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

gt IRt KEY POINT
E7He xHE 02)3215-1437 o NFCHH| Z MK X SO K|+ £HFYE A
o TIZCHH| 2IAMKY X|= =5 £=9 A
I. KISS&XjHX| 30|
H1. XHX| 5 7|72HE =¥+ /78 0]84/YTM FHEUE, Bl : %)
T= 1w 1™ 3M 6M 1Y 3Y Inception

SeMEX = | FHRAE -0.41 -0.72 -0.11 5.67 2.91 0.63 1.62
Duration 5.45 5.47 5.43 497 5.36 5.55 1.75
YTM 3.61 3.53 3.54 4.32 3.54 141 7.45

=X FRFAUE -0.84 -1.58 -1.15 7.73 1.61 -3.99 1.61
Duration 8.97 9.08 8.97 8.15 8.66 9.11 2.05
YTM 3.47 3.35 3.32 4.16 3.29 1.68 6.86

S OHAY FA$AUE 0.05 0.14 0.66 2.35 343 6.42 1.27
Duration 1.26 1.18 1.25 1.29 1.19 1.02 0.96
YTM 3.46 3.37 3.33 3.88 3.28 0.68 6.80

2| AFRY FA$AUE -0.01 0.09 0.96 443 4.85 452 1.86
Duration 2.58 2.58 2.57 243 2.63 3.22 1.35
YTM 3.95 3.91 3.99 474 4.10 1.46 843

KOBI30 FA$AUE 0.02 0.01 0.56 2.87 3.37 494 1.40
Duration 1.81 1.81 1.80 1.80 1.80 1.79 1.87
YTM 3.52 342 3.40 4.09 3.37 0.93 6.86

KOBI120 FA$UE 0.05 0.22 0.81 2.33 3.65 6.86 1.25
Duration 0.97 0.94 0.95 0.96 0.93 0.93 1.1
YTM 3.60 3.58 3.59 411 3.52 0.78 7.09
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AtZ: KISKHHEIE

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

= XY 0.61 1.44 2.37 3.66 13.15 8.36
N 0.62 143 237 3.75 6.77 2.89
Sy 0.64 142 239 3.71 10.94 430
S5 d 0.66 1.48 2.35 0.00 0.00 1.24
28Ky 0.60 1.36 2.23 3.32 7.33 1.31
7|Et=E X 0.60 1.43 233 3.59 5.54 1.64
NS 2RET) 0.66 1.51 240 3.75 8.96 2.75
AN (B2 ET) 0.00 1.79 0.00 0.00 0.00 1.79
ABS 0.60 1.37 2.33 372 0.00 1.41

A 0.62 1.43 2.36 3.65 12.70 5.36




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 3.452 3.469 3.494 3.568 3.569 3.542
N 3.571 3.623 3.752 3.811 3.879 3.740
S 3.600 3.650 3.679 3.715 3.808 3.702
S5 A 3427 3.489 3.536 0.000 0.000 3.469
2 Xy 3.613 3.654 3.649 3.674 4.182 3.638
7|Eta-& X 3.935 3.985 3.992 4,045 4.571 3.983
AN (S EZRES) 3.873 3.943 3.973 3.952 4.265 3.981
A (B2 EE) 0.000 4,650 0.000 0.000 0.000 4,650
ABS 3.772 3.796 3.827 3.818 0.000 3.794
A 3.640 3.673 3.696 3.697 3.627 3.656
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 5.98 5.08 6.17 27.66 48.99
N 0.16 0.27 0.28 0.43 0.14 1.27
S=x 2.41 2.94 2.27 223 345 13.31
S5 d 1.98 2.21 0.58 0.00 0.00 477
28Ky 465 414 1.31 0.89 0.02 11.01
7|Eta-8 X 2.71 2.79 1.69 1.00 0.08 8.28
A (S ZEET) 2.33 3.10 242 1.50 1.31 10.66
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.62 0.66 0.33 0.10 0.00 1.72
A 18.97 22.09 13.96 12.32 32.66 100.00
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 198 256 257 498 49 1,258
S=Xy 460 638 493 457 713 2,761
S5 H 9 6 2 0 0 17
23Ky 466 371 122 94 6 1,059
7|Et=8X 1,517 1,537 865 533 70 4,522
FNYBEREET) 468 617 452 313 404 2,254
AR (B2 ET) 0 1 0 0 0 1
ABS 445 340 109 29 0 923
A 3,581 3,788 2,321 1,960 1,294 12,944

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

H#6. ESGH A X| = 7|1ZHE X459l §/720]4d/YTM (FEEAE, YIMERS : %)
= 1w ™M 3M 6M 1Y 3y Inception

KIS FHLAE 0.000 0.070 0.870 3.970 4.250 4.410 0.228
ESG Duration 2.260 2.260 2.240 2.240 2.360 2.880 3.110
e YT™M 3768 3.722 3.785 4542 3.857 1332 2.488
Sustinvest | =X $AE 0.000 0.070 0.870 4010 4.220 4.480 0.184
ESG Duration 2.280 2.290 2.270 2.270 2.450 2.860 3.380
YT™M 3765 3716 3.779 4536 3.848 1312 2.066
Whos SY40E -0.080 -0.030 0.780 4380 4180 4.000 0.110
Good Duration 2.720 2.740 2.750 2.640 2.860 3.320 3.070
ESG YTM 3.773 3.732 3.792 4.550 3.835 1346 2253
ot SY40E 0.000 0.110 0.910 3.970 4380 4760 0.149
ESG Duration 2.070 2.090 2.090 2.130 2.320 2.810 2.820
S YTM 3776 3.742 3.802 4581 3.885 1.334 2.391
ESG SH40E -0.040 0.010 0.800 3.990 4.090 4.480 0.102
=HMA  |puration 2.400 2.420 2380 2320 2.430 2.870 3.690
YTM 3716 3.664 3742 4506 3.805 1.264 1.996
HlmX|  |SXH$E -0.070 -0.010 0.800 4300 4200 4200 0.218
Duration 2.620 2.640 2.650 2.560 2.760 3.230 3.100
YTM 3.780 3739 3.798 4554 3.846 1.303 2410
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]
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KIS ESGE & SUSTINVEST ESG e KIS ESGS SUSTINVEST ESG
WHOS GOOD ESG ShREsG AT A WHOS GOOD ESG shREsc AL
ESG2X A A FlimpyES ESGE XA ——— t|mX|$
XEE: KISKFAE 7} KbE: KISKFLHE 7}
F) SHRESGETA HIYFT|Y Lold F7HR14 oY)
H7. KIS ESG S ME{/27|'2 Duration
2 3ME~13 1~2d 2~34 3~5' 5'40]4 A
S=x 0.64 143 2.37 3.71 842 2.59
=AY 0.58 1.31 2.17 3.21 0.00 1.38
7|Et=8x 0.55 1.45 2.38 3.67 5.55 1.87
SAHSEFES) 0.65 1.53 241 3.76 743 2.44
AN S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.60 138 2.34 3.81 0.00 1.52
TH| 0.62 1.45 2.36 3.69 7.90 2.25
XbE: KISKHEEIL
H#8. KIS ESG S&X| = ME{/TI[E YTM (29l %)
= 3/ME~13 1~2d 2~34 3~5' 5'A0] 4 A
S=Xy 3.608 3.652 3.677 3.728 3.840 3.683
=AY 3.594 3.640 3.632 3.659 0.000 3.623
7|Et=8X 3.755 3.821 3.866 3.970 4378 3.851
MNESEREES) 3.836 3.904 3.956 3.944 4.205 3.938
AN S EES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.654 3.770 3.782 3.755 0.000 3.737
TH| 3.694 3.764 3.815 3.820 4.024 3.787

X2 KISKHEE It



H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH2l: %)

=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 8.54 10.01 6.27 7.08 3.75 35.65
2%y 5.19 428 247 1.35 0.00 13.30
7|Eta-& X 1.73 1.75 1.12 1.10 0.12 5.83
AN (S EZRES) 8.61 10.79 9.32 5.84 3.55 38.10
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.12 2.92 1.61 0.47 0.00 712
A 26.19 29.74 20.80 15.84 7.42 100.00
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 196 250 178 235 153 1,012
23Ky 91 66 38 17 0 212
7|EtE2&X 144 144 89 88 9 474
SIMHBSEREDS) 291 369 291 212 191 1,354
M (S EES) 0 0 0 0 0 0
ABS 67 86 43 7 0 203
A 789 915 639 559 353 3,255

Xt KISKHHEIF



Q KISKH&HE 2}
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Aokl h2]  02) 3215-1436 o O|ZH-O|AZIW MY = Qlot & 3|m| 2
o IFE QIAISO OHIHY ol =5

. AEES X SEHE
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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
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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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Sl AZPEE 1W 77H0] 2.8bp SCHY T, 029/9| 3
A

SIH OrZSUC

Moo= ZME SoiFich Xt Fof 0|
O] MBAZYEL 514 0|A9| &7
H PZHoA ZHZE 21 2.0bp, 1.0bp 2 2

C
Cheh g, 53 S 10 T M= Z42h AT 1.0bp 4 &4 &

O AN
kis
8. 23xH 3y YTM 30| (T = %) 82, of™xH 3y YTM 30| (SH9l: %)
8 DM —— 4B —— 2B B3N 8 e i
7]
6 6
5 |
; M .
3 4
2 4 2
1
0 T T T 1 0 + T T T 1
2022-04-26 2022-10-26 2023-04-26 2023-10-26 2024-04-26 2022-04-26 2022-10-26 2023-04-26 2023-10-26 2024-04-26
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 [
2022-04-26 2022-10-26 2023-04-26 2023-10-26 2024-04-26 2022-04-26 2022-10-26 2023-04-26 2023-10-26 2024-04-26
Rp&: KISKFAHE 7} KHE: KISKHAHE7F
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H1. 28 IACH| AZHE 3 HEF (E42: bp)
S8 BF 2= E£(04/26) H3Ciib](04/19) HEriib](03/26)
27| v | 3y | 5Y | 10V | 1Y | 3Y | 5Y | 10V | 1Y | 3Y | 5Y | 10Y
43 201 [ 119 | 180 [ 586 | 20 | 00 | -08 | -03 | -18 | -54 | -86 | -7.8
= 201 [ 117 | 188 [ 615 | 20 | 00 | -08 | 03 | -1.8 | -54 | -86 | -7.8
AAA 235 | 258 | 351 | 684 | 28 | 03 | -1.1 | -06 | -22 | -64 | -109 | -8.1
AA+ 306 | 364 | 481 [ 775 | 28 | 03 | -11 | 06 | -1.9 | -64 | -84 | -8.1
H2. 6{FX ZACHH| AZHE 3 HEF (E4%: bp)
S8 =5 222 E(04/26) HZFCHHI(04/19) HArhH|(03/26)
27| Y | 3y | sy | 10y | 1Y | 3y | 5y | 10y | 1Y | 3y | 5Y | 10
43 308 | 332 | 437 [1350| 30 | -00 | -1.0 | -10 | -30 | -135| -160 | -65
= 338 | 411 | 664 [ 1536| 30 | -10 | -20 | -20 | -25 | -110 | -125| -75
AAA 402 | 553 | 798 | 1744 | 30 | 00 | -20 | -05 | -87 | -188 | -165 | -65
AA+ 1386 | 167.2 [ 199.2 | 2442 20 | 10 | -10 | -1.0 | 60 | -90 | -70 | -30
AAA 2142 | 2444 2617 | 2881 20 | 00 | -1.0 | -10 | -40 | -55 | -50 | -20
AA+ 269.1 | 3132 3281 (3529 20 | 00 | -10 | -05 | -45 | -50 | -50 | -20
. 2¥ANY ST
U LHH2 5 8700 = T F OfH| 600 ¥ S7HYCE o 2AK= 1 O[5t FAKE
SHoE ZNE UE 7H2h, 7|g2del 1d 27| 2T A 11.5bp 2 LN BMHE FEUCL
O|O|M t=m=E 2ol 1d 27| olxi] HA| AL 11.1bp2 LOHSIH ZME O[0IZULt. 1 Qo] AlF2
Yol AR AA| AEZ LASD BHE ZACH. oHH O|EMO| B2 syl 1d 2| O|&EX| 7t 2
27bp2 TSI A M E EO|0 DHA Rt
JIEtES 8 HEH2 1= 3,665 M2 H F O] 1= 57 S7IAULE 7|Efa 88 2AATe B2
AA+2H AAD SE2| ZIERHE SH2Z ZME O[0ZLC. AA+ 52| MBIIE 8l & 87tE BHE LIEH
7H2H, Ol0{M AAD SE2| BHLZLE & R2|7LE M= 31 0312 SE7|aS SH22 ZME olofzt
Cf. CHRE2 2WM 7IEXE SHO2 ZME RAIS 7H20 AA- S5 H A+, A0 SBUHME ZME O
7t DHA R DRl M 2A=0] ZME LEHH 7H20 27 A- S32 AT HO0| HME Eo|7|=
HEL
J35. F 22X Fl=F0| (5491 : %) Jd3e6. FF of M FAF0| (EH91: %)
000 .  BETH mUFH mAAA ©AA+ 6000 - m7tE U e ey
20,000 - 5000 7
4,000 -
15,000 -
3,000 -
10,000 -
2,000 -
5,000 - 1,000 -

