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E7H2 AR 02)3215-1437 o MZCJH| 2 TAYX|2 OHAK|& =X olg =7}
o TIZCHH[ 2| AFRY X|5= FAE 57
I. KISS&XjHX| 30|
H1. XHX| 5 7|72HE =¥+ /78 0]84/YTM C E, Giel
T= 1w 1™ 3M 6M 1Y 3Y Inception

SeMEX = | FHRAE 0.44 0.95 1.30 3.91 411 2.02 1.65
Duration 5.43 5.43 5.39 5.23 5.36 5.53 1.75
YTM 3.58 3.61 3.61 3.95 3.59 1.42 7.45

= 1A FA$AUE 0.72 1.40 1.30 4.68 3.66 -1.67 1.66
Duration 8.93 8.95 8.90 8.57 8.61 9.03 2.05
YTM 343 3.48 342 3.69 3.33 1.71 6.86

S OHAY FA$AUE 0.11 0.35 0.91 2.12 3.66 6.67 1.28
Duration 1.22 1.24 1.22 1.27 1.24 1.04 0.96
YTM 343 3.44 344 3.70 3.39 0.67 6.80

2| AFRY FA$AUE 0.22 0.68 1.55 3.72 5.35 5.15 1.88
Duration 2.57 2.58 2.56 248 2.60 3.20 1.35
YTM 3.88 3.95 4.05 4.46 415 1.45 843

KOBI30 FA$AUE 0.16 043 0.98 2.40 3.70 5.30 141
Duration 1.85 1.82 1.82 1.84 1.84 1.82 1.87
YTM 3.49 3.50 3.51 3.82 3.45 0.93 6.86

KOBI120 FA$UE 0.10 0.33 0.95 2.18 3.82 7.08 1.26
Duration 1.00 0.98 0.96 0.96 0.95 0.96 1.1
YTM 3.60 3.59 3.64 3.99 3.65 0.76 7.09
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AtE: KISKHAHE L

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

=3, MHX| YTM F0|
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AtZ: KISKHHEIE

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

= XY 0.56 1.40 2.33 3.62 13.31 8.51
N 0.63 144 238 3.77 6.83 2.90
Sy 0.62 142 2.38 3.69 11.08 435
S5 d 0.60 1.44 2.32 0.00 0.00 1.23
28Ky 0.62 1.39 2.25 3.28 7.29 1.28
7|Et=E X 0.61 1.43 233 3.60 5.53 1.67
NS 2RET) 0.64 1.50 240 3.75 9.07 2.76
AN (B2 ET) 0.00 1.73 0.00 0.00 0.00 1.73
ABS 0.60 1.39 2.32 378 0.00 1.44

A 0.61 1.42 234 3.63 12.87 5.46




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

T2 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 3.420 3.403 3.360 3.402 3.360 3.374
N 3.541 3.554 3612 3.629 3.690 3.607
S 3.576 3.579 3.555 3.560 3.599 3.577
S5 d 3.390 3.405 3.410 0.000 0.000 3.400
2 Xy 3.590 3.574 3.540 3.519 3.952 3.575
7|Eta-& X 3.924 3.938 3911 3.888 4370 3.926
AN (S EZRES) 3.825 3.849 3.829 3.761 4,056 3.856
A (B2 EE) 0.000 4,555 0.000 0.000 0.000 4,555
ABS 3.745 3.717 3.694 3.638 0.000 3.718
A 3.611 3.599 3.569 3.530 3417 3.524
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 4.00 5.96 5.09 6.15 28.26 49.46
N 0.16 0.26 0.27 0.42 0.14 1.25
SxY 243 2.83 2.23 2.18 3.45 13.12
S5 d 1.87 2.28 0.63 0.00 0.00 478
23 XY 5.10 4.04 1.14 0.85 0.02 11.14
7|EtE & X 2.56 2.71 1.72 0.99 0.08 8.07
SIMHBSEEEDS) 227 3.1 230 147 1.28 10.44
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.63 0.66 0.33 0.11 0.00 1.73
A 19.04 21.87 13.71 12.17 33.22 100.00
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 17 22 21 36 53 149
N 199 255 257 498 49 1,258
S=Xy 483 610 497 458 711 2,759
S5 d 10 6 2 0 0 18
28Ky 517 366 112 89 6 1,090
7|Eta-8 XY 1,478 1,538 876 534 68 4,494
A (B EZEET) 469 629 443 309 400 2,250
AR (B2 ET) 0 1 0 0 0 1
ABS 435 345 114 32 0 926
A 3,608 3,772 2,322 1,956 1,287 12,945

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

#6. ESGX A X| 5= 7|ZHE X2 &/720[¥/YTM FH5UE, YIMETH @ %)
= 1w ™M 3M 6M 1Y 3y Inception

KIS SY40E 0.190 0.560 1.340 3.300 4650 4920 0.235
ESG Duration 2.260 2.270 2.240 2.250 2.370 2.850 3.110
s YTM 3724 3.759 3.840 4261 3.921 1.320 2.488
Sustinvest |F&{%=0l8 0.190 0.560 1.340 3320 4620 5.000 0.191
ESG Duration 2.270 2.280 2.260 2.270 2.450 2.830 3.380
YTM 3722 3.755 3.834 4251 3.906 1.299 2.066
Whos FHPAUAE 0.230 0.600 1.370 3.520 4.700 4.650 0.117
Good Duration 2.700 2.720 2710 2.720 2.850 3.300 3.070
ESG YTM 3744 3.764 3.839 4271 3.899 1338 2.253
ot SY40E 0.180 0.510 1.290 3310 4730 5.210 0.155
ESG Duration 2.050 2.070 2.070 2.160 2.330 2.800 2.820
S YTM 3746 3.764 3.848 4329 3.949 1.325 2.391
ESG SH40E 0.200 0.540 1270 3.270 4520 5.000 0.108
=HMA  |puration 2390 2.400 2390 2.350 2.450 2.830 3.690
YT™M 3.679 3.706 3784 4225 3.864 1.262 1.996
HlmX|  |SXH$E 0.220 0.590 1.360 3.480 4700 4830 0.226
Duration 2610 2.620 2.620 2.620 2.760 3.210 3.100
YT™M 3.751 3.771 3.845 4279 3912 1.293 2.410
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]
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2021-05-17 2022-05-17 2023-05-17 2024-05-17 2021-05-17 2022-05-17 2023-05-17 2024-05-17
KIS ESGS & SUSTINVEST ESG s K|S ESG S 2} SUSTINVEST ESG
WHOS GOOD ESG StaEsG AT A WHOS GOOD ESG StREsG AT A
ESGE XK ClimpES ESG2XH Y —H3X$
XtE: KISKHEEIE K& KISAHHE It
F) SHRESGUT A HIAE7|Y 23|d FIH21d otit7))
#7. KIS ESG 58 ME{/27|'2 Duration
= 370 ~1d 1~24 2~34 3~54d 5E0]4 HH|
S=x 0.62 142 237 3.71 8.58 2.59
2y 0.58 1.40 222 3.18 0.00 1.35
7|Et=8x 0.57 1.43 2.36 3.62 5.51 1.92
IMHSERES) 0.64 1.53 2.41 3.77 7.50 243
SIMHESZET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.62 1.41 233 3.87 0.00 1.55
TH| 0.62 1.46 2.37 3.69 8.02 2.25
REE: KISKHAHE 7F
#8. KIS ESG S X| = ME{/UI|EH YTM (21: %)
= 374 ~1d 1~24 2~34 3~54d 5E0]4 HH|
S=Xy 3.583 3.582 3.553 3.576 3.639 3.582
2%y 3.573 3.561 3.521 3.507 0.000 3.556
7|Et=8X 3.721 3.776 3.782 3.810 4.167 3.779
NS 2RET) 3.789 3.807 3.809 3.753 3.990 3.814
SIMHESZET) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.637 3.686 3.649 3.585 0.000 3.655
TH| 3.660 3.683 3.686 3.653 3.816 3.683

X2 KISKHEE It



H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH: %)

2 374 ~1d 1~24 2~34 3~54 50|44 A
Sy 8.83 9.71 6.43 7.01 3.72 35.70
2%y 544 480 1.80 1.32 0.00 13.35
7|Eta-& X 147 1.73 1.12 1.13 0.12 5.58
AN (S EZRES) 8.58 10.99 9.03 5.87 3.51 37.98
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.31 2.90 1.62 0.55 0.00 7.38
A 26.63 30.13 20.01 15.88 7.35 100.00
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 201 242 182 236 150 1,011
23Ky 97 70 31 16 0 214
7|Et= & X 135 143 85 90 9 462
AN (S EZRES) 289 378 283 209 189 1,348
AN (B2 EE) 0 0 0 0 0 0
ABS 71 87 45 9 0 212
A 793 920 626 560 348 3,247

Xt KISKHHEIF
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Q KISKFAHE 7}

(E+91: %)

= 4/26 5/3 5/10 5/17 HECd|(BP)
SOt 14 3.435 3.435 3.397 3.367 -3.0
SOt 2 3.495 3.502 3.452 34 -5.2
=7 34 3.515 3.505 3.435 3.375 -6.0
=7 5.4 3.582 3.552 3.475 3.41 -6.5
=1 104 3.685 3617 3.535 3.455 -8.0
SAHHAAA 3 3.689 3.671 3.601 3.546 -5.5
SAHHAAA 5 3.719 3.689 3612 3.552 -6.0
SAHKHAAA 10 3.833 3.768 3.686 3.601 -8.5
RHE : KISKHAHE 7}
213, 30X SPREAD 30| (EH2l : bp) d2l4. ExXJAAA SPREADZO| (EH2l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 60.0 -
20.00 A e 40.0 -
.'WA\ |
“J
0.00 AHA. 200
-20.00 - ] 0.0 - -
A A A A A A A A A
& N e NG 9"” “,9"5 o),oct"N ,,):»”'\’ V@"\ Nb"”
S 4 = < @” e
X2 : KISKHAHE 7} Xt& : KISKHAHE L
H2. FU I3 AZYE HE (E+2I: bp)
NS 4/26 5/3 5/10 5/17 M|
=1 3 10 SPREAD 17.0 1.2 10.0 8.0 -2.0
=1 3 5 SPREAD 6.7 47 40 35 -0.5
=1 5 10 SPREAD 10.3 6.5 6.0 45 -1.5
= _EZLX{AAA 3YR SPREAD 174 16.6 16.6 17.1 0.5
=1 _EZLX{AAA 5YR SPREAD 13.7 13.7 13.7 14.2 0.5
=10 ELX{AAA 10YR SPREAD 14.8 15.1 15.1 14.6 -0.5

