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

Y7t Ext KEY POINT
E712 K& 02)3215-1437 o M=[HH| 2IKXYX|$ =X LAUAE ZUA
o TFC{H| SFAH X[ +AE 57t
o TIFOHH| SAM X £5 £28 L2
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE -0.15 0.94 1.09 3.61 478 1.93 1.64
Duration 5.46 5.39 537 5.21 5.26 551 175
YTM 3.52 3.64 3.61 3.93 372 1.44 7.45

= 1KY FE$AUE -0.31 1.39 0.97 425 478 -1.85 1.65
Duration 8.98 8.88 8.86 8.55 8.44 8.99 2.05
YTM 3.37 3.52 342 3.68 3.48 1.72 6.86

Eotxy FE$AUE 0.03 0.35 0.86 2.08 374 6.69 1.28
Duration 1.23 1.24 1.22 1.26 1.24 1.04 0.96
YTM 3.40 347 344 3.71 3.48 0.68 6.80

IPNN| FE$AUE -0.01 0.64 1.42 3.55 5.63 5.16 1.88
Duration 2.57 2.57 2.55 2.49 2.58 3.19 1.35
YTM 3.84 3.96 4.02 443 426 1.46 8.43

KOBI30 FHoE 0.01 0.44 0.89 2.31 3.85 5.30 1.41
Duration 1.83 1.80 1.80 1.82 1.82 1.80 1.87
YTM 3.45 3.53 3.50 3.80 3.56 0.93 6.86

KOBI120 FHoE 0.05 0.34 0.92 2.13 3.89 7.12 1.26
Duration 0.98 0.96 0.94 0.94 0.93 0.94 1.11
YTM 3.57 3.61 3.64 3.97 374 0.76 7.09

Xt&E: KISKpAHE 7
_'_) I—X-iAOI %

) inception: %

t

ILIInJ

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



@ stz

100

95

90

85

80
2021-05-24 2021-11-24 2022-05-24 2022-11-24 2023-05-24 2023-11-24 2024-05-24

o
ot

FXH

]

X% —— 2R EOHY S| A KOBI30 KOBI120

F) KOBIX| %= : EFAHK| =
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=2 MHX|+= Falo]d 0| =3, MHX| YTM F0|

10 6.0%

. W con

4.0%

6
"W 3.0%
4

2.0%

2 1.0%

0 0.0%

2021-05-24 2022-05-24 2023-05-24 2024-05-24 2021-05-24 2022-05-24 2023-05-24 2024-05-24
— EE BRI =kl S0t — ST AR EnEYl S
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
XbE: KISKHEEIL A2 KISKHEEIF
2. KIS AX| 5 ME/2U7|E Duration

T& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
=i 0.55 1.38 2.31 3.61 13.25 8.45
N 0.64 1.45 237 3.75 6.81 2.88
Sy 0.62 1.43 2.39 3.70 11.07 432
S5 d 0.58 1.43 2.31 0.00 0.00 1.22
28Ky 0.62 1.40 2.29 3.31 7.27 1.27
7|Et=E X 0.60 1.43 233 3.59 5.53 1.67
NS 2RET) 0.63 1.49 239 3.74 9.04 2.74
AN (B2 ET) 0.00 1.71 0.00 0.00 0.00 1.71
ABS 0.60 1.39 2.31 3.77 0.00 1.43
A 0.60 1.42 2.34 3.63 12.81 543




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
= Xi 3422 3.419 3.398 3.435 3.404 3.410
N 3.553 3.563 3.647 3.668 3.730 3.635
S 3.598 3.604 3.590 3.593 3.640 3.609
S5 d 3410 3.430 3439 0.000 0.000 3.423
2%y 3.600 3.583 3.569 3.557 3.995 3.588
7|Eta-& X 3.926 3.948 3.933 3.914 4.405 3.938
AN (S EZRES) 3.833 3.878 3.869 3.792 4,084 3.883
A (B R EED) 0.000 4,595 0.000 0.000 0.000 4,595
ABS 3.758 3.746 3.736 3.668 0.000 3.744
A 3.620 3.617 3.603 3.562 3.459 3.553
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
& 374 ~1d 1~24 2~34 3~54 50| 4 A
= Xi 4.00 5.96 5.08 6.25 28.18 49.47
N 0.18 0.25 0.27 0.42 0.14 1.25
S=x 247 2.84 2.21 2.16 3.41 13.09
sot5H 1.87 2.31 0.64 0.00 0.00 481
2y 5.25 3.98 1.16 0.77 0.02 11.18
7|Eta-8 X 2.57 2.71 1.71 0.99 0.08 8.06
SIMHBSEEEDS) 229 3.10 229 146 1.28 10.42
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.63 0.65 0.32 0.11 0.00 1.72
A 19.26 21.80 13.68 12.16 33.10 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T& 374 ~1d 1~24 2~34 3~54 50| 4 A
=M 17 22 21 36 53 149
N 200 254 257 498 49 1,258
Sy 492 610 495 456 707 2,760
S5 d 10 6 2 0 0 18
23Ky 532 361 112 84 6 1,095
7|Et=8X 1,491 1,526 872 535 67 4,491
SN (B RREET) 470 630 442 307 400 2,249
A (B2 EE) 0 1 0 0 0 1
ABS 433 342 1M 31 0 917
A 3,645 3,752 2,312 1,947 1,282 12,938
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Il. KIS ESGX|HX|x= 0|