2024-04-22  2024-04-23  2024-04-24  2024-04-25  2024-04-26 2024-04-22  2024-04-23  2024-04-24  2024-04-25  2024-04-26

Rt&: KISKH&HE 7F R} &: KISK&HEZE

14



B3 FZH 2| W s (H2l: %, A49)
= 5% wdge | g@azmpye ECE Fi ] EXCE
AAA 7| 428 (42404 1A-22(Ah) 3.480 QI -12bp | 2024-04-22 | 2025-04-22 500
AAA AZ24410]0106-0422-1 3.600 21 -0bp 2024-04-22 | 2025-10-22 2,200
AAA 2[2328-04-8 27M-Z-22 3.520 E -7bp 2024-04-22 | 2024-11-22 5,600
AAA ol £ A3 8§240400-2Q1-244 | 3.500 2E -9bp 2024-04-22 | 2024-12-22 2,500
AAA 7| 23 (Th24042244A-23 3.530 2 -7bp 2024-04-23 | 2024-12-23 3,500
AAA 7| 28l (A1)24040[2A-23(Ah) 3.630 21 -0bp 2024-04-23 | 2026-04-23 2,600
AAA 7| 2% (41)24040]3A-23(Ah 3.630 2 -1bp 2024-04-23 | 2027-04-23 2,700
AAA | SRS BHM A (2E)2024-040[2Y-F|  3.700 QIE +1bp | 2024-04-23 | 2026-04-23 1,700
AAA | S BME(2H)2024-040|3Y-E|  3.730 21 -5bp 2024-04-23 | 2027-04-23 2,700
AAA AZ24410]0200-0423-2 3.630 21 -0bp 2024-04-23 | 2026-04-23 4,000
AAA Ah2244120009-0423-1 3.540 2 -7bp 2024-04-23 | 2025-01-23 1,400
AAA 22328-04-8 018M-Z-23 3.530 2 -9bp 2024-04-23 | 2024-12-23 1,600
AAA ohm =& U3 82404Kt-0| H-1 3.620 9E +1bp | 2024-04-23 | 2025-04-23 2,200
AAA =01 2%44040| E 2(03)1-24 3.650 21 Obp 2024-04-24 | 2025-04-24 2,000
AAA 4£HZ24410]0106-0424-2 3.630 OIE +1bp | 2024-04-24 | 2025-10-24 2,400
AAA =01 2844040| 2 2(03)15M-25 3.650 21 -0bp 2024-04-25 | 2025-07-25 1,900
AAA M2 328-04-3-4M-A 3.560 21 -3bp 2024-04-25 | 2024-08-25 3,000
AAA StLF23447-040]0.52F-25 3.620 9E +1bp 2024-04-25 | 2024-10-25 3,000
AAA ot 5 U3 82404K}-2 011 3.510 2E -11bp | 2024-04-25 | 2025-04-25 400
AAA 7| 428 (A)2404F1A-26(AH) 3.530 2E 11bp | 2024-04-26 | 2025-04-26 1,000
AAA | S LS EIHE(28)2024-040]1Y-G|  3.700 QIE +3bp | 2024-04-26 | 2025-04-26 4,000
AAA AZ24410008-0426-1 3.540 21 -7bp 2024-04-26 | 2024-12-26 1,400
AAA AZ244180100-0426-2 3.530 DI -11bp | 2024-04-26 | 2025-04-26 1,000
AAA S22328-04-8 217M--26 3.550 21 -8bp 2024-04-26 | 2024-11-26 1,600
AAA SHLE2347-04840.582f-26 3.550 21 -8bp 2024-04-26 | 2024-11-26 2,800
AAA ot = 2 824047}-0|E-1.5 3.660 QI +1bp | 2024-04-26 | 2025-10-26 1,000

RE&E: KISAHE 7}

B4, FZ2H oW HH s (H2l: %, %)
= 5% wage | g@AmyE ECE 7Y ELE
AA+ Hd7tE2657 3727 2IE -5bp 2024-04-22 | 2027-04-22 900
AAO 2 2|7k=239-1 3.682 21 -5bp 2024-04-22 | 2026-04-22 800
AAO 22|7kE239-2 3.746 21 -5bp 2024-04-22 | 2026-10-22 800
AAO 22|7k=239-3 3.746 21 -5bp 2024-04-22 | 2026-10-23 100
AAO 22|7t=239-4 3.763 21 -5bp 2024-04-22 | 2027-01-22 100
AAO 2 2|7HE239-5 3.780 21 -5bp 2024-04-22 | 2027-04-22 1,000
A+ O 2| Z7) ] 22541 5.016 2IE -2bp 2024-04-22 | 2025-10-22 900
A+ 0| 2| =7H 1| §254-2 5.065 21 -4bp 2024-04-22 | 2026-04-22 800
A+ o 2| =74 [ E254-4 5213 218 -6bp 2024-04-22 | 2027-04-22 300
AO o= 7H ] & 528-1 5.589 21 -5bp 2024-04-23 | 2025-04-23 200
A0 ot 7 m E528-2 5775 21 -5bp 2024-04-23 | 2026-04-23 500

A- A7H I EF365 6.182 QI +5bp | 2024-04-23 | 2025-04-23 300
AA- Q0| O] X| & & 7H 1 2 230-1 3.783 21 -2bp 2024-04-24 | 2025-04-24 200
AA- QI of| O] X| &= 7H 1| 230-2 3.784 21 -2bp 2024-04-24 | 2025-05-23 300
AA- QI ofl O] X| &= 7H 1 & 230-3 3.785 21 -2bp 2024-04-24 | 2025-06-24 400
AA- Qlof| O] K| &= 7H 1| & 230-4 3.779 21 -6bp 2024-04-24 | 2025-12-24 200
AA- QI of| O] X| &= 7H 1| & 230-5 3.836 21 -6bp 2024-04-24 | 2026-04-24 400
AA+ ASHIEE2212-1 3.808 2IE -2bp 2024-04-25 | 2027-04-23 1,200
AA+ AMBHFEE2212-2 3.886 E -4bp 2024-04-25 | 2028-04-25 100
AA+ ABHILE2212-3 3.956 218 -6bp 2024-04-25 | 2029-04-25 500
AAO StLHFEE259-1 3.735 21 -2bp 2024-04-25 | 2025-10-24 300
AAO ShLt7EE259-2 3.793 21 -5bp 2024-04-25 | 2026-10-23 200
AAO ShLt7EE259-3 3.821 21 -5bp 2024-04-25 | 2027-04-23 900
AA- JB 22|74 I E509-2 4019 28 -7bp 2024-04-26 | 2027-03-26 300
AA- A2 I E733-1 3774 218 -4bp 2024-04-26 | 2025-12-26 200
AA- Ah2 YT §733-2 3.896 21 -5bp 2024-04-26 | 2026-10-26 200
AA- A2 I §733-3 3.927 28 -7bp 2024-04-26 | 2027-04-26 100
AA- A7 0{E515 3.826 28 -7bp 2024-04-26 | 2026-04-24 300
A+ mjoto|mto|Lh4123 4.463 +518bp 2024-04-26 | 2027-04-26 200
A0 Of F2 74 2111 5.674 28 -7bp 2024-04-26 | 2024-12-26 100
A0 o F270 T EH211-2 5.964 ! 2024-04-26 | 2025-05-26 300
A0 Of F2 74 E211-3 6.027 g 2024-04-26 | 2025-10-26 200
A- 7|2 7K1 &180-1 5.847 21 -5bp 2024-04-26 | 2025-05-26 300
A- 7| 27| EH180-2 5.600 2E 41bp | 2024-04-26 | 2025-11-10 65

RE&E: KISKHHE 7+
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OIAIM : =11 ¥l HEITeHESH AN Sl

KEY POINT

02) 3215-1471

I ZIAM AIESE

AL Z1E =AM 3E 2] AAASE Sl = CHH| R AT Es

LIEFSE T, AOS S  FEC} 2.0bp

a3, MM 20|

o T SO 2ALKY

o IIARX] FE 1 O|TH BT

[n
rir
Iy
k>
m
rir
oy

=1 Ao

Ab

=0
ofm
>
0
=2
Rl
H
o
=
oA
0z
1o
N
)
N
o
<
Ral
=
Hi
kl
=

=

—

Mz

31213t 127.2bp2 7| 23IQICE 0|2 )22 X|E S%0} K|

EC} 1.0bp Z23H 342bpE

T

oz
_JoF

SULE Ol0f| O|Xp==2f S7t7F EEBHXEHAM &

&2 2O0|H 2IAKY =7t =27t E&{LtE o

| 4S0| 232 DAY AlZ0M= LM

OF

to OFF 2| = AL

6.5 600
5.5 500
AOAIY E
45 400 AAOA Y E
AAAA TR E
3.5 300
— A0
2.5 200 —AA0
—— AAA

1.5 100 2734

0.5 ‘ ‘ 0

2021-04-26 2022-04-26 2023-04-26 2024-04-26

XEE : KISKFAHE 7}

H1. A4S A= E Y HEE (ZHl: bp)
s= a5 2D E(04/26) HECHH|(04/19) HEClH|(03/29)
at7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 264 | 342 | 368 | 770 | -06 | -1.0 | -05 | -1.0 | -51 | -9.0 | -83 | -117
AA+ 274 | 377 | 504 | 1009 | -10 | -3.0 | -25 | -15 | -65 | -11.0 | -11.3 | -7.2
AAO 312 | 420 | 567 | 1343 | -10 | -30 | -25 | -15 | -70 | -11.0| -11.3 | -7.2
AA- 362 | 482 | 683 | 1709 | -10 | -30 | -25 | -15 | -70 | -11.0| -11.3 | -7.2
A+ 67.1 | 100.6 | 1450 | 2254 | -20 | -20 | -10 | -1.0 | -75 | -13.0 | -103 | -7.2
A0 84.0 | 127.2| 1895 | 2714 | -20 | -20 | -20 | -20 | -75 | -135 | -11.8 | -9.7
A- 110.8 | 171.7 | 2495|3227 | -20 | -20 | -20 | -20 | -75 | -135| -11.8 | -9.7

REE : KISKFAHE 7}
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A

Xt
©

Ej

ol

Ol F= QALK ZAHA2 1 50709 &, U7|SH2 2% 6248 HO= 121,178 Aol = &2
7|S34Ct 0|7 A2 ZNX|7®E 222 YO E AN 27|17t A HutZ2 EAS0 = SIAK LY Al
Zoll= ZAH 2917171 O[O ZLh. AAAS S KT&G, DGBE8AIFE ERSI0] oHTI(BBB+), SKH|OIZ(A+) &
HRESE TFSS007HX HE0E ChH| o 30| O|o{FiCt
H2. J|AHKY Ll s (EH91: %, bp, 1, 2Ag)
HESE 523 wa ol BHO|g | YA ES | Wy | LA

