3 -8.0

H2 O{Fxj ZOCHH| 2o E G HEER (E42: bp)
52 2F AZHS(04/19) HZrlib|(04/12) Hgrlib[(03/19)
27| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
M43 27.8 332 447 | 136.0 | -0.5 -1.5 -3.0 -1.0 -75 | -180 | -17.0 | -6.0
3= 30.8 421 684 | 155.6 | -0.5 -1.0 -1.0 -1.0 -70 | <145 | -133 | -6.0
AAA 37.2 55.3 813 | 1749 | -1.0 -4.0 -1.0 -1.0 | -147 | -253 | -188 | -6.5
AA+ 136.6 | 166.7 | 200.2 | 2447 | -1.0 -3.0 -2.0 -10 | -115 ] -135 | -93 -3.0
AAA 2122 | 2439 | 262.7 | 2886 | -0.5 -1.0 -1.0 -1.0 -80 | -100 | -7.3 -2.0
AA+ 267.1 | 3127 | 329.1 | 3534 | -0.5 -1.0 -1.0 -1.0 -8.5 -9.5 -73 -2.0

U LHH2 5 8100 U= [ F OfH| 5 2,600 ¥ S7HAUCE @M 28X 2ol
2ol 1 27| ALYE0| AL 13.0bp2 LA =D X| 30 0]0] ZAE LIEIRICE O 9o S A2 &0l

M7t BME 0|0zt 7+20 AlS28 FA ZM 2

mjo

LIEFSACE R2|2¥o| S SAR7F A 12.1bp

_|

O[0fZh 7t2 0 Y5 2¥R7 AFME EOo|0] Ot 2[HEt

JIEtE 8 EEH2 1= 2660 HC2 H F OfH| 1= 404 - HAUCE 7[EHEEX ZHAE2

X

o
42 AA-

Ol&ol SEA ZAME OI0ZACH AA- SE8| ROIZIEH ZME LEHH 7420 3E 2t SH7IE2 B

HoE ZME 0|0{7h= 2&S LIEHACE o 2K FHIE SolM= B2l T E0| ZME 0|02t
IEtE 8 YA EE E22 AFM ZME LIEH D] OrZRHCt,
1
a5 FZH 2 A0 (£ : %) 76 FZH o Hxy EF0| (EH91: %)
000, MBS mUFH mAAA ©AA+ 6,000 - mFtE gl m TR B
20,000 | 5,000
4,000
15,000 -
3,000 -
10,000 - 2,000
5,000 - | 1,000 - . .
0 - 0
2024-04-15 2024-04-16 2024-04-17 2024-04-18 2024-04-19 2024-04-15 2024-04-16 2024-04-17 2024-04-18 2024-04-19
KEE: KISKFAHE7F KHE: KISKHAHE7F

14



B3 FZH 2| W s (H2l: %, A49)
= 5% wdge | g@azmpye ECE a7 EXCE
AAA AhZ244120100-0415-1 3.420 QI -12bp | 2024-04-15 | 2025-04-15 2,600
AAA ostaE U3 8§24042F-201-275 | 3450 2" 11bp | 2024-04-15 | 2025-01-15 1,200
AAA 7| 28 (424042 1A-16(AH 3430 QI -12bp | 2024-04-16 | 2025-04-16 2,000
AAA | S BMA(2™)2024-040|3Y-B|  3.650 2 -7bp 2024-04-16 | 2027-04-16 2,400
AAA AZ24410009-0416-1 3.480 21 -8bp 2024-04-16 | 2025-01-16 3,200
AAA i3 A (2H)24-40(12-16 3.590 21 0Obp 2024-04-16 | 2025-04-16 500
AAA Alsh2328-04-0]-1-A 3.570 21 -0bp 2024-04-16 | 2025-04-16 2,500
AAA 2|2328-04-82101-2-16 3.450 2" 12bp | 2024-04-16 | 2025-04-16 3,400
AAA olaE U3 8§240400-201-183 | 3470 2 -0bp 2024-04-16 | 2024-10-16 2,500
AAA st 538240482 21-91 3.480 21 -4bp 2024-04-16 | 2024-07-16 3,700
AAA 7| 2% (41)24040]2A-17(Ah 3.560 2 -2bp 2024-04-17 | 2026-04-17 2,200
AAA 7| 28 (42404 1A-17 (A 3.440 QI -12bp | 2024-04-17 | 2025-04-17 1,400
AAA | SESBMH(2")2024-040[1Y-C|  3.590 QIE +2bp | 2024-04-17 | 2025-04-17 1,000
AAA O 2345-040[12A-17 3.590 2 -1bp 2024-04-17 | 2025-04-17 1,000
AAA £H324410]0200-0417-1 3.560 21 -2bp 2024-04-17 | 2026-04-17 2,200
AAA Al5h2%28-04-0[-9M-A 3.600 9E +1bp | 2024-04-17 | 2025-01-17 4,000
AAA 22| 2828-04-80l01-2+-17 3.470 98 -11bp | 2024-04-17 | 2025-04-17 2,100
AAA 7| 2 23 (Eh2404%E275A-18 3470 2IE -10bp | 2024-04-18 | 2025-01-18 1,900
AAA 7| 28 (A)2404F1A-18(AH) 3430 2H -13bp | 2024-04-18 | 2025-04-18 2,400
AAA | SUSBXE (2¥8)2024-040[12Y-D|  3.610 21 -2bp 2024-04-18 | 2026-04-18 1,300
AAA A224410]0200-0418-2 3.560 UE -1bp 2024-04-18 | 2026-04-18 3,500
AAA A32441210009-0418-1 3.480 2IE -9bp 2024-04-18 | 2025-01-18 1,100
AAA St EUAZ§2404A-2Q1-214 | 3460 21 -9bp 2024-04-18 | 2024-11-18 1,400
AA+ H|F=2324-040(22Z-18(Ah 3.736 21 -2bp 2024-04-18 | 2026-04-17 1,000
AAA 7| 28 (41)24040[2A-19(Ah) 3.550 Sk 2024-04-19 | 2026-04-19 1,600
AAA At2328-04-0[-1.5-A 3.600 28 -1bp 2024-04-19 | 2025-10-19 2,400
AAA Ast2328-04-0]-9M-B 3.600 28 -1bp 2024-04-19 | 2025-01-19 2,100
AAA L2|2328-04-82101-24-19 3.470 E -12bp | 2024-04-19 | 2025-04-19 1,500

RE&E: KISAHE 7}

B4, FZ2H O TR HH s (2H2l: %, %)
= 5% wilge | gHlAZYE ECE 7Y ECE
A+ FAH oo H e 4421 |S20YE -63bp 2024-04-15 | 2027-04-15 1,360
AA- R07tE528-1 3.878 9E -10bp | 2024-04-16 | 2025-11-14 400
AA- R0O7tE528-2 3.890 9IE -10bp | 2024-04-16 | 2025-12-16 200
AA- R07t=528-3 4140 OIE -12bp | 2024-04-16 | 2028-04-14 600
AA- JB 2|7 25081 3.881 2IE -7bp 2024-04-17 | 2026-04-17 200
AA- JB 22|74 E508-2 3.947 21E -8bp 2024-04-17 | 2026-10-16 100
AA- JB 2|7 I 2508-3 3.991 21E -8bp 2024-04-17 | 2027-04-16 200
AA- A E514-1 3.785 21E -8bp 2024-04-17 | 2026-04-17 700
AA- A E514-2 3.870 21E -8bp 2024-04-17 | 2026-10-16 300
AA- A E514-3 3.923 21E -8bp 2024-04-17 | 2027-04-15 100
AA- A E514-4 3.923 21E -8bp 2024-04-17 | 2027-04-16 200
AA+ ASHIEE2211-1 3773 218 -5bp 2024-04-18 | 2027-04-16 500
AA+ ASHILE2211-2 3919 218 -9bp 2024-04-18 | 2029-04-17 200
AA+ ABHILE2211-3 3919 218 -9bp 2024-04-18 | 2029-04-18 800
A+ DGB7H | & 114-1 4439 O™ -35bp | 2024-04-18 | 2026-04-17 100
A+ DGBH I & 114-2 4.560 21" -35bp | 2024-04-18 | 2026-10-16 600
A+ DGBHT|E114-3 4616 DI -40bp | 2024-04-18 | 2027-04-16 900
A+ DGBIH T EH114-4 4616 DI -40bp | 2024-04-18 | 2027-04-15 200
AA- BNK7H I & 352-1 3.999 21E -8bp 2024-04-19 | 2027-04-19 200
AA- BNKZH I 2k352-2 4131 2™ -10bp | 2024-04-19 | 2028-04-19 100
AA- O] 2 of| A 74 12| £ 104-1 3.983 2IE -10bp | 2024-04-19 | 2026-04-17 400
AA- O|2{of 474 [ & 104-2 4013 2IE -10bp | 2024-04-19 | 2026-06-19 100
AA- 70| H|7H | & 534-1 3.833 21 -7bp 2024-04-19 | 2026-10-19 600
AA- 70| H|7H | & 534-2 3.855 21 -8bp 2024-04-19 | 2027-01-19 100
AA- #|0[H| 74 | & 534-3 3.887 21E -8bp 2024-04-19 | 2027-04-16 500
AA- 70| 7H | & 534-4 3.887 21E -8bp 2024-04-19 | 2027-04-19 400
AA- 70| H|7H | & 534-5 3.900 oI -8bp 2024-04-19 | 2027-05-19 300
AA- SHLEFH I £ 426-1 3754 218 -6bp 2024-04-19 | 2026-04-16 100
AA- StLEFH I B 426-2 3754 2IE -6bp 2024-04-19 | 2026-04-17 1,000
AA- StLE7H I B 426-3 3.824 2E -7bp 2024-04-19 | 2026-10-19 500
AA- StLEFH I B 426-4 3.875 21E -8bp 2024-04-19 | 2027-04-19 500
AA- SHLHFH I EH426-5 3.888 21 -8bp 2024-04-19 | 2027-05-19 200