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

KIS FHLAE 0.000 0.550 1.220 3.120 4.910 4.920 0.235
ESG Duration 2.250 2.250 2.240 2.250 2.380 2.830 3.110
e YTM 3.683 3.781 3.824 4223 4032 1.327 2.488
Sustinvest |F&{%=0l8 0.000 0.550 1.220 3.120 4890 5.000 0.191
ESG Duration 2.260 2.260 2.260 2.270 2.460 2.810 3.380
YTM 3.681 3.777 3.819 4207 4015 1.307 2.066
Whos FH4oE -0.010 0.600 1.260 3310 5.040 4,650 0.117
Good Duration 2.700 2.700 2.710 2.720 2.830 3.280 3.070
ESG YTM 3703 3.793 3.829 4231 4012 1.348 2.253
o= SY40E 0.010 0.510 1.200 3.140 4.990 5.230 0.155
ESG Duration 2.050 2.060 2.070 2.160 2.320 2.800 2.820
A v 3708 3.791 3.836 4285 4,055 1.335 2.391
ESG FH4oE -0.010 0.530 1.160 3.060 4780 5.000 0.108
=HMA  |puration 2390 2.380 2.400 2.360 2.500 2.830 3.690
YTM 3.637 3.731 3.770 4178 3.974 1273 1.996
HlmX|  |SXH$E -0.010 0.590 1.250 3.270 5.020 4830 0.226
Duration 2610 2.600 2610 2.620 2.740 3.200 3.100
YTM 3710 3.799 3.836 4238 4.024 1.302 2.410
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]
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M‘\W 3.0%
2
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2021-05-24 2022-05-24 2023-05-24 2024-05-24 2021-05-24 2022-05-24 2023-05-24 2024-05-24
KIS ESGE & SUSTINVEST ESG e S ESG B B 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 0.61 142 237 3.72 8.59 2.58
2y 0.59 1.43 227 3.22 0.00 1.34
7|Et=8x 0.58 144 2.37 3.62 5.49 1.93
IMHSERES) 0.63 1.52 240 3.76 7.48 242
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.61 1.40 233 3.85 0.00 1.53
TH| 0.61 146 2.37 3.70 8.01 2.23
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 3.606 3.608 3.591 3.607 3.679 3.612
2%y 3.584 3.573 3.553 3.544 0.000 3.572
7|Et=8X 3.715 3.789 3.807 3.839 4,198 3.793
NS 2RET) 3.797 3.837 3.849 3.783 4014 3.840
SIMHESZET) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.653 3.717 3.690 3.616 0.000 3.683
TH| 3.673 3.706 3.723 3.686 3.849 3.709

X2 KISKHEE It



H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH: %)

2 374 ~1d 1~24 2~34 3~54 50|44 A
S 8.84 9.76 6.39 6.85 3.66 35.50
2A XK 5.79 484 1.96 1.12 0.00 13.70
7|Eta-& X 147 1.70 1.12 1.12 0.12 5.53
AN (S EZRES) 8.69 10.92 8.98 5.84 3.50 37.91
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 234 2.87 1.58 0.55 0.00 7.35
A 27.12 30.09 20.03 15.47 7.28 100.00
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
Sy 203 243 181 233 149 1,009
23Ky 106 70 32 14 222
7|Et= & X 137 139 86 91 462
SN (B REET) 291 378 282 208 189 1,348
M (S EES) 0 0 0 0 0
ABS 72 86 44 9 211
A 809 916 625 555 347 3,252
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Q KISKFAHE 7}

#1. F4 23K 22|HSE (2H9l: %)
THE 5/3 5/10 5/17 5/24 MEL{H|(BP)

=214 3435 3.397 3.367 3.382 1.5
=S¢t 24 3.502 3452 34 3432 3.2
=1 34 3.505 3435 3.375 3.415 4.0
=154 3.552 3.475 3.41 344 3.0
=1 104 3.617 3.535 3.455 3.507 5.2
SAHHAAA 3 3.671 3.601 3.546 3.578 3.2
SAHHAAA 5E 3.689 3.612 3.552 3.577 2.5
SAHAAA 104 3.768 3.686 3.601 3.651 5.0