Rt : KISKHAME 7}
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H9. aF SAK| 2dsg (SH21: 7H, %)
TEE 24 NgSE | Wy | TuYe [4E3e| HESY
2024-05-13 MEFHEASAHT74 AAA 14 2E +4.0bp 3.656 1,700
2024-05-13 FEIFESAM52(Ah AAA 34 BIE +2.1bp 3.580 2,000
2024-05-14 A7 e A 2 AF24-05-75 AAA 34 2 -5.2bp 3.670 2,100
2024-05-14 & PS5 EH4-1 AAA 2 2IE -50bp 3.682 300
2024-05-14 Fo &P SEh4-2 AAA 34 21E -50bp 3.687 600
2024-05-14 g P S5cH4-3 AAA 54 2IE -4.0bp 3.702 600
2024-05-14 S22 (ZY3)2024-50(3Y-A AAA 34 2E +4.7bp 3.670 3,000
2024-05-14 QH=HSESAH97 AAA 2 2IE -2.0bp 3.646 600
2024-05-14 ZFE 28T AMBS2024-9(1-1)(Ah AAA 14 =3 +12.0bp 3.573 1,439
2024-05-14 T E 2§ S AIMBS2024-9(1-2)(Ah) AAA 21 =11 +10.0bp 3.565 1,600
2024-05-14 T E 2§ S AIMBS2024-9(1-3)(Ah) AAA 34 =1 +14.0bp 3.580 1,200
2024-05-14 FEH S &S AIMBS2024-9(1-4)(Ah) AAA 54 =3 +10.0bp 3.581 1,600
2024-05-16 Sh=2 7k A T ALA8Y AAA 34 2IE +1.0bp 3.661 1,300
2024-05-16 St 7t A3 AM90 AAA 54 21H +1.0bp 3.677 700
X2 : KISKHEE I
n. = 3x K8
AN FEAIEE2 71 23-112 SH2E R&2 0[8F0H 7x 9,985 3 RS EIULCL 0|0 =10
23-10 GA| 72 7,7999 3 FSE|H S7tME O[O ULt
A87. FU XESE /RS (EH9l: 942
100000
80000 —
60000 —
40000 —
20000 —
0 . I ‘ mm B ‘ ‘ ‘
Y =234 =1123-10 =231 =236 =241 =|23-5 | I1123-11
X2 : KISKHEE I
38 F2 ZAK HEE RE (EHS1: o42)
25000
20000
15000
10000
5000 -
0 — T |
~1y 1Y~3Y 3y~5Y 5Y~10Y 10Y~20Y 20Y~
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ot R 29| 70N H4SME ERCE 7|EIZ 8K AA+ AZHEE 13 117H0] 2.0bp 23,54 S 10
| TZH0| 242t 1.0bp 4 HASHCE 1 9 3 P S HBAIS BOID Dz
kis
7. 28 3y YTM 30| (T2 - %) 72, A 3y YTM 30| (H21: %)
. 2o
7
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5 |
‘ 7M ) JM
3 4
2 2
1
0 T T T 1 0 T T T 1
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REE: KISKHE 7} RbZ: KISKHAHE 7}
33, 281 3 nCiH| SPREAD3O0| (249l : bp) J34. o™l 3 nCHH| SPREAD3O0|  (£+%l: bp)
A2 3v- KTB 3Y e S 2 KY- KTB 3Y 7|EF2 -8 K AA+- KTB3Y
140 SH K AAA- KTB 3V S8k AA+ KTB 3Y 350 1 7|ELZ 81 AA- - KTB 3Y
120 300 1 7|EFZ2-E XA+ - KTB 3Y
100 250 4
80 200
60 150 -
40 ‘ 100 -+
20 50 -
0 T T T 1 0 T T T 1
2022-05-17 2022-11-17 2023-05-17 2023-11-17 2024-05-17 2022-05-17 2022-11-17 2023-05-17 2023-11-17 2024-05-17
Rt&: KISKHHE 7L Rt KISAHAHE I
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H1 28x| ZOCiH| A E 3 HEE (H2l: bp)
= aF AZE|E(05/17) HECiH|(05/10) HchH|(04/16)
27 1Y 3y 5Y | 10Y | 1Y 3y 5Y | 10Y | 1Y 3Y 5Y | 10Y
Az 206 | 129 | 165 | 576 | 05 00 | -05 | -03 | 42 05 | -28 | -1.8
52 206 | 129 | 17.0 | 605 | 05 00 | -05 | -03 | 42 05 | -28 | -1.8
AAA 240 | 268 | 336 | 674 | 03 00 | -05 | -03 | 45 00 | -31 | -21
AA+ 311 | 374 | 466 | 765 | 03 00 | 05| -03 | 48 | 00 | -31 | -2.1

H2. 0| ZUCHH| ASE Y HEE (E42l: bp)
0 aF 22X E(05/17) H [ (05/10) Tyl 04/16)
| 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
3 320 | 370 | 427 | 1345| 02 15 00 | -05 | 42 33 | -40 | -20
2 350 | 434 | 654 | 1526| 02 20 | 00 | -05 | 42 13 | -35 | -35
AAA 411 | 576 | 783 | 1734| 03 | 20 | 10 | -05 | 34 | -07 | -35 | -20
AA+ 137.1| 1662 | 1972 | 2427 | -05 | 10 | -1.0 | -1.0 | 00 | -25 | -35 | -25
AAA 2117 | 2434|2587 | 2861| 05 | 00 | -10 | -10 | 10 | -1.0 | -45 | -3.0
AA+ 267.1| 3127 | 3256 3509| -05 | 00 | -1.0 | -1.0 | -05 | -05 | -40 | -3.0

rlo
0%
=
T
¢
2
lo
w
2g]
[0¢]

LA 2 000213 22 F F CfH] 2,000 3 ZAYCH @M 2@ = 1H 0f3to] = olxy
£ SHCZ ZHME O|ofZtCt FHM2HO| UK 7t M E LIEHH 7h2 0 St 2ol 113 27| Zolxy
7t A1E 145bp 2 LHCH ZME FAYD, 7|P2A2l 13 27| LA JA| G 13bp2 LHEH 2
ME O[0jZiCE A2 SoME RE[2Ho 1 0|2t Lolxf7t Sz LAx|7|= Yot oHH O|EX
Al M 28o| Zot Aol X|£E 7h2 0 Xt tH| A[S2de 20| E0Es E5S LIEHRICL &
o €5 X[Y2de O|7Me 32 &% QM2 EfTE[0] OrAUTt

7|Et2 8 HHH2 1R 42909 A2 ™ = CH| 13X 54903 ZAUCE J7[EFZ X LAY X|
o Fol ZME A E|E2= 252 UEHHDE X|HF AA- S3 049 FHm|E 3! FtEXOM ZMHE &
QIZint &2, A+ S5 0l5te] FoM ZM7E =22 EQUCEH A+ 552 DGBIHIEL| 21 oA 3 Tt7]
O|EX{Zt %|C§ QT 50bpE LM ZME ERACE 1 Hol= A0 S22 St=EXHPHIE & A- 59
712 E A ZME 2Ct 1 2l tHREE9| 7|Etg 8 Yl =2 EME 2O|0f OrZ3ULCE
75 FZH 2lKY] HMF0| (T2 : %) 36, FZH oMK HRF0| (EH21: %)
15000 , MBI mAFH mAAA ©AA+ 12,000 - L= N B el
10,000 -
10,000 8,000 -
6,000 -
5,000 4,000
2,000 - .
0 o0
2024-05-13 2024-05-14 2024-05-15 2024-05-16 2024-05-17 2024-05-13 2024-05-14 2024-05-15 2024-05-16 2024-05-17
XbE: KISKHHEIH KEE: KISKFAHE T

15



ret
fot

=

T = o =] y =
s 55% ECEE R ¢ Bt e 7Y L
AAA 2 A2342024-050]1.5A-13 3.660 28 -1bp 2024-05-13 | 2025-11-13 1,000
AAA B A232024-050[1A-13 3.670 2" +1bp | 2024-05-13 | 2025-05-13 1,800
AAA A+324410]0106-0513-1 3.600 I -1bp 2024-05-13 | 2025-11-13 3,500
AAA 22|2%28-05-&2110M-2-13 3.550 21" -10bp | 2024-05-13 | 2025-03-13 2,000
AAA StLt2%447-050]1.524-13 3.640 28 -1bp 2024-05-13 | 2025-11-13 2,400
AAA st 5 3824050801276 | 3,530 oI -8bp 2024-05-13 | 2025-02-13 2,900
AAA 7| P2 (EH24058276A-14 3.530 218 -9bp 2024-05-14 | 2025-02-14 1,200
AAA B A2312024-050]1.5A-14 3.660 9IE Obp 2024-05-14 | 2025-11-14 1,000
AAA Ah=244120009-0514-1 3.540 2IE -8bp 2024-05-14 | 2025-02-14 1,500
AAA FMFENH(E2H)24-50]12-14 3.650 2E 2024-05-14 | 2025-05-14 500
AAA F=UF M H(2H)24-50[18-14 3.660 28 -1bp 2024-05-14 | 2025-11-14 1,000
AAA st = 38240548 01-92 3.530 I -3bp 2024-05-14 | 2024-08-14 700
AAA 7|1 Y28 (41)24050[2A-16 3.550 oI -6bp 2024-05-16 | 2026-05-16 3,000
AAA Ar=2441E0100-0516-1 3.460 21" -15bp | 2024-05-16 | 2025-05-16 3,100
AAA F=UF M H(2™H)24-50]18-16 3.630 2IE -3bp 2024-05-16 | 2025-11-16 2,000
AAA SlLt2%8847-050]1.52¢-16 3.650 2E -1bp 2024-05-16 | 2025-11-16 2,300
AAA st == 3824050t-221-276 | 3.500 9 -12bp | 2024-05-16 | 2025-02-16 3,400
AAA 712224058 1A-17 3.450 2 -13bp | 2024-05-17 | 2025-05-17 1,000
AAA A=244120009-0517-1 3.510 218 -9bp 2024-05-17 | 2025-02-17 2,200
AAA St =% Q| 3 82405Xt-0| &-2 3.530 2IE -2bp 2024-05-17 | 2026-05-17 1,500