RE&E: KISKHHE 7+
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QIAHH : BiSd 2= ZM E/I

ISRt KEY POINT
0|3t A7 02) 3215-1471 o Y| K 22| 450 ASEH SAKY HE AE|ZY M3}

o ZUTNE AT HS IO 2IAXH ZM 29171 X[
I 2IARX A S
AL 7|F 2|AMK 39 PH7| AAAS SR = OfH] 33X AZE= ™ FECH3.0bp 243 35.2bpE

LIEFH T, AOSE2 ™ FELC} 3.0bp 525t 129.2bpE 7| S SHRACE 38 CPIO| 0[0f O|=Q| AO{THOHE A

| ol &S A3ISHAL ZH|A|H A E EojgtH b o|F0| F2| QI5t X|HS A|AISHHAM 0|3 =2|7t
SoME ERUCH ot o|ACtAt O|2Ho| X|HEHA 2|AE 22 AT HEH0| AHRCLE o|of 458t 31
N 2|t HESE|0 2[AMH HEEZ 3H|AM 5 AO|E SMCE 510] 7| HETL ASJUCH oHH EHY|
HEE ASE YR AL ZAM 22172 Qlsh StESIHA A HE= AE[ZE OrZ E|RUCE
&, 3A Z2]30| (THel - o 28y
6.5 600
5.5 500 _
AOAIHY E
4.5 400 AAOAIE E
AAMAA Y E
3.5 300
—A0
2.5 200 ——AA0
—— AAA
1.5 100 2734
0.5 ; ; 0
2021-04-19 2022-04-19 2023-04-19 2024-04-19
ALZ : KISAHAHE 7t
H1. 35 ASyE Y HEE (E+21: bp)
8 T AD2|E(04/19) HECH[(04/12) HEClH[(03/22)
qt7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 270 | 352 | 373 | 780 | -25 | -30 | -20 | -20 | -63 | -103 | -88 | -11.7
AA+ 284 | 407 | 529 | 1024 | -3.0 | -35 | -35 | -25 | -75 | -123 | -123 | -10.2
AAO 322 | 450 | 59.2 | 1358 | -35 | -35 | -35 | -25 | -80 | -123 | -123 | -10.2
AA- 372 | 512 | 708 | 1724 | -35 | -35 | -35 | -25 | -81 | -123 | -123 | -10.2
A+ 69.1 | 102.6 | 1460 | 2264 | -15 | -30 | -35 | -20 | -7.0 | -148 | -11.8 | -87
AO 86.0 | 129.2| 1915|2734 | -15 | -30 | -35 | -30 | -65 | -153 | -123 | -10.2
A- 112.8 | 173.7 | 2515|3247 | -15 | -30 | -35 | -30 | -65 | -153 | -123 | -10.2

ALZ : KISAHAHE 7L
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12
ro

A HFS|
o &= HH

mjo

7|5

el

Ch 28AIE HEE0| & & 7I2HM = AR ZHAZM= 7S K&t O[O X[ HAM SAl0f A

P
rot
4>
fo
(T
Jtot
ro
ot
4>
0
$Q
n
il
inl
B>
0K
>
>

u
E
ot
o
o

m
>
x
ox
09
1=
o

AO)S RO 35 ASAOAL &
HEAEO| M2 2 Fotsl= 2 AE2 F A3l oA 20| SSUCH 2HEH X| ol [ ARXY =20
S0|lA Oj0jZH0] 2 EHE 2d2lst(BBB+)2 2o TR FMHAM =FE 0d=S 7|=F5I0 7.50% EHO|=

21598 550

mE
0%
i}
3Q
o

H2. A T (E421: %, bp, 4, )
HEgSS 5= EC R HEO|E | WIHAmYCS | Wl | wyH
AA- 2O 4H99- 2024-04-16 3.872 JHETE -17bp 2 1,200
AA- Etﬂﬁ%% 2 2024-04-16 3.997 JHE2IE -18bp 3 3,300
AA O£ 99-3 2024-04-16 42 JHERIE -15bp 5 500
A+ R OI5t0|0 E10-1 2024-04-16 4.409 JHETE -2bp 2 500
A+ R Ol5to|0rE10-2 2024-04-16 4.456 JHE2E -15bp 3 500
AAA SHSEXIF44-1 2024-04-17 3.661 JHETE -5bp 2 500
AAA ST 8XIF44-2 2024-04-17 3.725 WY -5bp 3 2,000
AAA SE58XIF44-3 2024-04-17 3.779 JHERIE -8bp 5 500
A0 YA E2-1 2024-04-17 4.057 == ¥ -40bp 2 500
A0 A F2-2 2024-04-17 4,063 <= 1¥ -70bp 3 500
BBB+ w32 2024-04-17 75 - 1.5 500
F) 2EZS T0 Yot 3|AMY, ELS M2
KbE: KISKHHE 7L Of A X
H3. A 2Ho[t (SH21: %, A, 2Agl)
HESE =Y EC R HHO|E 27| Aetof | gy Thol
A+ SKEHI E{7}+50-1 2022-10-20 6.106 1 300 8,280
A+ $t3}225-2 2019-04-18 2.349 5 800 12,400
A+ 8£3l5H2-2 2019-04-16 232 5 400 1,200
A+ SIOiA I 29 2021-04-15 1.714 3 1200 5,450
A+ 0ClI86 2021-04-13 2.549 3 970 2,170
A- Ciotet593-3 2021-04-15 3.498 3 1250 19,790
A0 GSAUE139 2021-04-16 1.802 3 2000 3,500
AA+ KBS H36-2 2019-04-18 2.086 5 2500 28,200
AA- Ojo| X| At g-2 2019-04-15 2.182 5 1500 9,100
AA- 210 f|0t82-2 2019-04-16 2.326 5 1000 2,000
AA- HOLO| XA A R7-2 2019-04-15 2.248 5 500 500
AA- LSELECTRIC183-1 2021-04-13 1419 3 600 6,500
AA- O|OtE21-1 2021-04-15 1422 3 2700 26,400
AA- SKHE®{A182-2 2019-04-19 2.085 3 2000 12,100
AA- SKH|E A 183-1 2021-04-19 1.544 3 1700 12,100
AAO GS18-2 2019-04-16 2.068 3 1000 3,200
AAA AKX F126-1 2019-04-18 1.974 3 2000 88,400
AAA oS R EUT26-2 2014-04-18 3.669 3 1900 69,300

B S|ALKH, ELS |2
, Ol EF X &
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B4, XpF 2| AR 2 A = (E421: %, bp, &, A48)
HESE 558 ek e Az e /s HEHOIE 27| EE
AAA KT&G 2024-04-25 JHEE -5bp 2 500
AAA KT&G 2024-04-25 JHE2IE -5bp 3 1500
AAA KT&G 2024-04-25 JHE2E -10bp 5 1000
AA- 7125# 2024-04-25 JHE2IE -5bp 2 1600
AA- 7I25¢ 2024-04-25 JHE2E -10bp 3 1400
A+ S 2024-04-25 JHE 21 E -40bp 2 700
A+ St 2024-04-25 JHE2E -51bp 3 800
BBB+ S 2024-04-25 74T E -50bp ~ Obp 1.5 200
BBB+ ohl 2024-04-25 4 2IE -40bp ~ Obp 2 300
A+ SKA O]z 2024-04-26 JHEBIE +£30bp 2 300
A+ SK#| 0| Z 2024-04-26 JHEBIE +30bp 3 500
F)REZ 3L Yot S|AMY, ELS H|Q
At&E: KISKHHE 7Y, DART
2. 3|AMKY Ll =0 (Bl o 2)
180,000
160,000
140,000
120,000
100,000 2021
80,000 - m 2022
m 2023
60,000 - m 2024
40,000 -+
20,000 -
12 28 38 48 s8 eE 72 82 98 108 118 128
X2 KISKHAHE 7}
&3, 3|AM LAl THA 0] (9l 95 2)

