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

YIS SxE KEY POINT
B7h2 X+ 02)3215-1437 o MFLHH| Z DX SHFCUE LA
o TMFLOiH| SO X[= =H5AFE T4

o HECHH| SAMY K% £H 208 Yo

I. KISESE*|HX|s 0]

2l

H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w ™ 3Mm 6M 1Y 3y Inception
SR | FHSUE 0.40 -0.40 -0.24 469 3.37 1.34 1.63
Duration 5.36 5.51 5.50 5.12 5.39 5.52 1.75
YTM 3.66 3.52 3.49 417 3.57 1.45 745
= 1KY FE$AUE 0.69 -0.92 -1.34 5.96 2.45 -2.73 1.62
Duration 8.84 9.11 9.09 8.38 8.66 9.00 2.05
YTM 3.54 3.36 3.26 3.93 3.32 1.73 6.86
=l FE$AUE 0.07 0.13 0.65 2.23 3.49 6.48 1.27
Duration 1.24 1.25 1.23 1.28 1.25 1.06 0.96
YTM 347 3.37 3.33 3.83 3.33 0.70 6.80
IPNN| FE$AUE 0.17 0.15 0.91 4.06 5.00 479 1.87
Duration 2.57 2.59 2.59 2.46 2.63 3.22 1.35
YTM 3.96 3.90 3.96 465 412 1.48 843
KOBI30 FE$AUE 0.09 0.04 0.53 2.65 3.45 5.06 1.40
Duration 1.80 1.86 1.86 1.87 1.88 1.86 1.87
YTM 3.54 342 339 4.00 342 0.97 6.86
KOBI120 FE$AE 0.07 0.20 0.79 2.26 3.69 6.92 1.25
Duration 0.95 1.01 1.00 1.00 0.99 1.00 1.1
YTM 3.62 3.56 3.57 4.08 3.57 0.79 7.09
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ALZ : KISKHAE 7L

32, MAX| 5 70| 30|
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AtE: KISKHAHE L

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

=3, MHX| YTM F0|
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SR

KOBI30
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s KOBI120

AtZ: KISKHHEIE

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

=i 0.60 1.43 2.36 3.66 13.24 8.45
N 0.67 148 2.41 3.80 6.82 2.93
Sy 0.63 1.42 2.38 3.70 10.99 432
sot5H 0.64 1.48 2.33 0.00 0.00 1.24
28Ky 0.61 1.36 2.23 3.31 7.32 1.30
7|Et=E X 0.60 1.43 232 3.58 5.53 1.64
NS 2RET) 0.66 1.52 2.41 3.75 9.00 2.76
AN (B2 ET) 0.00 1.77 0.00 0.00 0.00 1.77
ABS 0.61 1.40 2.34 3.76 0.00 1.43

A 0.62 1.44 2.36 3.65 12.79 542




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3458 3.468 3.484 3.541 3.498 3.496
N 3.577 3.617 3.742 3.771 3.836 3.717
S 3.609 3.661 3.675 3.688 3.742 3.681
S5 H 3428 3.490 3.530 0.000 0.000 3.469
2%y 3.615 3.658 3.655 3.656 4121 3.640
7|Eta-& X 3.951 4.001 4,005 4,021 4,536 3.993
IMHESEEES) 3.869 3.932 3.962 3.911 4202 3.960
A EES) 0.000 4,641 0.000 0.000 0.000 4,641
ABS 3.768 3.789 3.814 3.781 0.000 3.786
A 3.645 3.674 3.690 3.668 3.556 3.628
Xb&E: KISKHEE I}
H4. KISS A X| = ME|/2U7|E H|F (2Hl: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH|
= Xi 4.06 5.95 5.03 6.13 27.94 49.12
N 0.17 0.27 0.27 0.42 0.14 1.27
S=x 242 2.94 222 2.22 345 13.24
SoHEH 1.97 2.31 0.58 0.00 0.00 4.86
23 XY 474 418 1.25 0.87 0.02 11.05
7|Eta-8 X 2.68 2.73 1.68 0.99 0.08 8.16
A (S ZEET) 2.30 3.12 234 1.48 1.30 10.55
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.66 0.66 0.33 0.11 0.00 1.75
A 18.99 22.16 13.71 12.21 32.93 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH|
=M 17 22 21 36 52 148
N 199 255 257 498 49 1,258
S=Xy 476 621 493 458 712 2,760
S5 H 9 6 2 0 0 17
2%y 479 373 119 91 6 1,068
7|Eta-8 XY 1,510 1,530 861 530 69 4,500
A (B EZEET) 469 624 445 308 403 2,249
AR (B2 ET) 0 1 0 0 0 1
ABS 449 342 114 31 0 936
A 3,608 3,774 2,312 1,952 1,291 12,937

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 : %)
T= 1w ™M 3M 6M 1Y 3Y Inception

KIS SY40E 0.130 0.100 0.810 3.660 4350 4610 0.230
ESG Duration 2.250 2.280 2.250 2.250 2.380 2.880 3.110
s YTM 3787 3.703 3.756 4461 3.890 1.353 2.488
Sustinvest |F&{%=0l8 0.130 0.090 0.800 3.700 4320 4680 0.186
ESG Duration 2.270 2.290 2.280 2.270 2.470 2.860 3.380
YTM 3783 3.699 3.750 4.454 3.880 1333 2.066
Whos FH4oE 0.180 0.030 0.700 3.970 4330 4300 0.112
Good Duration 2.690 2730 2.750 2.690 2.870 3310 3.070
ESG YTM 3.802 3.708 3.758 4466 3.867 1.368 2.253
ot SY40E 0.120 0.120 0.840 3.680 4.480 4950 0.150
ESG Duration 2.060 2.080 2.090 2.150 2.340 2.820 2.820
A7 YTM 3798 3716 3.772 4512 3.919 1.356 2.391
ESG FH4oE 0.140 0.040 0.720 3.680 4200 4700 0.103
=HMA  |puration 2380 2.420 2390 2330 2.460 2.870 3.690
YTM 3.740 3.645 3.706 4431 3.840 1.295 1.996
HlmX|  |SXH$E 0.170 0.040 0.720 3.920 4350 4490 0.220
Duration 2.600 2.640 2.660 2.600 2.780 3.220 3.100
YTM 3.808 3716 3.765 4473 3.879 1323 2.410

Xt KISKHHE I}

%4, ESGHH F+ X5 F0|

106
104
102
100 ol
98
96
94
92
90
88
2021-05-03 2021-11-03 2022-05-03 2022-11-03 2023-05-03 2023-11-03 2024-05-03

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




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

5 6.0%
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4.0%
3 M
W\’% 3.0%
2
2.0%
! 1.0%
0 0.0%
2021-05-03 2022-05-03 2023-05-03 2024-05-03 2021-05-03 2022-05-03 2023-05-03 2024-05-03
KIS ESGE & SUSTINVEST ESG e KIS ESGS SUSTINVEST ESG
WHOS GOOD ESG shREsG T4 WHOS GOOD ESG chmEsc T
ESGEEAA FlimESES ESGE XA —H3X$
XEE: KISKFAE 7} KHRE: KISKFAHE7F
F) SHRESGETA HIYFT|Y Lold F7HR14 oY)
H7. KIS ESG S8 ME{/%U7|'# Duration
= 3ME~13 1~2d 2~34 3~5' 530/ & A
S=x 0.63 143 237 3.71 8.49 2.59
=AY 0.58 1.32 217 3.21 0.00 1.37
7|Et=8x 0.56 144 237 3.68 5.53 1.88
M (SEFET) 0.66 1.54 242 3.76 7.45 2.44
AN S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.61 1.42 2.35 3.85 0.00 1.53
TH| 0.62 1.46 237 3.69 7.95 2.26
XbE: KISKHEEIL
H8. KIS ESG S X+ ME{/TI|E YTM (29l %)
= 3/ME~13 1~2d 2~34 3~5' 50/ & A
S=Xy 3.617 3.663 3.674 3.702 3.784 3.676
=AY 3.597 3.647 3.639 3.642 0.000 3.625
7|Et=8X 3.764 3.843 3.869 3.948 4.340 3.856
MNESEREES) 3.833 3.893 3.943 3.904 4143 3.919
AN S EES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.662 3.764 3.769 3.724 0.000 3.730
TH| 3.697 3.766 3.808 3.789 3.966 3.776

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 8.65 10.00 6.20 7.06 3.75 35.66
2A XK 5.19 442 238 1.32 0.00 13.30
7|Eta-& X 1.65 1.72 1.14 1.08 0.12 572
AN (S EZRES) 8.60 10.97 9.03 5.82 3.54 37.96
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.35 2.88 1.63 0.51 0.00 7.36
A 26.44 29.99 20.39 15.78 7.40 100.00
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 198 250 178 236 152 1,014
28Xy 92 68 37 16 0 213
7|EtE2&X 143 144 88 87 9 471
SN (B REET) 292 377 285 209 190 1,353
M (S EES) 0 0 0 0 0 0
ABS 71 87 45 8 0 211
A 796 926 633 556 351 3,262

Xt KISKHHEIF
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Q KISKFAHE 7}

#1. F4 23K 22|HSE (2H9l: %)
THE 4/12 4/19 4/26 5/3 MEL{H|(BP)

=214 3.38 342 3435 3435 0.0
=S¢t 24 3.41 3.495 3.495 3.502 0.7
=1 34 34 3.477 3.515 3.505 -1.0
=154 3.452 3.55 3.582 3.552 -3.0
=1 104 3.537 3.59 3.685 3.617 -6.8
SAHHAAA 3 3.577 3.627 3.689 3.671 -1.8
SAHHAAA 5E 3.599 3.675 3.719 3.689 -3.0
SAHAAA 104 3.708 3.746 3.833 3.768 -6.5

RHE : KISKHAHE 7}

123, 21X SPREAD 0| (549l : bp) 124, E4XJAAA SPREADZO| (549l : bp)