Xt&E: KISKHHE I

H4. FZHOEM BE A (591: %, A2)
s 558 wage| | AT e E R oY R
AA+ 2 87HE2660 3.805 2E 2024-05-13 | 2027-05-12 600
AA+ Ag7HE2661 3.833 oy 2024-05-13 | 2027-12-13 300
AA- L2 IW I E734-1 3.852 oy 2024-05-13 | 2026-05-13 200
AA- A2 74T E734-2 3.899 oy 2024-05-13 | 2026-11-13 600
AA- L2 74T E734-3 3.939 oy 2024-05-13 | 2027-05-12 700
A+ DGB7H I E115-1 4370 QIE -40bp | 2024-05-13 | 2026-04-13 450
A+ DGB7H I & 115-2 4422 QW -45bp | 2024-05-13 | 2026-11-13 300
A+ DGB7HI| E115-3 4472 QIE -50bp | 2024-05-13 | 2027-05-12 600
A+ DGB7H I & 115-4 4472 2IE -50bp | 2024-05-13 | 2027-05-11 200
A0 oh= 74 I 2530 5.565 oI -5bp 2024-05-13 | 2025-05-13 280
BBB+ ClH|7Hm| 2121 5.600 +560bp 2024-05-13 | 2025-11-13 150
AA+ AMBtFFE2215-1 3.791 oy 2024-05-14 | 2027-05-14 400
AA+ AHILE2215-2 3.821 28 -1bp 2024-05-14 | 2028-05-12 100
AA+ ASt7tE2215-3 3.895 oI -2bp 2024-05-14 | 2029-05-14 400
AA+ AMSHILE2215-4 4.036 21 -10bp | 2024-05-14 | 2030-05-14 500
AA- BNKZH I & 353-1 3.951 2y 2024-05-14 | 2026-05-14 100
AA- BNKZH I §353-2 3.954 oy 2024-05-14 | 2026-06-15 200
AA- BNK7H I E353-3 3.958 2y 2024-05-14 | 2026-07-14 200
AA- JB 22|74 T E510-1 3.962 2E 2024-05-14 | 2026-05-13 700
AA- JB S2|7Hm| &510-2 3.962 2y 2024-05-14 | 2026-05-14 300
AA- JB R2[7HmE510-3 3.966 2y 2024-05-14 | 2026-06-12 1,500
AA- JB 22|74 I|E510-4 4.021 oy 2024-05-14 | 2027-05-14 300
AA- ZH7E531-1 4,008 2E -2bp 2024-05-14 | 2025-10-14 600
AA- RO7t=531-3 4.079 28 -1bp 2024-05-14 | 2026-11-13 1,000
AA- 20H7t=531-4 4113 2E -1bp 2024-05-14 | 2027-05-14 400
AA- AL H517 3.862 28 -1bp 2024-05-14 | 2026-05-14 500
A0 ot AR E112-1 5.440 21E -5bp 2024-05-14 | 2025-05-14 850
A0 St E AN I E12-2 5.440 oI -5bp 2024-05-14 | 2025-05-14 200
A0 ot EAHIE112-3 5.525 21E -5bp 2024-05-14 | 2025-11-14 600
A0 ot EAN I E12-4 5.711 oI -5bp 2024-05-14 | 2027-05-14 200
A- 7|1 274l EF183-1 5.702 OIE 10bp | 2024-05-14 | 2025-05-14 400
A- 7|27 mleh83-2 5.741 IE -10bp | 2024-05-14 | 2025-07-14 260
A- 7|27 mE183-3 5.761 OIE 10bp | 2024-05-14 | 2025-08-14 200

RtE: KISKHHE I
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SIAEH = @IAKH ZHEM, HE EHES

o 7} EekX} KEY POINT
0|3t ARl 02) 3215-1471 o 0= AH| E3} M30f 27| 8lEstH HE S EY

,7EsE T UM A2l o[of A
SlA ME S
A ZIE 2AMA 3E TH7] AAAS S| 730 OfH] 22X AT E= ™ FEL -05bp St 31.7bpE
LIEFHD, A0S 52 & FEL} -1.5bp 5t2feE 123.2bpE 7| FSIRACE Ol= 2H| =3t M0 7|& 52| ¢
St 7|CHZ Ol &OtLt A StEfol x| F2|et HSEO A HEE of&fstt OtF2| EACH CHEE 32

—

S Se| 5 Z2 MotEH AZdEs =ik 25

SOk REANOINE XTSI 2FSIS

o

FMOE UNAHE = 2ES EFLCEH
a7, A S2|50| (59l : o 9)
6.5 600
5.5 500 _
AOAIHY E
45 400 AAOA IR E
AAAA Y E
3.5 300
——A0
25 200 —AA0
— AAA
1.5 100 2734
0.5 ‘ ‘ 0
2021-05-17 2022-05-17 2023-05-17 2024-05-17
XIE : KISKHAE 7}
H1. Oy S A=y E U HEE (E421: bp)
s 3F 285 E(05/17) L] (05/10) HELCiH]|(04/19)
at7] 1Y 3Y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
AAA 274 | 317 | 358 | 760 | 2.0 | -05 | 05 0.0 04 | -35 | -15 | -20
AA+ 294 | 362 | 479 | 999 | 25 05 | -05 | 00 10 | -45 | -50 | -25
AAO 327 | 400 | 542 | 1333| 25 05 | -05 | 00 05 | -50 | -50 | -25
AA- 367 | 457 | 658 | 1699 | 20 00 | -05 | 00 | -05 | -55 | -50 | -25
A+ 642 | 966 | 1435|2244 | 06 | -15 | 00 00 | -49 | -60 | -25 | -20
A0 811 | 123.2| 1880 | 2704 | 06 | -15 | 00 00 | -49 | -60 | -35 | -3.0
A- 107.9 | 167.7 | 2480 | 3217 | 06 | -15 | 00 00 | -49 | -60 | -35 | -3.0

Xt : KISKHAE 7}

18



(EH2l: %, bp,

o2 7| YCt AHF0E

(o]}
N
A I:I'-

o

of 40{7hs 3 3

|

=

To
ko

[ARRH 2l A =l 0] GICE 2| AR
2ZHE0 FOof

2

o
ujo
. |olo

=z

b S| AFKH, ELS M2

Ul

=2

AtE: KISKHAHE 7L, off

Klo

) FE

=
m

|

=

SELE:

ol
or

(THl: %, 4,

|

ol

7l

¥

od

3. 3| ARy

59,800
39,600

1500
2600

27|

10

3.637
3.58

2014-05-14
2014-05-13

To
kio

SKE 2| Z64-2

o
ujo
oo

=z

AAA
AAA

b S|AFKH, ELS M| <]

G

32

AtE: KISKHAHE 7L, off

Klo

) &

=
m

(TH2l: %, bp, ',

-l
2'
=

=

SELE:
| PR E A

3

To
Klo

=
T

4. X}

£

o
ujo
oo

=z

2021
m 2022
m 2023
m 2024
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b S| AFKH, ELS M2

T

XtZ: KISKHAHEIE DART
%2, S|AMXY w3l 0|
AtZ : KISKHAHE IF

= = = T
T FES SE




133 SAME LT Fo
2900000

2
)
°
L

2700000

2500000

2300000

2100000

1900000

1700000
2022-05-17 2022-09-17 2023-01-17 2023-05-17 2023-09-17 2024-01-17 2024-05-17

KtE : KISKHAME 7}

27 A RSAIYS TF0f Blof 22 A7t O|o| L. THM #SE2 3= 6,648 R2=2

r2

=
M

rio

7l € QEZ2 14 0|3 T M= 17.9%P S7t8F 53.11%, 1:H~3H

|

o

=2 20.18%P

2 1.9%P Z7tst 9.25%S AX|ZHO M 51 O|AF 2ZHU M= 0.39%P S7t8 1.96%

AA SB2 MF H| 2.8%P 75t 25.37%E KHX|H 1, AA
=52 MZF OfH| 9.28%P 715t 61.9%S KHX|MCH ASS2 11.37%P 22t 11.6%S KAHX|UCH Rt= at
St 35.69%, 3EH~5

KpR|HCL.

HS5. 3 S22 (Tl o 3)
T 2024-04-25 2024-05-02 2024-05-09 2024-05-16
AAA 6,803 5,391 7,756 9,298
AA 25,821 17,931 18,081 22,684
A 5818 3,867 7,892 4,250
BBB 488 538 607 379
JUNK 104 21 26 38
Total 39,033 27,747 34,362 36,648

AtZ : KISKHAHE IF
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H6. oA THEEH /& (SH2l: o 9)
2 2024-04-25 2024-05-02 2024-05-09 2024-05-16
~1y 16,882 14,395 12,098 19,462
Ty~3y 18,102 11,543 19,198 13,078
3y~5y 2,721 1,514 2,525 3,389
Sy~ 1,327 295 541 719
Total 39,033 27,747 34,362 36,648
XtE : KISKHAHE 7}
84, 2Kl S2E 58 (542l : %) JB5. 3|AIXY THEQI|E /& (5491 : %)

3y~5y
9.2%
S5y~
2.0%
53.1%
AHE: KISKHHE 7} RHE: KISKHHE 7}
d8e. 2|AIK & 0| (Hel - o 8y
ENN RS
120000
100000
80000
60000
OO B 1 O 1A 0 AP0 0 AR
SR 00 0L PSSR A
2023-05-16 2023-07-20 2023-09-26 2023-12-08 2024-02-15 2024-04-25
AIZ : KISKFAHE 7}
B7HMESE HE
SrSHAL HEA HEH OUTLOOK HAS OUTLOOK HE
2O S 2024-05-16 A+ AA- At
A& o8 EIt, KISAHAHE Tt

21



ABS/MBS : fS&HHd = XX CLO JIZ=XK ABS 2

"It xt KEY POINT
379 kP 02) 3215-1435 o EESARBCHE ABS
AT oy 02) 3215-1454 e CLO 7|XX}AH ABS 87§ TRANCHE 2t

I 2l AY S

HHHOEMLAEHE 20143 EF NG BO[E MYS Aldts BFAAX|EDEEHAt Z2HE T

T2 HZsteH, tes H¥ot7| ?I510 +2| RaAtiES dHLAUACL 7|E R

M Z5to] A RIHREINT
E

=
XHSPOE L= A9f MZAS SHRUCL O[0f LRB|REINEAE EMAL FUliagS =Est7| fI8f 1-

SiCH=E OF7|7F E2f

Stofl el = 2 E 0| S H Akt A 2H| AE| O AK|APKFSL 245091 2l0| CiZ O
7: (]

ool ==tEF0lRa =27t KB%E(—’F—)QE%’—H HEH S AX| T 6-28H HUGEZTPF AFRI(0I3t "2 ALY

O|& 7|=& 13

&1, 7 7| XKL E ABS HlZH 0] (5491:9f 91, 7|2 : 2023-12-01 ~ 2024-05-17)
16,000 350000
s PF Loan
14,000 e i
300000 b.CBO
12,000 - 250000 s (g}
10,000 -
- 200000 oz
8,000
-~ 150000 S| 2 A
6,000
L SN /A2 O =10 H cDO
2000 1 N 100000 EELERE
- Synthetic CDO
2,000 - 50000 ynthetic
0 : : : : : -0 ——gan