2900000

2700000

2500000

2300000

2100000

1900000

1700000
2022-04-19

2022-08-19

2022-12-19

2023-04-19

2023-08-19

2023-12-19

2024-04-19

RHE : KISKFAE I}
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Stae=

0|2t LZHME 7.41%P 578 40.91%, 1A~3HE2 6.32%P &

M =82

M= CHH| 4.4%P ZATH 61.73%S ALK

20 7.88%5 AA|Y2M 5 Ol F0M =

22 AAA SE2 JF

ot 727t O[O |CE TH RS2 5& 14879 A= H F

= CHH| 9.33%P B7t%t 27.16%S AHX|ZH D

1

Ct. AS S 449%P 243t 10.16%S XFX| ULt Zt

rH

Ao 47.4%, 3E~5

0.31%P 57t%t 3.81% & AHX|ZUCH HH

2 Aefels EES 2Lt

I:|»0| O‘I o_l)
T2 2024-03-28 2024-04-04 2024-04-11 2024-04-18
AAA 13,930 8,932 6,361 13,984
AA 37,875 33,269 23,598 31,783
A 8,921 8,662 5,228 5,231
BBB 1,006 371 446 447
JUNK 67 37 51 42
Total 61,798 51,272 35,684 51,487
At2 : KISAHAE I
6. 3|AMY FHEE QE (5H9l: of 8)
T2 2024-03-28 2024-04-04 2024-04-11 2024-04-18
~1y 21,084 15,171 11,953 21,063
1y~3y 33,321 30,835 19,170 24,407
3y~5y 5,796 2,046 3,313 4,056
Sy~ 1,598 3,219 1,248 1,960
Total 61,798 51,272 35,684 51,487
X : KISKHAHE 7}
J24. MK S28 /& (H2l = %) O35 AR ZHEWI|E |8 (H2l = %)
A
10.2% - e
A BBB s >V
61.7% 0.9% 0 3.8%
AAA BB+ N
27.2% 0.1% Ly
e ekt 40.9%

AHE: KISKHAHE 7}

Xt&: KISKHAHEIL
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@ «isrsrzo
ABS/MBS : REE, clATHA, AUHIH SS9 &

== N KEY POINT
st AHE 02) 3215-1435 o QEEB|AKHE, AOfXHA ABS EFsH
HHZ AR 02) 3215-1454 e MBS 2024-7 &l

| Ul AT ST

=

O|tH ABS A2 QLEE Z|ANAH A AHZS G520 AT EXN X 50| LHZ|QCH Ao E2 T
ofla 7|& 2 1,17059 Y F 2o 2&/HEA U ZEEAMAS SHMELMEA LS Sl sH2H
oA QUEISID, sHeWS 5 Y HEAEIS 7|X2 SPCOHA M1E = HEHY 800 )2, A7|mE
O Al M2T =AM HH 2k 31747 8) U H3T A H R HN 60399 RS LEMBCt SPCE M1T =+
olMZ 7|E=2 |AF 800 A2 ABSE LML, O|F M1E =2 X|g= S A2 MA2E ABSE &
ot A2 UHEACH sTH2HO| £ 1509 A M2 S0ist H, HBSAHE HES S0+ ApA=%
HEA, M 2T U H3T YW L2 ot 22 MEEL 2NE AAA S22 F0 EHUCH

Ol MBS E2XI2I 2 CIEEHES SotEreislo] 89332 CHAIXIAIO 2 8966 S HHsHSIICH

1. #7F 7| XX E ABS RAlSY F0| (TH9l:9f ©, 712t : 2023-11-01 ~ 2024-04-19)
25,000 350000
s PF Loan
—
20,000 - 300000 oo
- 250000 s (gt
15,000 - 200000 cez

n

ST

r

10,000 - . - 150000

- 100000 by 2o E A 2 cpo
5,000 +— B

pr— - 50000 Synthetic CDO

0 | = 0 e T oy

T T T T T

2023-11 2023-12 2024-01 2024-02 2024-03 2024-04

AtZ: KISKHAHE ¢

J8l2, A7 WalH| = (EH91 - %, 712t : 2023-05~2024-04) 813, 48 wWelH| = (EH91 < %, 717t : 2024-04)
SHE /&bl Synthetic
CDO
2%
P-CBO

28%

PF Loan
11%

H=2xH#, 3080

Xt KISKHAHE 7F ALZ: KISKHAHE 7L

22



1. FZF ABS Ul Gigt (5] : AR, %, 7|2 : 2024-04-15~2024-04-19)

7| E=XpAE SPC MESE ERL gt7| g | wag | M
JH el AxH A AFH I M T A7 S 2k -1 AAA 2024-04-17 3M 100 4303 CALL
JHQle| AxH A AN B T AR S2H-2 AAA 2024-04-17 6M 100 4338 CALL
JH el AxH A AN M T AH7S2H-3 AAA 2024-04-17 9M 100 4.369 CALL
JHolg| AxH A A IO B M| A S 24 AAA 2024-04-17 1Y 100 4.404 CALL
JHQle| AxH A AN B T AR S2H-5 AAA 2024-04-17 1Y3M 100 4425 CALL
JHQlg| AxH A A IO B M| A S2H-6 AAA 2024-04-17 1Y6M 100 4.447 CALL
JHQle| AxH A AN E N AR S2H-7 AAA 2024-04-17 1Y9M 100 4462 CALL
JHQlg| AxH A I IO B M| A7 S2H1-8 AAA 2024-04-17 2Y 100 4,558 CALL

XtZ : DARTHALS A|A|AE

H2. 7t MBS £ 9 HIX &3 HmoE (5Hl : A9, %, 7|7t : 2024-04-15~2024-04-19)
a7 MBS2024-7(2024-04-19) MBS2024-6(2024-03-19) MBS2024-5(2024-03-08)
ol Zo EREEE AmgE | Sz B == 2y | dlFA gdlgel | Az e
14 1,351 3.588 +15 1,300 3.557 +22 1,074 3.671 +22
21 1,600 3578 +10 1,500 3.491 +14 1,200 3.579 +15
3 1,100 3.597 +14 1,100 3.492 +22 1,000 3.563 +22
54 1,400 3.641 - 1,400 3.521 +22 1,500 3572 +19
74 1,200 3.820 +23 1,300 3.721 +31 1,200 3.794 +34
104 1,000 3.813 +21 1,000 3.694 +33 1,100 3.759 +35
204 1,100 3.771 - 1,100 3.714 +37 1,200 3.809 +41
304 200 3.737 +32 200 3.698 +43 300 3.789 +46

23



11214, MBS 2H7|H 2Tt

OH
20

0|

120,000 300,000
100,000 /A\ 250,000
80,000 200,000 2021 e
e 2022 'l
60,000 150,000 -
/ m— 2023 2SH
024 2
40,000 100,000 =<
T2 F)
20,000 - 50,000
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@ stz

21 FU I3 SEIHE (EH21: %)
Clo b 2024-04-18 2024-04-12 2024-03-19 H=F oiy| HE iy
US TREASURY 2Y 492 494 473 -1.60 19.20
US TREASURY 5Y 459 460 434 -1.10 25.20
US TREASURY 10Y 456 456 432 0.30 24.30
US TREASURY 30Y 468 466 445 2.50 23.40
DEUTSCHLAND REP 2Y 2.93 2.95 2.95 -1.80 -2.00
DEUTSCHLAND REP 5Y 2.45 2.46 248 -1.10 -2.60
DEUTSCHLAND REP 10Y 243 2.45 246 -1.30 -2.60
DEUTSCHLAND REP 30Y 2.57 2.58 2.60 -0.50 -2.80
JAPAN GOVT 2Y 0.28 0.28 0.18 0.20 10.00
JAPAN GOVT 5Y 0.48 0.49 037 -1.20 11.40
JAPAN GOVT 10Y 0.87 0.86 0.74 0.70 13.20
JAPAN GOVT 30Y 1.92 1.92 1.81 0.10 11.20
CHINA GOVT 2Y 1.85 1.84 2.00 1.60 -14.60
CHINA GOVT 5Y 2.09 2.10 2.20 -1.00 -11.10
CHINA GOVT 10Y 2.26 2.28 2.27 -2.10 -1.60
CHINA GOVT 30Y 2.45 248 247 -3.10 -1.40