3_5SPREAD

5_10 SPREAD 3_10 SPREAD
40.00 - 60.0 -

3Y SPREAD

5Y SPREAD 10Y SPREAD

20.00 oo e 40.0

0.00 M : 20.0

-20.00 0.0
o ] g‘b& . & &Qﬁo &9% &9'» 3 & . & /@/@ p &
& ”éf" m& @"V '»&V S '»Q’f’ ,éi" W@P wé»“
X2 : KISKFAHE I} X2 : KISKHAHE TG
B2 FUH I3 AZYHEHE (42: bp)
IHE 4/12 4/19 4/26 5/3 HEChy|

=1 3_10 SPREAD 137 11.3 17.0 11.2 -5.8

=11 3.5 SPREAD 5.2 73 6.7 47 -2.0

=11 510 SPREAD 85 40 103 6.5 -38

=11 _EZX{AAA 3YR SPREAD 17.7 15.0 17.4 16.6 -0.8

= 11_EXiAAA 5YR SPREAD 14.7 12.5 13.7 137 0.0

= 11_EXHAAA 10YR SPREAD 17.1 15.6 14.8 15.1 0.3

Rt : KISKHAME 7}

10
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@ KISKH&HE 2}

H9. 5 SAM Fdelg (EH91: 7H, %)
AxAd = HNESE a7 L LhEaE Lhalson
2024-04-29 EX| A H478(5) AAA 104 2IE +2.8bp 3.830 1,000
2024-04-29 SENLYSAHEE) 2024-04 AA+ 3 oy 3.837 150
2024-05-03 L 23ZA889 AAA 54 oy 3.672 1,000
2024-05-03 Z23FA890 AAA 304 2IH -9.6bp 3.638 1,100
ALZ : KISAHAE 7L
. =3 g8
ANt F FEAES T 23-6 2 SHUCE &2 0|2 10X 9455 A FSEALE O[O Z 1
23-10 GA[ 9 53804 & &0 S7HME OO0k
J87. FUH X ESE {8 (Ehel: oA 8)
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20000
15000 -
10000
5000 -+
. - B | |
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Xt : KISKHAE 7}
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o M AT CI|FUS SEE oM et
. S8 AESE
SR LAY 2 S S E XYL FSAIZHM= 53 0|¢e| & FHI7|F UM ZHE ER

Ch £3| 2K AAA SES SHRE ZME 200 2K Az E= THI[E Qe 70N SAEY
Ch 23X AAA TR A2z E= 1 8 33 F7+0] 0.5bp, 1.0bp HCHRHLD, 55 X 10E F2+0] 0.5bp,
0.2bp Z=ASHH OpZRUCE

o OpZ3UCE.
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ALE: KISKHAHE 7L

723, 28k 2 DCiH| SPREADZO0|

AP RY 3v- KTB 3Y
2B KHAAA- KTB 3Y

(EH2l : bp)

Z3 - kT8 3Y
o
- O

f
140 4 4 KH AA+- KTB 3Y

120 A
100 -
80 -
60 -
40

20

0
2022-05-03

AFE: KISKHAE

2022-11-03 2023-05-03 2023-11-03 2024-05-03
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Aoz ZNE B Xt 30 0]0] AA+ S20f

HYCH 7|EI28 X AA+ AZYES 14 F7t

2 ZASICH, 109 7o 42 ETME EO|

a2, ofF™ Kl 3y YTM 0| (EH91: %)
22K 7|EF2-8 K AA+
7|EtZ 8 X AA- 7|EtF & XA+

0
2022-05-03

2022-11-03 2023-05-03 2023-11-03 2024-05-03

ALZ: KISKHAHE 7L

O34, 6§ Fxj F0CHH| SPREADZEO|  (TH2l: bp)

7|EtZ-& X AA+- KTB3Y
350 1 7|EFZ 8 rHAA- - KTB 3Y
300 - 7|EF2 8 XA+ - KTB 3Y
250 |
200 |
150 |
100
50 |
0

2022-05-03 2022-11-03 2023-05-03 2023-11-03 2024-05-03

X2 KISAHEE It



H1. 28X I ACHH| A= E S HEE (21: bp)
= 2F AT Y E(05/03) H=lb|(04/26) Mgl (04/02)
ok ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
A2 206 | 129 | 175 | 584 | 05 | 10 | -05 | 02 | 22 | -37 | -56 | -42
=8 206 | 119 | 180 | 612 | 05 | 10 | -05 | 02 | 22 | -37 | -56 | -42
AAA 240 | 268 | 346 | 682 | 05 | 10 | -05 | -02 | 20 | -42 | -59 | -45
AA+ 311 | 374 | 476 | 773 | 05 | 10 | -05 | -02 | 23 | -42 | -59 | -45

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
= 2F AT Y E(05/03) H=lb|(04/26) Mgl (04/02)
ok 1Y | 3y | 5y | 10y | 1Y | 3y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
A2 323 | 337 | 442 [ 1360| 15 | 05 | 05 | 10 | 00 | -100 | -120 | -40
=8 353 | 411 | 664 1541 | 15 | 00 | 00 | 05 | -00 | -80 | -90 | -55
AAA 417 | 553 | 798 | 1749 15 | 00 | 00 | 05 | -15 | -135| -120 | -40
AA+ 1396 | 1672 | 1992 | 2447 | 10 | 00 | 00 | 10 | 00 | -60 | -60 | -25
AAA 2142 | 2434|2607 | 2881 00 | -10 | <10 | 00 | -00 | -35 | -50 | -20
AA+ 269.6 | 3127 | 3276|3529 | 05 | -10 | -05 | -00 | 00 | -30 | -45 | -20

rlo

Sh

>t

60042 ™ = CfiH| 490092 S7H}CL M H= 1 Ol5te] HQIx S

=N : A =
SHLE ZME OIUCL ttH2H2| 1 27| IR 7L QAE 12.7bp 2 LAHSIH BME FE=UCL 0]0fM
dmrEged 2 7Ig2dol 19 02 LUK FA| ZMHE OO ULt O[O A A[S2H2| IR FA| ¢
Cz ZdsiH ZME 230, dot2d 8l U2, StL2d0AM 25 EZE 2dsts 25 ERAC
oHE Ol &R L= 2 ZAMO AMen, MH2H 2 BT O|EM7t 2H 46bp= LHEH GFAMS

JIEFZ BN LU 7,503 A0 H F O] 616228 ZANUCE 7IEIFEM LHAITL AL FtE

X7t ZAIS 20I0f DIZRUCE AAO S| S2I7HE7} 251 0|4 O|ZA| LSO A 910 3bp2 |0y

ZHE LIEHACE 0[01M A0 S22 74T Al 21 O[3te] UHS UM AL Sbp= LM S 0[0jZAL
%

0 7t2d 3 2o JHO M= ESME 20|0 Op3YLt.

0|

tis=el 7IEfg8M7t 2

85, F7H 22X EAlF0| (CRERD) 86, F7H o Fxf EAlF0| (£9l: %)
25000 . BESFN mMFXH mAAA T AA+ 3,000 - m7tE e m I m] e

20,000 - 2,500 -

2,000 -
15,000 -
1,500 -

10,000 -
1,000 -

]

2024-04-29  2024-04-30  2024-05-01  2024-05-02  2024-05-03 2024-04-29  2024-04-30  2024-05-01  2024-05-02  2024-05-03

Xt KISKHAHE 7F AtZ: KISKHAHE 7L
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bl

3. F7F 2Wx) 2 g

s= 5598 wyIe | LdATYE LR 271
AAA = 21 2344040| 2 2(03)1-29 3.700 2E +3bp | 2024-04-29 | 2025-04-29
AAA 7| 23 (424042 1A-29(AL 3.550 2IE -9bp 2024-04-29 | 2025-04-29
AAA Ah=24410]0200-0429-4 3.680 2E +5bp | 2024-04-29 | 2026-04-29
AAA Ah=244180008-0429-2 3.570 oIy -4bp 2024-04-29 | 2024-12-29
AAA A=2441800100-0429-3 3.550 2IE -9bp 2024-04-29 | 2025-04-29
AAA Aot23428-04-0]-1-C 3.700 2E +3bp | 2024-04-29 | 2025-04-29
AAA AoH2328-04-2-6M-A 3.570 oIy -4bp 2024-04-29 | 2024-10-29
AAA AoH2328-04-2-8M-A 3.560 oIy -8bp 2024-04-29 | 2024-12-29
AAA SHLE23447-0480.612-29 3.560 Ol -7op | 2024-04-29 | 2024-12-06
AAA = 212844042 21 28M-30 3.570 oIy -8bp 2024-04-30 | 2024-12-30
AAA 7| 2% (41)24040[2A-30(AH 3.660 2IE -1bp 2024-04-30 | 2026-04-30
AAA 2224 41E0008-0430-1 3.580 OIE -3bp | 2024-04-30 | 2024-12-30
AAA M2 828-04-2-1-D 3.580 BIE -10bp | 2024-04-30 | 2025-04-30
AAA StLE2847-040[12-30 3.710 2E +3bp | 2024-04-30 | 2025-04-30
AAA St +=E UFE2404EF-201-244 | 3,570 oIy -4bp 2024-04-30 | 2024-12-30
AAA ot = U3 2404510 H-2 3.660 2E -1bp 2024-04-30 | 2026-04-30
AAA 7| Y 2 (ThH24058276A-02 3.510 21 -12bp | 2024-05-02 | 2025-02-02
AAA | SUSEME(2")2024-05012Y-A|  3.690 OIF -3bp | 2024-05-02 | 2026-05-02
AAA At=2441€40011-0502-2 3.520 2IE -11bp | 2024-05-02 | 2025-04-02
AAA StLE2847-050[22-02 3.710 2IE -1bp 2024-05-02 | 2026-05-02
AAA St E U3 82405710 H-1 3.650 2IE -1bp 2024-05-02 | 2025-05-02
AAA =01 2344050| & 2(03)1-03 3.680 2E -2bp 2024-05-03 | 2025-05-03
AAA 7| 2 (Eh24052276A-03 3.510 BIE -12bp | 2024-05-03 | 2025-02-03
AAA 7| 22 (41)24050|2A-03 3.610 TE -4bp 2024-05-03 | 2026-05-03
AAA | S 8ME(2A)2024-050|3Y-B|  3.730 ¥ -Sbp 2024-05-03 | 2027-05-03
AAA 4At=2441€40100-0503-2 3.520 2IE -13bp | 2024-05-03 | 2025-05-03
AAA st &2 38240502 21-1 3.520 2IE -13bp | 2024-05-03 | 2025-05-03