2023-12  2024-01 2024-02 2024-03 2024-04 2024-05

K& KISKFAHE7F

82, H7F ellH| =S (548l : %, 712t : 2023-06~2024-05) 1213, 58 welidH| =S (91 - %, 712t : 2024-05)
sh /A2 Synthetic

CDO
1%

P-CBO

o PF Loan,
(]

850

PF Loan
12%

Rt KISKHAHE T} AtZ: KISKHAHE 7}
22



H1. F7H ABS L3l 51zl (5H9l : A, %, 7|2t : 2024-05-13~2024-05-17)
7| XL SPC MESE ERL at7] dagol | daggl | M
S HHEOE 00| =2t = 0| F&2H AAA 2024-05-13 2Y11M 850 3.940 CALL
CHER 2 (CLO) A R H[ D E[ K| Z K11 AAA 2024-05-14 2.45M 40 3.890 -
CHE= X & (CLO) A LAH| A E| K| ZE K} -2 AAA 2024-05-14 5.45M 50 3.920 -
CHER 2 (CLO) A I H[ D E[ X ZXH-3 AAA 2024-05-14 8.45M 50 3.950 -
CHER 2 (CLO) A I H[ D E[ K| Z K -4 AAA 2024-05-14 11.45M 40 3.960 -
CHER 2 (CLO) A I H[ D E[ K| ZXH1-5 AAA 2024-05-14 1Y2M 50 3.980 -
CHER 2 (CLO) AR H[HE[ X ZXH-6 AAA 2024-05-14 1Y5M 50 4.000 -
CHZE X (CLO) A I H[ D E[ K| ZKH1-7 AAA 2024-05-14 1Y8M 50 4.000 -
CHE= x4 #(CLO) ALAH| A E| K| ZXH1-8 AAA 2024-05-14 1Y11M 2116 4.000 -
XtZ : DARTHAS AJA|AH
H2 F7t MBS Edl U H|X} wal HmpHE (549l : 24, %, 7|2 : 2024-05-13~2024-05-17)
a7 MBS2024-9(2024-05-14) MBS2024-8(2024-04-26) MBS2024-7(2024-04-19)
B seigey | wagel | amyc | wuao | wugs | amyc | wuge | wwgel | ampc
14 1,439 3.573 +12 1,329 3.570 +10 1,351 3.588 +15
24 1,600 3.565 +10 1,600 3.611 +10 1,600 3.578 +10
34 1,200 3.580 +14 1,200 3.641 +14 1,100 3.597 +14
54 1,600 3.581 +10 1,500 3.695 +12 1,400 3.641 -
7' 1,200 3.727 +19 1,300 3.841 +20 1,200 3.820 +23
10 1,100 3.741 +20 1,100 3.846 +20 1,000 3.813 +21
20 1,200 3.779 +30 1,300 3.900 +34 1,100 3.771 -
304 200 3.749 +35 200 3.890 +43 200 3.737 +32
) WhZHA FA| . O OfZHCH A
A& St FEFEIA
24, MBS 7|8 LATHY F0| (59l & &)
120,000 300,000
100,000 /A\ 250,000
80,000 200,000 2021 3
2022 2
60,000 150,000 re
/ m— 023 2
2024 23
40,000 100,000 =<
(25
20,000 - - 50,000
0 A -0
1Y 2Y 3Y 5Y 7Y 10Y 15y 20y  30Y

X2 : KISKHAHE 7}

23



J&5. MBS TH7|'E W3 Ampc 30| (5Hl: o 9)
1.6
1.4
1.2 m1ly
1 m2y
m3Y
0.8 m5Y
m7Y
0.6 w10y
0.4 [ 15Y
20Y
0.2
0 T T T 1
MBS2024-6 MBS2024-7 MBS2024-8 MBS2024-9

Rt : KISKHAE 7}

ABS SEAIM2 5¢ & P-CBOZH 807.93Y 22 2| E|AD, PF Loan 2,600 ¥, 7|Et 2,830.64% ¥
O REYS HO|H MF HEt REF2 S0t B52 ERULCH
Jd%l6. EZF ABS 7| XX}AHE QEH|E F0| (Thel: o &)
100% 60
90%
80% 20
. P-CBO
70%
40 I PF Loan
60% .
s Synthetic CDO
50% 30
m— 7| SR O S
40%
g mEmREER
30% _
oy /e =X 2 cpo
20%
10 7|Er
10%
— &3
0% 0
) o Q S %) Q N N %) 3
A Mt S A SR N SN SN N
D S S U S S U U S I S
AEZ : KISKHARE 7}
H3 MBS HE
SPCH i = HZAH HE 7| = XpA HEA
EES - - - - -

AtZ : KISKHAHE 7L
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@ «isrsrzo
= a A
SIIAHN : CDEY SII & 2l &5
T 7}ErCER} KEY POINT
M E ALY 02) 3215-1457 o CD:liZW =4 CD-2K| A= E =t
o CP/ESTB:CP LAFH ZA, ESTB HAFAY LA

W TIIxA Al

CDE2[(AAASE 38 =E 7|E)e AF UiH| 4SME 20| 3.60%= Ot SHRACE CD-2EHRH(AAA
3MMEE 7|F) AT EEs ™ 3 CHH| =CHE[HA] 1.6bp2E OHZRUCH 23 CD Y2 I 23 87, 6,800
= 7|3t
CPE2|91Y, A1SE 7|15)= HF SUSIA 4.18% =2 OrZSIALCE CP-3AMKHAASE 37HEE &) 21
B Es M3 ChH| & &l 555bp2 7| S, CP-CD AT =& M F CHH| A2 58bpE 7| SsHHA Of
HSIRACEL 23 B A|E2 CDFEE7F 4SME 22l 40| EF0IQULE 8L =2 Fa8AHHE X H|&
(LCR)E A=tof w2t 2WX LWl F7tetat GE0 FE| 4SS =2 Qo 2= 2 LaHof Ciot £E
O| 7t E|RULCE 0|0 Xtz =F CIYBIE X2 S0 CDEYHO| 2eStAH O|FO{R L} A0 H229| 7|&E &
2| oI5t AlZ[of CHSt Ol =0| Oj2{YX|= FO| CDF 2| &4SMof| L=t Ao 2 SfMEICt CPaEl= 91 =
71 2 WaE 90| OFR 2| ERUCH FSSAEOM = &4t 23 IfE F&2H7F 0¥ = 7|&E 4.25% =&
O AX UME HAE|= = EZoH, H7|0g a2t ctitet 291718 22 7h20H 3.65% &
O M A% OfAM Ll x|y OFF2[SHCt.
J21. 91LE F8 T S2F0| (2H9: %) 2. MMF, {3 H, FHE HEZIHZEO0| @i ue)
A I E(cD-28KH) 2| AR AA0 oo s
p o o | TIEE M — A
23K AAA
5.0 0.15 200,000
4.5 180,000
___#/H 0.1
+0 m o
3.5 0.05 140,000
3.0 0 120000
2.5 100,000 WM
20 -0.05
80,000
1.5 0.1
60,000
1.0
-0.15 40,000
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@ stz

21 FU I3 SEIHE (EH21: %)
Clo b 2024-05-16 2024-05-10 2024-04-17 H=F oiy| HE iy
US TREASURY 2Y 472 482 5.00 -9.40 -27.50
US TREASURY 5Y 434 447 471 -13.10 -37.50
US TREASURY 10Y 433 445 468 -12.70 -34.80
US TREASURY 30Y 449 460 477 -11.80 -28.10
DEUTSCHLAND REP 2Y 2.88 2.93 2.98 -4.80 -9.60
DEUTSCHLAND REP 5Y 244 2.50 2.52 -6.00 -7.80
DEUTSCHLAND REP 10Y 2.40 2.47 2.51 -6.20 -10.10
DEUTSCHLAND REP 30Y 2.56 2.60 2.62 -4.30 -6.80
JAPAN GOVT 2Y 0.33 032 0.29 1.10 430
JAPAN GOVT 5Y 0.53 0.52 0.50 0.90 3.70
JAPAN GOVT 10Y 0.92 0.91 0.89 1.30 3.80
JAPAN GOVT 30Y 2.04 1.99 1.94 410 9.10
CHINA GOVT 2Y 1.81 1.86 1.87 -4.70 -5.10
CHINA GOVT 5Y 2.10 2.13 2.11 -3.00 -1.40
CHINA GOVT 10Y 232 2.32 2.26 0.00 5.30
CHINA GOVT 30Y 2.55 2.56 2.46 -0.40 9.60

Xt& : KISKHHE L Bloomberg
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Jd29. KPE 28K HE HE (E491:bp,717+:24.05.10~24.05.16) J2110. KPE H| 28K HE HE  (=2bp,7121:24.05.10~24.05.16)
DR(bp) DR(bp)
0
-2
-4
6
-8
-10
-12
-14
-16
19 e/fE127hE 2 sE 74 104 15 204 19 e/ 127 2d sE 749 104 15 204
A& : KISAHAHE 7L Bloomberg X2 : KISAHEE I Bloomberg
J311. HY A My 22 (S+$1: %, 7|Z}: 24.05.13~24.05.17)
HEHY M ME 22
10.39%
4.35%
2.17%
2.17%
7.79% 7.79%
M Financial W Utilities M Financial W Utilities
M Energy M Industrial H Energy M Industrial
m Government [ Consumer, Non-cyclical m Government = Consumer, Non-cyclical
Consumer, Cyclical Communications Consumer, Cyclical Communications
A& : KISAHAHE L, Bloomberg
B2 MF CiH] ®HY xiH ME ZZ (5491: %, 71Z}: 24.05.06~24.05.17)
HE 2= RES 5%
Financial 28.26% 27.27% 0.99%
Consumer, Cyclical 8.70% 10.39% -1.69%
Consumer, Non-cyclical 8.70% 15.58% -6.89%
Energy 2.17% 7.79% -5.62%
Government 43.48% 14.29% 29.19%
Basic Materials 0.00% 0.00% 0.00%
Communications 2.17% 0.00% 2.17%
Diversified 0.00% 0.00% 0.00%
Industrial 2.17% 7.79% -5.62%
Technology 0.00% 0.00% 0.00%
Utilities 4.35% 12.99% -8.64%
Government(Municipal) 0.00% 0.00% 0.00%