Xt& : KISKHHE L Bloomberg
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39 KPE 28 HE HE (5491:bp,712+:24.04.12~24.04.18) J2110. KPE HZ8X HE HT  @2bp7Izt240412-2404.18)
DR(bp) DR(bp)
3 6
2 4
1 2
0 r'
0
-2
-1 4
-2 6
-3 -8
1€ e/fEniE 2 sd 74 108 15 204 19 e/ 127 2d sE 749 104 15 204
A& : KISAHAHE 7L Bloomberg X2 : KISAHEE I Bloomberg

J211. MY MH ME| X (S+21: %, 712t 24.04.15~24.04.19)
HEHA M ME EX 2 HY M ME| 2=
5.00% >-00% 556% 2.78%

5.56%

8.33% 5-56%
M Financial W Utilities M Financial W Utilities
M Energy M Industrial H Energy M Industrial
m Government [ Consumer, Cyclical m Government [ Consumer, Cyclical
Consumer, Non-cyclical Basic Materials Consumer, Non-cyclical Basic Materials
X2 : KISAHEE 7L Bloomberg
2 M CfH| ©Y xHH ME FZ (SH2l: %, 712t 24.04.08~24.04.19)
HE] 25 HF 5z
Financial 22.22% 55.00% -32.78%
Consumer, Cyclical 5.56% 5.00% 0.56%
Consumer, Non-cyclical 5.56% 5.00% 0.56%
Energy 5.56% 12.50% -6.94%
Government 33.33% 5.00% 28.33%
Basic Materials 2.78% 0.00% 2.78%
Communications 0.00% 0.00% 0.00%
Diversified 0.00% 0.00% 0.00%
Industrial 8.33% 7.50% 0.83%
Technology 0.00% 0.00% 0.00%
Utilities 16.67% 7.50% 9.17%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISAHAHE IE Bloomberg
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H3. F7t Korean Paper 2dHE (712} 24.04.15~24.04.19)
=20 Hr3H A| & £3} EL a7 Coupon|Benchmark| &3 2 (USD)
KDB Float 05/09/25 KDB Float 05/09/25| USD 2024-04-12 2025-05-09 |5.716% | SOFRRATE |  100.00MM
KDB 5.38 05/12/25 KDB 5.38 05/12/25| USD 2024-04-12 2025-05-12 | 5.38% 30.00MM
CITNAT 0 04/08/25 CITNAT 0 04/08/25| USD 2024-04-12 2025-04-08 - 50.00MM
KOLAHO 8.662 04/15/26 | KOLAHO 8662 04/15/26|  BRL 2024-04-15 2026-04-15 | 8.662% 196.06MM
KDB Float 10/17/24 KDB Float 10/17/24| USD 2024-04-17 2024-10-17 | 5.55% | SOFRRATE 75.00MM
KDB 5.53 04/18/25 KDB 5.53 04/18/25| USD 2024-04-18 2025-04-18 | 5.53% 50.00MM
CITNAT 0 01/17/25 CITNAT 0 01/17/25|  USD 2024-04-19 2025-01-17 - 20.00MM
WOORIB Float 04/17/25 | WOOR Float 04/17/25| USD 2024-04-19 2025-04-17 | 5.844%| SOFRRATE 30.00MM
KDB 5.53 04/19/25 KDB 5.53 04/19/25| USD 2024-04-19 2025-04-19 | 5.53% 50.00MM
KDB 8.68 04/17/26 KDB 8.68 04/17/26| BRL 2024-04-19 2026-04-17 | 8.68% 98.52MM
KDB 5.38 05/20/24 KDB 5.38 05/20/24| USD 2024-04-19 2024-05-20 | 5.38% 10.00MM
KDB Float 10/21/24 KDB Float 10/21/24| USD 2024-04-19 2024-10-21 | 5.55% | SOFRRATE 50.00MM
XtE : KISKAHE 7, Bloomberg
H4 F7H 0|3 FH X &7 (54S1: %, 712} 24.04.15~24.04.19)
Date Name Survey Actual Prior
2024-04-12 TYUSIHA5= T EH| 0.30% 0.40% 0.30%
2024-04-12 +=EE7HX%= MoM 0.30% 0.30% 0.80%
2024-04-12 OjA|Ztcietm 144 QlE2f o] 2.90% 3.10% 2.90%
2024-04-12 OjA|ZtCHtm 5-10 Q1E 8| 0|M 2.80% 3.00% 2.80%
2024-04-15 HZ=YX = (7EF) -5 -14.3 -20.9
2024-04-15 20Ty =78 ®E| 0.40% 0.70% 0.60%
2024-04-16 MH|7tSE 78.50% 78.40% 78.30%
2024-04-16 M= (SIC) 0.10% 0.50% 0.80%
2024-04-18 Federal Reserve Releases Beige Book
2024-04-18 detdoor HE E7| Y 0 15.5 3.2
2024-04-18 M A Hads -- 212k 211k
2024-04-18 HYEHAS =T AER -- 1812k 1817k
2024-04-18 7| EZ=EHoyo) 4.16m 4.19m 4.38m
2024-04-18 7| EFEHOfO) (2 THH]) -5.10% -4.30% 9.50%
X2 @ KISAH:HE 7L Bloomberg
H5. WF 0|3 AX X = (EHSI: %, 712+ 24.04.22~24.04.26)
Date Name Survey Actual Prior
2024-04-22 A7t A =7Hes X[ - - 5.00%
2024-04-23 Zetdoor HE HNHEY &2E -- -- -183
2024-04-23 S&ap 22Y 0/= HZY PMI 51.8 -- 51.9
2024-04-23 S&p 22 0|5 MHIAY PMmI 52.1 -- 517
2024-04-23 sap 224 0|53 g PMI -- -- 52.1
2024-04-23 Al = EH O o 670k -- 662k
2024-04-23 Al FE4OfoY (R >CHH]) 1.20% -- -0.30%
2024-04-23 IPNEL= PN [ PN B -- -- -11
2024-04-23 EX2E dFE EoHg -- -- -8
2024-04-24 MBA FEHGX} MH K| -- -- 3.30%
2024-04-24 HTd =2 2.80% -- 1.30%
2024-04-25 GDP 27t3} QoQ 2.30% -- 3.40%
2024-04-25 74 QlAH| -- -- 3.30%
2024-04-25 GDP =7HX| %= 3.00% -- 1.60%
2024-04-25 =& PCE 27HK|$= QoQ -- -- 2.00%
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2024-04-25 A0§RH D M| -- -- 0.50%
2024-04-25 TOf X2 | 0.20% -- 0.50%
2024-04-25 M A H1ds -- -- 212k
2024-04-25 HYEAHASFAUHA S -- -- 1812k
XtZ : KISKHAHE T, Bloomberg
H6. Tt 5 AX X = (E+2: %, 712} 24.04.15~24.04.19)
Date Name Survey Actual Prior
2024-04-12 CPI (HACHH]) 2.20% 2.20% 2.20%
2024-04-12 CPI (I &CHH]) 0.40% 0.40% 0.40%
2024-04-12 CPI EU B¢ T &H| 0.60% 0.60% 0.60%
2024-04-12 CPI EU B¢ MdH| 2.30% 2.30% 2.30%
2024-04-15 SEHI 48 S AMH0f
04/15-04/16 ZOiE7HX|4= HdH| -- -3.00% -3.00%
04/15-04/16 EOiE7HX 5= © & - 0.20% -0.10%
2024-04-16 ZEW AlH|O| of & 33 429 317
2024-04-16 ZEW AHijo] YA -- -79.2 -80.5
XtE : KISKHHE 7 Bloomberg
H7. WF 5 dH X = (E+2: %, 712}: 24.04.22~24.04.26)
Date Name Survey Actual Prior
2024-04-19 PPI(TI I CHH]) 0.10% -- -0.40%
2024-04-19 PPl ™ HH]| -3.30% - -4.10%
2024-04-23 HCOB =g HMZ=¢ PMI 435 -- 419
2024-04-23 HCOB =& AMH|AY PMI 50.1 -- 50.1
2024-04-23 HCOB £¢ Z% PMI 488 - 477
2024-04-24 IFO 7| =ty 89 -- 87.8
2024-04-24 IFO Hx H7t 89 -- 88.1
2024-04-24 IFO Of & 88.5 -- 87.5
04/24-04/30 F=AS7HR| 5= M| -- -- -0.20%
04/24-04/30 F=AS7HR| 5= T dH| -- -- -4.90%
2024-04-25 GfK 2H|XH 7| T K| 2= -25.5 -- 274
Ab& : KISAF:HE 7Y, Bloomberg
H8. Ft 3= dH X & (HS: %, 717t 24.04.15~24.04.19)
Date Name Survey Actual Prior
2024-04-12 +Z YoY -1.90% -7.50% 5.60%
2024-04-12 =2 YoY 1.00% -1.90% -8.20%
2024-04-12 Fo=x| $69.10b $58.55b $39.71b
04/12-04/15 E3ta3 M2 M| 8.70% 8.30% 8.70%
04/12-04/15 E31833 M1 YoY 1.50% 1.10% 1.20%
04/12-04/15 A2 XS CNY 4650.0b --
04/12-04/15 £31533 MO YoY -- 11.00% 12.50%
2024-04-16 GDP YTD T A LCHH| 5.00% 5.30% 5.20%
2024-04-16 GDP (M A& 7|CH[) 5.00% 5.30% 5.20%
2024-04-16 20§l Yoy 5.00% 3.10% --
2024-04-16 BS54 EX}YTD Yoy -9.20% -9.50% -9.00%
2024-04-16 HEZA MYE 5.20% 5.20% 5.30%