RE: KISKHEHE 7}

B4, F2H -] LA sig (
s 5598 2 | AT E AL 271
AAO L2[7HE240-1 3.847 Ol -3bp | 2024-04-29 | 2026-10-29
AAO LE[7}E240-2 3.884 Ol -3bp | 2024-04-29 | 2027-03-29
AAO LE[7}E240-3 3.884 Ol -3bp | 2024-04-29 | 2027-03-30
AAO LE[7}E240-4 3.916 OIF -3bp | 2024-04-29 | 2027-06-29
A0 oh= 7 | £ 529-1 5.617 ¥ -Sbp 2024-04-29 | 2025-04-29
A0 oh= 7| §529-2 5.659 ¥ -Sbp 2024-04-29 | 2025-07-29
A0 oh= 7| §529-3 5.702 2IE -Sbp 2024-04-29 | 2025-10-29
A0 ot 7HI| E529-4 5.800 OIE -Sbp | 2024-04-29 | 2026-04-29
A+ R OI7H I & 460-1 5.130 o 2024-04-30 | 2026-10-30
A+ R OI7H 1 F460-2 5.149 oI 2024-04-30 | 2026-12-30
A+ R OI7H 1 E460-3 5.189 o 2024-04-30 | 2027-04-29
A+ R OI7H | & 460-4 5.189 o 2024-04-30 | 2027-04-30
AA- 7|Of B 7H I| & 535-1 3.872 o 2024-05-03 | 2026-02-03
AA- 7|O[H| 7} | & 535-2 3.894 o 2024-05-03 | 2026-05-04
AA- #|O|H| 7] I & 535-3 3.948 oI 2024-05-03 | 2026-11-03
AA- 7 O|H| 7} | & 535-4 4.006 oI 2024-05-03 | 2027-05-03
AA- 7|0 H| 7H | §535-5 4.006 oI 2024-05-03 | 2027-05-04
BBB+ C|H[7HI| §F120 5.600 +560bp 2024-05-03 | 2025-11-10

15




Rt&E: KISKHAHE 7}

16

% o B3 =
< H 5 0= 3
n ﬁ = __%_ .A_._| |.DAI ar
W o~ O T N 5
ﬂ . N oF
4 o Mo S = - -
E3 Hor_ TN mo o o =, %
5 = o © Ko o ﬁ
= B Kk o
N o " oK v
: : ; ; o %
Yooy s N8 E 2
N oo H T E g i
R " [ %, :
=y : .__/u : % < o
o om HOX i 2 I\ :
Ik I ol ol =< A% \ nv ;
_._._._ bl 101 v :
o ofl il K ' 2 O
H_L O_ s _|_._ _._.__._._ V QAV
2o owmx KT o
e ke B2 o 9 o
P N 53 o= T :
o o ol e m & e o
E= = ] _._.___._._ Oﬁ VQ Av ﬁ
SR ma Tod - :
: - : : : m_v % [2N
T T ® Ik = U o o
E % : : ._.Aer : o % 23 2
T X M ar ol < b o :
R 44 o X mo % < 9
y Howr o e E o i 2 :
M_v W o i m_u 0o oF Oy o
N Y il > ol um 5 b\,,v nvsnv
; M © E_||=_ T % - oww
w Y T X 3 N ol N ®
N ol 1 T 0
: 5 T uEM o < 2 Y
KO o o = 2 - . . :
& : : 5 mun - 2 LN
po° - N 4 o ",
>z m ¥ o zp W Z o & %
X - kX w 0 x B s| % P
T T S A A T £
« _Alo = _n E_o = = [=] " < BQ, (o Ho a
RN w5z g i | 5 . % 58
g B o N0 = I f O o
Al O_L o O_Hu (DN = BQ (= _._._o
ind T 0 o ol i 0 - K5 m._
tica B23% g
o o b & Mwu._moﬁ } mmmmmmmmooo * __.___ﬂ».
o ooF o H | 55885885888 N E
N < | §HSRSATARS I
| 8 E8988¢ o
n
IH

7}, KISKHEE 2t

o

3

pvE

TERETENE]




=< — = xx
OIAHH : FYIH ATYIE =4, HE= 2 SHEY
o 7} R} KEY POINT
0|5t 78 02) 3215-1471 o ZIA| AFHE| SHAOE AT AR ZA X|&
o IAMN HE Z7| 17t S 82t & EC|EY Ot

SlA ME S

SHAL 7|E 2ARH 33 PH7| AAASE2| =10 OfH| & AT EE ™ FECH 1.5bp 22 32.7bpE

2 1z ddol 47|12t 7AlE HIOICt ofof =X F2|7t §SotTM AT YEl= o 2= ATk O H

o
=2
x
rir
0y
HT

o= IR AZOM= ZM A7t O|ofX|H K A== [AMTE XSEQALE FEA

SHOM A2t X &E= Z5S BQCH A2t IR AFoMe ZAH +H2 2 Qg 7HARE 0| 7|0

= 27 THO MUY Ao 2 OMEICH A HEE HI|FUS FAHOE SIEsiH SHEY O R
Ct.
a7, A S2|50| (59l : o 9)
6.5 600
5.5 500 _
AOAIHY E
45 400 AAOA IR E
AAAA I E
3.5 300
——A0
25 200 —AA0
— AAA
1.5 100 2734
0.5 ‘ ‘ 0
2021-05-03 2022-05-03 2023-05-03 2024-05-03
XHE : KISKHAE 7}
H1. Oy S A=y E U HEE (E+21: bp)
s 3F ATY E(05/03) =Ll H|(04/26) ™ LiH|(04/05)
at7] 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
AAA 254 | 327 | 358 | 765 | -10 | -15 | -10 | -05 | -56 | -75 | -53 | -52
AA+ 274 | 372 | 494 | 1004| 00 | -05 | -10 | -05 | -55 | 95 | -83 | -6
AAO 307 | 415 | 557 | 1338| -05 | -05 | -1.0 | -05 | -65 | -95 | -83 | -6
AA- 352 | 477 | 673 | 1704 | -10 | -05 | 1.0 | -05 | -70 | -95 | -83 | -6
A+ 656 | 986 | 1440|2249 | -15 | -20 | -10 | -05 | -75 | -100| -7.8 | -57
A0 825 | 1252 | 1885 | 2709 | -15 | -20 | -1.0 | -05 | -75 | -105 | -93 | -82
A- 109.3 | 169.7 | 2485 | 3222 | -15 | -20 | -10 | -05 | -75 | -105| -93 | -82

Xt : KISKHAE 7}

17



Ch 2| AR &l A|ROA = AAAS S 4
SH(AA-)

O 2 1ZX 490¢

o
fe)

r.|

. A
g

mjo

7|23

2335 S opch O 9 ol

= ot Xtz ZHo| S UC

H2. S|AMM 2 (EH9l: %, bp, 9, g
HEgsSa 359 LR BHO|E | ZH2ADYES | Ly | LAY
AAA Let=8X1F165-1 2024-04-29 3.743 HE2E -6bp 3 1,100
AAA Let=8XF165-2 2024-04-29 3.768 JHE2E -12bp 5 700
AA- LA S H24-1 2024-04-29 4.078 NE P8 -2bp 2 1,000
AA- ChAl B H24-2 2024-04-29 425 JHE2IE -2bp 3 1,000
AO Sk RHLHAIEFS-1 2024-04-29 6.8 - 2 540
AO St RHLHLIESS-2 2024-04-29 6.9 - 3 460
AAA ot S ET48-1(5) 2024-05-03 3.653 =1 +15bp 2 700
AAA ot S ET48-2(5) 2024-05-03 3.709 =1 +20bp 3 700
AAA ot S A ET48-3(5) 2024-05-03 3.783 =1 +22bp 5 300
A- HAAH Ol ERIAE12-1 2024-05-03 6.7 - 1.5 460
A- HAAHO|O{EBAET2-2 2024-05-03 6.8 - 2 390
F) FET T2 Lt S|AR, ELS H|Q
Xrz: KISKHAHE 7L, o EF A X R
3. DAY 27| B (SHSl: %, ', o4g)
HEgSE 359 LR nHO|E 27 gt | kol
A+ 2383 2021-05-04 1.603 3 800 800
A+ 24 7%95H154-2 2019-04-29 2.495 5 500 1,500
A+ oH&7|01Z40-2 2019-05-02 2.314 5 600 1,300
A+ $+31239-2(%) 2021-04-30 2.442 3 1200 1,840
A- CHehetE99-1 2022-05-02 4286 2 1400 18,540
AO HD®#CH Ol Z 2t 30{78 2021-05-04 33 3 600 3,900
AA+ oIt ohE 27 2021-04-28 1.386 3 1100 11,400
AA+ il of| O] X| & Xt64-1 2021-04-29 1.529 3 1700 22,450
AA- Sh3tol o 2 A 0| A 122-2 2019-04-30 23 5 1000 12,800
AA- 51310 O] 2 AH| O] A125-1(5) 2021-04-28 1.615 3 2600 12,800
AAO LG X}83-2 2017-04-28 2.785 7 1300 32,600
AAO ROADIZ57-1 2021-04-28 1.376 5 1000 26,300
AAO SHEYE 311 2017-04-28 3.16 5 1700 4,500
AAA ot S AL 37 2021-05-04 1.409 5 800 21,500
AAA ot sME™27-2 2017-04-28 2334 5 500 21,500
AAA oh M R 7T48-1 2021-04-29 1.385 5 600 52,200
BBBO SYUE39 2022-04-27 5.3 5 240 690

= _ == T
T FEHS S
A

Xt&E: KIS}

(il

22z
FE7E, O & 2R R

o

2t S| AR, ELS A 2|
E
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Ha, XF SIAR) w7

(TH2l: %, bp, 'd, AH)

MEEE 59 R Wl Az 5HO|Z 2t7| ol
AA- SHEM 2024-05-07 Nl -128pP 2 1150
AA- SHEM 2024-05-07 Nl -198P 3 850
A+ SPCAHE 2024-05-10 Wi -318P 3 700

F)REZ Z2 Lt A, ELS A9
At&: KISAHAHE 7L DART
72, 3|AMK L3l 0| ool o @)

180,000

160,000

140,000

120,000

100,000 2021

80,000 - w2022
m 2023
60,000 - = 2024
40,000 -
20,000
18 28 38 48 58 eE 72 8E 9E 108 118 12

KtZ : KISKHAHE 7}

123 SIAMH T F0)

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2022-05-03 2022-09-03 2023-01-03 2023-05-03 2023-09-03

2024-01-03

2024-05-03

ALE : KISAHAHE 7L

19



T A FEAYS 0| Hlslh stAtst Aot OJOJ /L HH| REFE 2X 7,747 JE M F
CHH| 1= 1,286 € ZAZCH ST FEH2 AA S22 MF OH| 2.0%P T7+t 19.43%E XX 1,
AA S22 ©F CHH| 1.53%P 3t 64.62% S KHX|IZHCH AS S -0.97%P LA 13.94%E AHX|ZHCH THE Tt
ot A7t M= 8.63%P LAt 51.88%, 1EH~3EHE2 -4.78%P St 41.6%, 3H~5

—

22 1 50%p ZABH546%E KHX|SHO D 51 O|AF ZHO M= -2.34%P ZEABH 1.06% & KFX|3HCt.