RHE : KISKHAHE 7}

3 3. 31X SPREAD 30| (¢l : bp) d34. E5XHAAA SPREADFO| (2%l : bp)

3_5SPREAD

5_10 SPREAD 3_10 SPREAD
40.00 - 60.0 -

3Y SPREAD

5Y SPREAD 10Y SPREAD

20,00 - 40.0 M ——————————

0.00 ’W : 20.0

-20.00 0.0
Qc),»v & (3 \,\/,,y & (3 o (% &:»“ D%,.y . > o u ,g‘oﬂy
& & s & & < & g
X2 : KISKFAHE I} X2 : KISKHAHE TG
B2 FUH I3 AZYHEHE (42: bp)
IHE 5/3 5/10 5/17 5/24 Ly
=1 3_10 SPREAD 11.2 10.0 8.0 92 1.2
=11 3.5 SPREAD 47 40 35 25 -1.0
=11 510 SPREAD 6.5 6.0 45 6.7 2.2
=11 _EZX{AAA 3YR SPREAD 16.6 16.6 17.1 16.3 -0.8
= 11_EXiAAA 5YR SPREAD 13.7 13.7 14.2 137 -0.5
=11 _EZX{AAA 10YR SPREAD 15.1 15.1 14.6 14.4 -0.2

Rt : KISKHAME 7}
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a5, X &, S+MAAA = E S HFH S2HS

“ KISAHLHE 7t
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A& : KISK}

F)RESUE 5

gt

OF 3M~2Y, =11 2.5Y~30Y F17to| =&

1% 6. BEI(Breakeven Inflation Rate) H-&

(Tt : %. bp)

[ BEI —— 11225

——=7t22-6
400

W'

- 350

- 300
250
200
150

100

. 33X Lz
K| A 22 20 24-1 23,0009 €, 23-9 7,000 20| &
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Q KISKH&HE 2}

H9. aF SAK| 2dsg (H21: 7H, %)
A& 59 MNEBSS at7] g | HEad LhEFo
2024-05-21 7 =S TR #H407 AAA 34 2 -1.0bp 3.560 1,000
2024-05-21 S=MEY$])2024-50]2Y-B AAA 21 2E +1.5bp 3.600 2,000
2024-05-23 SHEE T Z AR50 AAA 34 2 -0.1bp 3.583 1,300
2024-05-23 ot EE S AR5 AAA 54 21" -1.2bp 3.570 700
At : KISKHAHE 7}
n. =3 Sz
XL QEAML 27 23-102 SAOE QES 0|BH 10X 4,336248 SEL|QCH O|0jA] 210
23-10 GA[ 10X 1,7359 ) RS S7HME 0|0 ZtLt.
J87. FUH X ESE {8 (Ehel: oA 8)
120000
100000
80000
60000
40000
[] N
0 _ T T T - T T T 1
EC F1234 F12310 F1231 1236 =241 F123-5 FI1123-11
X2 : KISKHEE I
188 FU SAX HEE RS (29l ig)
30000
25000
20000
15000
10000
5000
~1y 1Y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20Y~

Xt : KISKHAE 7}
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HEh FSAZM HS BME HEILE=E 253 OOt 7|EfS 8-
AA+ 2T HELE 13 8 3 117H0] 2.2bp, 2.0bp HAMT, 5 & 10E 7740 282 1.0bp., 0.5bp A HA

St OrHUCH CHEE2| FZH0A 4500 orgRACH

kis
&1, 23X 3Y YTM 0] (9 < %) &2. o™ 3Y YTM 0| (EH21: %)
7 ]
6 - 6 |
5 |
3 ]
2 1 5 4
14
0 ‘ ‘ ‘ ‘ 0 ‘ ‘ ‘ :
2022-05-24 2022-11-24 2023-05-24 2023-11-24 2024-05-24 2022-05-24 2022-11-24 2023-05-24 2023-11-24 2024-05-24
XHE: KISKFAHE 7} XbE: KISKHAHE L
3. 2% =t 1CHH| SPREAD3O| (4%l : bp) 34, of¥x§ = ACHH| SPREADFO|  (EH9l: bp)
AP RY 3Y- KTB 3Y S2KH- kTB 3Y 7| E}F2 8 X AA+- KTB3Y
140 1 Sk AAA- KTB 3Y S kHAA+- KTB 3Y 350 4 7|EF2-8MAA- - KTB 3y
120 - 300 - 7|EF2 8 ™A+ - KTB 3Y
100 - 250
80 - 200 -
60 1 150
40 - 100
20 50 -
0 ‘ ‘ ‘ ‘ 0 ‘ ‘ ‘ ‘
2022-05-24 2022-11-24 2023-05-24 2023-11-24 2024-05-24 2022-05-24 2022-11-24 2023-05-24 2023-11-24 2024-05-24
AHE: KISKHHE 7} XtE: KISKHAHE 7L
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H1. 2¥x SACHH| 2= E S HEF (SHS1: bp)
5= 2F ATY E(05/24) HZFECHH|(05/17) 24| (04/23)
Tt7] 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
A2 20.6 12.8 16.2 | 56.9 0.0 0.0 -0.3 -0.7 1.8 0.9 -2.1 -2.0
a0 20.6 12.9 16.5 | 60.2 0.0 0.0 -0.3 -0.7 1.8 0.9 -2.1 -2.0
AAA 237 | 27.0 | 333 | 66.7 -0.3 0.2 -0.3 -0.7 1.5 1.2 -2.1 -2.0
AA+ 308 | 376 | 463 | 758 -0.3 0.2 -0.3 -0.7 1.5 1.2 -2.1 -2.0