AtE : KISXHHETE Bloomberg
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#9. WiF 3= FH A=

(EH9l: %, 712t 24.04.22~24.04.26)

Date Name Survey Actual Prior
04/19-04/20 FDI YTD YoY CNY -- -- -19.90%
2024-04-22 5-Year Loan Prime Rate 3.95% -- 3.95%
2024-04-22 1-Year Loan Prime Rate 3.45% -- 3.45%
2024-04-24 =SEHI 48 = MH0

XtE : KISKHHE 7L Bloomberg
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ELS : 20244 A& M= KOSPIXI+= 2591.86= OH&

@ 7jetetxt KEY POINT

MX|H b 02) 3215-1461 e Xk = C{H| KOSPI X|== &}&, S&P500 5t2f
o FZHELS Ul A= 57t L AZW M OHH| 24
o ELS &2t 1= B} ot 5= B XA2E &5

L S FA AR

27 ORX|Z A2 L0l 19, KOSPIX| 4= 3 CfH| -89.96p &H3I T, FRX|4 5 NIKKEI225E ®Z

CHH| 6.21% St=F, KOSPI200+= X| ' 3= ObX|9f A2 CHH| 3.99% SF&SHRACE.

E1. BF (jH] £ x| F0| (27 ZAIE)
e A F o & H5E
KOSPI200 367.25 352.58 v14.67
NIKKEI225 39,523.55 37,068.35 v2,455.20
HSCEI 5,879.58 5,746.61 v132.97
EUROSTOXX50 4,955.01 4,936.57 v18.44
S&P500 5123.41 5011.12 v112.29
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H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUHE=Y 34 41 7
TLX| =¥ 10 21 11
deEs=d 24 38 14
Sl X| = 97 107 10
T 4 6 2
sfeleetd 18 34 16
A 187 247 60
XtZ : KISKHAHE ¢
H4, FIHELS Y 7| XX oY SlZA (GEREE))
T2 N O]t HEE
TUESY 1,363 1,699 336
TLX|+=¥ 1,456 987 -469
delEs=d 687 547 -140
s K|+ 4,016 2,038 -1,978
TU=ed 246 185 -61
sfel=etd 422 436 14
A 8,190 5,892 -2,298
X2 : KISKHEEIE
B5 FIHELS wHWAE : 7| XxHE(EF = H9 107)) (H2: 7H)
=2 HESIN R HESSEI) HESSYIE] e
1 KOSPI200 SPX SX5E 49
2 KOSPI200 - - 21
3 ISE=EubN; - - 18
4 NIKKEI225 SPX SX5E 15
5 SPX TESLA INC - 13
6 TESLA INC - - 8
7 | ADVANCED MICRO DEVICES TESLA INC - 7
8 KOSPI200 NIKKEI225 SX5E 6
9 st - - 6
10 SPX - - 6
X2 : KISKHEEIE
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SWAP : CD 91= 3¢ 0.01% OI=

"Rt KEY POINT

O|Fd gl  02) 3215-1406 e X|tt = CHH| CD 22| 0.01% 52t
o IRS 2| &S AM|, CRS = 2| A
e SWAP SPREAD &}2tA||, SWAP BASIS SHEHA|

2 CDEElE 3.55%2 M F CfH| 82t Qict RS 22l Metd oz 45381, CrS 222 &
2 N2 32 FHE 2 ULt IRS 222 KTB Yield2| X}0[Ql BE A AT C= MEIHO 2 5|2t

StLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 2 SHEHAME 20|0 1 F5 ERIL,

aE1. F8 32 F0| (EF91: %)

——USDTB3Y ——USDIRS3Y ——KRW CRS3Y KRW IRS 3Y KTB 3Y
6.00%
5.00%
4.00%
3.00% WJMW
2.00%
1.00%

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

Rt : KISKHAME 7}

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

mKTB m KRW IRS m KRW CRS USD IRS USD TB
0.10%

0.08%
0.06%
0.04%
0.02%
0.00%
-0.02%
-0.04%
-0.06%
-0.08% - -0.07%

0.02%

-0.01%

Xt : KISKHAME 7}

40



1213, uUsD IRS 22| F0|

@ «isxt

(5H$l: %, BP)

AFIH 7

X}O| —=—4/19/2024 4/12/2024

6.00% 0.03%
0.039
5.00% %
0.02%

0,
4.00% 0.02%
3.00% 0.01%
0.019
2.00% %
0.00%

1.009

& -0.01%

0.00% -0.01%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H#1. USD IRS Data (EH2l: %)
URD IRS 1Y 2Y 3y 5Y
2024-04-19 5.2075 4.8695 4.639 43813
2024-04-12 5.2068 4.859 4.6231 43578
U5 0.0007 0.0105 0.0159 0.0235
2023-12-29 47704 40822 3.7547 3.5181
HEChb| 0.4371 0.7873 0.8843 0.8632
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ——4/19/2024 4/12/2024
3.70% 0%
3.60% 0%
3.50% '/X 0%
3.40% 0%
0%
3.30% °
0%
3.20%

° 0%
3.10% 0%
3.00% 0%
2.90% 0%
2.80% 0%

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

Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data (2%l %)

KRW IRS 1Y 2Y 3y 5Y
2024-04-19 3.5725 3.5275 3.48 3.45
2024-04-12 3.52 3.4575 3.42 3.4075

FU52 0.0525 0.07 0.06 0.0425
2023-12-29 3.53 3.2425 3.08 2.9925

oy 0.0425 0.285 0.4 0.4575

X2 : KISKHEE L
25, KRW CRS (5H2l: %, BP)
XtO| ——4/19/2024 4/12/2024
4.00% 0.06%
3.50% 0.04%
0.02%
3.00% \ 0.00%
2.50% -0.02%
5 00% -0.04%
-0.06%
1.50% -0.08%
1.00% -0.10%
-0.12%
0.50% -0.14%
0.00% -0.16%
3M 6M 9M 1Y 2Y 3y 4y 57  6Y 8Y 9y 10vY 30Y

XtZ : Refinitiv, Bloomberg

#3. KRW CRS Data

(EH91: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2024-04-19 2.945 2.775 2.775 2.87
2024-04-12 3.055 2.86 2.84 2.835
FUsz -0.11 -0.085 -0.065 0.035
2023-12-29 2.83 245 2.35 2.28
HEChy| 0.115 0.325 0.425 0.59

ALZ : KISKHAE 7}

42



dZl6. KTB (+$l: %, BP)
XpO| ——4/19/2024 4/12/2024
3.65% 0.12%
3.60% 0.10%
3.55% 0.08%
3.509
& 0.06%
3.45%
- 0.04%
3.40%
0.029
3.35% %
3.30% 0.00%
3.25% -0.02%
3.20% -0.04%
3M 6M 9M 1Y 2y 3Y 4y 5Y 6y 7Y 8 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H4. KTB Data (EH2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-04-19 3.455 3.492 3.477 3.55
2024-04-12 3.425 3.435 3.4 3.452
F034 0.03 0.057 0.077 0.098
2023-12-29 348 3.247 3.145 3.155
HEChb| -0.025 0.245 0332 0.395
ALZ : KISKHAE 7L
217, IRS TEH7| A=y E 0] (59 = %) 128, IRS e ATYE FZHHE (T : %)

—— KRW IRS 5Y-3Y

0.10%
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KRW IRS 10Y-5Y
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AtZE : KISKHAHE L
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) W SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.00%
X -0.02% |-
-0.20% |-
-0.04% |-
-0.40% -0.06% |-
-0.60% s ol -0.08% -
\: Jv/th\” -0.10%
- 0, - |
0.80% o1 |
-1.00% |- 0.14% |- -0.13%
0.16% |-
-1.20% : : .
2023-01 2023-07 2024-01 -0.18% - -0.16%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
J311. KTB/IRS 30| (THel - %) d212. KTB/IRS 7t HE (2Hel - %)
SWAP SPREAD(1Y) ——SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.03% 0.02%
0.30% | 0.02% |
0.02% |-
.20%
0-20% 0.01% |-
0.10% | 0.01% -
0.00% L 0.00%
0.01% |-
0-10% -0.01%
-0.20% : : -0.02% |-
2023-01 2023-07 2024-01 o02% L 0.02%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
Il XA &
/e 282 K|t = ChH] 13754000 Y 1382222 6.8¢, 49.2BPTHE HE5I0 st AME
LIEFACE 7|EL =2 8% & =22 8% 0] ':*31 CHH| &M E B2, Ast= C—’FHI, = ool g
P AN SES HQUC Y/ 2FHREE 1 7|F -283) S LIEILHD 22 of2F Y-S LiHIA

Ch.