H5. 2|AIX| S2EH F8 GO
T2 2024-04-11 2024-04-18 2024-04-25 2024-05-02
AAA 6,361 13,984 6,803 5,391
AA 23,598 31,783 25,821 17,931
A 5,228 5,231 5818 3,867
BBB 446 447 488 538
JUNK 51 42 104 21
Total 35,684 51,487 39,033 27,747
RtZ : KISKHAHE 7}
H6. 2|AIX| THEH K8 (EH9l: o #)
T2 2024-04-11 2024-04-18 2024-04-25 2024-05-02
~1y 11,953 21,063 16,882 14,395
1y~3y 19,170 24,407 18,102 11,543
3y~5y 3,313 4,056 2,721 1,514
Sy~ 1,248 1,960 1,327 295
Total 35,684 51,487 39,033 27,747
X2 : KISKHHE 7}
4. A S2E 78 (2491 = %) O35, 2|AKH THED|E |8 (T2l : %)

3y~5y
()
1y~3y 5.5%
41.6% Sy~
1.1%
51.9%

Xt KISKHAHE 7F AtZ: KISKHAHE 7L

20



A&le. S|AH SEZF =0] (EH9l: o 8)
BN FEH
120000
100000
80000
60000

40000 ii i il i i i
= il it
0 T T T T TIIT T T T T 1
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KtZ : KISKHAHE 7}
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—

02) 3215-1435
02) 3215-1454

{2~ ETHO[E X A

1I-

XpEH

2|

ZHEERL

o
o
[l

FEC =X & 318,7637

=

4

AL

4

o
[=]
[

ABS/MBS : H2)[&25HZ ABS, 8152024-7XL8XLIX} &l

HYY o2

87|
H
S

=
—

=] BT S g
i o = = =
- & . D.__._._“_Lu_/ﬂ_
._.UL ._OO“_O .A|_L|
Ao g iy
T oo ATx_'MATur,H_'
o FtwSmiPE
Do = wm W i
£ o Wﬁ__.__umﬂxﬂo_u%é
5___% xR ANE T
Maw mlnd3anr
<0 =10 — ol o 2
or ..Al_H__IHmH_Z_“m
H o xEJ___MAr H ol
al = Of 80 A
O_OO _LHM .Al_lu_ﬁH
o - <) = Ko — 2 %0 g
1 T o W ook u
o — I+ no o
R Y
o B H e
= 4O|_._nm._LOI_“_”__IO_._Io=._
N uxuM_mEﬂ.rmuA
T xEIRIDE
M o1 _u._ﬂonOumm._..__nA__.mm
Ol X p&am ' T m
<d @l N = JJ -~ 2
P Klo OF N -3 ol §
K = O O0X
= o H_._..._|7 T g
of o N g o
Ho o - S
OF o a5 =
™ K = o =
ﬁ_.uwl %%_SMEMOWW_
nE RTILL S MW
X @y 8T KT
Mo g oM Hog=
oM oz koS B
o A ErmgXE
AR -~ = = <X <
%M +o._.4_m|5_§_.__ux_o§
U Lo ol o oH T o
T 1o o_uol_s_.u.__z_u_.u._
wma.ol_m_u_zu_.o_wou_.
0O K T K Pl 1
g mEA.__Mm._mFEW._HE
=y o SR = 9 = oy
H__._._||.|40_|__“_O |O
E%__W, moAl N
W_m_w_.m_?lZmH_Z._LQHZ
Ho®HS Jum
Tt~ =d

7ty

Synthetic CDO
3

7|Et
QEE

: 2023-11-01 ~ 2024-05-03)
I
=

2|7t £ 01 &[0f QUL
w21 /&2 O S 34 2 coo

I PF Loan
. P-CBO

712k

350000
- 300000
- 250000
- 200000
- 150000
- 100000
- 50000

22

2023-11 2023-12 2024-01 2024-02 2024-03 2024-04
7t

!

k

25,000
20,000
15,000
10,000

5,000

XHE: KIS}



(THl = %, 712t : 2023-05~2024-05)

Fai Synthetic

CDO
2%

P-CBO
28%

PF Loan
11%

> WA

(29l - %, 712t : 2024-05)

o
Qo
ojo

RtE: KISKHHE I XbE: KISKFAHE 7
H1. F7F ABS L sigt 9l : 249, %, 7|12t : 2024-04-29~2024-05-03)
7| X Xp4t SPC HE8SS el at7| diizo | wEzal | M
CHUI SRS MY | HAEDNO|EX|74Xt31-1 AAA 2024-04-30 ™ 100 3.673 -
CHU7|ZES M | HAEDO|EX|74XR31-2 AAA 2024-04-30 1.93M 100 3.673 -
I |St RO 2R 2 | HAEDO|EX|74XH31-3 AAA 2024-04-30 3M 100 3.673 -
SIS RIS M | HAEDO|EX|74X31-4 AAA 2024-04-30 4M 100 3.686 -
DI Y|SRO 2 | HAETO|EX|74%HR1-5 AAA 2024-04-30 5M 100 3.710 -
SIS RS M | HAEDO|EX|74X31-6 AAA 2024-04-30 6M 100 3.724 -
DSR2 | HAEIO|EX|74%tR1-7 AAA 2024-04-30 6.96M 100 3.739 -
SIS RIS M | HAEDO|EX|74X31-8 AAA 2024-04-30 8M 100 3.755 -
CHEY|SREO 2 | HAETO|EX|74%H81-9 AAA 2024-04-30 8.9M 100 3.771 -
S| SRS M | HAETIO|EX|74XH71-10 AAA 2024-04-30 10M 100 3.795 -
DSR2 | HAEDO|EX|74XH81-11 AAA 2024-04-30 10.93M 100 3.809 -
SIS RS MY | HAETO|EX|74XH71-12 AAA 2024-04-30 1Y 150 3.824 -
SIS R 2 A | HAELDO|EX|74XH71-13 AAA 2024-04-30 1Y1M 100 3.839 -
SIS RS MY | HAETIO|EX|74XtR1-14 AAA 2024-04-30 1Y2M 100 3.844 -
CHU 7| SRS | HAETO|EX|74XF]1-15 AAA 2024-04-30 1Y3M 100 3.860 -
SIS RS MY | HAETIO|EX|74XtR1-16 AAA 2024-04-30 1Y3M 100 3.865 -
CHU 7| S RIfS A | HAETO|EX|74XHR1-17 AAA 2024-04-30 1Y5M 100 3.880 -
SIS RS MY | HAEDIO|EX|74XHR1-18 AAA 2024-04-30 1Y6M 100 3.886 -
CHY|S R Z A | HAELO|EX[74XH71-19 AAA 2024-04-30 1Y6M 100 3.890 -
SIS RS MY | HAETIO|EX|74XH71-20 AAA 2024-04-30 1Y8M 100 3.895 -
SIS R Z A | HAELO|EX|[74XH71-21 AAA 2024-04-30 1YOM 100 3.909 -
SIS RS MY | HAEDO|EX|74XH71-22 AAA 2024-04-30 1Y9M 100 3.914 -
CHU 7| SRS | HAETO|EX|74XH81-23 AAA 2024-04-30 1Y11M 100 3.918 -
SIS RS MY | HAETIO|EX|74XHR1-24 AAA 2024-04-30 2Y 50 3.933 -
CHU 7| SRS | HAETO|EX|74XH81-25 AAA 2024-04-30 2Y2M 50 3.944 -
SIS RS MY | HAETIO|EX|74XH71-26 AAA 2024-04-30 2Y3M 100 3.955 -
CH YIS R Z A | HAELO|EX[74XH71-27 AAA 2024-04-30 2Y6M 50 3.967 -
U |SHRO SR E | HAELO|EX|74%t81-28 AAA 2024-04-30 2Y8M 50 3.982 -
SIS RO 2R E | HAEDO|EX|74%+31-29 AAA 2024-04-30 2YOM 50 3.997 -
Y| SRR E | HAELO|EX|74%t21-30 AAA 2024-04-30 3Y2M 30 4.019
USRS | HAEDIO|EX|74KH71-31 AAA 2024-04-30 3Y5M 20 4035 CALL
CHE SR 2 E | HAEDO|EX|74XH31-32 AAA 2024-04-30 4YTM 10 4.095 CALL
Primary CBO ME2024H| 77 S2H-1(=) AAA 2024-04-30 3y 225.601 3.852 -
Primary CBO AME024H| 7K E 311 -2(Ah AAA 2024-04-30 3y 388.615 3.852 -
Primary CBO M E2024M|8XHF-S2H-1(Ah AAA 2024-04-30 2y 1270.634 3.773 -
Primary CBO AME2024M 9K S 2 -1(Ah AAA 2024-04-30 2Y 1652.7483 3.773 -
Primary CBO ME024M| 7K RS 3H-3(%) C 2024-04-30 3Y3M 6.399 4252 -
Primary CBO AME024H| 7K E 311 -4(Ah C 2024-04-30 3Y3M 11.385 4252 -
Primary CBO AE2024K|8XF- S5k -2(AL) C 2024-04-30 2Y3M 46.866 4073 -
Primary CBO AME2024M 9K S 2 -2(Ah C 2024-04-30 2Y3M 56.29162 4173 -