AtE : KISAHAHE IE Bloomberg
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#3. F7} Korean Paper 43

(712} 24.05.13~24.05.17)

=20 Hr3H A| & £3} EL a7 Coupon|Benchmark| &3 2 (USD)
KDB Float 02/19/25 US DOMESTIC | USD 2024-05-13 2025-02-19 | 5.59% | SOFRRATE 50.00MM
HLINSH Float 05/17/27 EURO MTN usD 2024-05-17 2027-05-17 | 6.346% | SOFRRATE 30.00MM
EIBKOR 5 ¥4 05/20/31 DOMESTIC MTN| AUD 2024-05-20 2031-05-20 | 5.25% 200.59MM
KEBHNB 3.4 11/20/25 EURO MTN CNY 2024-05-20 2025-11-20 | 3.4% 49.87MM
EIBKOR 4.8 05/20/27 DOMESTIC MTN| AUD 2024-05-20 2027-05-20 | 4.8% 468.05MM
KDB 5.6 05/22/25 EURO MTN usD 2024-05-20 2025-05-22 | 56% 50.00MM
KEBHNB 3.4 11/20/25 EURO MTN CNY 2024-05-20 2025-11-20 | 3.4% 49.85MM
EIBKOR 4 % 07/22/27 EURO MTN GBP 2024-05-21 2027-07-22 | 4.625% 380.20MM
KEBHNB 3.2 05/22/25 EURO MTN CNY 2024-05-21 2025-05-22 | 3.2% 34.63MM
KDB 9.55 05/21/26 EURO MTN BRL 2024-05-21 2026-05-21 | 9.55% 50.24MM
KEBHNB 3.2 05/23/25 EURO MTN CNY 2024-05-22 2025-05-23 32% 48.48MM
XtZ : KISKH:HE T, Bloomberg
H4. 7t 0|7 AN X = (E+91: %, 7|Z}: 24.05.13~24.05.17)
Date Name Survey Actual Prior
2024-05-10 OjAlZtoist e o s 79 69 79
2024-05-10 OjAlZtoiEtm 14 QlE2| o] 3.20% 3.50% 3.20%
2024-05-10 OJAlZtCHE D 5-104 QIZ2 0|4 3.00% 3.10% 3.00%
2024-05-14 NY Fed 1-Yr Inflation Expectations -- 3.26% 3.00%
2024-05-14 PPl X|Z+82 MoM 0.30% 0.50% 0.20%
2024-05-15 CPI (I &CHH]) 0.40% 0.30% 0.40%
2024-05-15 CPI (HACHH]) 3.40% 3.40% 3.50%
2024-05-15 FEa H4E A5 Yoy -- 0.50% 0.60%
2024-05-15 2 0fTho) =7 T 2] 0.40% 0.00% 0.70%
2024-05-15 M R=py il 0.00% -0.10% 0.40%
2024-05-16 M MYl R -- 222k 231k
2024-05-16 w5 UF MH[AY H7|8S -- 3 -06
2024-05-16 Zetdoor AE 47| MY 8 4.5 15.5
2024-05-16 F=AS7HR| 5= T | 0.20% 0.90% 0.40%
2024-05-16 =2 27 X M3 e AT -- 0.70% 0.00%
2024-05-16 F=AS7HR| 5= T dH| -- 1.10% 0.40%
2024-05-16 +=EE7HX|4= MoM 0.20% 0.50% 0.30%
2024-05-16 FEE7HX|F Yoy -- -1.00% -1.40%
2024-05-16 23 YA MoM 0.20% 0.00% 0.40%
2024-05-16 HH|7IsE 0.784 0.784 0.784
2024-05-16 HZ=Y (SIC) A4t 0.10% -0.30% 0.50%
AtE : KISKHAHETE Bloomberg
H5. WF 0|7 AH x| = (E491: %, 712+ 24.05.20~24.05.24)
Date Name Survey Actual Prior
2024-05-17 MR = 0.00% -- -0.30%
2024-05-21 Zetdoor HE HNEY &2E -- -- -12
2024-05-22 MBA FEHGX} MH K| -- -- 0.50%
2024-05-22 7| ZEZ=E4 04O} 4.16m -- 4.19m
2024-05-22 7|EFEHOfO) (M ThH]) -0.70% -- -4.30%
2024-05-23 FOMC 39| 2 -- -- -
2024-05-23 A7t o =7Heks K| - - 15.00%
2024-05-23 M Mg HRHs -- -- 222k
2024-05-23 HYEHAS ST AUHX S -- -- 1794k
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2024-05-23 S&p 22 0|= HZY PMI 50 -- 50
2024-05-23 S&p =29 O0|= MH|AY PMI 51.6 -- 51.3
2024-05-23 S&p 224 0|= I PMI -- -- 51.3
2024-05-23 Al 2= EH O O 680k -- 693k
2024-05-23 AlrpEEROfOY (2 ChH]) -1.90% -- 8.80%
Xt& : KISKHHE 7L Bloomberg
H6. F7t 5 XN X|= (5+9: %, 7IZ}: 24.05.13~24.05.17)
Date Name Survey Actual Prior
2024-05-13 SEHI 58 S A0
2024-05-13 dg=X -- 27.6b 29.8b
05/13-05/16 EOiE7HK] 5= M dH| -- -- -3.00%
05/13-05/16 EOiE7HK] 5= & -- -- 0.20%
2024-05-14 CPI (HACHH]) - 2.20% 2.20%
2024-05-14 CPI (M2 CH]) -- 0.50% 0.50%
2024-05-14 CPIEU 3% MEH| -- 0.60% 0.60%
2024-05-14 CPI EU B¢ H AH| -- 2.40% 2.40%
2024-05-14 ZEW A{H]|O] Of & - 471 429
2024-05-14 ZEW AHjo| A& -- -7230.00% -79.2
AtE : KISXHHETE Bloomberg
H7. WF 5 38X X = (E49l: %, 712k 24.05.20~24.05.24)
Date Name Survey Actual Prior
2024-05-21 PPI(TI 2 L H]) - -- 0.20%
2024-05-21 PPl A H -- -- -2.90%
05/21-05/28 ZOE7HR| 4= HEH| - - -3.00%
05/21-05/28 EOiE7HK] 4= & -- -- 0.20%
2024-05-23 HCOB = M=% PMI -- -- 43
2024-05-23 HCOB =< MH|AY PMI -- -- 53
2024-05-23 HCOB =¥ && PMI -- -- 51
XtE : KISKHHE 7 Bloomberg
8. F 5= dH X = (THI: %, 712t 24.05.13~24.05.17)
Date Name Survey Actual Prior
2024-05-10 BoP Current Account Balance -- $39.2b $56.2b
05/10-05/15 Sota3 M2 HEH| 8.30% 7.20% 8.30%
05/10-05/15 E3l53 M1 Yoy 1.20% -1.40% 1.10%
05/10-05/15 E3t52 MO Yoy -- 10.80% 11.00%
05/10-05/15 Aggregate Financing CNY YTD 13870.0b 12730.0b 12930.0b
05/10-05/15 New Yuan Loans CNY YTD 10374.4b 10190.0b 9460.0b
2024-05-11 PPl H HH] -2.30% -2.50% -2.80%
2024-05-11 CPI (M ACHH]) 0.20% 0.30% 0.10%
05/11-05/18 FDI YTD YoY CNY -- -- -26.10%
2024-05-15 1-Yr Medium-Term Lending Facility Rate 2.50% 2.50% 2.50%
2024-05-15 1-Yr Medium-Term Lending Facilities Volume 150.0b 125.0b 100.0b
AtE : KISXHHETE Bloomberg
H9. WF 3= 34X X|& (SH8I: %, 71Zt: 24.05.20~24.05.24)
Date Name Survey Actual Prior
2024-05-17 NEY e P P2 R EN ] -- -- -0.34%
2024-05-17 Used Home Prices MoM -- -- -0.53%
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2024-05-17 3G Yoy 5.50% 4.50%
2024-05-17 3 Y44 YTD Yoy 5.90% 6.10%
2024-05-17 A0fEDY Yoy 3.70% 3.10%
2024-05-17 20 0jE AZCHH| © iy 4.60% 4.70%
2024-05-17 DHAAHEEXL]) YTD Yoy 4.60% 4.50%
2024-05-17 254 EXtYTD YoY -9.60% -9.50%
2024-05-17 Residential Property Sales YTD YoY - -30.70%
2024-05-17 HEZAL AYUE 5.20% 5.20%
2024-05-17 FX Net Settlement - Clients CNY -- -145.1b
2024-05-17 FDI YTD YoY CNY -- -26.10%
2024-05-17 5-Year Loan Prime Rate 3.95% 3.95%
2024-05-17 1-Year Loan Prime Rate 3.45% 3.45%
2024-05-17 SWIFT CNY= M Z X H|E -- 4.69%

AR : KISKHHE 7L Bloomberg
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ELS : 20244 5& M= KOSPIXI+= 2724.62= O01&

HIHEEXL KEY POINT

2Ed iz 02) 3215-1404 e X|4t = CHH| KOSPI X|4= 82, S&P500 A&,
o FZHELS UMW AL AL WHBY MF oy 22
o ELS M2t Za &% T BT XN2E ¢S

el FA Al

= OpX|S Hef Lol 172, KOSPIX|== 3 CHH| -3.01p St&st T, X4 & HSCElE 0|
3.21% &, NIKKEI225+= K| == OFX| 9 Hef Y CHH| 1.46% &S5t

H1. MF OjH F8 X5 F0| (EH9l: ZOIE)
s Rt = o = HEE
KOSPI200 371.08 370.58 v0.50
NIKKEI225 38,229.11 38,787.38 A55827
HSCEI 6,718.86 6,934.70 A215.84
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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&
o IRS 2| SIEAM|, CRS S2| SHEAM|
e SWAP SPREAD S}2HA, SWAP BASIS St2fA

= CDEE|= 3.6%E ™ F CfH| AS3IYLCE RS 22|= MEFM o2 812181 11 CRS 22[9| 42
CHMIZ St F=ME 2 QAL IRS 2|2 KTB Yield2| X10|Ql 2E-Agh A

A1, CRS =22k IRS =2|2] A40| Q1 Ag HO[A|£9] B2 SIEME 20/H 1 F5 EFICH

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 Fo 2| FUHHES (5+1: %)

mKTB m KRW IRS m KRW CRS m USD IRS USD TB
0.00%

-0.01%
-0.02%
-0.03%
-0.04%
-0.05%

-0.06%

-0.06% -0.06% -0.06%

i 0, -
0.07% -0.07%

-0.08% -

Xt : KISKHAME 7}
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11213, USD IRS 22| 30| (5+: %, BP)
X|-O| —5/17/2024 5/10/2024
6.00% 0.01%
§ 0.00%