AA+ KBS H44-1 2024-04-23 3.785 N E -1bp 15 1,000

AA+ KBS H44-2 2024-04-23 3.816 JHERIE -4bp 2 1,000

AA+ KBS H44-3 2024-04-23 3.86 JHH2IE -10bp 3 2,000

AAA DGBE &AX|ZF24 2024-04-25 3.811 JHERIE -15bp 3 1,400

AAA KT&G3-1 2024-04-25 3.624 JHEBIE -5bp 2 500

AAA KT&G3-2 2024-04-25 3.763 JHEBIE -5bp 3 1,500

AAA KT&G3-3(%) 2024-04-25 3.808 JHHTE -10bp 5 1,000

AA- 7185 H9-1 2024-04-25 3.944 JHEBIE -5bp 2 1,600

AA- 7|85 89-2 2024-04-25 402 JHE2IE -10bp 3 1,400

A+ E4H108-1 2024-04-25 3.875 s ¥ -40bp 2 700
A+ ZA108-2 2024-04-25 4003 =¥ -51bp 3 800
BBB+ BHxI115-1 2024-04-25 342 JHERIE -145bp 1.5 270
BBB+ BHX1115-2 2024-04-25 4.064 JHH2E -99bp 2 400
A+ SKH 0| Z14-1 2024-04-26 4,083 JHEBIE -9bp 2 500
A+ SKAIO]ZH14-2 2024-04-26 4171 JHE I -23bp 1,000
F)FEZ 32 LUt 3| ALKY, ELS X2
AFE: KISKHAHE 7L, O EF R 9
H3. A 27| (591 %, 19, 24g)
HEgsSE =54 e HEHO|E ak| gt | gl xhol
A+ oELA T3 2021-04-22 1.879 3 1200 1,200
A+ X|of| 0] H20-2 2019-04-22 2.301 5 500 2,900
A- A OIM M A28 2021-04-27 2478 3 500 2,025
A0 &iC 2 2 0] M 41 2021-04-27 2.388 3 500 1,500
A0 Of A X[ M| Off L4 X]4-2 2019-04-25 2.629 5 28 54
A0 =X 2456 2021-04-20 1.843 3 220 220

AA+ SK300 2019-04-26 2.155 5 500 1,500

AA+ KBS H40-1 2021-04-23 1.533 3 3000 29,700

AA- SKX| M E 218-1 2021-04-27 1.554 3 1800 18,400

AA- Stm EXZ & X|F31-1 2021-04-27 1.543 3 1500 18,900

AA- zH4let70-2 2019-04-23 2.047 5 700 12,400

AA- Of| O] K| A BHE13-1(%5) 2021-04-22 1461 3 1900 7,600

AA- zHAEE72-1 2022-04-28 3.562 3 1200 12,400

AAO M O X LA E26-1 2021-04-27 1425 3 1500 26,450

AAO ROEESE47-3 2017-04-21 2.603 3 500 12,350

AAO o2 =2=8XF11 2021-04-22 1.6 3 1000 10,900

AAO Oj2hof 41 5#59 2022-04-28 3.541 3 300 34,600

AAA SHS8XIF31-1 2021-04-23 1.381 3 3000 54,900

AAA Aot FEX[F110-2 2017-04-20 2.354 3 400 86,400

AAA sHS8XIF35-1 2022-04-25 3.353 3 1400 54,900

AAA Aota&X|F140-1 2021-04-22 1.383 3 2000 86,400

AAA ot AXtE42-2 2014-04-25 3.679 3 1000 93,600
F EEE Ut BIAKY, ELS A2

18



H4. XHF S|AY Tl A =

(TH2l: %, bp, 4, A2)

ME8SE 53 ECE] Wi AZE / EHO|E 27 sy
AAO CH AT M A 2024-04-29 JHERIE +9bp 2 400
AAQ CHE AL A 2024-04-29 HEE +8bp 3 400
AA- s 2024-04-29 JHERIE -2bp 2 1000
AA- CHAEH 2024-04-29 JHHTE -2bp 3 1000
A0 S ApAFAIE 2024-04-29 6.80% 2 540
A0 St RpAHAIEE 2024-04-29 6.90% 3 460

A- SKOjEHHA E 2024-05-03 5.00% ~ 7.00% 15 250
A- SKOjEHHA E 2024-05-03 5.20% ~ 7.20% 2 250
F) REZS Z2 U4 S|AM, ELS H|2
A& KISKHHE 7 DART
72, AR Tl 0| (2919 &)

180,000

160,000

140,000

120,000

100,000 2021

80,000 - " 2022
m 2023
60,000 - 2024
40,000 -
20,000 +
12 28 38 52 62 7€ 8¥ 98 108 118 1n2¥
A& : KISKFAHE 7}
&3, Z|ARKY TATHY 0] (chel - o 9

2900000

2700000

2500000

2300000

2100000

1900000

1700000
2022-04-26

2022-08-26

2022-12-26

2023-04-26

2023-08-26

2023-12-26

2024-04-26

A2 : KISKHEE 7t
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T MM FEAIE2 TF0f s ohatst A7t O MCE TH &2 3= 9,033

CHE| 1= 24549 2l 2L S8E 788

!
>

3E~5EE2 0.91%P A% 6.97%E XXM 5 04 70| M= 0.41%P

= AAA Sa2 T3 CiH| 9.73%P

Ot AZHO M= 2.34%P S7t8t 43.25%, 1H~3EHE2 1.03%P

Za

FIPN

@ «sx

£

n]

c2 M F

ot 17.43%S XX

A ST TF CHH| 4.42%P 7t 66.15%E AHXIULCH ASE2 4.75%P 572t 14.9%E AHX|RULL.

4Tk 46.38%,

ot 3.4% & AHX|YCE

(THel: o &)

T= 2024-04-04 2024-04-11 2024-04-18 2024-04-25
AAA 8,932 6,361 13,984 6,803
AA 33,269 23,598 31,783 25,821
A 8,662 5,228 5,231 5818
BBB 371 446 447 488
JUNK 37 51 42 104
Total 51,272 35,684 51,487 39,033
AtE : KISKFAHE 7}
H6. JAMY THEH R & (TH2l: o 9)
T= 2024-04-04 2024-04-11 2024-04-18 2024-04-25
~1y 15,171 11,953 21,063 16,882
1y~3y 30,835 19,170 24,407 18,102
3y~5y 2,046 3,313 4,056 2,721
Sy~ 3,219 1,248 1,960 1,327
Total 51,272 35,684 51,487 39,033
XFE : KISKHAEIF
J24. 2\ SEE /S (54! : %) O35, 3|AH ZHEDI|E |5 (491 : %)
3y~5y
1y~3y 7.0%
BBB 46.4% A 5y~
M 1.2% 3.4%
BB+
0.3%

>
[o)=]

XtE: KISKHAHE 7F

r

XtE: KISKHAHE 7F
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2023-11-17

T T

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

o 7}EChR} KEY POINT
#7|2 kg 02) 3215-1435 o CIHUTJ|ETASIIAH ABS Ll
HMMT ARY  02) 3215-1454 e MBS 2024-8 sl

| U AN ST
Ol ABS L2 CHUV| Rt Mg HE FSatct E[Z oM A MEXN Z50| L ACH SKEYESEH7t
258,238, MAHR ST 20104 0| T 7| 2SI MAH X & MHHUHH MSESTLEH@ st ES
HH H3AD0 7EF 0|0 EotE HEE ST 201090 SPCO| F=st, O] 7|XZ H1-13]~X|
1-27%| FSSAHY & 2,0109 S L3st= A XRO|CH D20 659 A2| T LYOA| MESHE A
sfiofst= ®, AN =l RSO Cisl MSEZTEE@O| ETEHZ 2 X 2dt= B2 L4510l AAA S

52 70| gt

O MBS= CHETH 7|& ©f 9516 |2 FHMIM UL R HEdE S/ 25Xl E LESHER

TMEf QICH

21, 27 7| XXpAF EH ABS Hisi ol 20| (THl: &, 7|7t : 2023-11-01 ~ 2024-04-26)
25,000 350000 P Loan
10000 - 300000 — p-CEO
- 250000 s J(E}
15,000 - - 200000 QER
10,000 - . - 150000 Cho|Z R 2R A
- 100000 e E/EEHO4E XA cDO
5,000 - | - Synthetic CDO
o | mmm ‘ ‘ ‘ ‘ 0 — gl Thol

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

AtZ: KISKHAHE ¢

82, H7E WalH| = (EH9 : %, 717t : 2023-05~2024-04) 213, 48 WalH| =S (E491 : %, 712t : 2024-04)
SRSl Synthetic
=1 o/ o
cpo REE, 7|E},
2%
’ 800 1800

P-CBO
28%

PF Loan
11%

31% CH TS 2 O Z XA, 5090

Xt KISKHAHE 7F ALZ: KISKHAHE 7L

22



1. FZF ABS Ul Gigt (5] : AR, %, 7|7 : 2024-04-22~2024-04-26)
7| E=XpAE SPC MESE ERL gt7| g | wag | M
E s =y b ElZEX T ERR1-1 AAA 2024-04-25 ™ 50 3.660 -
Er e =y b ElgEXPHERR1-2 AAA 2024-04-25 2M 50 3.660 -
R =y b ElZEX A HERR1-3 AAA 2024-04-25 3M 50 3.660 -
R oy bl E[2ENTNEAR1-4 AAA 2024-04-25 4M 100 3.673 -
[Er e =y b E|gEX P MEXR1-5 AAA 2024-04-25 5M 100 3.696 -
S o1 =N E|[ZEX T HERR1-6 AAA 2024-04-25 6M 100 3.710 -
[Er e v b ElgEX P MERR1-7 AAA 2024-04-25 ™ 50 3.725 -
E s =y b E|[ZEX T HERR1-8 AAA 2024-04-25 8M 100 3.740 -
Er e =y b E|2EXNTFHEXF1-10 AAA 2024-04-25 10M 50 3.778 -
e =y b ElgEX TR 1-11 AAA 2024-04-25 11M 100 3.791 -
[Er e =y b E|2ENTFHEXF1-12 AAA 2024-04-25 1Y 50 3.804 -
E s ey b ElgENAMEXR1-13 AAA 2024-04-25 1Y1M 100 3.818 -
SR SR E|2CXNTHEXF1-14 AAA 2024-04-25 1Y2M 100 3.822 -
S o1 =N E| 2 EM T EHAR1-15 AAA 2024-04-25 1Y3M 100 3.837 -
SR SR E|2EMTHNEXF1-16 AAA 2024-04-25 1Y4M 100 3.841 -
S o1 =N E|l 2 EM T EAR1-17 AAA 2024-04-25 1Y5M 100 3.855 -
SR SR E|l2ENTFHEXF1-18 AAA 2024-04-25 1Y6M 50 3.860 -
R =y b E|gENTHEXF1-19 AAA 2024-04-25 1Y7M 50 3.865 -
SR SR E|2EXNTHEXF1-20 AAA 2024-04-25 1Y8M 50 3.870 -
S o1 =N E| 2 EM T EHAR1-21 AAA 2024-04-25 1YOM 100 3.886 -
SR SR E|2ENTHEXF1-22 AAA 2024-04-25 1Y10M 100 3.891 -
S o1 =N E| 2 EM T EHAR1-23 AAA 2024-04-25 1Y11M 100 3.896 -
SR SR E|2CXTHEXF1-24 AAA 2024-04-25 2Y 50 3.912 -
S o1 =N E|2ENMTFHEXR1-25 AAA 2024-04-25 2Y3M 50 3.941 -
S| RO SR E|2ENTHEXF1-26 AAA 2024-04-25 2Y6M 50 3.970 -
S o1 =N E|2EN TR R1-27 AAA 2024-04-25 3Y6M 60 4.016 CALL
XtZ : DARTHXFSAIA|AHE
H2 FIt MBS U 9 MK Ul HmHHE (549l : A9, %, 7|12t : 2024-04-22~2024-04-26)
Bt MBS2024-8(2024-04-26) MBS2024-7(2024-04-19) MBS2024-6(2024-03-19)
dalig | wdgd | AzZge | g | wdzgs | AzZgle | g | wdigel | AzZge
14 1,329 3.570 +10 1,351 3.588 +15 1,300 3.557 +22
2d 1,600 3.611 +10 1,600 3.578 +10 1,500 3.491 +14
34 1,200 3.641 +14 1,100 3.597 +14 1,100 3.492 +22
5 1,500 3.695 +12 1,400 3.641 - 1,400 3.521 +22
74 1,300 3.841 +20 1,200 3.820 +23 1,300 3.721 +31
104 1,100 3.846 +20 1,000 3.813 +21 1,000 3.694 +33
204 1,300 3.900 +34 1,100 3.771 - 1,100 3.714 +37
301 200 3.890 +43 200 3.737 +32 200 3.698 +43
) HEA| : OjojZcy 4
XE = FEFESA
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KtE : KISKHAME 7}
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BEAM HH S AFEHE0| 420% =0 S| © Fo| 612 F A7} | =20 obsict
d181. 91€=E 2 TI|52|F0| (&9 %) B2 MMF, MAY, FHY HETAF0|  @sae
A I E(cD-28KH) 2| AR AA0
s «® HAY —MMF — 4
2 xHAAA 220,000
5.0 0.15 200,000
4.5