44



J&13. KRW/USD Swap Point 30|

03m 06M 12M 03y 05Y
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-10 J—M .
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;;‘2 MW\NWWWW

-90
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2023-01-02 2023-07-02 2024-01-02

Xt& : Refinitiv, Bloomberg

J314. KRW/USD Swap Point 30| (EHel: )
w1 A CHH| X}O| MFCHH| XtO]  ———4/19/2024 ——4/12/2024 ———12/29/2023
1400 100
90
1350 80
1300 70
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1250 50
40
1200 30
1150 20
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1100 0
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 0o5Y

Xt&E : Refinitiv, Bloomberg

H5 FRE3} g2 U F2t (Sl 7HE)
55 2024-04-19 | 2024-04-12 Xto| 5 2024-04-19 | 2024-04-12 Xto|
KRW/USD 1382.2 1382.2 6.8 USD/CHF 0.909 0.912 -0.003
EUR/USD 1.064 1.064 -0.004 USD/SGD 1.363 1.357 0.005
GBP/USD 1.243 1.243 -0.009 USD/IDR 16277.5 15845 4325
USD/JPY 154.445 154.445 1.22 USD/PHP 57.555 56.5 1.055
USD/HKD 7.831 7.831 -0.005 USD/TWD 32517 32277 0.24
USD/CNY 7.24 7.24 0.003 USD/SEK 10.972 10.8 0.173
USD/CAD 1.378 1378 0.006 USD/PLN 4073 3.989 0.084
AUD/USD 0.641 0.641 -0.011 USD/DKK 7.011 6.983 0.028
NZD/USD 0.589 0.589 -0.009 USD/ZAR 19.174 18.769 0.406

AE M2 ZSEI| (15A] 408 28 7|F)
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[Appendix 1] =2 2¢d| & Credit Spread BHis o

#1. 34 F232|

(SH2l: %, 2024-04-19)

Hdd A2l 02) 3215-1454

#2. 512 F8 S&l

(TH2l: %, 2024-04-19)

TL=2 A HFCHH] | HXCHH| LS| g TFCiH| | HA=CHH|
CD 90¢¥ 3.550 -0.010 -0.280 o= 2y 4.946 0.009 0.566
CcP90¥ 4.180 0.000 -0.080 o= sy 4617 0.012 0.662
=134 3.477 0.077 0.232 o= 10Y 4573 0.011 0.735
=154 3.550 0.098 0.280 o|= 20v 4.799 0.023 0.696
=1 104 3.590 0.053 0.283 o|= 30y 4677 0.019 0.749
=1 204 3.492 0.040 0.252 {82y 2.955 0.005 0.294
=1 304 3.392 0.035 0.170 28 5y 2.469 0.007 0.012
Sot 1 3.420 0.040 0.028 S8 10y 2444 -0.002 0.006
ot o 3.495 0.085 0.145 {8 20y 2.672 0.049 0.224
S0t 34 3.500 0.063 0.125 S8 30v 2.579 0.002 0.222
XtE : KIS-NET Xt&E : KIS-NET
H3. I FX|¢ (PIEY : 2024-04-19) H4. LY Credit Spread (H21: %, 2024-04-19)

FaX|5 2y TFRCHH| | AXxCfH| U= = HFCHH| | AZxCiH|
KTB3 130.26 -0.06 25.23 E4%1 AAA 3.627 -0.027 -0.219
KTB10 1116 -0.51 -2.49 28] AAA 3.738 -0.027 -0.223
KOSDAQ 841.91 -18.56 -37.02 7|Ef=S 8 AA- 4.030 -0.045 -0.436
KOSPI 2,591.86 -89.96 -77.95 S|AFRY AA- 3.989 -0.035 -0.235
XtE : KIS-NET Xt&E : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (h9l : bp, 7] : 3Y)

o ZM Top 3
TE Ty =3 e
DEZA[SA AAO -8.2
T uESSA AA+ 52
EXH DO A|ZHE| 2 A AAO 52
A=A S SA AAA 42
St FEIFESA AAA -4.2
Mold|2|7Hm| & AA- -75
H| A A O] 74 m| EF AA- -75
FrEX SHLFFH I §F AA- -6.5
7O H| 7H | AA- -6.0
o|2hof| A 7H m| & AA- -6.0
ZOI5Ho|0HE A+ -14.5
S| ALXY RHAE AA- -12.1
SKOKZ| A+ -70

AEZ : KISKHAHE 7}
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H6. ME|H 1 CHH| Credit Spread H-5 2A| Top3 L&At (42l : bp, BH7] : 3y)

ag kM| Top 3

= A s HE

OFAFZ A|Z AL AAO -17

TEH  A| Z AL AAO -17

SHt = Al 2 A} AAO -17

SAMTOA| ZA|Z AL AA+ 2.2

T EA| 7 Z AL AA+ 2.2

M NS I A AA+ 22

CHE = Al S A AA+ 22

AAM A S A AA+ 22

EXR) BALD A|ZA} AA+ 2.2

TZTOIA|C A ZA} AA+ 2.2

HEHINL S AL AA+ 2.2

EHJ|EFTA} AA+ 22

AL AL AA+ 22

ZH LT EET AL AA+ 22

SRR AT A} AAA 24

St XL DA AAA 24

SR E 2 ZA AAA 24

SILIFIE AAO -0.5

e AAO -0.5

QAo T E BBB+ -1.0

7|2 mE A- -1.0

RHREZA A- -1.0

S E X)) et A0 -1.0

EEY I A0 -1.0

ey %"ﬂﬂl_%* A- -1.0

S| m| et A0 -1.0

NEHE BBB+ -1.0

SIE/TS AAO -1.0

AMTIE AA+ -15

70|H|Z2 Q7= AA+ -15

H|MFHE AA+ -15

AsItE AA+ -1.5

ENHIE; AA+ -15

keRafelyel; BBB+ 33.0

SH= E X| A EF A- -0.5

B ARRY S EEEES A- -0.5

O|RK|AXIAIR 2 A- -0.5

doAUdER A0 -1.0

Xt : KISKHAE 7}
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i < A{GH od al =
S| X 02) 3215-1435
H1. SMAAILLY
EEICE =9 Al 71 ZI7|1HAIY SAHH| =
KR6447561DA6 C2lH[ol A A3 2023-10-20 2024-11-18 2024-04-22 Mo
KR644921LCB8 02| 22 E9XLR1-20 2022-11-22 2026-05-22 2024-04-22 Mo
KR646980ADA5 HfHt2| kA FHO|7X}1-8 2023-10-27 2024-06-27 2024-04-27 Moy
KR646980BDA3 HfHt2| kA FHO|7XEF1-9 2023-10-27 2024-07-27 2024-04-27 Moy
KR645741GD40 HiHF2[QtAFHOl6X}1-16 2023-04-27 2024-08-27 2024-04-27 Moy
KR645741HD49 HiHF2[QtAFFOl6X}1-17 2023-04-27 2024-09-27 2024-04-27 Moy
H2. 3A M52 HA szl (712} : 2024-04-12~2024-04-19)
Ea AL A SEA| It S o
S|Ate e == sEHEUY ohily NICE et713
o | ol | & oty sS=2 oty S5 oty
X| 0| A 0| of| A 2024-04-11 | BOND | AA- | AAO AAO | 2024-04-11
o A =23 2024-04-15 7| Y152 BBBO | BBB- BBB- | 2024-04-15
EDGC 2024-04-11 BOND B- CCC CCC 2024-04-11
H3 3A f2AE853 HE g (717} : 2024-04-12~2024-04-19)
E:l-ﬁzl |_|.|01 o§_
= oIy o 7}l == emro™n W shAlm 3t7|o™
T 4} W7t ST od 57} E e otAl™ | NICE | ¢t7|d
#HE EDGC 2024-04-11 BOND B- ccc ccc [dde
Mt sS4t 2024-04-12 BOND A+ A+ A+ A+
#HE i e PSESCael 2024-04-15 7|¢45=2 | BBBO | BBB- BBB- BBB-
Mt SLEl E R (30| 22| E) 2024-04-16 BOND BBBO | BBBO | BBBO | BBBO BBBO
At HEAME 2024-04-17 BOND A+ A+ A+
Mt StLEZH ] B 2024-04-18 g2 AA- AA- AA- AA-
Mt Xiojoj Az zf oM 2024-04-19 BOND BBB- | BBB- | BBB- BBB-
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[Appendix 4] =2 A DS