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
5= 2F ATY E(05/24) HZFECHH|(05/17) 24| (04/23)
Tt7] 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
A2 315 36.0 | 422 | 1345 | -05 -1.0 -0.5 0.0 2.2 2.8 -3.0 -1.5
0 345 | 424 | 644 | 1526 | -05 -1.0 -1.0 0.0 2.2 1.3 -35 -2.5
AAA 404 | 56.1 768 | 1729 | -0.7 -2.0 -1.0 -0.5 1.7 0.8 -4.5 -2.0
AA+ 1344 | 164.2 | 1957 | 241.7 | -27 -2.0 -1.0 -1.0 -3.7 -2.5 -4.5 -3.0
AAA 2095 | 2419 | 257.7 | 2856 | -2.2 -2.0 -1.0 0.0 -4.2 -2.0 -5.0 -3.0
AA+ 2649 | 3112 | 3246 | 3504 | -2.2 -2.0 -1.0 -0.5 -3.7 -1.5 -4.5 -3.0

. EAE S
SR LHA2 2 7,0009) 2 M F CHH| 1= 1,000 AL 24 2= 14 0|5t &l

ME SHol ZM 7|=E O|ofZtCt THE20| M2 LAEZ QXY L O|HEM RFOM ZME ZRUCt

037|280 14 07| oIzt A 12.7bp 2 LHEH ZME 21, O|0jN stx+Z=2y U

Sh At 2O SQIXY HA| 2ot Q1T UAMI|ZE O|O{ ZACH SHE O|HAHO| M = H|=xot 7| =7} 0|0 Lt

= | B4R = A S22 Y Me= ZAME SOFAILCE Bt I M 2340

JEtEEM U2 2% 800 ¥ = ™ F CHH| 651009~ S7HULE 7|Et2 81 LAY 2 ZMHE
A2 SACUCH 5 FIEMOAM ZME XSS 72|, AA- 0I5t S22 FHIFEMA ZH =S SR
5

A+ SE2°| H2[=7)mEel 1.5 oA 2E Th7| O| &R 7t X|Cf A 5bp= HALD ZME ERALE O &
]

=
=2 7|t 8 EHE2 EME 20X O 3YC.

85, F7H 22X EAlF0| (CRERD) 86, F7H o Fxf EAlF0| (Sl %)
12000 , WESFA mAFH mAAA T AA+ 12,000 - m7tE e m I m] e
10,000 - 10,000
8,000 - 8,000 -
6,000 - 6,000 -
4,000 . 4,000 -
2,000 - 2,000 - .J—_l
0 0 : :
2024-05-20 2024-05-21 2024-05-22 2024-05-23 2024-05-24 2024-05-20 2024-05-21 2024-05-22 2024-05-23 2024-05-24
XHE: KISKFAHE 7} XbE: KISKHAH BT}
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3

23, F7F 2| 2 o

s= 5598 wyIe | LdATYE EEL 271

AAA 7| 2 (Th24058276A-20 3.500 2IE -9bp 2024-05-20 | 2025-02-20
AAA 7| 2424052 1A-20 3.460 2IE -12bp | 2024-05-20 | 2025-05-20
AAA A22441E0100-0520-1 3.460 DIE -12bp | 2024-05-20 | 2025-05-20
AAA 7| ¥ 23 (41)24050]1.5A-21(Ah) 3.560 oIE -2bp 2024-05-21 | 2025-11-21
AAA 7| 2% (41)24050(2A-21 3.540 oIE -2bp 2024-05-21 | 2026-05-21
AAA Ar224410]02000521-1(%) 3.540 Ol -2bp | 2024-05-21 | 2026-05-21
AAA St =EUF 824054201245 | 3,510 OIE -8bp | 2024-05-21 | 2025-01-21
AAA 7| Y2 (Th24058276A-22 3.500 2IE -11bp | 2024-05-22 | 2025-02-22
AAA 7| 2% (41)24050[1.5A-22 3.550 2IE -3bp 2024-05-22 | 2025-11-22
AAA A=244180100-0522-1 3.470 OIE -12bp | 2024-05-22 | 2025-05-22
AAA 7| 2424058 1A-23 3.460 2IE -13bp | 2024-05-23 | 2025-05-23
AAA St =E A3 8§24057-221-92 3.490 oIy -7bp 2024-05-23 | 2024-08-23
AAA st == F82405Er-2 21-335 3470 BIE -12bp | 2024-05-23 | 2025-04-23
AAA = 21 22844050| & 2 (03)1-24 3.610 2E -1bp 2024-05-24 | 2025-05-24
AAA B A2342024-050/0.9A-24 3.640 2IE -Obp 2024-05-24 | 2025-04-24