0.1 180,000
W 160,000
3.5 0.05

140,000

3.0

0 120,000
2.5 Wm
2.0 -0.05 100,000
15 01 0,000
1.0 60,000

-0.15
0.5 40,000

9 12 2023 3 6 9 12 2024 3

0.0 -0.2
7|2t 2023-04-27~H M 712t : 2023-04-27~2024-04-26
Xt @ KISKHHE 2} Az 3852

26



@ «isrsrzo

= 3.60%, 92¢&

E

o

Il. CD, CP/ESTB YA X 5%

£ O|0fL7HH

Hges AR

o7
=

-

7
o

&

(o]
—
oz HZF of

|

=

o

ZEABACEH CHI|AMKHO| i3 oH2 144,280

|

=

ASIRUCEH A1 S 2 M2 Cp 44,297A L, ESTB 90,334

o

| Zt

=

(o]
, 43,677

Op2 2| Z|ALCE,
59,0669 ¥4 o2 T CHH| 15,889
2 ®™Z ] 59,897

o

4
~0
orl
ar

I.

|

Z} 25,105

&

co|lol8|R|o|lolo|lo|lo|lo|lo|lo|lo|lolo|lo|lo|o
n|iIo | |l QIO DL |N IO O ||| | Q|0 | o |o
N || S0~ ~MNO MmN YO (N 0T N
N|lo|la|lts || n|jololrNn]jo|o|l=|n|lolo|~
QN |in | n | n Y niY Y Y IY | mn Y| Y 0N Y Y| w0n
o m o m o m o m o m o m on m o m on on
e

0S|I VLIl m|olg|5S|lolo | J|lo|lov|H
e I e I I e B PV B o N ' B Ao S NI IS B o IR S = B P AP S S
NN N[ N[ | = ||| 0o
N R R R R R R R R R R R R R R
o~ |V v in|lo|gt ||t ||~ |S|O ||~
TIRIINVVNTITIRIXVNNT|IVVNRVNRNNIR
T (¥ (g |||t | v
Ala A& |a|a|[d Qoo oA Qoo (el o[ Q
c|lo|lo|lo|lo|lo|lo|lo|lo|lo|lo|o|o|o|o|o|lo|o
N Q|Q|Q]|QQ|QQIQIQIQIQIQ 1)
= X =X =

k) 360 0 | 3o

ol olJ olJ |0l

[i| | 30 | 3o T
[\¢ [\ R0 | RO o)
Nl ||l |||t T ||| 0|0
R A R R R R R R R R A R A R AR R By
J ¥ Y Y (Y Y Y Y (Y Y Y Y Y Y YY YT
IRV VNRNRNIL
4 (S (S| S| |
[aN] [aN] [aN] [aN] [aN] A [aN] [aN] [aN] [aN] [aN] A [aN] [aN] [aN] A [aN] [aN]
c|lo|lo|lo|lo|lo|lo|lo|lo|lo|lo|lo|lo|o|o|o|lo|o
eV} (qV] eV} (qV] eV} (qV] eV} (qV] eV} (V] [eV] (V] [eV] (V] [eV] (V] [eV] [eV]

: 2023-04-01 ~ 2024-04-26)

712t

27

|

=

o

%3. CP/ESTB L& F 4 0|

K= o & 2R



140,000 -~
120,000 -
100,000 -
80,000 -
60,000 -
40,000 -
20,000 -
o -

04

05

06

07

08

mCP mESTB

09

10

11

12

01

02

03

04

RtE : KISKHAME 7}

28



JO&4. ME{H UHIJH (29l 4, 712¢: 2023-04-01~) J85 =5 2 MEE TEAZ (SHl: 2)
SN m Q53 mOITAL B UYTIA m B 100%
’ m3652 O| A
120,000 80% <
70% w3652 O|Lf
100,000 oo m
’ m 1802 O|Lf
50%
80,000
40% moog O|LY
60,000 30% " w602 Ol
209
40,000 % w302 o[
10% =
20,000 0% 152 oL}
2 o g 2 3
0 AH 5 " A 7 O|LY
456 7 8 9101112 1 2 3 4 A ﬂ At

RtE : KISKHAME 7}

JdZle. A1 e ZoH (EH91: A2, 7|2t : 2023-04-01~)
BMESTB mCP

90,000

80,000

70,000
60,000
50,000
40,000
30,000
20,000
10,000

0

4 5

7 8 9 101112 1 2 3 4

REZ: KISKLHE I} KbE: KISKFLHE 7}

I1l. ABCP, ABSTB &3l si%t

SF G52 SN2 7428042 TF TfH] 18313 HASIAUCE 7| X=X 2 £F4 21 Of
E0| 7t Bo| A=A, HiEAHA0| O FE OIRACH
J128. ABCP/ABSTB L3l go 0] (Shl: A9, 7|2t : 2023-04-01~)
50000 B ABCP m ABSTB
40000
30000
20000
10000

0

4 5 6 7

X2 : KISKFAHE 7}

29



B9, 7| EXHE BHYTY (291 e, 712:2023-04-01~) 810, S5 T 7| XXE HEFY (EHel: 7)
=y m Y703 m &5 A (cLo) 100%
90%
EESA DS mHESASH - LD a0 m 36521 O[ Al
70%
60% m365% OlLH
ing m180% OfLY
(]
30% m90g Of LK
igjf w602 OfLf
()
0% m30g O|LK
NS > al
\Sgé—/x\\o'o &&/éq\@\\%o{%%/ 1SEO|LH
VR XY R % 7 O|LY
NP 7
456 7 8 91011121 2 3 4 %%
AtE: KISKHHE 7} XtE: KISKHHE 7L

=23 97|08 LU 2 8807 & Ao ZE MF [iH| 783 LHAMLLSII= 356L = 7|& 3.60% ==
O| ULt

=T 254 2HE OE YHFH2 12,886 AR/ 2 M [HH| 43109 ) S7HCE O & ==30[ 9,029
of &, 1 2 X|90| 3,856 & &= KIX|ZUCE PF= 90Y 7|& LAl 2| = 420% =2 MF CiH| M2 OrF 2|
| ALt

HE =t 4=l =0 (E+9I: Mo, 7|2+ : 2023-04-01~)

2 w9 XY

10,000
8,000
6,000
4,000
2,000 I
0
4 5 6 7 8 9 10 11 12 1 2 3 4

ALE : KISAHAHE 7L

30



OHQITHA : O] ABHZS4I01M

SELIPUS

A

o
G KEY POINT
dopxl A3 02) 3215-2980 o 0|2 127| GDP MUX| 313 Gl 271X|2 A0 O] X7} A

o O A ZF

sHelxid MESS

=/t =8 20 222 52| st 7|tf 2E|

=5 ofe MAAFME =2 HEE |EE|0|*1 X&o| 2| 25t |JH SEILOSEH 52 SEHO|
LEEs 25S BCL S9 0= 127| P 7f7‘7<| 7t 3.4% &5t A2 = LIEIL T 27]2] 1.8%E &=
ULt ZH PCE 7HE X 3.7%=2 LFEM AFE =7t FHQ 2%2t2 I-'I 2|7t AR
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L= 7t20 Ol= 127 GDP &S &2 E&itt A2 2 LIEHLCE T 7| Uil HE 1.6% S7t8l AIE0A Of
et 24%E ot2|UCt £ AN IEEN =2 =/H3TEN 2E1AS Y0l F247F S IEIRALE AlF
O & 20t £TIot GDPO| = 2ot 28X X[Z1 27t SES Anst 250 &2 68 52|25} 7|tH=
10%0|5t= St 5t AL

Oj= #2F oL} 242 =3 CPIZF M 22 7[ZF THH| 3.6% &S0 M2t RBAS| 52|25t 7[HEE =

E[SHCH
a2, o F32x =4 E F0| (E421: %, 712F: 23.04.27~24.04.25)
=K (%) 10Y-2Y(%)
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O33Ry 1§ 30| (5+91: %, 712k 23.04.27~24.04.25)
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AtE : KISAHAHE IE Bloomberg

(EH21: %, 717t: 23.04.27~24.04.25)
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KtE @ KISKHHE 7}, Bloomberg
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@ stz
21 FU I3 SEIHE (EH21: %)
Clo b 2024-04-25 2024-04-19 2024-03-26 M oy HE iy

US TREASURY 2Y 4.94 495 459 -0.90 3430

US TREASURY 5Y 4.66 462 423 430 42.90

US TREASURY 10Y 465 457 424 8.00 41.00

US TREASURY 30Y 478 468 441 10.70 37.20
DEUTSCHLAND REP 2Y 2.97 2.96 2.89 1.20 8.20
DEUTSCHLAND REP 5Y 2.60 2.47 2.39 12.60 20.60
DEUTSCHLAND REP 10Y 2.59 244 2.37 15.00 22.20
DEUTSCHLAND REP 30Y 2.74 2.58 2.53 15.90 21.20

JAPAN GOVT 2Y 0.31 0.26 0.20 420 10.30

JAPAN GOVT 5Y 0.50 0.46 0.38 3.80 11.80

JAPAN GOVT 10Y 0.89 0.84 0.74 5.20 15.50

JAPAN GOVT 30Y 1.96 1.90 1.82 6.00 13.40

CHINA GOVT 2Y 1.82 1.84 1.96 -2.40 -13.60

CHINA GOVT 5Y 2.09 2.09 2.21 0.40 -12.50

CHINA GOVT 10Y 2.27 2.26 2.32 1.60 -4.60

CHINA GOVT 30Y 248 2.44 2.50 3.70 -1.80

Xt& : KISKHHE L Bloomberg

125 USD & EUR

(EH2l: %, 712t 23.04.27~24.04.25)

1%6. MOVE & VIX

(EH21: %, 717t: 23.04.27~24.04.25)
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MOVE e \/|X
X2 : KISAHHE I, Bloomberg
A28 . KP= HIZ8 XA HE (2H21: %)
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g S i e S g
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X2 : KISAHEE 7L Bloomberg
187. KPE =8 M3 HE (£421: %)
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'\(/J\& @@@@ '1\/2\/ ";?‘\/ /\\2\/ ,@\2\/ \j;/b‘\/ ’LQ\?}
— T YTM ALY

AtE : KISAH:HE IE, Bloomberg
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Xt& : KISKHHE L Bloomberg
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(E+9l:bp,712+:24.04.19~24.04.25)

0 pmm—

1 e/l 1270 g 2 s 74 104 154 204

At @ KISAHE L, Bloomberg

J&10. KPE HIZ28% HE HE

(E+9l:bp,712+:24.04.19~24.04.25)

DR(bp)
12

"dk"'

1 6/ 1271 € 24 s 74 108 154 204

X2 : KISAHEE I Bloomberg

811 WY XA ME Fx (SHS1: %, 712k: 24.04.22~24.04.26)
HEHY WA ME 22 2 HYMHME EE
7.41% 6.45%  3.23%
3.23%

7.41%

1.85%

M Financial M Utilities

M Basic Materials B Government
 Consumer, Cyclical [ Consumer, Non-cyclical

Communications Government(Municipal)

3.23%

6.45%
M Utilities

M Financial
M Basic Materials B Government
m Consumer, Cyclical [ Consumer, Non-cyclical