AtZ : DARTHASA|A|AH
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H2 F7h MBS T S He[Xt TP HluwF

(2Hel - AR, %, 712t : 2024-04-29~2024-05-03)

]

o
ot MBS2024-8(2024-04-26) MBS2024-7(2024-04-19) MBS2024-6(2024-03-19)
B segol | wage| | amyc | wugo | wwgel | Ampc | wuay | wwgel | amyc
14 1,329 3.570 +10 1,351 3.588 +15 1,300 3.557 +22
2 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
54 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
20 1,300 3.900 +34 1,100 3.771 - 1,100 3.714 +37
304 200 3.890 +43 200 3737 +32 200 3.698 +43
%) WA BA O[0f 2T 4
AE  SARTYZEBA
&4, MBS 2H7|'H L@ xhed 30 (Bl & #)
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A2 : KISKFAHE I
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OHRITHA : EIOIET U AIE, 201X Fd] 210l Visd
b L= N KEY POINT
ol HE 02) 3215-1469 e Ol 7|&=22 =4
o HOIT Mt ZOIY = 5H|&
SHRlXHH A EST
F MAAE S el HE7|otE 22|7| 2 gHE5He oM E ERCt
AMEEOAES2 18X HL FOMC 0|% mtE AH0| F=5% =04 FOMC Mo HHE 187] ECle M 27|
CHH| 12%AE =) 245, AT 04X 1.0%E 42510 =2 AT 452 0I5t
52 FOMCe 7|Z3El& 5.25~5.50%= SZA5tHA M2 "1 EA|Y0| JfX o= EIO|ESHX|TH &
Yo QUCH D USHH "DEA|O| O &2 AFiX|H F2|ste == AT LASIIUCE
JdgLt 187]| Hlsg diHdE2 03%2 o] 0.8%E B =0t ZOTl MitdE & = A/ 127] A+
ASA4E0| 5% 20| =07l 22 EOI'II =7| B¢ == H[E0| ™WE7| CHH| 47% S22 0f & K|
3.6%ELCH =2 ZAE EQFACt
Olg{gt 297 {0 A|E2 %22 YHE|= HasY 18X HY JdHEN F=5t1 ULt
J3. o333 +=4E 0| (EH91: %, 717t 23.05.04~24.05.02) ORI, EUIK £AE =0| (E91: %, 717 23.05.04~24.05.02)
=K (%) 10Y-2Y(%) 2K (%) 10Y-2Y(%)
5.5 0 3.5 0
-0.1
s 02 3 Y’\ o
45 o 25 V’\‘V W 03
N\. v 0.4
-0.6
-0.5
4 2
Y 08 06
35 ﬂ/ 4 15 0.7
-0.8
3 1.2 1 -0.9
2023-05-04 2023-08-04 2023-11-04 2024-02-04 2023-05-04 2023-08-04 2023-11-04 2024-02-04
DR 2Y 5Y 10Y 30Y DR 2Y 5Y 10Y 30Y
Xt& : KISKHAHE 7}, Bloomberg X2 : KISAHHE I Bloomberg
J33. U238 & F0| (E481: %, 717k 23.05.04~24.05.02) =4, S22 £UE F0| (E49]: %, 7|2: 23.05.04~24.05.02)
= xH(%) 10Y-2Y(%) =5 (%) 10Y-2Y(%)
2.5 0.9 3.5 0.7
5 0.8 0.6
0.7 3 05
1.5 0.6
0.5 0.4
1 2.5
0.4 0.3
. W o "
0 o1 0.1
-0.5 0 1.5 0
2023-05-04 2023-08-04 2023-11-04 2024-02-04 2023-05-04 2023-08-04 2023-11-04 2024-02-04
DR 2Y 5Y 10y 30Y DR 2Y 5Y 10Y 30Y

AtE : KISAHAHE IE Bloomberg

Xt& : KISKHAHE L Bloomberg
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@ stz

21 FU I3 SEIHE (EH21: %)
Clo b 2024-05-02 2024-04-26 2024-04-03 H=F oiy| HE iy
US TREASURY 2Y 495 499 470 -430 24.90
US TREASURY 5Y 463 470 435 -7.60 28.10
US TREASURY 10Y 461 469 436 -7.40 25.50
US TREASURY 30Y 474 479 450 -5.10 24.10
DEUTSCHLAND REP 2Y 3.02 3.02 2.83 0.30 18.40
DEUTSCHLAND REP 5Y 2.59 2.62 2.37 -3.20 22.30
DEUTSCHLAND REP 10Y 2.56 2.61 2.40 -5.00 16.10
DEUTSCHLAND REP 30Y 2.68 274 2.58 -6.80 9.50
JAPAN GOVT 2Y 0.29 0.30 0.20 -1.10 9.40
JAPAN GOVT 5Y 0.49 0.50 037 -1.20 12.70
JAPAN GOVT 10Y 0.90 0.92 0.77 -1.50 13.50
JAPAN GOVT 30Y 1.99 1.96 1.85 2.40 13.80
CHINA GOVT 2Y 1.91 1.84 1.89 7.30 2.10
CHINA GOVT 5Y 218 2.12 2.17 5.70 0.40
CHINA GOVT 10Y 2.30 227 2.29 2.20 1.00
CHINA GOVT 30Y 2.55 2.48 2.47 6.60 8.00

Xt& : KISKHHE L Bloomberg

125 USD & EUR

(EH2l: %, 717k 23.05.04~24.05.02)
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X2 : KISAHEE 7L Bloomberg
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AtE : KISAH:HE IE, Bloomberg