3|2l 02) 3215-1454

1. FLHMASRE Wo|ladsd (chel: watgl)
| SH Sotx 28 7|ELZ- X 3| Apx ABS A
- 1,030,000 910,000 3,590,000 2,110,000 2,912,080 | 1,116,520 11,668,600
X2 : KISKHHE 7
22 F2t 23X Wo[og (k! - watgl)
TE 271 553 L R k] ER R HEET

2024-04-21  |QAHZA|ZAR202 2021-04-21 3y 60,000 AA+
2024-04-21 | 7| 2txH200]| #0306-1021-1 2020-10-21 3Y 6m 240,000
2024-04-24 |QAEZA|ZAHMT78 2019-04-24 5Y 100,000 AA+
2024-04-24 |t 2SR EH4-15(H) 2014-04-24 10Y 50,000

EaM | 2024-04-26 |$H=ETHE1185 2022-04-26 2Y 130,000 AAA
2024-04-26 | FEHZ I A5 2019-04-26 5Y 210,000 AAA
2024-04-26 | BAHK 7| GEISHH770(AD 2022-04-28 1Y 11m 29d 80,000 AAA
2024-04-26 | A[ZAR211(A 2022-04-27 1Y 11m 30d 150,000 AA+
2024-04-26 |8t EA|ZAL2022-03(Ah 2022-04-26 2Y 10,000 AAO

SO | 2024-04-23 | &QtDC024-0423-0910 2024-01-23 3m 910,000
2024-04-21 |e+=+E= 38230708 01-275 2023-07-21 9m 320,000 AAA
2024-04-23 | 7|¥2(EhH23102183A-23 2023-10-23 6m 210,000 AAA
2024-04-24 | StLt23M46-1020.52-24 2023-10-24 6m 160,000 AAA
2024-04-24 |t =EUF824012-20l-91 2024-01-24 3m 130,000 AAA
2024-04-25 | 4t3(E3)14410[1000-0425-2 2014-04-25 10Y 100,000 AAA
2024-04-25 |4 E222023-040|(H)1A-25 2023-04-25 1Y 120,000 AA+
2024-04-25  |AHz2341210100-0425-1 2023-04-25 1Y 120,000 AAA
2024-04-25 |sY=8M A (2:)2023-040[1Y-E 2023-04-25 1Y 80,000 AAA
2024-04-25 | StLt2H46-10€0.52-25 2023-10-25 6m 300,000 AAA