Rt&: KISKFAE 7L

B4, FH O LA g

= R walge | wMADE L 2o

AA+ A 0[H| = 2I7H=404-1 3.745 o 2024-05-22 | 2026-04-22
AA+ A o[H|=BI7t=404-2 3.773 o 2024-05-22 | 2027-05-21
AA+ 7 o[H|= 217t =404-3 3.802 oE 2024-05-22 | 2028-05-22
AA+ 7 o[H|=2I7t=404-4 3.840 o 2024-05-22 | 2028-11-22
AA+ 7|O|H| =217t =404-5 3.868 2E -1bp 2024-05-22 | 2029-05-21
AA+ A o[H| = BI7H=404-6 3.868 E -1bp 2024-05-22 | 2029-05-22
AA- OFO|H|#|O| 7} m| & 302-1 3.779 og 2024-05-22 | 2026-02-20
AA- OFO[H| 7| O] 7HI| & 302-2 3.798 og 2024-05-22 | 2026-05-22
AA- OFO|H| 7| O] 7H | & 302-3 3.832 og 2024-05-22 | 2026-11-20
AA- OFO|H|#|O|7H | & 302-4 3.849 og 2024-05-22 | 2027-02-22
AA- OFO|H| 7| O] 7H I| & 302-5 3.867 og 2024-05-22 | 2027-05-21
AA- QOf| O K| & & 7H | £4231-1 3.780 og 2024-05-22 | 2025-05-22
AA- Qlof| O K| &5 & 71 | EH231-2 3.789 og 2024-05-22 | 2025-09-22
AA- Qlof| O K| &5 & 71 | E4231-3 3.809 og 2024-05-22 | 2026-01-22
AA- Qof| O K| & & 71 | £4231-4 3.816 og 2024-05-22 | 2026-02-20
AA- Qlof| O X| & & 71 | £4231-5 3.839 og 2024-05-22 | 2026-05-22
AA- Qof| O K| =& 7H | £4231-6 3.889 og 2024-05-22 | 2026-11-20
AA+ A 7HE2662 3.767 og 2024-05-23 | 2026-12-23
AA+ Ad7HE2663 3.769 oE 2024-05-23 | 2027-01-22
AA+ Hd7tE2664 3.782 o 2024-05-23 | 2027-07-23
AA+ A 7HE2665 3.803 oE 2024-05-23 | 2028-04-21
AAO SHLEZHE260-1 3.767 oE 2024-05-23 | 2026-05-21
AAO SHLIZHE260-2 3.767 oE 2024-05-23 | 2026-05-22
AAO SHLIZHE260-3 3.814 oE 2024-05-23 | 2027-05-21
AA- 2047t=532-1 3.981 2E -2bp 2024-05-23 | 2025-10-23
AA- 20 7tE532-4 4.044 2IE -1bp 2024-05-23 | 2026-08-21
AA- ZH7HE532-5 4.090 TE -1bp 2024-05-23 | 2027-05-21
AA+ MBHFE2216-1 3.779 o 2024-05-24 | 2027-05-24
AA+ MBHFLE2216-2 3.805 o 2024-05-24 | 2028-05-24
AA+ ASHFEED216-3 3.860 E -2bp 2024-05-24 | 2029-05-24
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@ s
AA+ QR AIHI|EFA 2| 048 3.899 OIE +12bp | 2024-05-24 | 2027-05-24 200
AA- BNK7H I & 354-2 3.910 oE 2024-05-24 | 2025-11-24 500
AA- BNK7H I & 354-3 3.924 oy 2024-05-24 | 2026-01-23 200
AA- BNK7H | & 354-4 3.938 oy 2024-05-24 | 2026-03-24 100
AA- BNK7ZH [ & 354-5 3.945 oE 2024-05-24 | 2026-04-24 200
AA- BNK7H | & 354-6 3.957 oE 2024-05-24 | 2026-06-24 200
AA- BNK7HI| Et354-7 4175 oIy -8bp 2024-05-24 | 2029-05-24 200
AA- A2 74 I E735-1 3.789 oy 2024-05-24 | 2025-11-24 300
AA- A2 74 I §735-2 3.820 oy 2024-05-24 | 2026-05-22 400
AA- A2 74 I §735-3 3.886 oy 2024-05-24 | 2027-02-24 400
AA- A2 74T §735-4 3.910 oy 2024-05-24 | 2027-05-24 400
A+ ROI7HI E461-1 5.025 0IE -5bp 2024-05-24 | 2027-05-21 500
A+ ROI7HI E461-2 5.025 0IE -5bp 2024-05-24 | 2027-05-24 1,000
A+ Ol 2| =71 1| & 256-1 4964 01E -3bp 2024-05-24 | 2025-08-22 100
A+ Ol 2| X7 o Er256-2 4.999 Ol -3pbp 2024-05-24 | 2025-11-24 800
A+ Ol 2| =71 | & 256-3 5.060 Ol -5hp 2024-05-24 | 2026-08-21 200
A+ Ol 2| X7 o £k 256-4 5.060 Ol -5hp 2024-05-24 | 2026-08-24 1,600