1%6. MOVE & VIX

(29l %, 712t 23.05.04~24.05.02)
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X2 : KISAHHE I, Bloomberg
A28 KPE HIZ8 MA HE (2H21: %)
6.2
6
5.8
5.6
5.4
5.2
5
S I 22 22D
RPN @\\ v o7 AT T S
— T YTM HFE Y™
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Jd89. KPE 28X HE HE (5+91:bp,712+:24.04.26~24.05.02) J2110. KPE HZ8X HE HE  @21bp712:24.0426~2405.02)
DR(bp) DR(bp)
0 0
) -2
-4
-4
-6
-6
-8
-8 -10
-10 -12
19 e/ 1278 24 s 74 104 15 204 12 e/ign7ye 24 s 74 104 15H 20
A& : KISAHAHE 7L Bloomberg X2 : KISAHEE I Bloomberg
dE11. HY M ME EX (E+2I: %, 717} 24.04.29~24.05.03)
HE MY M ME EE
6.67% 2.22%
2.22% 6.67%
H Financial m Utilities H Financial m Utilities
M Industrial B Government M Industrial B Government
1 Consumer, Cyclical [ Consumer, Non-cyclical 1 Consumer, Cyclical [ Consumer, Non-cyclical
X2 : KISAHEE 7L Bloomberg
H2 HF Cijd] B MH ME FZ (E+21: %, 71Z}: 24.04.22~24.05.03)
HE 2= RES 5%
Financial 30.00% 37.78% -7.78%
Consumer, Cyclical 5.00% 6.67% -1.67%
Consumer, Non-cyclical 5.00% 2.22% 2.78%
Energy 0.00% 0.00% 0.00%
Government 20.00% 28.89% -8.89%
Basic Materials 0.00% 0.00% 0.00%
Communications 0.00% 0.00% 0.00%
Diversified 0.00% 0.00% 0.00%
Industrial 35.00% 2.22% 32.78%
Technology 0.00% 0.00% 0.00%
Utilities 5.00% 6.67% -1.67%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISAHAHE IE Bloomberg
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H3. £7t Korean Paper 2ddH (717} 24.04.29~24.05.03)
=20 Hr3H A| & £3} EL a7 Coupon|Benchmark| &3 2 (USD)
WOORIB 0 05/06/25 EURO-DOLLAR | USD 2024-05-02 2025-05-06 - 50.00MM
KDB 5.46 10/30/25 EURO MTN usD 2024-05-03 2025-10-30 | 5.46% 20.00MM
KDB 5 09/03/24 EURO-DOLLAR | USD 2024-05-03 2024-09-03 5% 40.00MM
KDB 4.64 05/07/26 EURO MTN HKD 2024-05-07 2026-05-07 | 4.64% 15.72MM
SHNHAN 0 11/07/24 EURO-DOLLAR | USD 2024-05-07 2024-11-07 - 50.00MM
CITNAT 5 % 05/08/29 EURO MTN usD 2024-05-08 2029-05-08 | 5.25% 300.00MM
CITNAT 5 ¥ 05/08/27 EURO MTN usD 2024-05-08 2027-05-08 | 5.375% 300.00MM
CITNAT 5 ¥ 05/08/27  |PRIV PLACEMENT| USD 2024-05-08 2027-05-08 | 5.375% 300.00MM
CITNAT 5 % 05/08/29 | PRIV PLACEMENT| USD 2024-05-08 2029-05-08 | 5.25% 300.00MM
KEBHNB 4.95 05/09/25 EURO MTN AUD 2024-05-08 2025-05-09 | 4.95% 45.42MM
Xt& : KISKHHE 7} Bloomberg
H4 F7H 0|3 FH X &7 (E49l: %, 712+ 24.04.29~24.05.03)
Date Name Survey Actual Prior
2024-04-26 M REN= 0.50% 0.50% 0.30%
2024-04-26 7§ QI AH| K| 2= 0.60% 0.80% 0.80%
2024-04-26 HE JHIAH| 0.30% 0.50% 0.40%
2024-04-26 PCE C|Z2{0|H M| 0.30% 0.30% 0.30%
2024-04-26 PCE C|Z20|H MdH| 2.60% 2.70% 2.50%
2024-04-26 PCE Z& CIE2|0lE MoM 0.30% 0.30% 0.30%
2024-04-26 PCE =& C|E210IH YoY 2.70% 2.80% 2.80%
2024-04-26 OjA|ZtCiEEm 14 QlE2f o] -- 3.20% 3.10%
2024-04-26 OjA|ZtoiEtm 5-10H QIE2 0| 3.00% 3.00% 3.00%
2024-05-01 Sap 22Y 0|3 M=Q PMI 49.9 50 49.9
2024-05-01 ISM M= X|= 50.1 492 50.3
2024-05-01 ISM THO{ S 7tHX| 5= -- 60.9 55.8
2024-05-01 ISM A7 -- 49.1 514
2024-05-01 ISM 18 -- 48.6 474
2024-05-02 FOMC =2| 278 (&3h 5.50% 5.50% 5.50%
2024-05-02 FOMC =2| 273 (steh 5.25% 5.25% 5.25%
2024-05-02 ogiE a3 32 -- 5.40% 5.40%
2024-05-02 F=X| $69.0b -$69.4b -$68.9b
2024-05-02 M MYl R -- 208k 207k
XtE : KISKHHE 7L Bloomberg
H5. WF 0|3 AX X = (E48l: %, 712+ 24.05.06~24.05.10)
Date Name Survey Actual Prior
2024-05-03 HsYPR208X+ HE 240k -- 303k
2024-05-03 DHEE DA BT 195k - 232k
2024-05-03 Hzgadads 5k -- Ok
2024-05-03 HYE 3.80% -- 3.80%
2024-05-03 AlZte "W e (D k) 0.30% -- 0.30%
2024-05-03 A2t Ea AT AT 4.00% -- 410%
2024-05-03 o FUDEAZ TH A 344 -- 344
2024-05-03 dngs ®8te 62.70% - 62.70%
2024-05-03 S&p 22 0|5 MH|AY PMmI 51 -- 50.9
2024-05-03 s&p 22H 0|53 T PMI 51 -- 50.9
2024-05-03 ISM A{H|A X|2= 52 -- 51.4
2024-05-03 ISM AH|A X2 714 55 -- 534
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2024-05-03 ISM MH|A & 49 -- 485
2024-05-03 ISM MHE|A AR =2 54.5 -- 54.4
2024-05-08 AH|XHAE X 5= $16.500b -- $14.125b
2024-05-08 ZOiF Y T MoM -- -- 2.30%
2024-05-08 TOf Xj2 | -0.40% -- -0.40%
2024-05-09 M A Hids -- -- 208k
2024-05-09 MY AL -G AUER -- -- 1774k
XtZ : KISKHAHE T, Bloomberg
H6. Tt 5 AX X = (EH91: %, 712t 24.04.29~24.05.03)
Date Name Survey Actual Prior
2024-04-29 CPI (HACHH]) 2.30% 2.20% 2.20%
2024-04-29 CPI (I &CHH]) 0.60% 0.50% 0.40%
2024-04-29 CPI EU B¢ T &H| 0.60% 0.60% 0.60%
2024-04-29 CPI EU B¢ MdH| 2.40% 2.40% 2.30%
04/29-04/30 F=AS7HR| 5= | 0.20% 0.40% -0.20%
04/29-04/30 FYUS7HX| 5= HEH| -3.80% -3.60% -4.90%
04/29-05/02 2 OfTHOf (R RIChH]) 1.10% 1.80% -1.90%
04/29-05/02 20 THoi NSA | -- -2.70% 1.70%
2024-04-30 MYt HE (THRH) -- 10.0k 4.0k
2024-04-30 HYsg HHE SA -- 5.90% 5.90%
2024-04-30 GDP SA (H7|CHH]) -- 0.20% -0.30%
2024-04-30 GDP NSA ™ ACHH| -- -0.90% -0.40%
2024-04-30 GDP WDA HACHH| -- -0.20% -0.20%
2024-05-02 HCOB = M=% PMI -- 425 422
XtE : KISKHHE 7 Bloomberg
H7. WF 5 dH x| = (E48l: %, 712+ 24.05.06~24.05.10)
Date Name Survey Actual Prior
2024-05-06 HCOB =& MH|2Y PMI -- -- 533
2024-05-06 HCOB =g &g PMI -- -- 50.5
2024-05-07 ST T -0.20% -- 0.20%
2024-05-07 S&F WDA M iEH| -1.30% -- -10.60%
2024-05-07 FYX| SA -- -- 21.4b
2024-05-07 & SA MoM -- -- -2.00%
2024-05-07 22 SA MoM -- -- 3.20%
2024-05-07 HCOB =< MY PMI -- -- 383
2024-05-08 A M A SA MoM -0.01 -- 2.10%
2024-05-08 A MAE WDA YoY -3.60% -- -4.90%
Xt : KISAHAHE 7L Bloomberg
B8 F 5= 4N X|= (TH: %, 712t 24.04.29~24.05.03)
Date Name Survey Actual Prior
2024-04-27 S Y70l x| HiHH| -- 430% 10.20%
2024-04-27 A M A Yoy -- -3.50% -
2024-04-30 g PmI -- 51.7 52.7
2024-04-30 HZ=g PMmI 50.3 50.4 50.8
2024-04-30 HIMZY PMI 52.2 51.2 53
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2024-04-30 |

oA B2 PMI A=Y

51.1

AR : KISKHHE 7 Bloomberg

#9. WF = FH x=

(EH2l: %, 717t 24.05.06~24.05.10)

Date Name Survey Actual Prior
2024-05-06 XojAl Z= PMI B -- -- 527
2024-05-06 Xto| Al &= PMI AMH[AY 52.5 -- 52.7
2024-05-07 QetE FH -- -- $3245.66b
2024-05-09 +Z YoY -- -- -7.50%
2024-05-09 =2 YoY -- -- -1.90%
2024-05-09 FAX| - -- $58.55b
2024-05-09 4% YoY CNY -- -- -3.80%
2024-05-09 22 YoY CNY -- -- 2.00%
2024-05-09 B A=X| CNY -- -- 415.86b
05/09-05/15 S3ta3 M2 M| -- -- 8.30%
05/09-05/15 3533 M1 Yoy -- -- 1.10%
05/09-05/15 E3t53 MO YoY -- -- 11.00%
05/09-05/15 Aggregate Financing CNY YTD -- -- 12930.0b
05/09-05/15 New Yuan Loans CNY YTD -- -- 9460.0b

AtE : KISXHHETE Bloomberg
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YorEExt KEY POINT
TS iz 02) 3215-1475 e X|H Z= CHH| KOSPI X|Z= AF
o FLHELS WAl H= A &
o ELS &%t = B7L &t &
. TRl F4 Al
23 0pX|8F H2f Ll 03Y, KOSPIX|4== ™= CiH| 20.3p 4

Ab

4.43%

SX5E= Xl == OFX|9 Heff Y CiH| 2.32% StEFsHSCE

§SotAL, F2X|5 & HSCEl= TFIH|

o O
H1. MF OjH] =8 K| 0| (EHl: ZQIE)
e A & o & HEE
KOSPI200 361.02 363.58 A256
NIKKEI225 37,934.76 38,236.07 A301.31
HSCEI 6,269.76 6,547.29 A277.53
EUROSTOXX50 5,006.85 4,890.61 v116.24
S&P500 5,099.96 5,064.20 v35.76
F) 2F U RIS HEMNE 2E A2 7|F e50tsT 22 B A E
a2 A2 10 Fe X5 F0| (9 ZA2)
NIKKEI225 === KOSPI1200 HSCEI e EURO STOXX50 e S&P500
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SWAP: CD 91 = 3¢d] 0.01% &=

"I XL KEY POINT

0|F% ¢igl  02) 3215-1406 e X/t F= [HH| CD 22| 0.01% &5
e IRS S| 5t2tA|, CRS 22| &5 Al
e SWAP SPREAD &}2tHA||, SWAP BASIS &5 A

& CDE2|= 3.58% 2 ™ F CHH| 455IQUCt RS 22l= HEXoZE 6

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

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

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

aE1. F8 32 F0| (EF91: %)

——USDTB3Y ——USDIRS3Y ——KRW CRS3Y KRW IRS 3Y KTB 3Y
6.00%
5.00%
4.00%
3.00% r\%ww
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
0.04%

0.02%
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J1&3. USD IRS &&| 30| (HSl: %, BP)
XH0|  ——5/3/2024 4/26/2024

6.00% 0.00%

5.00% \ -0.02%
4.00% T 0.04%
3.00% -0.06%
2.00% -0.08%
1.00% -0.10%
0.00% -0.12%

3M 6M SM 1Y 2Y 3Y a4y 5Y 6Y 7Y 8Y 9Y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

H1. USD IRS Data (T2l %)
URD IRS 1Y 2Y 3y 5Y
2024-05-03 5.1982 4.8258 4593 43532
2024-04-26 5.238 49173 4702 4463
FU3Y -0.0398 -0.0915 -0.109 -0.1098
2023-12-29 47704 40822 3.7547 3.5181
i 0.4278 0.7436 0.8383 0.8351

ALZ : KISKHAE 7L

214, KRW IRS (£H2l: %, BP)
X}o| ——5/3/2024 4/26/2024
3.70% 0%
3.60% | o— \ 0%
3.50%
0%
3.40%
3.30% 0%
3.20% 0%
3.10% 0%
3.00%
0%
2.90%
2.80% 0%
2.70% 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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#2. KRW IRS Data

@ «isrsrzo

KRW IRS 1Y 2Y 3y 5Y
2024-05-03 3.5875 3.54 3.4975 3.4825
2024-04-26 3.6 3.5475 3.53 3.545

FU57 -0.0125 -0.0075 -0.0325 -0.0625
2023-12-29 3.53 3.2425 3.08 2.9925

HZChb| 0.0575 0.2975 0.4175 0.49

ALZ : KISAHAE 7L
1&l5. KRW CRS (E+91: %, BP)
XtO| ——5/3/2024 4/26/2024
4.00% 0.05%
0.04%

3.00% -

-_— U 003%

2.50%
0.02%
2.00%
0.01%
1.50%
0,
1.00% 0.00%
0.50% -0.01%
0.00% -0.02%
3M 6M O9M 1Y 2Y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2024-05-03 3.065 2.935 2.935 2.95
2024-04-26 3.04 2.93 2.92 2.95
034 0.025 0.005 0.015 0
2023-12-29 2.83 2.45 2.35 2.28
| 0.235 0.485 0.585 0.67