5.00% —

-0.01%
4.00% —— -0.02%

-0.03%
3.00%

-0.04%
2.00% -0.05%

-0.06%
1.00%

-0.07%
0.00% -0.08%

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

XtZ : Refinitiv, Bloomberg

H#1. USD IRS Data (EH2l: %)
URD IRS 1Y 2Y 3y 5Y
2024-05-17 5.1254 46893 44216 41577
2024-05-10 5.1325 47265 44811 42255
U5 -0.0071 -0.0372 -0.0595 -0.0678
2023-12-29 47704 40822 3.7547 3.5181
HEChb| 0.355 0.6071 0.6669 0.6396

ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
X}O| ——5/17/2024 5/10/2024
4.00% 0%
3.50% = e —— 0%
0,

3.00% \ 0%
2.50%

0%
2.00%

0%
1.50%

0,
1.00% 0%
0.50% 0%
0.00% 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

@ «isxt

(THl: %)

AFIH 7

KRW IRS 1Y 2Y 3y 5Y
2024-05-17 3.5625 3.45 3.375 3.3275
2024-05-10 3.575 3.4825 3.4325 3.4025

FUET -0.0125 -0.0325 -0.0575 -0.075
2023-12-29 3.53 3.2425 3.08 2.9925

oy 0.0325 0.2075 0.295 0.335

X2 : KISKHEE L

J2l5. KRW CRS (E+91: %, BP)

Xto| ——5/17/2024 5/10/2024
4.00% 0.00%
3.50% -0.02%
3.00% -0.04%
2.50% — ——  -0.06%
2.00% -0.08%
1.50% -0.10%
1.00% -0.12%
0.50% -0.14%
0.00% -0.16%
3M 6M 9M 1Y 2y 3y 4y 5y &Y 7Y 8 9y 10Y 15Y 20Y 30V

X} & : Refinitiv, Bloomberg

H3. KRW CRS Data (Et9l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2024-05-17 3.045 2.845 2.83 2.8
2024-05-10 3.06 2.875 2.86 2.85

F=sY -0.015 -0.03 -0.03 -0.05
2023-12-29 2.83 2.45 2.35 2.28

ALy 0.215 0.395 0.48 0.52

ALZ : KISKHAE 7}
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dZl6. KTB (Z+9I: %, BP)
X}O| ——5/17/2024 5/10/2024
3.60% 0.00%
3.55% -0.01%
3.50% -0.02%
- 0,
3.45% 0.03%
-0.04%
3.40%
-0.05%
3.359
% -0.06%
3.30% -0.07%
3.25% -0.08%
3.20% -0.09%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H4. KTB Data (EH2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-05-17 3.42 3.415 3.375 341
2024-05-10 3.45 3.46 3.435 3.475
F034 -0.03 -0.045 -0.06 -0.065
2023-12-29 3.48 3.247 3.145 3.155
HEChb| -0.06 0.168 0.23 0.255
ALZ : KISKHAE 7L
37 IRS 7| AT E 30 (5421 - %) J38. IRS FEH7| AZE F7HHE (29 : %)

—— KRW IRS 5Y-3Y
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-0.02% -

-0.01%

AtZE : KISKHAHE L

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) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.03% 0.03%
-0.20% | 0.03% |
-0.40% r) 0.02% r
00 -
o60% | /\ ‘ ""AW 0.02%
(NI 0.01%
-0.80% \\,J ! ’
0.01%
-1.00%
000% T
-1.20% 1 :
2023-01 2023-07 2024-01 -0.01% - 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% 0.02% r
0.02% L 0.02%
0.30% - wer
0.02%
0.20% 0.01%
0, -
0.10% | 0.01%
0.01% |
0.00% 0.01% -
00 -
0.10% 0.01%
0.00% | 0.00%
-0.20% : : 0.00% |
2023-01 2023-07 2024-01 0.00%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg
Il FXAI S S&
QI/ete] sHE2 K| F ChH| 136810 2L 1354922 -13.28, -97.42BPRE HE3IH 23} 2
ME LIELRCE 7|EF =2 &2t 5 F22| 2% 0| 22 CfH| ZME EQ1, Adzt= ZA, S O
O B UM SES EQCt /Y] ARIOEE 1H 7|5 27488 LIEIHH 28 o2t MU S LY

HIACE
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J&13. KRW/USD Swap Point 30|
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XtZ : Refinitiv, Bloomberg

J314. KRW/USD Swap Point 30| (EHl: 8)
M EChH| XHO| MZCHH| X}O| ———5/17/2024 ——5/10/2024 ——12/29/2023
1400 80
70
1350 -
1300 >0
40
1250 30
20
1200 10
1150 0
-10
1100 -20
SPT  0IW  0IM  02M  03M  06M  09M  12M  02Y  03Y  O4Y  05Y

Xt& : Refinitiv, Bloomberg

H5 FRE3} g2 U F2t (Sl 7HE)
35 2024-05-17 | 2024-05-10 Xto] 3= 2024-05-17 | 2024-05-10 Xto|
KRW/USD 13549 1354.9 -132 USD/CHF 0.907 0.907 0
EUR/USD 1.086 1.086 0.009 USD/SGD 1.347 1.353 -0.007
GBP/USD 1.266 1.266 0.013 USD/IDR 15965 16045 -80
USD/JPY 155.65 155.65 -0.025 USD/PHP 57.605 57.365 0.24
USD/HKD 7.801 7.801 -0.012 USD/TWD 3224 32434 -0.194
USD/CNY 7.222 7.222 -0.003 USD/SEK 10.723 10.868 -0.145
USD/CAD 1.362 1.362 -0.006 USD/PLN 3.928 3.979 -0.05
AUD/USD 0.667 0.667 0.006 USD/DKK 6.87 6.924 -0.054
NZD/USD 0.612 0.612 0.01 USD/ZAR 18.179 18.458 -0.279

N MRS (154 402 &E 7|F)
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[Appendix 11 = 3] & Credit Spread Hs ¢

@ «isH

HMEE A7 02) 3215-1454

1. 7 F23| (549 %, 2024-05-17) H2 812 =2 22| (541 %, 2024-05-17)
T2 A TFCHH] | AXCHH| =2 g TFCOHH| | AXCHH|

CD 90¥ 3.600 0.020 -0.230 o= 2y 4774 -0.042 0.393
Ccp9o0g 4.180 0.000 -0.080 Oj= 5Y 4.386 -0.080 0.431
=3 3 3.375 -0.060 0.130 oj= 10y 4.367 -0.087 0.529
=3 5 3.410 -0.065 0.140 oj= 20Y 4614 -0.088 0.511
=3 104 3.455 -0.080 0.148 oj= 30Y 4.508 -0.095 0.580
=1 204 3.397 -0.073 0.157 FE 2y 2.935 0.007 0.274
=1 304 3.320 -0.072 0.098 S8 5y 2.504 0.003 0.047
S¢ot1d 3.367 -0.030 -0.025 S8 10y 2.462 -0.004 0.024
S0t 2 3.400 -0.052 0.050 S8 20y 2.667 0.017 0.219
&0t 34 3.410 -0.050 0.035 S8 30y 2.614 0.016 0.257
At&E : KIS-NET A& : KIS-NET

H3. I FX|+

PI=¥Y : 2024-05-17)

H4. L Credit Spread

(

THRl: %, 2024-05-17)

AT 7

Fax|$ A MFOiH| | SIXCiH| U2 A HFCHH| | AXCHH|
KTB3 1316 1.98 26.57 E% AAA 3.546 0.005 -0.198
KTB10 112.96 0.82 -1.13 2K AAA 3.643 0.000 -0.216
KOSDAQ 855.06 -9.1 -23.87 7|Et= 8%l AA- 3.951 0.015 -0.413
KOSPI 2,724.62 -3.01 54.81 B AA- 3.832 0.000 -0.290
At&E : KIS-NET A& : KIS-NET
H5, ME{¥ J 31 C{H| Credit Spread HE ZM| Top3 LA} (91 : bp, 27| : 3Y)

Qs ZM Top 3
. ZALE s HE
ot=doi S ST AAA -1.0
BI|FEH A SAL AAA -0.5
T AP S AL AA+ 0.5
A= S SA AAA 0.5
CHE Al S A AA+ 0.5
SAHYI| YRS S AAA 0.5
Stm 2 A AAA 0.5
WHEEA|SAL AAO 0.5
NFE Al T2 S A AAO 0.5
ot ool met e AL K| /IS AL AAA 0.5
MEWSSAt AAA 0.5
o= ST SA AAA 0.5
QHAIE Al S AL AAO 0.5
AN ESA AA+ 0.5
SR LTS SA AAA 0.5
St =Xt S A AAA 0.5
24Ot AL AAA 0.5
EA% St EX|FEIZ A} AAA 0.5
EIZ A S A} AAO 0.5
TS AL AAA 0.5
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et el AAA
ot U AAA
St AL AAA
e AAA
St MU AAA
GSIHY AAO
KBS ® AA+

O|X| A K| EHAZ|= A-
EAF AA+
LGO|HX| & &M AAO
RHAEE AAO

O| K| AKXt & A-
X020 HX| AAO
O 2Hol| M RF A28 AAO
HYEAAMX|EDOIE AAO
BEEXF AA+
Aot RFARRE| AAO
OlAAO[AFE AAO

St XpAFAIE; AO
A W2l et AAO
ol AA+
AMAZE AAO
M LA AAO
SKO| = Hj| O] 4 AAO
LA A| AAO
LGslst AA+
oj a7 ojojallof & AAO
X|0f| 2 0] | 0f & AAO
SKSIO| A AAOQ
GS AAO
S| EH|A AA+
Hesd AA+
Z47AH oz AAO
S-Qil AAO
MSHEXSH AAO
ZHEEZE AAO
LG Xt AAO
8 PR, AA+
o1 O B o} AA+
SK AA+