Rt&: KISKFAE It
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CIAKH : HB ARDG, ATYE=E 4

b o L= N KEY POINT
olstY Awe  02) 3215-1471 o =57 7IEEE A0 7| 4E3tH HE AE|ZY

o AKX FEAIFOME dESM HEl K=
I BlA A ESE

A ZIE 2AMA 3E THY| AAASEL| =3 OfH| H2| R AZE= ™ FEL 0.5bp 78t 32.2bpE

LEEFRE

>
o
ojn
l
rlo
r
-

HC} 2.0bp St&SH 121.2bpE 7| F5IRALCE 2|AHK HE= ™ F OfH| 13 02 F#

U2 25 5HE0IL, SE7|FUS SH2E §SotEM A DA EACEL 3 222 =

[
rn
N

172

2 e D Y[ Fakls 25S BACL A= 127] 7| 2 =oof Wt 22 7(0f LA

ox
>t
N
Pal
[
fanl
rir
>
mjo
HL
fe)
[
30
=

b AZRE O0T ZM S B HE Tz +H2 2 Q3 2|At /&

a7, A S2|50| CERE-E)
6.5 600
5.5 500 .
AOAIHY E
45 400 AAOA IR E
AMAAIR E
3.5 300
——A0
25 200 —AA0
——AAA
1.5 100 2731
0.5 : : 0
2021-05-24 2022-05-24 2023-05-24 2024-05-24
XIE : KISKHAE 7}
H1. 3Y % ASHE Y HEE (5+: bp)
s 3F ATY E(05/24) L] (05/17) ™ CHH|(04/26)
a7 1Y 3y 5Y | 10Y | 1Y 3y 5Y | 10Y | 1Y 3y 5Y | 10Y
AAA 279 | 322 | 353 | 740 | 05 | 05 | -05 | -20 | 15 | -20 | -15 | -3.0
AA+ 298 | 352 | 459 | 979 | 04 | 10| 20 | 20 | 24 | -25 | -45 | -30
AAO 342 | 400 | 527 | 1318| 15 | 00 | 15 | 15| 30 | -20 | -40 | -25
AA- 382 | 457 | 643 | 1684 15 | 00 | 15 | 15| 20 | -25 | -40 | -25
A+ 642 | 946 | 1420 |2229| 00 | 20 | 15 | 15 | 29 | 60 | -30 | -25
AO 81.1 | 1212 ] 1865|2689 | 00 | 20 | 15 | 15 | 29 | 60 | -30 | -25
A- 107.9 | 165.7 | 2465|3202 | 00 | 20 | -15 | -15 | 29 | -60 | -30 | -25