ALZ : KISKHAE 7}
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126. KTB (E+9: %, BP)
X}0| ——5/3/2024 4/26/2024

3.75% 0.02%
3.70%

655, 0.00%
3.60% -0.02%
3.55%

3.50% -0.04%
345% e

2 40% -0.06%
3.35% -0.08%
3.30%

3.25% -0.10%

3M 6M SM 1Y 2y 3Y 4Y

5Y 6Y 7Y 8Y 10Y

15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-05-03 3.465 3.505 3.505 3.552
2024-04-26 3.47 3.51 3.515 3.582
Fisz -0.005 -0.005 -0.01 -0.03
2023-12-29 348 3.247 3.145 3.155
i -0.015 0.258 0.36 0.397

ALZ : KISKHAE 7L

JO&7.IRS ®EH| AZY E F0] (59 : %)

—— KRW IRS 5Y-3Y KRW IRS 10Y-5Y
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0.05%

0.00%

-0.05%

-0.10%

-0.15%

-0.20%

2023-01 2023-07

2024-01

AtZE : KISKHAHE L

128, IRS HTH7| ATy E FUHHSE

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

0.00%
-0.01%
-0.01%
-0.01%
-0.02%
-0.02%

-0.03%

-0.03%

-0.03%

-0.04% -

AtZ : KISKHAHE L
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) M SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% - 0.05% - 0.05%
. \ 0.05% -
-0.20% | 0.04% | 0.04%
-0.40% 0.04% -
A 0.03% -
- 0, r [
0.60% AR 0.03% |
) J v-\
-0.80% [ 0.02% -
0.02% ~
-1.00% - 0.01% -
-1.20% * * 0.01%
2023-01 2023-07 2024-01 0.00%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
1211, KTB/IRS 30| (2 @ %) %12, KTB/IRS FH HS (ZH = %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.00%
0.30% -
-0.01% |
0.20%
N o | -0.01%
0.10% | 0.01%
0.00% -0.02%
-0.10%
-0.02% +
-0.20% : :
2023-01 2023-07 2024-01 0.03% L -0.02%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

Ql/ete] 82 K| F ChH| 13753004 2L 1362822 -12.58, -91.72BPFHE #HE5IH 3t 2
ME LIEHHCE 7|Bt =2 St T F=22 % 0| 2| Ui ZME B2, dot= Z4AM, g5 oL
Ol B2 LM ZES EIULE /D AJHEE 143 J|FE -289) 2 LIEILHD] &2 12 HYS U

HIACE
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J&13. KRW/USD Swap Point 30|
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AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e M EHCHH| X}O| MZSOfH| XpO| ——5/3/2024 ——4/26/2024 ——12/29/2023
1400 80
70
1350 60
1300 >0
40
1250 30
20
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1150 0
-10
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 2024-05-03 | 2024-04-26 Xto] =2 2024-05-03 | 2024-04-26 Xto|
KRW/USD 1362.8 1362.8 -12.5 USD/CHF 0.909 0.913 -0.004
EUR/USD 1.073 1.073 0 USD/SGD 1.353 1.36 -0.006
GBP/USD 1.255 1.255 0.003 USD/IDR 16090 16215 -125
USD/JPY 153.105 153.105 -3.05 USD/PHP 57.46 57.7 -0.24
USD/HKD 7.815 7.815 -0.014 USD/TWD 32.362 32.555 -0.193
USD/CNY 7.241 7.241 -0.003 USD/SEK 10.857 10.853 0.004
USD/CAD 1.367 1.367 0.003 USD/PLN 4.035 4.021 0.014
AUD/USD 0.658 0.658 0.003 USD/DKK 6.949 6.947 0.002
NZD/USD 0.597 0.597 0 USD/ZAR 18.551 19.007 -0.456

M2 MEASESH (15A] 40& 22 7|F)

45



[Appendix 1] =2 2¢d| & Credit Spread BHis o

#1. 34 F232|

(EH2l: %, 2024-05-03)

Hdd A2l 02) 3215-1454

#2. 512 F8 S&l

(TH2l: %, 2024-05-03)

T Z2| oo M| | HAXChH| FZUZ2 g TFCiH| | HA=CHH|
CD 90¢¥ 3.580 0.010 -0.250 oj= 2y 4.884 -0.104 0.504
CPo0¥ 4.180 0.000 -0.080 o= 5Y 4.576 -0.128 0.621
=1 34 3.505 -0.010 0.260 oj= 10Y 4585 -0.102 0.747
=154 3.552 -0.030 0.282 oj= 20Y 4.827 -0.088 0.724
=21 104 3.617 -0.068 0310 oj= 30Y 4729 -0.064 0.802
=21 204 3.530 -0.075 0.290 {82y 2.977 -0.038 0.316
=1 304 3437 -0.083 0.215 {8 5y 2.558 -0.065 0.101
Sot 1 3435 0.000 0.043 S8 1oy 2.529 -0.082 0.091
ot o 3.502 0.007 0.152 S8 20y 2.694 -0.094 0.246
S0t 34 3.530 -0.010 0.155 S8 30y 2.642 -0.101 0.285
XtE : KIS-NET Xt&E : KIS-NET
H3. I FX|¢ (PIE¥ : 2024-05-03) H4. LY Credit Spread (H21: %, 2024-05-03)

FaX|5 A TFECH| | AXCHY| IS = Ty | AXCHH|
KTB3 128.98 2.16 23.95 EK AAA 3.671 -0.008 -0.203
KTB10 111.32 0.68 -2.77 23K AAA 3.773 0.010 -0.216
KOSDAQ 865.59 8.77 -13.34 7|Et= 8K AA- 4.058 0.000 -0.436
KOSPI 2,676.63 20.3 6.82 S|AKH AA- 3.982 -0.005 -0.270
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
- ZAHALE 8 HE
MEFEZ A S A AAA -0.8
St EX|FEES AL AAA -0.8
QIS A AAA -0.8
A aEE A AAA -0.8
ot= RS AL AAA -0.8
st s A XSS AL AAA -08
StaZ3ESA AAA -0.8
el Fr iy AAA -0.8
SAHNI|ETZSE AAA -0.8
A=A S SA AAA -0.8
S85Y3 AAA -0.8
T/ ESE AAA -0.8
St 7tA S AL AAA -0.8
St FEIFESA AAA -0.8
St S A AAA -0.8
o= [ A AAA -0.8
QI |FE A S AL AAA -0.8
Ex St s ESA AAA -0.8
o =&Y TSAL AAA -0.8
St AHAEEE| S A AAA -0.8




THEAL AAA -0.8

A EES AL AAA -0.8

St IA AAA -0.8

St K| RS AL AAA -0.8

St A THX| S E AAA -0.8
SADESA AAA -0.8

St 2 A AAA -0.8
St o Q QI Z 2L A|ZH L K| RIS At AAA -0.8
MEL8SAt AAA -0.8

QAAH A ZA} AA+ 0.3

St E Al S A AAO 0.5
DEEA[SA AAO 0.5

DA A 22| S A AAO 0.5
QHAE A S AL AAO 0.5

HERZ A S AL AAO 0.5
SHLEFLE AAO -1.0

sh=7fm g A0 -1.0

= AAO -1.0

AFHIE A- -05

7| 270 ml & A- -05
ROEZ|X A- -05

ot=S XN O E A0 -05

Of F=27Hm| & A0 -05
RO7Zt= AA- -0.5

o 2hof| A 7H m| EF AA- Hat
QO|| O] K| s 7H | & AA- Hat
AN AE AA- Hat

ShER H| A A O] 74 | EF AA- Hat
O 2 M G| A X THO|H A M H| A A+ Hgt
LM OO IO LH A A H| AR 2| Of A+ 23
EAHHAITO|H A A H| AR Z|Of A+ 23
DGB7HI| & A+ 3t

ol 2| =74 | g A+ B3t

A2 FH I S AA- 23t

Xjold| 2|7l e AA- Hat
SHLFFH I §F AA- B3t
OfO[H|#|O|7H | & AA- Hat
Hf7tE AAO Hat

ASHH I e AA- 23t

SOIZHm & A+ 23t

2| 0|7} | & BBB+ Hat
AHEYA BBB+ -7.0

S| ALXY SFAtolH el El BBB+ 55
St A+ -50

AEZ : KISKFAHE 7}
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H6. ME|H 1 CHH| Credit Spread H-5 2A| Top3 L&At Q| : bp, 7| : 3Y)

am kM| Top 3

B AL 5= HE

T AP S A AA+ 13

SENLSA AA+ 13

T oSSA AA+ 0.8

SHEENUYSAL AA+ 0.8

SFEGAZA[SA AA+ 0.8

S GA A S A AA+ 0.8

WL SAL AA+ 0.8

=ax EHINLSA AA+ 0.8

XU ESA} AA+ 0.8

CHE = Al S A AA+ 0.8

SALEASA AA+ 0.8

St Al S A AAO 0.5

DEZA[SA AAO 0.5

QHAE A S AL AAO 0.5

DA A 22| S A AAO 0.5

BRI A SAL AAO 0.5

ClH|ZH | & BBB+ 1.0

7O H| 7H | & AA- 0.5

AOoH= 7= AA+ 0.5

SACH 7R | B AA+ 0.5

felasHaE AA- 0.5

Aet7tE AA+ 0.5

HH7tE AA+ 0.5

H| W 7LE AA+ 0.5

ASHH I E AA- 3t

SO o E A+ HSt

Q7|0 FHm| & BBB+ Hat

OFO[H|#|O|7H | & AA- EE

FrEX SHLFFH I §F AA- EE

Mold|2|7Hm| & AA- Hat

| 2hof| A 7H | & AA- Hat

Adofo|X| s | & AA- B3t

AN E AA- B3t

H| A A O] 74 | EF AA- B3t

ENEESTESTEPETETES A+ B3t

M OO IO H - A H| AR 2| Of A+ 23t

ZEAHHAITO|HE A H| AR Z|Of A+ 23t

DGB7H | & A+ 3t

L Rl ES] prif=, A+ 23t

A2 7Y E AA- 23t

HIf7tE AAO 23t
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S| AR

O|X[AXFLHR & A- st
O| K| AP X|EHARIE A- =23t
oot & XS # AA- -05
DLO|QH M| AA- -0.5
SKE|= AA- -0.5
ZA3 AA+ -05
2|0t 4 X[ O] & AA- -05
LGOIH X[ &2 M AAO -05
o3¢ AA- -05
ROAFEE AAO -05
o= AA- -05