Communications Government(Municipal)

X2 : KISAHEE 7L Bloomberg

E2 HF o] BY A M5 52

(TH2l: %, 717t 24.04.15~24.04.26)

HE] 25 HF 5z
Financial 41.94% 24.07% 17.86%
Consumer, Cyclical 9.68% 7.41% 2.27%
Consumer, Non-cyclical 3.23% 7.41% -4.18%
Energy 0.00% 0.00% 0.00%
Government 25.81% 33.33% -7.53%
Basic Materials 3.23% 1.85% 1.37%
Communications 6.45% 0.00% 6.45%
Diversified 0.00% 0.00% 0.00%
Industrial 0.00% 0.00% 0.00%
Technology 0.00% 0.00% 0.00%
Utilities 6.45% 11.11% -4.66%
Government(Municipal) 3.23% 0.00% 3.23%

AtE : KISAHAHE IE Bloomberg
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H3. F7t Korean Paper 2dHE (712} 24.04.22~24.04.26)
=20 Hr3H A| & £3} EL a7 Coupon|Benchmark| &3 2 (USD)
KDB 5.64 04/19/25 EURO MTN usD 2024-04-19 2025-04-19 | 5.64% 50.00MM
KEBHNB 4.95 04/24/25 | DOMESTIC MTN| AUD 2024-04-24 2025-04-24 | 4.95% 48.69MM
KDB 5.545 04/25/25 EURO MTN usD 2024-04-25 2025-04-25 | 5.545% 57.00MM
WOORIB 0 01/27/25 EURO-DOLLAR | USD 2024-04-26 2025-01-27 - 50.00MM
WOORIB 0 10/18/24 EURO-DOLLAR | USD 2024-04-26 2024-10-18 - 20.00MM
CITNAT Float 04/28/25 US DOMESTIC | USD 2024-04-26 2025-04-28 | 5.89% | SOFRRATE |  100.00MM
WOORIB 5.37 04/29/26 EURO MTN usD 2024-04-29 2026-04-29 | 5.37% 31.00MM
WOORIB 5.59 04/30/25 EURO MTN usD 2024-04-29 2025-04-30 | 5.59% 35.00MM
DONGIL Float 04/29/26 EURO MTN usD 2024-04-29 2026-04-29 | 6.345% | SOFRRATE 20.00MM
DAUM 2 % 04/29/29 EURO-DOLLAR | USD 2024-04-29 2029-04-29 | 2.625% 212.20MM
KDB 0 04/28/25 EURO-DOLLAR | USD 2024-04-29 2025-04-28 - 50.00MM
NACF 5.6 04/30/25 EURO MTN usD 2024-04-30 2025-04-30 5.6% 30.00MM
KOBCOP 5 ¥4 05/02/29 EURO-DOLLAR | USD 2024-05-02 2029-05-02 | 5.25% 300.00MM
KOBCOP 5 ¥ 05/02/27 EURO-DOLLAR | USD 2024-05-02 2027-05-02 | 5.375% 300.00MM
KDB 5 08/02/24 EURO-DOLLAR | USD 2024-05-02 2024-08-02 5% 35.00MM
KDB 0 11/04/24 EURO NON-DOLLAR| HKD 2024-05-03 2024-11-04 - 25.54MM
X2 : KISKHAHE 7, Bloomberg
H4 F7H 0|3 A X =7 (SH91: %, 712k 24.04.22~24.04.26)
Date Name Survey Actual Prior
2024-04-22 A7t ot =7tes K| -- 15.00% 5.00%
2024-04-23 Letdoor HE HMEY g2E -- -12.4 -18.3
2024-04-23 S&p 229 0|5 HMZY PMI 51.8 499 51.9
2024-04-23 S&ap 22 0| MH|AY PMI 52.1 50.9 51.7
2024-04-23 s&p =22 0|= 3T PMI -- 50.9 52.1
2024-04-23 Al =40l oy 670k 693k 662k
2024-04-23 Al F=Ef 0§Dy (T2 CHH]) 1.20% 8.80% -0.30%
2024-04-23 2 X=E Y HEYX| =5 -- -7 -11
2024-04-23 2 X2 dE Z7|sg -- -6 -8
2024-04-24 MBA FEHEX} MHX| 4 -- -2.70% 3.30%
2024-04-24 W xf =2 2.80% 2.60% 1.30%
2024-04-25 GDP ¥7t3} QoQ 2.30% 1.60% 3.40%
2024-04-25 7 QI AH| -- 2.50% 3.30%
2024-04-25 GDP E7tX|%= 3.00% 3.10% 1.60%
2024-04-25 =& PCE 27| QoQ -- 3.70% 2.00%
2024-04-25 A0§RH D M 2T -- 0.30% 0.50%
2024-04-25 Zof o My 0.20% -0.40% 0.50%
2024-04-25 M deeg HRds -- 207k 212k
2024-04-25 HYEHAS =T AE R -- 1781k 1812k
Xt @ KISAHHE 7L Bloomberg
H5. WF 0|7 AH X = (E491: %, 712+ 24.04.29~24.05.03)
Date Name Survey Actual Prior
2024-04-26 Helas 0.50% -- 0.30%
2024-04-26 74 QA H|X| 2= 0.60% -- 0.80%
2024-04-26 HE T oIAH| 0.30% -- 0.40%
2024-04-26 PCE C|Z2{0|H | 0.30% -- 0.30%
2024-04-26 PCE C|Z2{0|H HdH| 2.60% -- 2.50%
2024-04-26 PCE 2 ¥ C|E2|0/H MoM 0.30% -- 0.30%
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2024-04-26 PCE =& C|Z2|0|H YoY 2.70% -- 2.80%
2024-04-26 OjA|Ztcietm 14 QlE2f o] -- -- 3.10%
2024-04-26 ojA|Ztoistm 5-10 QIE2 0| 3.00% -- 3.00%
2024-05-01 S&p 22 0|5 HZY PMI 499 -- 49.9
2024-05-01 ISM M| = X|== 50.1 -- 50.3
2024-05-01 ISM TO{ = 7R 4= -- -- 55.8
2024-05-01 ISM Al FZ=2 -- -- 514
2024-05-01 ISM 18 -- -- 474
2024-05-02 FOMC 22| Z3 (&sh 5.50% -- 5.50%
2024-05-02 FOMC 22| Z3 (stsh 5.25% -- 5.25%
2024-05-02 ojgiE FH a2 32| -- -- 5.40%
2024-05-02 FA=X -$69.0b -- -$68.9b
2024-05-02 M Hesd Bds -- - 207k
XtZ : KISKH:HE T, Bloomberg
H6. Tt 5Y AN X|=® (E+91: %, 7|Z}: 24.04.22~24.04.26)
Date Name Survey Actual Prior
2024-04-19 PPI( & CHH]) 0.10% 0.20% -0.40%
2024-04-19 PPl ™ HH] -3.30% -2.90% -4.10%
2024-04-23 HCOB =g HMZ=¢ PMI 435 422 419
2024-04-23 HCOB =& MH|AY PMI 50.1 53.3 50.1
2024-04-23 HCOB = 5% PMI 48.8 50.5 47.7
2024-04-24 IFO 7| =ty 89 89.4 87.8
2024-04-24 IFO Hx H7t 89 88.9 88.1
2024-04-24 IFO Of & 88.5 89.9 87.5
04/24-04/30 TYUSIHA5= T EH| -- -- -0.20%
04/24-04/30 F=AS7HR| 5= T dH| -- -- -4.90%
2024-04-25 GfK 2H|Xt 7| T K| == -25.5 -242 274
XtE : KISKHHE 7L Bloomberg
H7. WF 5 dH x| = (E49l: %, 712+ 24.04.29~24.05.03)
Date Name Survey Actual Prior
2024-04-29 CPI (HACHH]) 2.30% -- 2.20%
2024-04-29 CPI (I &CHH() 0.60% -- 0.40%
2024-04-29 CPI EU B¢ | 0.60% -- 0.60%
2024-04-29 CPI EU 3% ™ AH| 2.40% -- 2.30%
04/29-04/30 U7X 4= & 0.20% -- -0.20%
04/29-04/30 FUS /X5 A EH| -3.80% -- -4.90%
04/29-05/02 A 0fEoY (M EChH]) 1.10% -- -1.90%
04/29-05/02 20 ZHoj NSA F S| -- -- 1.70%
2024-04-30 HYA HS (Bl -- -- 4.0k
2024-04-30 Mg HHE SA -- -- 5.90%
2024-04-30 GDP SA (4 7|CHH]) -- -- -0.30%
2024-04-30 GDP NSA HACHH]| -- -- -0.40%
2024-04-30 GDP WDA 7 ACHH| -- -- -0.20%
2024-05-02 HCOB =< M=% PMI -- -- 422
AtE : KISKHAHETE, Bloomberg
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H8. Ft 3= 4N X & (TH: %, 712t 24.04.22~24.04.26)
Date Name Survey Actual Prior
04/19-04/20 FDI YTD YoY CNY -- -26.10% -19.90%
2024-04-22 5-Year Loan Prime Rate 3.95% 3.95% 3.95%
2024-04-22 1-Year Loan Prime Rate 3.45% 3.45% 3.45%
2024-04-24 SEH I 48 &= AMH|0|
Xt& : KISKHHE 7L Bloomberg
H9. WFE = 34X X|& (TH: %, 712t 24.04.29~24.05.03)
Date Name Survey Actual Prior
2024-04-27 SY71¥0| Hz=CiH| HEHH| -- -- 10.20%
2024-04-27 Al At Yoy - - -
2024-04-30 g PmI - -- 527
2024-04-30 M= PMI 50.3 - 50.8
2024-04-30 HIXMZEY PMI 52.2 -- 53
2024-04-30 Xojdl &= PMI HZE Y -- -- 51.1

XHE : KISKHHE 7 Bloomberg
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ELS : 20244 4E

@ «isHmIt
Uil == KOSPIX|== 2656.33= Oi&

L= L= N KEY POINT
MX| A g 02) 3215-1461 e K|t = CHH| KOSPI X|£= A%, S&P500 A5,
o FZHELS &l U J7), LB ™ OiH| 7t
o ELS &% i &4, 2t T35 En X238 &5
L Fuel FA Mg
=3 ObX|9F AHef Q1 262, KOSPIX| == T3 CiH| 64.47p &&5tAL, FRX[4= & HSCEl= T H|
9.1% &S, KOSPI= Al 2= OpX[S) Hej &2 CHH| 2.49% oSOt
H1. MF OjH| £ X|5= 0| (EH9l: ZOIE)
Xl X F NEES HEE
KOSPI200 352.58 361.02 AB8.44
NIKKEI225 37,068.35 37,934.76 AB866.41
HSCEI 5,746.61 6,269.76 A523.15
EUROSTOXX50 4,918.09 4,939.01 A2092
S&P500 4,967.23 5,048.42 AB81.19
F) 35 2 RS ENE 2T AL 7IF Ats 22 B HE
a2 A2 10 Fe X5 F0| (9 ZA2)
NIKKEI225 === KOSPI200 HSCEI == EURO STOXX50 e S&P500
40500 + r 380 6400 7 r 5300
40000 + 6300 7
r 375
r 5200
39500 - 6200 -
r 370
39000 7 6100 7
r 5100
38500 - 365 6000
38000 - r 360 5900 1 5000
37500 + L 355 5800 1
r 4900
37000 7 5700 7
r 350
36500 - 5600 1
r 4800
r 345
36000 7 5500 7
35500 T T T 340 5400 T T T 4700
2024-04-01 2024-04-08 2024-04-15 2024-04-22 2024-04-01 2024-04-08 2024-04-15 2024-04-22

F) A2 452 IE
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SWAP:CD 912= =d 0.02% &5

"Rt KEY POINT

0|Fd A3  02) 3215-1406 o X|Lt 3= CHH| CD 22| 0.02% A&
e RS ZE| &SAM|, CRS 22| &SAl
e SWAP SPREAD A5 A, SWAP BASIS SHEHA|

S CDFEE 357%2 M F f8] 45T RS B2l MU o 455911, CRS 3212 4
2 CjHZ 45 £ME ROACH RS 32I2} KTB Vield2| H0[9l £E- AR A EL Huts