Xt : KISKHAE 7}
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= o o
Ol F= AN LAF M2 69009 &, CH|FU2 42009 R2E 2,7009 | &= HAHS 7|SUCE &
A M= A AAHOIZ[EAA-)ZHTEHE, 2EHES AL LAMUCEL AAASEUH M= LTS EXIFt SHS
S HOIAM 7 H B HOHH] A LHS OO
H2. A gaisig (H9]: %, bp, 4, A9)
HB8ET 83 R HHO|E | waAmyc | daioby| | daioy
AA- ol 27|0]2[=4-1 2024-05-22 3.939 WEBIE -5bp 1 1,450
AA- ol 27| 0]2]=4-2 2024-05-22 3.999 JHERIE -2bp 2 950
AAA Aet=a8X|F166-1 2024-05-23 3.619 HERE -2bp 3 1,000
AAA Aotz 8 X|F166-2 2024-05-23 3.63 HEPE -3bp 5 1,000
AAA SHF 8 H2024-2 2024-05-24 3.667 HE2E -2bp 3 2,500
F) RS Z Ut 3|AK, ELS A 2l
Xb&E: KISAHHEIL o EFE A @
3. DAY 27| B (SHSl: %, ', A4g)
UBES 353 EC BHO|Z 27 et | ATy
AA+ LG=}3t50-3 2017-05-19 2.531 7 2800 46,500
AAA Aeta8XF127-1 2019-05-24 1.856 5 1000 87,800
AAA S A 2531 (%) 2022-05-20 3.516 2 400 51,600
F) RS Z Ut |AK, ELS A2l
Xb&E: KISAHHEIL o EFEH #
H4. AFE S| AR A = (5491: %, bp, ', 2A2)
UB8ET 2% EC ¥ AzyE ) B2HOIE 27 ERE
AA- HYEEA 2024-05-20 JHERIE -2bp 3 1800
F)REEZ 32 2t S|ARKE, ELS M2
Xt KISAHAHE 7F DART
g2, 3|AKY 2l 30| THe| : of &)
180,000
160,000
140,000
120,000
100,000 2021
60,000 2024
40,000
20,000 _ f -
_ H 'l &
18 28 38 48 58 68 72 88 9E 108 118 128
A& : KISKHAHE 7}
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3. 3|AMKY ezl 30| (59 : o 9)

2900000

2700000

2500000

2300000

2100000

1900000

1700000

2022-05-24 2022-09-24 2023-01-24 2023-05-24 2023-09-24 2024-01-24 2024-05-24
AR : KISKFAHE 7}
. SSAE
FT A FEAIEES 0| Hd) oF Hel 7t O|OBICt MN FEF2 4% 51899 o2 M F

CHel 85409 & S7tUL). S5E 7S

HE2 3.72%P

19 02t LZ2H M= 13.01%P

ZbA S}

ZkASE 40.1%, 1H~3EHE2 15.79%P 37t8+ 51.48%, 3H~5

AA S5 T CHH| 2.79%P &A%t 22.58% 5 XXM, AA

=52 MZF OfH| 8.39%P 5715t 70.28%E AHX|UCH ASS 2 5.35%P 24t 6.24% S KHX|UCH Rt= at

UL 552%E KHX|HO 54 O] M= 0.94%P 3715t 2.9% & KHX|UCH.

H5 3MK SEE /S (EHl: 2 8l)
2 2024-05-02 2024-05-09 2024-05-16 2024-05-23
AAA 5,391 7,756 9,298 10,204
AA 17,931 18,081 22,684 31,760
A 3,867 7,892 4,250 2,822
BBB 538 607 379 356
JUNK 21 26 38 47
Total 27,747 34,362 36,648 45,189

AtZ : KISKHAHE IF

20



H6. 3|AIX| THEE 8

(THel: o &)

2 2024-05-02 2024-05-09 2024-05-16 2024-05-23
~1y 14,395 12,098 19,462 18,120
Ty~3y 11,543 19,198 13,078 23,263
3y~5y 1,514 2,525 3,389 2,497
Sy~ 295 541 719 1,309
Total 27,747 34,362 36,648 45,189
XtE : KISKHAHE 7}
84, 2Kl S2E 58 (4l - %) JB5. 3|AIXY THEQI|E /& (5491 : %)

3y~5y
5.5%
S5y~
2.9%

AtZ: KISKFAHE 7}

d%e. 3|A

£ 30|

ALZ: KISKHAHE 7L

EHN RS

120000
100000
80000
60000
40000 i = |l . IIl [ 1 | i
oo L LUy 1 ) el EEEELE L Lt
IR AR A A MO AU RAA
2023-05-23 2023-07-27 2023-10-06 2023-12-15 2024-02-22 2024-05-02
X2 : KISKHEEIE
H7MESH HE
YA HEY HAH OUTLOOK HAZ OUTLOOK HE