2K | 2024-04-26 | 4HF2341E0100-0426-2 2023-04-26 1Y 220,000 AAA
2024-04-26 | 4t=21410/0300-0426-1 2021-04-26 3y 320,000 AAA
2024-04-26 | M|F2@21-040(3%-26 2021-04-26 3y 150,000 AA+
2024-04-26 | = 212243060((01)10MH-26 2023-06-26 10m 100,000 AAA
2024-04-26 | StLH245-070]1.752-26 2022-07-26 1Y 9m 300,000 AAA
2024-04-27 |7 P2 (42304 1A-27 2023-04-27 1Y 230,000 AAA
2024-04-27 |St=+=E AT 823044-2Ql-1 2023-04-27 1Y 100,000 AAA
2024-04-27 |HE2%27-060(0.83227(1H) 2023-06-27 10m 70,000 AA+
2024-04-27 | 4t322410[0200-0427-2 2022-04-27 2y 340,000 AAA
2024-04-27  |AH521410]0206-1027-1 2021-10-27 2Y 6m 220,000 AAA
2024-04-21  |SHLH7HE190 2020-10-21 3Y 6m 60,000 AAD
2024-04-22 | &4 7FHE2547 2022-04-22 2Y 80,000 AA+
2024-04-22 | StLt7HI]E370-2 2022-11-22 1Y 5m 60,000 AA-
2024-04-22 | #|O|H|Z2IFIE347-4 2021-12-22 2Y 4m 20,000 AA+
2024-04-22  |BNKZJ I E244-3 2021-04-21 3Y 1d 30,000 AA-
2024-04-22 |QEAI|TELAZ|0}37-2 2021-04-22 3y 10,000
2024-04-22  |DGBNI| EF71-1 2021-04-22 3y 60,000 A+
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2024-04-23 | A$t7HE2029-2 2019-04-23 5Y 30,000 AA+
2024-04-23 | RO|7HE499-2 2023-08-23 8m 30,000 AA-
2024-04-23  |BNKZJI| €295 2022-11-23 1Y 5m 20,000 AA-
2024-04-23 | OtO|H|#| 0| 7H | & 282-1 2023-06-23 10m 100,000 AA-
2024-04-23  |H|2| =74 m|EH79-1 2021-04-23 3y 70,000 A+
2024-04-23  |Al8t7HE2125-2 2021-11-23 2Y 5m 70,000 AA+
2024-04-24 | 2E2|287HTE424-4 2021-08-24 2Y 8m 50,000 AA-
2024-04-24 | HACHIH I 21947 2022-10-24 1Y 6m 40,000 AA+
2024-04-24 | 4lBH7HE2195-1 2023-10-24 6m 60,000 AA+
2024-04-24 |JB 22|74 E380-5 2019-04-24 5Y 20,000 AA-
2024-04-24 | O|2Hof| A7Hm| &50-2 2021-06-24 2Y 10m 10,000 AA-
2024-04-25 | et=7H I Er484-3 2022-04-27 1Y 11m 29d 10,000 A0
2024-04-25 |H|2| =7 m|EH180-1 2021-04-27 2Y 11m 29d 10,000 A+
2024-04-25 | Alst7H I E457-2 2022-03-25 2Y 1m 20,000 AA-
2024-04-25 | HCH7H I E1803-1(%) 2019-04-25 5Y 100,000 AA+
2024-04-25 | HCH7HI] EH1804-3 2019-04-29 4Y 11m 27d 10,000 AA+
2024-04-25 | 2l= 8700 E440-4 2022-03-25 2Y 1m 20,000 AA-
2024-04-25 |OFO|H|# O|7H | E192-3 2019-04-25 5Y 20,000 AA-
2024-04-25 | O2|=FHO|E210 2022-05-25 1Y 11m 70,000 A+
2024-04-26 | $ICH7H I E1804-4 2019-04-29 4Y 11m 28d 10,000 AA+
2024-04-26 | ZMoOt0|m}to|HAH94 2021-04-26 3y 40,000 A+
2024-04-26 | AIBHIHI]Er454-4 2022-02-28 2Y 1m 26d 10,000 AA-
2024-04-26  |JB 2|74 E421-3(X]) 2021-04-27 2Y 11m 30d 50,000 AA-
7|EF2 | 2024-04-26 |JB 2|7H I EH400-3 2020-04-28 3Y 11m 29d 20,000 AA-
X 2024-04-26 |t EXPIHIE62-2 2021-04-29 2Y 11m 28d 10,000 AO
2024-04-26 | OFO|H|A| 0|7} m| E4235-4 2021-05-27 2Y 10m 30d 50,000 AA-
2024-04-26 |2t=7H1| 2 484-4 2022-04-27 1Y 11m 30d 20,000 AO
2024-04-26  |Of 727K I EH169(X]) 2022-04-27 1Y 11m 30d 20,000 A0
2024-04-26 |0 O|X| =7 | EH163-3 2021-05-27 2Y 10m 30d 10,000 AA-
2024-04-26 | 22|7H=194-1 2021-04-28 2Y 11m 29d 60,000 AAO
2024-04-26 |JB 22|71 E491-1 2023-10-27 5m 30d 30,000 AA-
2024-04-26 |ALCHFLEB62-1(X]) 2022-10-27 1Y 5m 30d 40,000 AAO
2024-04-26 | R2|Z87H T EH444-5 2022-04-28 1Y 11m 29d 20,000 AA-
2024-04-26 | S CH7 {4460 2023-01-27 1Y 2m 30d 20,000 AA-
2024-04-26  |H|M7IE162-3 2022-12-27 1Y 3m 30d 10,000 AA+
2024-04-26 |JB 2|7 EH478-1 2023-06-27 9m 30d 20,000 AA-
2024-04-26 | RHI7H T E303-3 2017-04-28 6Y 11m 29d 10,000 A+
2024-04-26 | StLt7H I EF322-3 2021-01-26 3Y 3m 30,000 AA-
2024-04-26 | 4lBt7HE2137-1 2022-04-26 2y 30,000 AA+
2024-04-26  |Of 727K I EH168(X]) 2022-04-26 2Y 20,000 A0
2024-04-26 |FHCHFHD{HE355-4 2019-04-26 5Y 30,000 AA-
2024-04-26 |OJEfOiA7H T E61-2 2022-04-26 2Y 20,000 AA-
2024-04-26 |t E AN IET73 2022-04-26 2Y 20,000 A0
2024-04-26 |71 270 E120 2022-04-26 2Y 40,000 A-
2024-04-26 | QNI E309-4 2022-04-26 2y 20,000 A-
2024-04-26 | 4H2 711 665-1 2021-04-28 2Y 11m 29d 60,000 AA-
2024-04-26 | AlB7H I Er439-1 2021-04-27 2Y 11m 30d 40,000 AA-
2024-04-26 | RCOI70mEr423-2 2021-10-27 2Y 5m 30d 10,000 A+
2024-04-26 | 4lBt7HE2129-1 2022-01-27 2Y 2m 30d 50,000 AA+
2024-04-26 ||| =71 T EH180-2 2021-04-27 2Y 11m 30d 60,000 A+
2024-04-26 | ABt7HE2094-2 2020-10-26 3Y 6m 80,000 AA+
2024-04-26 |JB R2|7HIE489-2 2023-09-27 6m 30d 20,000 AA-
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2024-04-26 | OFO|H|A| 0|74 ;| €t 225-2 2020-11-26 3Y 5m 30,000 AA-
2024-04-26 |JB 22|74 E410-2 2020-10-28 3Y 5m 29d 10,000 AA-
2024-04-27 |74 I EF340-1 2023-04-27 1Y 10,000 A-
2024-04-21 |0|5=74 107 2023-04-21 1Y 10,000
2024-04-21 | ROEESE47-3 2017-04-21 7Y 50,000 AAO
2024-04-21 |C{O[QHA13CB 2021-04-21 3y 1,030
2024-04-22 | Oi|O| X| AT 13-1(=) 2021-04-22 3y 190,000 AA-
2024-04-22 |OtELIAT 3] 2021-04-22 3y 120,000 A+
2024-04-22 | ZHZEXH2021-2-1 2021-04-22 3y 160,000 AAA
2024-04-22 | X|0f| 20| H20-2 2019-04-22 5Y 50,000 A+
2024-04-22 |H2|=F8X|F11 2021-04-22 3y 100,000 AAO
2024-04-22 | AIBHE-EX|F140-1 2021-04-22 3y 200,000 AAA
2024-04-23  |M2| =% r4(=F) 2019-04-22 5Y 1d 250,000 AAQ
2024-04-23 | =HA270-2 2019-04-23 5Y 70,000 AA-
2024-04-23  |KBZH40-1 2021-04-23 3y 300,000 AA+
2024-04-23 | =sHF8XIF31-1 2021-04-23 3y 300,000 AAA
2024-04-25 |etIHAXIA42-2 2014-04-25 10Y 100,000 AAA
2024-04-25 | O AX| MOl L X|4-2 2019-04-25 5Y 2,800 A0
2024-04-25 |53 8EXIF35-1 2022-04-25 2Y 140,000 AAA
BIAK | 2024-04-26  |MINIO| K| L&|Z26-1 2021-04-27 2Y 11m 30d 150,000 AAO
2024-04-26 | SICH A0 M41 2021-04-27 2Y 11m 30d 50,000 AO
2024-04-26  |SKX| 2 E2/18-1 2021-04-27 2Y 11m 30d 180,000 AA-
2024-04-26 |f*3Y15-2 2023-04-26 1Y 1,000
2024-04-26 |t EAZEXIF31-1 2021-04-27 2Y 11m 30d 150,000 AA-
2024-04-26 | &tMEEZ S Y133 2022-04-28 1Y 11m 29d 20,000
2024-04-26 |OJEfOXZH59 2022-04-28 1Y 11m 29d 30,000 AAO
2024-04-26 | EAEI72-1 2022-04-28 1Y 11m 29d 120,000 AA-
2024-04-26 | HEES131-2 2021-04-28 2Y 11m 29d 5,000
2024-04-26  |SK300 2019-04-26 5Y 50,000 AA+
2024-04-26 | AIO|M M| 714128 2021-04-27 2Y 11m 30d 50,000 A-
2024-04-26  |CHREY15-1 2023-04-26 1Y 2,000
2024-04-26 | A[O|7}7HI|EH18 2023-04-26 1Y 20,000
2024-04-27 |E&2}QI2 2023-04-27 1Y 5,000
2024-04-27 |E& 22l 2023-04-27 1A% 10,000
2024-04-27 |MTLEZEE1] 2023-04-27 1Y 1,250
2024-04-27 |ZYLE39 2022-04-27 2Y 24,000 BBBO
2024-04-21 | FEZ83AIMBS2017-10(1-5) 2017-04-21 7Y 200,000 AAA
2024-04-22 |HAETIO|EX|72XHR1-4 2023-12-22 4m 10,000 AAA
2024-04-22 |M2|Z=LE9XtF1-20 2022-11-22 1Y 5m 15,900 AAA
2024-04-23 | FEFESAIMBS2019-9(1-4)(Ah 2019-04-23 5Y 300,000 AAA
2024-04-23 |E|ECR|FALKS1-2 2024-02-23 2m 5,000 AAA
2024-04-23 |HAELO|EX|66XH21-16 2022-12-23 1Y 4m 10,000 AAA
2024-04-23 | FEZESAIMBS2021-9(1-3)(Ah) 2021-04-23 3y 240,000 AAA
2024-04-24 |E|EERFHMAR1-5 2023-11-24 5m 10,000 AAA
2024-04-25 |E[EENTHYXR1-7 2023-09-25 7m 10,000 AAA
2024-04-25 |FERFEIAMBS2023-11(1-1)(Ah 2023-04-25 1Y 71,400 AAA
2024-04-25 |E[EENFAEXF1-1 2024-03-25 m 10,000 AAA
2024-04-25 |E[EENTFHLXtF1-3 2024-01-25 3m 5,000 AAA
2024-04-25 |E|2EXMFHOIXR1-6 2023-10-25 6m 10,000 AAA
ABS 2024-04-26 |HAELIO|EX|73KR1-1 2024-03-26 m 5,000 AAA
2024-04-26 | B3I 2K ALK -4 2022-10-28 1Y 5m 29d 720 AAA
2024-04-26 | EUATEDIN LALS 2024-02-22 2m 4d 33,400
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2024-04-26 |HAEIIO|EX|68%tR21-12 2023-04-28 11m 29d 15,000 AAA
2024-04-26 | TEHFE S AMBS2022-8(1-2)(Ah) 2022-04-26 2y 30,000 AAA
2024-04-26 |FHI2EZ E1 2023-04-28 11m 29d 5,000

2024-04-26 | EUY TR L4 2024-01-30 2m 27d 50,100

2024-04-26 |E|ZEXNFHAKLR1-4 2023-12-26 4m 10,000 AAA
2024-04-27  |H{H2|QkAFHO|7XER1-9 2023-10-27 6m 10,000 AAA
2024-04-27  |HIH2|2tAFHO[7K}-8 2023-10-27 6m 15,000 AAA
2024-04-27 |E|EENEYLKXR1-25 2021-12-27 2Y 4m 10,000 AAA
2024-04-27  |HiH2|2tATFLO[6K}-17 2023-04-27 1Y 10,000 AAA
2024-04-27  |HHH2|QFAFHO|6XH-16 2023-04-27 1Y 10,000 AAA
2024-04-27 |E|ZEHMZHOIXH-16 2022-12-27 1Y 4m 15,000 AAA

A : KISKHAHE 7}
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1 = UiSH
23| AE 02) 3215-1465
H1.HE32 (SH] : 70, o 2, 7|ZF : 2024-04-15 ~ 2024-04-19)
FR3c 853 udy | g FRN oOlE | A H| 1 S2}
KR6192532E43 AA+ 2024-04-18 | 2025-04-18 |2IH3AF AAAS S CD 17H9é1+12bp 1 1,000 KRW
KR6000034E41 |22|2%28-04-0[(#)01-Z-18 AAA 2024-04-18 | 2025-04-18 |21 B4A AAASE CD 170 & +7bp 1 1,500 KRW
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