.|
S|
StRLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 2 SHHAME 2O0|0 1 F= S AL,

aE1. F8 32 F0| (EF91: %)

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

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

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

Rt : KISKHAME 7}

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

mKTB m KRW IRS m KRW CRS m USD IRS USD TB
0.16%

0.15%
0.14%
0.12%
0.10%
0.08% 0.07%
0.06%
0.04%

0.02%

0.00%

Xt : KISKHAME 7}
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@ «isrsrzo

J23. USD IRS 22| F0| (91: %, BP)
Xto| ——4/26/2024 4/19/2024
6.00% 0.12%
5.00% X 0.10%
4.00% = 0.08%
3.00% 0.06%
2.00% 0.04%
1.00% 0.02%
0.00% 0.00%

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

XtZ : Refinitiv, Bloomberg

H1. USD IRS Data (T2l %)
URD IRS 1Y 2Y 3y 5Y
2024-04-26 5.238 49173 4702 4463
2024-04-19 5.2075 4.8695 4639 43813
FU3Y 0.0305 0.0478 0.063 0.0817
2023-12-29 47704 40822 3.7547 3.5181
i 0.4676 0.8351 0.9473 0.9449

ALZ : KISKHAE 7L

214, KRW IRS (£H2l: %, BP)
Xjo|  ——4/26/2024 4/19/2024
3.70% 0%
3.60%
/_/\ 0%

3.50%
3.40% 0%
3.30%

0%
3.20%
3.10% 0%
3.00%

0%
2.90%
2.80% 0%

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

Xt&E : Refinitiv, Bloomberg
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@ stz

H#2. KRW IRS Data (TH21: %)
KRW IRS 1Y 2Y 3y 5Y
2024-04-26 3.6 3.5475 3.53 3.545
2024-04-19 3.5725 3.5275 3.48 3.45
FU52 0.0275 0.02 0.05 0.095
2023-12-29 3.53 3.2425 3.08 2.9925
oy 0.07 0.305 0.45 0.5525

RIE : KISKHAHE 7}

J125. KRW CRS (E+91: %, BP)
XpO| ——4/26/2024 4/19/2024
4.00% 0.18%
3.50% 0.16%
3.00% \ 0.14%
0.129
2.50% &
0.10%
2.00%
0.08%
0,
1.50% 0.06%
1.00% 0.04%
0.50% 0.02%
0.00% 0.00%
3M 6M 9M 1Y 2y 3Y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2024-04-26 3.04 2.93 2.92 2.95
2024-04-19 2.945 2775 2775 2.87
034 0.095 0.155 0.145 0.08
2023-12-29 2.83 2.45 2.35 2.28
| 0.21 0.48 0.57 0.67

ALZ : KISKHAE 7}
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J%e6. KTB (+21: %, BP)
XpO| ——4/26/2024 4/19/2024
3.75% 0.14%
3.70% 0125
3.55% 0.08%
3.50% 0.06%
3.45% P 0.00%
3.40% 0.02%
2222//0 0.00%
3.25% -0.02%
3.20% -0.04%

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

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-04-26 3.47 3.51 3.515 3.582
2024-04-19 3.455 3.492 3477 3.55
Fisz 0.015 0.018 0.038 0.032
2023-12-29 348 3.247 3.145 3.155
i -0.01 0.263 0.37 0.427

ALZ : KISKHAE 7L

J37.IRS HEH7| ATY E F0] (THl = %) 28 IRS BT AT E FZHHT (22 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y ® KRW IRS 5Y-3Y  m KRW IRS 10Y-5Y
0.10%
0.05% 0.05%
0.05%
0.04% -
0.00%
-0.05% 0.03%
-0.10% 0.02%
-0.15% 0.01%
0.01% -
-0.20%
2023-01 2023-07 2024-01 0.00%
XHE : KISKHAHE It XFE : KISKHAEIL
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.10% 0.10%
\ 0.09% |
-0.20% |
0.08% |-
0.07%
-0.40% 0.07% +
.r‘\ 0.06% |
- 0, | [
0.60% AR 0.05% |
) J w\
-0.80% “ 0.04% |
0.03% |-
-1.00% 0.02% |
1.20% 1 1 0.01% |-
2023-01 2023-07 2024-01 0.00%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
211, KTB/IRS 30| (EH%l : %) 8112, KTB/IRS FZH HE (B2l : %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) m SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% .019
° 0.01% 0.01%
0.30% | 0.01% |
0.01% |-
.20%
0.20% 0.01%
0.10% | 0.01%
0.00% |- 0.01% 0.01%
0.01%
-0.10% 0.01% |
-0.20% * 1 0.01% |-
2023-01 2023-07 2024-01 0.01%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

1375322 -6.9¢, -50.17BPTIZ O
2| OjH] ZME EQ 0, Adzt= 2N, =
19 7|F -3033S LIEtW D =t St2f A2 LY

Ql/tef shge x| F o] 13822014 2L
E LE(UCE 7|EF =0 E31 & S209| A2 O
A2 ZM EE22 2t /2y AYREQIELE
Nt
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J&13. KRW/USD Swap Point 30|

03m

06M

12M

03y

05Y

-10 ’M

.

e

e G S

-20 \7
230 F W
@ A
= \A\’\"J b y7 \WW\/\
-60
-70
-80
-90
-100
2023-01-02 2023-07-02 2024-01-02
AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e M L CHH| X}O| MZSCiH| XpO| ——4/26/2024 ——4/19/2024 ——12/29/2023
1400 100
1350 80
1300 60
1250 40
1200 20
1150 0
1100 -20
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2024-04-26 | 2024-04-19 Xto] =2 2024-04-26 | 2024-04-19 Xto|
KRW/USD 13753 13753 -6.9 USD/CHF 0.913 0.909 0.003
EUR/USD 1.074 1.074 0.009 USD/SGD 1.36 1.363 -0.003
GBP/USD 1.251 1.251 0.009 USD/IDR 16215 16277.5 -62.5
USD/JPY 156.155 156.155 1.71 USD/PHP 57.7 57.555 0.145
USD/HKD 7.829 7.829 -0.002 USD/TWD 32.555 32,517 0.038
USD/CNY 7.244 7.244 0.004 USD/SEK 10.853 10.972 -0.119
USD/CAD 1.364 1.364 -0.014 USD/PLN 4.021 4.073 -0.052
AUD/USD 0.655 0.655 0.014 USD/DKK 6.947 7.011 -0.065
NZD/USD 0.597 0.597 0.008 USD/ZAR 19.007 19.174 -0.167

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

T Ad T

@ «sx

73l 02) 3215-1454

H1. =2 F232| (EHI: %, 2024-04-26) H2. oe F2 el (EH2I: %, 2024-04-26)
U2 i HFCHY| | AXCHH| U2 A HFCHH| | AXCHH|
CD 90Y 3.570 0.020 -0.260 o= 2y 4988 0.042 0.608
CcP 90 4.180 0.000 -0.080 oj= 5Y 4704 0.087 0.749
=3 34 3.515 0.038 0.270 o= 10Y 4.687 0.114 0.849
=3 54 3.582 0.032 0312 oj= 20Y 4915 0.116 0.812
=31 104 3.685 0.095 0.378 oj= 30Y 4793 0.117 0.866
=1 204 3.605 0.113 0.365 S8 2y 3.015 0.060 0.354
=31 304 3.520 0.128 0.298 28 5y 2.623 0.154 0.166
Set14d 3435 0.015 0.043 a8 10y 2611 0.167 0.173
S¢t2d 3.495 0.000 0.145 a8 20y 2788 0.116 0.340
S0t 3d 3.540 0.040 0.165 a8 30y 2743 0.164 0.386
A& : KIS-NET A& : KIS-NET
23 I FX|¢ (71EY : 2024-04-26) H4. 7LY Credit Spread (TH9l: %, 2024-04-26)
Fax = MFOiH| | HXCHH]| =2 g TFCHH| | AXCHH|
KTB3 126.82 -3.44 21.79 E% AAA 3.689 0.024 -0.195
KTB10 110.64 -0.96 -3.45 2K AAA 3.773 -0.003 -0.226
KOSDAQ 856.82 14.91 -22.11 7|Et=-8XH AA- 4.068 0.000 -0.436
KOSPI 2,656.33 64.47 -13.48 A AA- 3.997 -0.030 -0.265
A& : KIS-NET A& : KIS-NET
H5. ME{'H 310 CfH| Credit Spread HE ZM Top3 L&At (91 : bp, T7] : 3Y)
Qs ZM Top 3
LA s HE
QB = A|S AL AA+ -23
T AP S AL AA+ -1.3
FALZ A SAL AA+ -0.8
SFEGA A SA AA+ -0.8
SLEIA A S A AA+ -0.8
ot E=MLSA AA+ -0.8
T uESSA AA+ -0.8
CHE Al S AL AA+ -0.8
XSS A AA+ -0.8
SHEZNLSA AA+ -0.8
BEHINLSA AA+ -0.8
TEINLSAL AA+ -0.8
StLHZLE AAO -35
og7le AAO -35
rEX M oFO| o tHA MH| A Z 2| Of A+ 20
A2 7K Il g AA- 2.0
VEEHTE, A+ -15
I BBB+ -21.5
ALY 71254 AA- 7.2
DGB=&XIF AAA -6.5