X|of| 201 A X| AAO -05
A O MM Z2tA AA- -05
HLPHE AA- -0.5

O|2H ol XA & AAO -05
BEEAAX[EOE AAQ -0.5
IHROf L X A H| A AA- -05
BEBAIF AA+ -0.5
2H4Ho|Q 2 A A AA- -05
A RpAtE AAO -05
Ol AAHO|AFE AAO -05
MM A EZHAE| AA- -05
SKA|ME & AA- -0.5
o|OE AA- -0.5
AL AA- -05

W 2|l =} AAO -05
azsda AA- -05

LF AA- -05

| Ot AA+ -0.5
AMLAZE AAO -0.5
COM Y AAO -05
SKO| .= H| o] M AAO -0.5
LG ZH|H AA- -0.5
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Mt SFAUMA 2024-05-02 g2 AA- AA- AA- AA-
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2024-05-06 |H= 21195 2022-05-06 2y 160,000 AAA
2024-05-07 |G 27| EEAE M RH2021-3(Ah 2021-05-07 3y 620,000 AAA
2024-05-07 |S2HN 7| AT S H643 2019-05-07 5Y 160,000 AAA
sy 2024-05-08 |27 I7tAZ AL348 2013-11-08 10Y 6m 170,000 AAA
2024-05-08 |EX|ZFE4%{ 2358 2020-05-08 4y 160,000 AAA
2024-05-09 | =3 *H(EL2])2019-50|5Y-A 2019-05-09 5Y 120,000 AAA
2024-05-10 |eH=M 31197 2022-05-10 2Y 290,000 AAA
2024-05-10 |BAMIX 7| LTS H726(Ah 2021-05-12 2Y 11m 28d 120,000 AAA
sk 2024-05-07 | E92tDC024-0507-0910 2024-02-06 3m 1d 740,000
2024-05-09 |&2t03370-2405-01 2023-05-09 1Y 1,420,000
2024-05-06 |¢t= = F824027t-01-90 2024-02-06 3m 440,000 AAA
2024-05-06 | = 212243110/ & 2(03)6M-06 2023-11-06 6m 160,000 AAA
2024-05-07 |4t=21410/0300-0507-1 2021-05-07 3y 170,000 AAA
2024-05-08 | &F22023-050|('H)1Z-08 2023-05-08 1Y 100,000 AA+
2024-05-08 | 2| 227-05-0|%01-2-08 2023-05-08 1Y 160,000 AAA
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2024-05-06 | #|O|H|7Hm| Et471-3 2021-05-06 3y 80,000 AA-
2024-05-06 | 22|28 E377-1 2019-05-07 4Y 11m 29d 20,000 AA-
2024-05-07 | 5tLt7HE234-1 2023-04-07 1Y 1m 50,000 AAO
2024-05-07 |RE|F8NLE377-2 2019-05-07 5Y 40,000 AA-
2024-05-07 | ®O7H=490-1 2023-05-03 1Y 4d 100,000 AA-
2024-05-07 |M2|X7H T E203-3 2022-04-07 2Y 1m 60,000 A+
2024-05-07 |#CH7H=821-4 2021-05-07 3y 60,000 AAO
2024-05-07  |BNKZHI|E262-2 2021-09-07 2Y 8m 10,000 AA-
2024-05-07 | #|O|H|7Hm| Et481-3 2021-10-07 2Y 7m 10,000 AA-
2024-05-08 | AlBH7H I Er473-1 2022-12-08 1Y 5m 50,000 AA-
2024-05-08 | AH|O[H| = 2IF7F=331-1 2021-07-08 2Y 10m 130,000 AA+
2024-05-08 | MO O|X| =7 | Ef187-2 2022-08-08 1Y 9m 30,000 AA-
2024-05-08  |OtO|H| | 0|7 | & 264-1 2022-11-08 1Y 6m 15,000 AA-
2024-05-09 | #CH7H I EH1806-2 2019-05-14 4Y 11m 25d 10,000 AA+
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2024-05-10 |M[2|Z=7HI|E220 2022-11-11 1Y 5m 29d 120,000 A+
2024-05-10 | A|O|H| = EIFtE274-2 2019-05-10 5Y 70,000 AA+
2024-05-10 | AHO|H|7HI| Ek427-4 2019-05-13 4Y 11m 27d 10,000 AA-
2024-05-10 | OO|X|=H7Hm[EF195 2022-11-10 1Y 6m 7,000 AA-
2024-05-10 |4H2741|Er698-4 2022-11-10 1Y 6m 40,000 AA-
2024-05-10 | MO O|X| =74 | Ef196-2 2022-11-11 1Y 5m 29d 100,000 AA-
2024-05-10 |RHI7+E481 2023-01-11 1Y 3m 29d 50,000 AA-
2024-05-10 | #CH7H T EH1806-3 2019-05-14 4Y 11m 26d 10,000 AA+
2024-05-10 |e+= E X7 o EH89-1 2023-05-12 11m 28d 5,000 A0
2024-05-10 | St-t7H1] Er339-6 2021-11-11 2Y 5m 29d 30,000 AA-
2024-05-06 | CHZA AIAAH3-2 2021-05-06 3y 90,000
2024-05-07 |O|2|=R 3 H) 2021-05-07 3y 115,000 A-
2024-05-07 |REZF9-2 2022-11-07 1Y 6m 33,000 AA-
2024-05-07 |3+31231-1(5) 2021-05-07 3y 85,000 A+
2024-05-07 | Q@AM EHARI23CB 2021-05-07 3y 2,980
SIA 2024-05-09 |0 2#|0|38}0| 5 A220-2 2019-05-09 5Y 200,000 AAO
2024-05-10  |StLF2-8X|F55-1 2022-05-12 1Y 11m 28d 140,000 AAA
2024-05-10  |E136 2021-05-12 2Y 11m 28d 144,000 A+
2024-05-10 |54 Xk43 -1 2021-05-11 2Y 11m 29d 120,000 A+
2024-05-10  |GSTFI7-1 2019-05-10 5Y 80,000 AAD
2024-05-10 |g2A3}sh2-2 2019-05-10 5Y 50,000 BBB+
2024-05-11  |AOoAL EEI3 2023-05-11 1% 15,000 BB-
2024-05-06 |r= NI EX2%X}H-8 2023-03-06 1Y 2m 3,000 AAA
2024-05-07 |FEZ-83AIMBS2021-10(1-3)(Ah 2021-05-07 3y 220,000 AAA
2024-05-08 |2to|ofjo|Z ZA2-1 2023-03-08 1Y 2m 1,000
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ABS 2024-05-09 | Of FZ=2f| 7| Al H Xt 2023-05-10 11m 29d 8,000
2024-05-09 | FEFESAIMBS2023-12(1-1)(Ah 2023-05-09 1Y 93,100 AAA
2024-05-10 |EE2{AN LXH 2023-12-11 4m 29d 9,000
2024-05-10 | FEZESAIMBS2019-10(1-2)(Ah 2019-05-10 5Y 132,600 AAA
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1. HEFLXH LAd (SHl : 70, o &, 712t : 2024-04-29 ~ 2024-05-03)
F8ac 559 H8E53 w¥y | Wiy FRNAE 4] OlE | wWIY bl 2 £3t
KR6005282E49 | £ 4H22l =74 52 (4h24040](41)A29(=) AA- 2024-04-29 | 2054-04-29 |3 Y 0|F 5'4:4.37% / O| = DIEH4AL =315 +88bp 1 1,000 NC5 Monthly KRW
KR6175331E41 (JBESXIFEUREH7(MB-B-53) A+ 2024-04-29 | 2054-04-29 | 0|F 54:52% / O|F T HAAL =15 +162bp 1 1,000 NC5 Monthly KRW
KR310506GE45 | 7| 22 (tH)24040[1A-29(Ah AAA 2024-04-29 | 2025-04-29 | ZIH3At AAA CD 170 +11bp 1 3,500 KRW
KR310208GE46 |4t=240]0100-0429-1M AAA 2024-04-29 | 2025-04-29 | 2IE3AL AAA CD 17H&+11bp 1 500 KRW
KR380804GE47 |ot=4=% 238 (H)24041}-0| H-1 AAA 2024-04-30 | 2025-04-30 | I E3AF AAA CD 17H&+12bp 1 1,200 KRW
KR310201GE50 |4t=24810]0100-0502-1M AAA 2024-05-02 | 2025-05-02 | 2I'EH3AF AAA CD 17H&+11bp 1 1,800 KRW
KR310501GE57 |7|-2(5)24050[1A-02 AAA 2024-05-02 | 2025-05-02 | I E3AF AAA CD 17H&+11bp 1 800 KRW
KR310202GE59 |4t=24#0]0100-0503-1M AAA 2024-05-03 | 2025-05-03 |21 H3AL AAA CD 174 & +10bp 1 900 KRW
KR310502GE56 |7| 28 (#)24050(1A-03 AAA 2024-05-03 | 2025-05-03 |21 H3AL AAA CD 17H&+11bp 1 1,900 KRW
KR380802GE56 |ot=4=% 238 (#)2405Lt-0|H-1 AAA 2024-05-03 | 2025-05-03 |2 E3AF AAA CD 17H&+11bp 1 3,000 KRW
KR6000011E55 |4l15H2#428-05-0]-9M-A(H & AAA 2024-05-03 | 2025-02-03 |21 Z4AF AAA CD 17H&+15bp 1 1,500 KRW
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