At : KISKFAHE 7}
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[Appendix 2] SMUAHHS X AE2Sg e

e

7|8 XHE 02) 3215-1435

H1. SHYAILLSH
BEIE 559 Y 7Y B L N g YAHH| 2
KR6476397E28 H A EX|9XtR1-7 2024-02-20 2025-09-20 2024-05-20 HH
H2 3AHMESE HE ol (712} : 2024-05-10~2024-05-17)
S|Ate e z= SFHZEUY ehil NICE e1%
o | ol | &2 yor s= yor s= "oty
KCREH 2024-05-13 | BOND | BB- B+ B+ 2024-05-13
Efl 20| o M| 2024-05-17 | BOND | BBO BB- BB- | 2024-05-17
o 72 2024-05-10 | BOND | BB- B+ B+ 2024-05-10
H3 3\ fRAME8SE HE g (712} : 2024-05-10~2024-05-17)
- s=HZuUYy L' | L. _ R
72 AHP Yt R om [ myp | ng | sa | BUE| N #71
A SKHEA 2024-05-09 lgsa AA- AA- AA-
A SKOI| L X| 2024-05-09 BOND AAO | AAO | AAO AAO
A ShAl & 2024-05-09 lgsaE BBB+ BBB+ | BBB+
Hy RO S 2024-05-09 BOND AA- A+ A+ A+
A SEA O A4 EA 2024-05-09 lgsaE BBBO BBBO | BBBO
A SR EAMEEY 2024-05-10 71gs= A0 A0 A0
At fElzE8M=z2Y 2024-05-10 71gs= A0 A0 A0
Hy ol =& 2024-05-10 BOND BB- B+ B+ B+
Hy RO S 2024-05-13 BOND A+ AA- AA- AA- AA-
A ngeH 2024-05-13 lgsaE AAA | AAA | AAA AAA
A SKHELA 2024-05-13 lgsaE AA- AA- AA- AA-
A = A 2024-05-13 BOND BBO BBO BBO BBO
A MESH 2024-05-13 J1ds2 AA- AA- AA- AA-
At SKO 4 X| 2024-05-13 BOND AAO | AAO AAQ
A OIAAO|HEIZ[H=00{E 24 2024-05-14 BOND A- A- A- A-
Hy EH 2 O[H M| 2024-05-17 BOND BBO BB- BB- BB-
A SR ES | EE S A 2024-05-17 71ds= BBB+ BBB+ | BBB+
At 7| 0| = oH0to| 2024-05-17 BOND A- A- A- A-
M| 2R XS 2SR | 2024-05-17 7lds= A- A- A-
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SPC 7| XXpatE AMLH L KIS-NetS Soff EHolstA