X2 : KISKFAE 7}
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6. ME{H Z 1 C§H| Credit Spread -5 M| Top3 LA}
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@ «isrsrzo
i < A{GH od al =
S| X 02) 3215-1435
H1, SAYAILLY
EEICE =9 Al 71 ZI7|1HAIY SAHH| =
KR6005281946 BAS ST AL (A)19040|(A)FT5EA29 | 2019-04-29 2049-04-29 2024-04-29 Mo
KR6475443E16 AT SN EXRSEH-3 2024-01-30 2024-10-30 2024-04-30 Moy
KR6417131DB2 01| O 2+ Q1 M| & Y K}4-1 2023-11-03 2024-10-28 2024-05-03 Moy
KR645777HD53 HAEX8XR1-17 2023-05-04 2025-10-04 2024-05-04 Mo
KR645777JD51 HAEX8XR1-18 2023-05-04 2025-11-04 2024-05-04 Mo
H2. 3A M52 HA szl (712t : 2024-04-19~2024-04-26)
Ea AL A SEA| It S o
S|Ate e == sEHEUY ohily NICE et7138
o | ol | & oty sS=2 oty S5 oty
s4HM 2024-04-23 | BOND BB- D D 2024-04-23
X|of| A 0| T 0| A 2024-04-22 | BOND | AA- | AAO | AAO | 2024-04-22
A=A A0 2024-04-19 | BOND BO B- B- 2024-04-19
E|¥EX45KHR)1-10 | 2024-04-22 | ABS AAO | AAA | AAA | 2024-04-22
232 8XF (=) 2024-04-19 | BOND | AA+ | AAO AAO | 2024-04-19
H3 3A f2LE853 HE g (712} : 2024-04-19~2024-04-26)
E:l-ﬁzl |_|.|01 o_—é—_
= oy ™ o 719! =g emro™™ w7 SHA T 37|
- AKX "It ST ol® @7t E e otAl™ | NICE | ¢t7|d
M EAIZT 2024-04-19 1988 A+ A+ A+
Mt LE|28XF =) 2024-04-19 BOND AAO AAO AAO AAO
Mt Xiojoj Az zf oM 2024-04-19 BOND BBB- | BBB- | BBB- BBB-
At 22|=38XIFG 2024-04-19 BOND AA- AA- AA- AA-
#HE X|oj| A0 m|of| A& 2024-04-22 BOND AA- AAO AAO | AAO
#HE S 2024-04-23 BOND BB- D D D
Mt EEEEON 2024-04-24 g2 BBB+ | BBB+ BBB+
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[Appendix 41 =2t XHAH S|
82! 02) 3215-1454
2. FUHNASRE W e (Tl wakel)
Z3M S S oty 2y 7IEta8M 3| ALY ABS A
1,581,254 1,177,291 1,000,000 2,150,425 632,000 2,719,856 | 1,318,549 10,579,375
K& : KISKHEE L
H2 F7t 33 ol (EHSl - wiThel)
T2 1Y =] R R k] ER I U888
2024-04-30 | MEZA|HE17-04 2017-04-30 7Y 64,755
2024-04-30 |CHFEA|EZ19-04 2019-04-30 5Y 3,977
2024-04-30 | &7IX|Y74L19-04 2019-04-30 5Y 30,809
2024-04-30 | ZBEHXG74L19-04 2019-04-30 5Y 6,938
2024-04-30 |ZSX|Y74L19-04 2019-04-30 5Y 25,393
2024-04-30 | EFX|AI4E19-04 2019-04-30 5Y 7,331
2024-04-30 |CHTX|97HL19-04 2019-04-30 5Y 2,010
2024-04-30 |CHEX|70'419-04 2019-04-30 5Y 5,756
2024-04-30 |S4AHX| Y74 19-04 2019-04-30 5Y 2,419
2024-04-30 |MIZX|Y74L19-04 2019-04-30 5Y 3,006
=M 2024-04-30 |24HX|YI4E19-04 2019-04-30 5Y 10,464
2024-04-30 |QAEX|YI4L19-04 2019-04-30 5Y 11,406
2024-04-30 |HEX|YI4L19-04 2019-04-30 5Y 20,374
2024-04-30 | MSX|Y7'L19-04 2019-04-30 5Y 6,442
2024-04-30 |MFX|Y74L19-04 2019-04-30 5Y 4,993
2024-04-30 | EAX| 74 E19-04 2019-04-30 5Y 2,563
2024-04-30 |FAZAIEZ19-04 2019-04-30 5Y 10,705
2024-04-30 |BEXIYI4L19-04 2019-04-30 5Y 7,722
2024-04-30 |BSXY74L19-04 2019-04-30 5Y 15,688
2024-04-30 | = TUFEH1E19-04 2019-04-30 5Y 1,322,683
2024-04-30 | LK AIHE19-04 2019-04-30 5Y 15,819
2024-04-28 | USHA| ZA|7HELS AL2022-01 2022-04-28 2Y 15,000 AAO
2024-04-28 |3+=7 21188 2022-04-28 2y 210,000 AAA
2024-04-29 |SHEEZIAM30 2014-04-29 10Y 100,000 AAA
2024-04-29 |3H=7IAZAR360 2014-04-29 10Y 140,000 AAA
2024-04-29 |24ALEA|SAMS 2021-04-29 3y 50,000 AA+
2024-04-30 | EX|FEERY A (8X|2)21-04 2021-04-30 3y 6,856 AAA
2024-04-30 | B7|FEH Al S AR 221-04-037} 2021-04-30 3y 329 AAA
2024-04-30 | AAHEZA|SALEA(AH 2)21-04 2021-04-30 3y 1,741 AA+
sy 2024-04-30 | BAHKNI|ATSHHT792(Ah 2022-10-31 1Y 6m 120,000 AAA
2024-04-30 | EX|FEIHH(EX)21-04 2021-04-30 3y 14,632 AAA
2024-04-30 | B7|FEH Al S AR 221-04-047} 2021-04-30 3y 13,048 AAA
2024-04-30 |StE Al S AR & 4H2021-047F 2021-04-30 3y 1,330 AAO
2024-04-30 |StE Al S AR & 4H2021-04LF 2021-04-30 3y 210 AAO
2024-04-30 | EX|FEHRY A (8 X|3)19-04 2019-04-30 5Y 9 AAA
2024-04-30 |QAIHMEA|SALEA(ZH2)21-04 2021-04-30 3y 4,136 AA+
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2024-05-02 |3 (EL2])2022-110[1Y6M-A 2022-11-02 1Y 6m 170,000 AAA
2024-05-02 |t 21191 2022-05-02 2Y 160,000 AAA
2024-05-04 |3+ =1193 2022-05-04 2Y 170,000 AAA
SO | 2024-04-30 | S2tDC024-0430-0910 2024-01-30 3m 1,000,000
2024-04-28 | &F2%2023-040| tﬂ)w; 28 2023-04-28 1Y 100,000 AA+
2024-04-29 |St=E2382401H-& 2 2024-01-29 3m 320,000 AAA
2024-04-29 |BEA2MEAL(4)19040[(A)FFE52A]  2019-04-29 5Y 100,000 AA-
2024-04-30 |4F21404210A 2014-04-30 10Y 340 AAA
2024-04-30 | 2|2¥27-10-0| H6M-ZL-31 2023-10-31 6m 100,000 AAA
2024-04-30  |4t314040[10A 2014-04-30 10Y 85 AAA
2K | 2024-05-01 |72 (4)21110[2.5A-01 2021-11-01 2Y 6m 300,000 AAA
2024-05-01 | A2234180005-1201-1 2023-12-01 5m 330,000 AAA
2024-05-02 |St=+E=23823057H-&2l-1 2023-05-02 1Y 170,000 AAA
2024-05-02  |4F=23%0[0100-0502-1M 2023-05-02 1Y 260,000 AAA
2024-05-03 | F4H2%32023-050](H)1A-03 2023-05-03 1Y 220,000 AAA
2024-05-04 | 7| Y-2&(4)23058H1A-04 2023-05-04 1Y 150,000 AAA
2024-05-04 |4t=23410]0100-0504-2M 2023-05-04 1Y 100,000 AAA
2024-04-29 |t EXIIHOIE62-3 2021-04-29 3y 40,000 A0
2024-04-29 |BNKZH I E245-4 2021-04-29 3y 10,000 AA-
2024-04-29 | SACHFHI|EH1804-2 2019-04-29 5Y 20,000 AA+
2024-04-29 | TCHFHI|EH1804-5 2019-04-29 5Y 10,000 AA+
2024-04-29 | Al8t7+E2030-2 2019-04-29 5Y 40,000 AA+
2024-04-29 | A|O|H|=EI7}E337-1 2021-09-29 2Y 7m 10,000 AA+
2024-04-29 | AFHE2507 2021-04-29 3y 40,000 AA+
2024-04-29 |et=AHAHIHIIERG 2021-10-29 2Y 6m 12,000 BBB+
2024-04-30 |BNKZHI| 2260 2021-08-30 2Y 8m 20,000 AA-
2024-04-30 | 7{|O[H|7H | E502-1 2022-11-30 1Y 5m 5,000 AA-
2024-04-30 |eH=7H I E496-1 2023-01-30 1Y 3m 30,000 A0
2024-04-30 |BNKZ{I|E261-2 2021-08-31 2Y 8m 10,000 AA-
7|EFZ | 2024-04-30 |H O[H|= BIFFE343-3(A 2021-11-30 2Y 5m 100,000 AA+
X 2024-05-01 |7| 274 E133 2023-02-01 1Y 3m 20,000 A-
2024-05-02 | 20|71 Er436-4 2022-05-02 2Y 5,000 BBB+
2024-05-02 |#¥CHFtET57-2 2019-05-02 5Y 20,000 AAO
2024-05-03 | A|0|H|7H ]| Et426-3 2019-05-03 5Y 20,000 AA-
2024-05-03 | AIBHIHE2138-1 2022-05-03 2y 30,000 AA+
2024-05-03 |AIHI|E297-2 2021-12-06 2Y 4m 27d 50,000 A-
2024-05-03 |t ERIHI|E57-3 2021-02-03 3Y 3m 10,000 A0
2024-05-03 |R2|7t=171-4 2020-06-04 3Y 10m 29d 10,000 AAO
2024-05-03 | SCH7HI|EH1879-3 2021-05-03 3y 20,000 AA+
2024-05-03 | HCH7H I EH1798-2 2019-04-05 5Y 28d 10,000 AA+
2024-05-03 |BNK7HI|E279-3 2022-05-03 2y 10,000 AA-
2024-05-03 | OJ2fofl M7H | Et66 2022-08-03 1Y 9m 70,000 AA-
2024-05-03  |7{|0|H|7H | E482-2 2021-11-03 2Y 6m 10,000 AA-
2024-04-28 |sHMPEE1-1 2017-04-28 7Y 170,000 AAO
2024-04-28 | HCHA| =121 2017-04-28 7Y 30,000 AAO
2024-04-28 |StEEAMUT27-2 2017-04-28 7Y 50,000 AAA
2024-04-28 |LGTA}83-2 2017-04-28 7Y 130,000 AAO
2024-04-28 |HFMEZI 9 2022-04-28 2Y 1,270
2024-04-28 | 2|L|OtEIxH 11 2021-04-28 3y 25,000
2024-04-28 |FLIEEH6 2021-04-28 3y 15,000 BBO
2024-04-28 |EH™®7[=20 2022-04-28 2Y 640
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2024-04-28 | A B LG5 2022-04-28 2Y 700 BBB+
2024-04-28 |CHETIA8 2022-04-28 2Y 960
2024-04-28 |CHEHEZ11 2022-04-28 2Y 2,300
2024-04-28 |20 Z0f0]10 2022-04-28 2Y 710
2024-04-28 |IWEEAT 2022-04-28 2Y 25,000 BBB-
2024-04-28 | H E[O]A5 2022-04-28 2Y 650
2024-04-28 | 2tFEHiRHAE 9 2022-04-28 2Y 90
2024-04-28 | 1ZHEE10 2022-04-28 2Y 730
2024-04-28 | SHAH12 2022-04-28 2Y 230
2024-04-28 | BYTHALS 2022-04-28 2Y 610
2024-04-28 | =3EL2Y10 2022-04-28 2Y 370
2024-04-28 | HZEIME7 2022-04-28 2Y 700
2024-04-28 |ZAElS 2022-04-28 2Y 576
2024-04-28 |SHAEE{AS 2022-04-28 2Y 460
2024-04-28 | BXEL8 2022-04-28 2y 500
2024-04-28 | AlQtOLO[2AIM 18 2022-04-28 2Y 320
2024-04-28 |EfFO[QAIX|5 2022-04-28 2y 900
2024-04-28 |HQIE|AEMEQ 2022-04-28 2Y 1,800
2024-04-28 | 4Al1/40[QlIX|39 2021-04-28 3y 5,000 BB-
2024-04-28 | F%17| 261 2021-04-28 3y 30,000
2024-04-28 |+2|A13 2022-04-28 2Y 561
2024-04-28 | FOIC|EH11 2022-04-28 2y 600
2024-04-28 | 7tLEAELR 2021-04-28 3y 3,000
2024-04-28 | EETO|H10 2022-04-28 2Y 270
2024-04-28 |HX|LEES 2021-04-28 3y 8,000 B+
2024-04-28 | A ZI4HRI53 2021-04-28 3y 18,500
2024-04-28 |MYFEEHEQ 2022-04-28 2Y 700
2024-04-28 | S5 O0LO|HM 7 2022-04-28 2Y 180
2024-04-28 |Lt2tEtEe 2022-04-28 2y 930
2024-04-28 |SHBEHLUZFALS 2022-04-28 2Y 880
2024-04-28 |E@EEZ12 2022-04-28 2Y 1,200
2024-04-28 | SEH4HR19 2022-04-28 2y 368
2024-04-28 | S4AHE20 2022-04-28 2Y 230
2024-04-28 |CHBtOiE 213 2022-04-28 2y 560
2024-04-28 |2=X|HE5 2022-04-28 2y 390
2024-04-28 |ZEMC=AH12 2022-04-28 2Y 1,120
2024-04-28 |AL}E22 2021-04-28 3y 4,500
2024-04-28 | A|A25CB 2021-04-28 3y 16,000 C
2024-04-28 |CH-300|&l25 2021-04-28 3y 10,000 B-
2024-04-28 |C|Of|O|X|RER|E5 2021-04-28 3y 15,000 B-
2024-04-28 |‘dAXH9 2022-04-28 2Y 510
2024-04-28 | 2tot0| O{ 2A M| 0| A 125-1(=) 2021-04-28 3y 260,000 AA-
2024-04-28 |HA8 2021-04-28 3y 12,000 BBO
2024-04-28 | E 419 2021-04-28 3y 7,500 BB-
2024-04-28 |Of|O|H O|E2}At 15 2021-04-28 3y 20,000 BBB-
2024-04-28 | A& Ro 2022-04-28 2Y 410
2024-04-28 |‘JAICIHASRMS 2022-04-28 2Y 610
2024-04-28 |EH¥ 2456 2022-04-28 2Y 4,000
2024-04-28 |OtAE10 2021-04-28 3y 9,000 cC
2024-04-28 |ZE2A3 2021-04-28 3y 35,000 BBBO
2024-04-28 | QA O™ XI5 2021-04-28 3y 20,000 BBO
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2024-04-28 | Xt0fL{X[8 2021-04-28 3y 2,000
2024-04-28 | SACHH S 27 2021-04-28 3y 110,000 AA+
2024-04-28 |C|H7 2022-04-28 2Y 7,000
2024-04-28 |24 2022-04-28 2Y 5,700 BB+
2024-04-28 |SAZH42 2022-04-28 2Y 1,900 BB-
2024-04-28 |MMEZSHH13 2022-04-28 2Y 1,000
2024-04-28 | AEHH5 2022-04-28 2Y 720
2024-04-28 |AM24IE21 2022-04-28 2Y 1,470
2024-04-28 |2%32 2021-04-28 3y 2,000
2024-04-28 | ROAOIZ57-1 2021-04-28 3y 100,000 AAO
2024-04-28 |HMTIAHS 2022-04-28 2y 1,145
2024-04-28 |=2E2XHZ4 2022-04-28 2Y 1,400
2024-04-28 |O|L|AETG 2022-04-28 2Y 272
2024-04-28 |HZZ11 2022-04-28 2Y 670
2024-04-28 |3 ZI&5 2021-04-28 3y 3,000
2024-04-28 |Ef4HR Y6 2022-04-28 2Y 1,450
2024-04-28 | "3 Xt6 2022-04-28 2y 390
2024-04-28  |L{AQI12 2022-04-28 2Y 320
2024-04-28 |FAZ&9 2022-04-28 2Y 1,960 BB-
2024-04-28 | MO AM5 2022-04-28 2y 550
2024-04-28 | =30 El8 2022-04-28 2y 300
2024-04-28 | FSHA|12 2022-04-28 2y 350
2024-04-28 |4 245 2022-04-28 2y 390
2024-04-28 | Al FE13 2021-04-28 3y 11,000 BB-
2024-04-28 |st=HE 13 2021-04-28 3y 15,000 BBBO
2024-04-28 | A ZTIZ49 2021-04-28 3y 25,000 BB+
2024-04-28 |‘d=7|9 2021-04-28 3y 10,000 BB-
2024-04-28 | #A|0|H| A6 2021-04-28 3y 2,500
2024-04-28 |AO|HHE-E4l6 2022-04-28 2Y 1,190
2024-04-28 |MEE39 2022-04-28 2Y 426
2024-04-28 |[MSHEF10 2022-04-28 2Y 209
2024-04-28 |2 E546 2022-04-28 2Y 400
2024-04-28 |CHSEA5 2022-04-28 2y 390
2024-04-28 |3+28 2022-04-28 2Y 256
2024-04-28 | F&21 2022-04-28 2y 880
2024-04-28 |E&7 2022-04-28 2Y 272
2024-04-28 |C|OtO|LC|5 2022-04-28 2Y 810
2024-04-28 | LUEI AR5 2022-04-28 2Y 280
2024-04-28 |H|0|& 35 2022-04-28 2y 900
2024-04-28 |4 7|5 2022-04-28 2y 535
2024-04-28 |Z2|OILIEMAZER 2022-04-28 2Y 510
2024-04-28 | K[H|AEFZ10 2022-04-28 2Y 1,680
2024-04-28 |QIE{ I =9 2022-04-28 2Y 256
2024-04-28 | S-d%tets3 11 2022-04-28 2Y 1,500
2024-04-28 | R&ALS 2022-04-28 2Y 1,430
2024-04-28 | I[H9 2022-04-28 2y 500
2024-04-28 |E|AM4 2021-04-28 3y 15,000 BB-
2024-04-28 |HZAMZED 2021-04-28 3y 7,500
2024-04-28 |OFStLIEQ 2022-04-28 2Y 960
2024-04-28 | 7|44t 2022-04-28 2y 300
2024-04-28 |¥HE9 2022-04-28 2Y 100
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2024-04-29 |2}&LRH0| 0|60 2022-04-29 2Y 5,000 BBB-
2024-04-29 |£1HFO|212CB 2021-04-29 3y 50
2024-04-29 |32 A RF3HEH154-2 2019-04-29 5Y 50,000 A+
2024-04-29 |ROAO]&55-2 2019-04-29 5Y 100,000 AAO
2024-04-29 | QIO O] X| & X}t64-1 2021-04-29 3y 170,000 AA+
2024-04-29 |ohT AR T48-1 2021-04-29 3y 60,000 AAA
2024-04-30 | 2t2}0f O] 2 AW 0| A 122-2 2019-04-30 5Y 100,000 AA-
2024-04-30 | 3t@t239-2(=) 2021-04-30 3y 120,000 A+
2024-05-02 |3H&70]Z40-2 2019-05-02 5Y 60,000 A+
2024-05-02 |KBEEZ=HE(&h1-1 2019-05-02 5Y 350,000 AA-
2024-05-02  |CHztEtE99-1 2022-05-02 2Y 140,000 A-
2024-05-03 |St=aA'YH37 2021-05-04 2Y 11m 29d 80,000 AAA
2024-05-03 |HDTLCHRIZ2tF0{78 2021-05-04 2Y 11m 29d 60,000 A0
2024-05-03 |0 =HIO|EI5CB 2021-05-03 3y 4,500
2024-05-03 | 8E&t8H3 2021-05-04 2Y 11m 29d 80,000 A+
2024-05-04 |CH&ZYA1-1 2021-05-04 3y 50,000 AA-
2024-04-28 |E[EEMZMALRH-14 2023-02-28 1Y 2m -2d 5,000 AAA
2024-04-28 | AH|HE|ME K} -4 2023-05-15 11m 13d 252,500 AAA
2024-04-28 |E[FEMTNUFK1-12 2023-04-28 1Y 5,000 AAA
2024-04-28 |E[FEHMEMO|XF1-25 2022-01-28 2Y 3m 6,000 AAA
2024-04-29 | A E2021HI5XFR1-1(Ah 2021-04-29 3y 399,867 AAA
2024-04-29 |E|EEMENLK1-21 2022-07-29 1Y 9m 10,000 AAA
2024-04-29 | AME2021H6XH21-1(AH 2021-04-29 3y 170,766 AAA
2024-04-29 | C|H|OHE 2| af &kt 2024-03-29 m 21,354
2024-04-29 | ZSSEILMSAH-1 2022-11-02 1Y 5m 27d 400 AAA
2024-04-29 |E|2EXNENX}H-24 2022-04-29 2Y 10,000 AAA
2024-04-29 |E|EEMSHTXRF1-26 2021-10-29 2Y 6m 5,000 AAA
2024-04-29 |AME2022H|8X3S3H-1(AD 2022-04-29 2Y 82,575 AAA
2024-04-29 | A E2022K7X]S2H-1(AD 2022-04-29 2Y 52,987 AAA
2024-04-29 |HAEIIO|EX|62XR1-23 2022-04-29 2Y 10,000 AAA
2024-04-30 |E[REMENFK-23 2022-05-31 1Y 11m 10,000 AAA
2024-04-30 |HAEIIO|EX|63kH1-22 2022-06-30 1Y 10m 10,000 AAA
2024-04-30 |H|2EATFO|H| 0| Xt 2023-10-20 6m 10d 20,000 AA-
2024-04-30 |E|2EXEMERH-22 2022-06-30 1Y 10m 10,000 AAA
2024-04-30 |HAEIIO|EX|57X21-26 2021-06-30 2Y 10m 10,000 AAA
2024-04-30 |E|REMSNU2XR1-26 2021-06-30 2Y 10m 5,000 AAA
2024-04-30 |E[REMETMXF1-19 2022-09-30 1Y 7m 10,000 AAA
2024-04-30 |H|EE=SCHH LXH 2023-06-30 10m 12,000
2024-04-30 |E[ZEMENMZRH-10 2023-06-30 10m 10,000 AAA
2024-04-30 |E|EEHMEAHAKXH1-15 2023-01-31 1Y 3m 10,000 AAA
ABS 2024-04-30 | AEI}O| 2 X|H|64KH-20 2022-08-31 1Y 8m 10,000 AAA
2024-04-30 |HAEIIO|E X694+ 1-10 2023-06-30 10m 10,000 AAA
2024-04-30 |H|2E4JHO|X}1-1 2023-08-21 8m 9d 10,000
2024-04-30 |H[EESRCOiX YXt2 2023-07-14 9m 16d 10,000
2024-04-30 |H2EYHX[0|XH-3 2023-08-21 8m 9d 1,000
2024-04-30 |E[ZEMZTNUR2KH-13 2023-03-31 1Y 1m 15,000 AAA
2024-04-30 |E[EEMEMHTAXF1-9 2023-07-31 9m 10,000 AAA
2024-04-30 |H|2ERCHH LXI3 2023-07-31 9m 3,000
2024-04-30 |E|EEH|57AHF1-27 2020-10-30 3Y 6m 100 AAA
2024-04-30 |E[ZEMTNEX-11 2023-05-31 11m 5,000 AAA
2024-04-30 |H|2EM-H0[X}1-2 2023-08-21 8m 9d 7,000
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2024-04-30 |H|-&E=d-4H0|Xt3-1 2023-09-22 7m 8d 1,000
2024-04-30 |H|2E= g4 0[Xt3-2 2023-09-22 7m 8d 1,000
2024-04-30 |HIHIO|EHAEXtFS2H-3 2024-01-30 3m 4,000 AAA
2024-04-30 |H|2E4dH0[Xt2 2023-08-29 8m 1d 15,000
2024-04-30 |H|2ESCHH YXt5 2023-08-31 8m 800
2024-04-30 | AEIO|EX|70%81-8 2023-08-31 8m 10,000 AAA
2024-04-30 |H|2EROHH L Kt4-2 2023-08-21 8m 9d 2,200
2024-04-30 |H|2ERCHH LKt4-1 2023-08-21 8m 9d 20,000
2024-04-30 |E[HEHMTHUAF1-8 2023-08-31 8m 5,000 AAA
2024-04-30 |E[EEMEMTAH-20 2022-08-31 1Y 8m 10,000 AAA
2024-05-03 |HAEDIO|EX|71X81-6 2023-11-03 6m 5,000 AAA
2024-05-04 |H|AEX8XR1-17 2023-05-04 1Y 5,000 AAA
2024-05-04 |H|AEX|8XR1-18 2023-05-04 1Y 10,000 AAA
2024-05-04 |0 AC|OFY 2 =X 0| X} 2022-08-30 1Y 8m 4d 10,000

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

H1. HEz 2 Lz (5491 : 7HE, o 9, 7]ZH: 2024-04-22 ~ 2024-04-26)

F8ac 559 H8E53 w¥y | Wiy FRNAE 4] OlE | wWIY bl 2 £3t
KR6169375E41 |0 2| X741 E254-3 A+ 2024-04-22 | 2026-10-22 | E4AL 02| 274 & 2'H 67HE-5bp 3 200 KRW
KR310503GE48 | 7|23 (1H)24040[1A-22(Ah) AAA 2024-04-22 | 2025-04-22 | 2IH3AL AAAS S CD 1712 +6bp 1 1,000 KRW
KR6000016E43 | 415H2228-04-0]-1-B(H-5) AAA 2024-04-24 | 2025-04-24 |21 B4AL AAASS CD 170 & +13bp 1 1,800 KRW
KR310206GE48 |4t=240]0100-0424-1M AAA 2024-04-24 | 2025-04-24 |2 H3AL AAASE CD 17H&+10bp 1 2,200 KRW
KR6192533E42 |&F2%2024-040|(H)12-25 AA+ 2024-04-25 | 2025-04-25 |2IE3AL AAASE CD 170 &+18bp 1 1,000 KRW
KR607931FE40 |JB S2|7HL|E509-1 AA- 2024-04-26 | 2025-07-25 | 2IEAAL JBLEIZH I 14 37 &-1bp 3 400 KRW
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