M E A2 02) 3215-1457

H1. 859 &= 2wl (712} 2024-05-13~2024-05-17, 9| : 21 gl)
SA| =
SPcH o 7| EXpLE w1y 2oy 7| EXpLE XpF
=] =l
Of A X| A O] A K| O A K} Al CHEXHAH(CLO) | 2024-08-14 205 M | O AL K| AtKE
WO ESstorS A L Xt Al | B34 23 HE | 2024-06-17 130 ojgiz|&
E 2 =Eto|A AT g2102 2024-11-14 1,200 Toed
2 = | Af K} A1 7|E} 2024-05-21 150 A2
81657t LAt Al | B34 33 = | 2024-05-30 580 Qo|C|g16m| 0| ZEQ|
ol C| == 2} M| Abk} AT CHEX) A (CLO) | 2024-08-16 3,018 QUC| 2} X LKt
_ O|Z oM 2[H Y S =S EXIA
A OFO| | ZHA} Al | CHEMB(CLO) | 2024-05-27 6 | O BEHOIA IO!;‘T an
=
_ Hf 2 LHIAIR E = AFERFAERA
CH) 2 2 H 2%t A2 | HEAUSH | 2024-05-17 o0 | HHEEEA Tt Bk
daCloagl Al | B34 23 iE | 2024-06-19 200 | H==Z0|HEK 25 m|o|Z= 20|
0| o| X|{ =70t 2t Al CHE=*X{H(CLO) | 2024-08-13 1,844 AGORA, L.P.
olojEICIH = Al | BE3A 23 = | 2024-08-16 50 ogtEaHe N
Zt2FAFL R 2K} Al | B34 2tE O1E | 2024-11-18 289 0f| O] X| 7| O] Z+ &
510| 8| Q10| O A K| & Kt Al | BE3A 23 S | 2024-06-17 59 StiEgda
GfLtaH A Al | BS4 23 OfE | 2024-06-11 16 MEZHME
CloAZE X LK} Al | 54 23 1E | 2024-08-16 110 H A EOHH|
LFE 38 SUH| At A1 7103 2025-05-15 2,550 StaSHE8
_ _ KTBCIO|EHMEH M EERIH AR
OHC|SlE R UK HCoaolxgy -06-
O C| 2| S X L Xkt A1 HE 4~ 2024-06-24 308 EXPAIE 385
N L QI AEKKRE HE S AL
QT2 FE M Yx HESOAZH -08- .
7252 M YLt A1 &= 2024-08-16 102 S8l D EXFAEH 2B
M 74T =ERRY L R AP X
AOHIMZITOE | A1 | $SA BB ChE | 2024-06-11 go |NI/MT ST RSB
HEN@ 2 JHLEN| LA} A2 CHEXHH(CLO) | 2024-08-16 297 HIER
X O| E| 2 = X L At Al | B34 23 fE | 2024-07-15 30 E|AE}
2| X| A 0| Ej| A A O A1 CHER 2 (CLO) | 2024-08-16 500 AU C| 2K Ok}
AN O|Z2 X LK} Al | B34 A HE | 2024-06-14 855 KL= ZCIHM
Oj| O] X X O] Of A Af| & Kt A2 | BESA 23 NE | 2024-06-15 30 oREIHESR
HAN 7SI AREETHES L
oo AEZC|FE Al | B B 1S | 2024-08-14 500 i lb'fL e
EXt3| A
AEFESE X AR Al | BS54 2t O1E | 2024-08-14 10 HHOTI| Of| = E O]
_ HE 2 LUtALZ E S A E XA ELR
CH) 2 = H 2%} A2 | HEAASH | 2024-08-16 oo | HHEEEA SonT FIEA
_ HE 2 LUtALZ E S A E XA ELR
CH) 2 = H 2%} A2 | HESYZH | 2024-05-29 o5 | A= EEA SonT FIEA
2|5 2N YAt A1 CMBS 2024-08-12 180 HEELR2H
2aX&d Al | B34 2 O1E | 2024-07-16 85 MO A2
oAty Al | BESA 23 TiE | 2024-07-12 365 HEHema
ool = M2 Al | B34 23 TiE | 2024-08-12 288 o2 LIAM R
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spcl gy i =LoH EN N e
o= O
M7 M4 SR 7 S HAFY
2 of B & 7| | At A1 2024-06-11 545 |11 IHAT T . HECh
- Aol A= AOFS X EF AL AL
RELINA A1 2024-08-16 9 @5 AFE XA
_ SHLHCHA| S At 2ol E kAR
HHAEX ocilx Alolx -05-
| I | A K| LA A1 2024-05-31 10 S AERFAIEN 725
Oll E| K| M| K| AFXF A1 2024-07-01 582 SKOf LA X]|
OLE}E| FFSFLIEA| ALK} A1 2024-08-16 500 IRE=EHY
Z}EFAFL M2k} A2 2025-05-12 645 A=A
SUWHEL AT 2024-05-24 100 0| A~ 2F0[ O Ef A
He| 2T EEAIA L2 SAHE
O EHAE A Al -05-
S22 M Al Al 2024-05-30 907 XHAIEL) &
MO ALHE 14201921 AT 2024-08-14 1,000 | CJ LOGISTICS ASIA PTE. LTD.
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[Appendix 41 =2t XHAH S|
82! 02) 3215-1454
2. FUHNASRE W e (Tl ekl
Z3M S S oty 2xy 7|Er=8X 3| ARY ABS A
- 710,000 300,000 5,260,000 1,260,000 987,600 778,119 9,295,719
K& : KISKHEE L
H2 F7t 33 ol (SHSl - gkl
T2 1Y =] R R k] ER I U888
2024-05-19 |2t 7tAZAR350 2013-11-19 10Y 6m 100,000 AAA
2024-05-20 | BEHNLSA2021-1 2021-05-20 3y 50,000 AA+
2024-05-21 |St=ARASAH97 2014-05-21 10Y 190,000 AAA
ELX | 2024-05-21 |SHEEZZAM33 2014-05-21 10Y 70,000 AAA
2024-05-22 | BAHKNT|ATS K H646 2019-05-22 5Y 120,000 AAA
2024-05-23 |8+ 2909 2017-05-23 7Y 100,000 AAA
2024-05-24 |3+= 21203 2022-05-24 2y 80,000 AAA
SOHK | 2024-05-21 |S9tDC024-0521-0910 2024-02-20 3m 1d 300,000
2024-05-19 | 7|2 (£h230521A-19 2023-05-19 1Y 140,000 AAA
2024-05-19 |At222410]0200-0519-2 2022-05-19 2y 160,000 AAA
2024-05-20 |et==EAF824020H-E21-90 2024-02-20 3m 340,000 AAA
2024-05-20 |St=4=2382205H-0|H-2 2022-05-20 2Y 250,000 AAA
2024-05-21 |7|Y¥28H(TH2311EH182A-21 2023-11-21 6m 150,000 AAA
2024-05-22 | R2|-2@27-05-0|®01-%-22 2023-05-22 1Y 360,000 AAA
2024-05-22 | H52%27-050[1222(H) 2023-05-22 1Y 100,000 AA+
2024-05-22 |t EAF 8230572211 2023-05-22 1Y 210,000 AAA
2024-05-22 | 7| Y¥-28H(#)23060|335A-22 2023-06-22 11m 150,000 AAA
2024-05-22 | =21-2%43050| & Y(03)1-22 2023-05-22 1Y 240,000 AAA
2024-05-22 | SAH222023-050](H)1A-22 2023-05-22 1Y 210,000 AAA
2024-05-23 | &IBH2327-05-0]-1-A 2023-05-23 1Y 400,000 AAA
2R | 2024-05-23 | CHT-2344-050|('H)12A23(X]) 2023-05-23 1Y 120,000 AAA
2024-05-23 | Al5H2%E27-11-0]-6M-B 2023-11-23 6m 200,000 AAA
2024-05-23 | 7| ¥28H(TH2311EH182A-23 2023-11-23 6m 170,000 AAA
2024-05-23 | EF22023-050|(H)14-23 2023-05-23 1Y 100,000 AA+
2024-05-23 | =S &M HE2)2023-050]1Y-| 2023-05-23 1Y 130,000 AAA
2024-05-24 | 7|28 ()23050]|1A-24 2023-05-24 1Y 120,000 AAA
2024-05-24 | 7|28 (A)2305EH1A-24 2023-05-24 1Y 300,000 AAA
2024-05-24 | s EMH(2H)2023-050|1Y-J(HS) 2023-05-24 1Y 250,000 AAA
2024-05-24 | A2234180006-1124-2 2023-11-24 6m 190,000 AAA
2024-05-24 | AEHCHEXEFE2323-05-0((81)01-24 | 2023-05-24 1Y 100,000 AAA
2024-05-24 | 5tL+2%45-080(1.752f-24 2022-08-24 1Y 9m 130,000 AAA
2024-05-24 | 7| Y4-28H(A1)22110]1.5A-24 2022-11-24 1Y 6m 460,000 AAA
2024-05-25 |At221410]0206-1125-2 2021-11-25 2Y 6m 280,000 AAA
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2024-05-19 | HIHI|E341-1 2023-05-19 1Y 10,000 A-
2024-05-20 |DGB7HI|&73-3 2021-07-20 2Y 10m 10,000 A+
2024-05-20 | SCH7H I EH1807-3 2019-05-23 4Y 11m 27d 10,000 AA+
2024-05-21 |DGB7HI|Et81-5 2022-03-21 2Y 2m 10,000 A+
2024-05-21 |DGB7HI|Et81-4 2022-03-21 2Y 2m 10,000 A+
2024-05-21 | #|O[H|7HI| & 501-1 2022-11-21 1Y 6m 10,000 AA-
2024-05-21 |HCH7HI|EE1807-4 2019-05-23 4Y 11m 28d 10,000 AA+
2024-05-21 || 2[=7]m|E213-3 2022-06-21 1Y 11m 20,000 A+
2024-05-22 | OtO|H| A O|7Hm| & 227-3 2020-12-22 3Y 5m 30,000 AA-
2024-05-22 | 22[7tE182-2 2020-10-22 3Y 7m 40,000 AAO
2024-05-22 | SCH7H I EH1807-5 2019-05-23 4Y 11m 29d 10,000 AA+
2024-05-22  |StLt7HI|EE340-2 2021-11-22 2Y 6m 30,000 AA-
2024-05-22 | SCH7HI|EH1954 2022-11-22 1Y 6m 100,000 AA+
2024-05-23 | 4H27H I EH659-3 2021-01-26 3Y 3m 27d 10,000 AA-
2024-05-23 | HCH7HI|EH1807-6 2019-05-23 5Y 10,000 AA+
2024-05-23 | SCH7H I EH1807-1 2019-05-23 5Y 10,000 AA+
2024-05-23 | RO7t=499-3 2023-08-23 9m 50,000 AA-
2024-05-23 | OtO|H| A O|7H L[ & 193-5 2019-05-23 5Y 10,000 AA-
2024-05-23 |DGB7HI|&83-3 2022-05-23 2Y 40,000 A+
2024-05-23 | AlBH7FE2140-1 2022-05-23 2y 90,000 AA+
2024-05-23 | HCH7HE846-1 2022-05-23 2Y 20,000 AAO
2024-05-23 | TACHFHI|EF1919-4 2022-05-23 2Y 30,000 AA+
2024-05-23 | HCHIHIEF1919-3 2022-05-23 2Y 10,000 AA+
2024-05-23 | ACHFH T E406-4(X]) 2021-05-26 2Y 11m 27d 10,000 AA-
2024-05-24 | StLEFHI|EF324-2 2021-02-25 3Y 2m 29d 30,000 AA-
2024-05-24 |74 I E456-1 2021-05-26 2Y 11m 28d 30,000 A0
2024-05-24 |BNK7HIE253-4 2021-06-25 2Y 10m 29d 30,000 AA-
2024-05-24 | AFHI|E280 2021-05-26 2Y 11m 28d 30,000 A-
2024-05-24 | StLt7HI|EF328-5(X]) 2021-05-24 3y 50,000 AA-
2024-05-24 | HCHHD{-H406-5(X|) 2021-05-26 2Y 11m 28d 20,000 AA-
2024-05-24 | StLIFH I EF362-1 2022-08-25 1Y 8m 29d 40,000 AA-
2024-05-24 | SHLIFHI|EH283-6 2019-05-24 5Y 20,000 AA-
2024-05-24 | M$HIHE2033 2019-05-24 5Y 70,000 AA+
2024-05-24 | A O|H|=RI7}=189-3 2017-05-24 7Y 20,000 AA+
2024-05-24 | 92[7t=195-2 2021-05-25 2Y 11m 29d 30,000 AAO
2024-05-24 | E2|7t=214-1(Ah 2022-05-25 1Y 11m 29d 10,000 AAO
2024-05-24 | AlSH| I EF462-1(K]) 2022-05-25 1Y 11m 29d 10,000 AA-
2024-05-24 | #A|0|H|=RI7}E358-1 2022-05-26 1Y 11m 28d 10,000 AA+
2024-05-24 | 4H27H I EH659-4 2021-01-26 3Y 3m 28d 40,000 AA-
2024-05-24 |JB R2|7HI|E412-4 2020-11-25 3Y 5m 29d 40,000 AA-
2024-05-24 | ShLtFH I E353-2 2022-05-25 1Y 11m 29d 40,000 AA-
2024-05-24  |BNK7H I Et282-1 2022-05-25 1Y 11m 29d 10,000 AA-
2024-05-24 |JB 2|70 T E447-3(X]) 2022-05-25 1Y 11m 29d 20,000 AA-
2024-05-24 |SICiF{E443-2 2022-05-25 1Y 11m 29d 30,000 AA-
2024-05-24 | RO7t=434-3 2021-03-26 3Y 1m 28d 80,000 AA-
2024-05-24 | ShLtFH I E335-3 2021-08-25 2Y 8m 29d 10,000 AA-
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2024-05-19 | MIO|E[HINE 228 2023-05-31 11m 19d 1,600
2024-05-19 |LG®}&H50-3 2017-05-19 7Y 280,000 AA+
2024-05-19 | MIO|E[HINE 229 2023-07-19 10m 2,600
2024-05-19 | MIO|E[HINE A7 2023-05-22 11m 27d 5,800
2024-05-20 | M|O|& 2 AM EI30CB 2021-05-20 3y 100
DIARKY | 2024-05-20 |t A{RYH53-1(5) 2022-05-20 2Y 40,000 AAA
2024-05-24 |HEO|AMZHA32 2023-05-26 11m 28d 5,500
2024-05-24 | AMBtEEX|F127-1 2019-05-24 5Y 100,000 AAA
2024-05-25 |sHEEAIF32 2021-05-25 3y 300,000 AAA
2024-05-25 |DBEE1-1(F) 2017-05-25 7Y 202,000 AAO
2024-05-25 | TCHH[HX|AE204 2021-05-25 3y 50,000 A0
2024-05-20 |HIAEX9ALR1-7 2024-02-20 3m 5,000 AAA
2024-05-20 | = RO 2| AtK}2-4 2023-03-22 1Y 1m 28d 440 AAA
2024-05-21 | AISHH I 2 KA O[X}p1-2 2023-04-21 1Y 1m 800 AAA
2024-05-22 |HAEDIO|EX|724+R1-5 2023-12-22 5m 10,000 AAA
2024-05-22 |AISHMO 2K & AH-5 2022-11-24 1Y 5m 28d 1,700 AAA
2024-05-23 | FEZESAMBS 2023-14(1-1)(Ah 2023-05-23 1Y 76,200 AAA
2024-05-23 |EZEZ|A2 2023-05-23 1Y 1,000
2024-05-23 | AEIO|EX|66XtF1-17 2022-12-23 1Y 5m 15,000 AAA
2024-05-23 | AOLEAH O| X YAH-3 2022-12-05 1Y 5m 18d 10,000
2024-05-23 |E[ZEMNTHSAR1-3 2024-02-23 3m 5,000 AAA
2024-05-24 |HAEIO|EX|73XtF1-2 2024-03-26 1m 28d 10,000 AAA
2024-05-24 | FEIS &S AIMBS2019-11(1-4)(Ah 2019-05-24 5Y 230,000 AAA
ABS 2024-05-24 | FEHFESAMBS2022-10(1-2)(Ah 2022-05-24 2Y 50,000 AAA
2024-05-24 |E[EEHMTHUKF1-6 2023-11-24 6m 15,000 AAA
2024-05-24 | Ao~ 2L A X O X2 2022-03-10 2Y 2m 14d 30,000 AA-
2024-05-24 | Aol A2 L F X O|XI3 2022-04-25 2Y 29d 20,000 AA-
2024-05-24 | Aol A2 L F X O] Kt 2022-02-24 2Y 3m 10,000 AA-
2024-05-24 |IHAEIIO|E K60k 1-26 2021-12-24 2Y 5m 15,000 AAA
2024-05-24 | RIMI2K2X2-3 2023-03-24 1Y 2m 930 AAA
2024-05-25 |FEZ8SAMBS2013-11(1-1) 2013-03-20 11Y 2m 5d 2,049 AAA
2024-05-25 |FEIZ &S AIMBS2021-12(1-3)(Ah 2021-05-25 3y 230,000 AAA
2024-05-25 |E|EEMTFHRXIF1-4 2024-01-25 4m 5,000 AAA
2024-05-25 |E[ZENTHEAR1-2 2024-03-25 2m 10,000 AAA
2024-05-25 |E[EEMTFHEXR1-1 2024-04-25 m 5,000 AAA
2024-05-25 |E|EEMTHYXIF1-8 2023-09-25 8m 15,000 AAA
2024-05-25 |E|EEHMTFMOIXtF1-7 2023-10-25 7m 5,000 AAA
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273 A8 02) 3215-1465

H1 HSZ 2 H Lz (5H91 : 7HY, o 9, 7|2t : 2024-05-13 ~ 2024-05-17)

F53ac 333 X853 w¥Y | WY FRNAFE 4] OlF | “WI b3 £3}
KR6006351E50 | 5-23428-050[1214(H) AA+ 2024-05-14 | 2025-05-14 | 2IH3AF AAA CD 171 & +17bp 1 1,000 KRW
KR6030629E56 |&E|7t=531-2 AA- 2024-05-14 | 2026-05-14 |91LE CDF2|+57.4bp 3 1,000 KRW
KR6030627E58 |ROHIFI=EMSAESH 1 A0 2024-05-14 | 2054-05-14 |'Z& Y O|= 54: 5,99%/ O|% Of 5 40tCt =10 5H+451bp 1 1,780 30NC5 monthly KRW
KR6000111E54 | AEHCHEXIEFE 28824-05-0](#)01-16 AAA | 2024-05-16 | 2025-05-16 | 2IB4At AAA CD 1742 +15bp 1 1,900 KRW
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