AR ST MUEEIL KISKHAE I

21



@ «isrsrzo
ABS/MBS : &2)| S22 1HAH ABS 2

o 7}Etetkx} KEY POINT
#7190 XP2 02) 3215-1435 o CHIT|SHHECYZ YR ABS 2771 TRANCHE 23l
HME oy 02) 3215-1454 e CLO 7|XX}AH ABS 870 TRANCHE 2t
| HAANE ST
E[2EXNTFAU T ARSI ES O AAHO|H ER7t FS2HAL 2L (2024F 48 18Y) M 2Rt
A O|sSEAMIIAXIO Cit CHE 7|2t AtstZ2 A3 197,036 4 (R STH 1,432 &, =2 1,430 &)
S 0| EHESIY| ot HEAMERHF S B 7|ELO|0) Est= HEIE Yot1, 0|8 FSAHLS
% 2739 M=% RS3HAHA (OIS “ABS") 1,430 €12 Haligt o HO|Ct S22 A= M2 ABS
LM F 1,430 Y2 O|AFAHO|HY EDO| {22 X|F2CL FF ABS HE|F2 RS ER
H 2lkle RCE H2tE 0 0|C otHH, 52 E2(Ats M=% ABSS| 2| X284 dS M 1st
7] Yl @Llet2ar 459 A stEo| AMEZ 0 A™EZ X ATt
21, Y7F 7| XX}AFE ABS HHsiZ ol 0| (59): @, 7|7k : 2023-12-01 ~ 2024-05-24)
16,000 350000
I PF Loan
14,000 e i
300000 o.CBO
12,000 - 250000 oy
10,000 -
- 200000 cE=
8,000 |
- 150000 CH |22 OS2
6,000 -+
L S /A O SRR cDO
4,000 -+ . 100000 PRSI N
- Synthetic CDO
2,000 +— - 50000 ynthetic
0 : : : : : -0 —— Ny

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

ALE: KISKHAHE 7L

d=l2, A7 WelH| = (5491 : %, 712t : 2023-06~2024-05) J2i3, 58 wWalH|= (EH91 = %, 717t : 2024-05)
SIPSPPSET Synthetic
o= cpo PF Loan,

1%

850

P-CBO
26%

AtZ: KISKHAHE ¢ AtZ: KISKHHEIL
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H1. F7F ABS U3l gt (549l : 49, %, 712t : 2024-05-20~2024-05-24)
| EXpLL SPC MESE e at7| Ldzd | wWzg | M
[Er e =y b E|2EXF &7 1-1 AAA 2024-05-24 ™ 50 3.675 -
S o1 =N E[Z2EN T TFAR1-2 AAA 2024-05-24 2M 50 3.675 -
Er e =y b E|2EX+NTFAR1-3 AAA 2024-05-24 3M 50 3.675 -
S o1 o E|Z2EN TN FAR1-4 AAA 2024-05-24 4M 50 3.685 -
Er e =y b E|2EXFNFAR1-5 AAA 2024-05-24 5M 50 3.705 -
S o1 o E[Z2EN T TAR1-6 AAA 2024-05-24 6M 50 3.716 -
[Er e =y b ElZEX T ARR1-7 AAA 2024-05-24 ™ 50 3.721 -
S o1 o E[Z2EN T4 TAR1-8 AAA 2024-05-24 8M 50 3.726 -
[Er e =y b ElZEX T FRR1-9 AAA 2024-05-24 9M 50 3.732 -
S o1 =N E|2EXN TN TXF1-10 AAA 2024-05-24 10M 50 3.746 -
SRS A | E[EENTATRF-1 AAA 2024-05-24 1M 50 3.750 -
S o1 =N E|2EN TN TXF1-12 AAA 2024-05-24 1Y 100 3.754 -
[Er e v b E|2EN T AXR1-13 AAA 2024-05-24 1Y1M 100 3.766 -
S o1 =N E|2 X T X F1-14 AAA 2024-05-24 1Y2M 50 3.769 -
S| RO SR E|2ENM T AXR1-15 AAA 2024-05-24 1Y3M 50 3.781 -
S o1 =N E|gEXN TN TR F1-16 AAA 2024-05-24 1Y4M 50 3.784 -
CH| RO SR Elg2EXAMFXR1-17 AAA 2024-05-24 1Y5M 50 3.796 -
S o1 =N E|2EXN TN X F1-18 AAA 2024-05-24 1Y6M 50 3.799 -
CH| RO SR E|ZENFAMTRR1-19 AAA 2024-05-24 1Y7M 50 3.800 -
S o1 =N E|2 EXN T TXF1-20 AAA 2024-05-24 1Y8M 50 3.801 -
SR SR El2EXF4FAR1-21 AAA 2024-05-24 1Y9M 50 3.812 -
S o1 =N E|2EXN T TXF1-22 AAA 2024-05-24 1Y10M 50 3.813 -
SR SR E|2EN T TXR1-23 AAA 2024-05-24 1Y11M 50 3.814 -
S o1 =N E|2 X TR F1-24 AAA 2024-05-24 2Y 50 3.825 -
S| RO SR E|2EN T TXR1-25 AAA 2024-05-24 2Y3M 50 3.829 -
S o1 =N E|gEXN TN X F1-26 AAA 2024-05-24 2Y6M 50 3.834 -
SR SR ElgEX AN FXRR1-27 AAA 2024-05-24 3Y6M 30 3.860 CALL

XtZ : DARTH XS AIA|AH

F2. FZH MBS L3l 8l FS| K Wl H|mEt (TH9l : A, %, 712t : 2024-05-20~2024-05-24)
at7)| MBS2024-10(2024-05-21) MBS2024-9(2024-05-14) MBS2024-8(2024-04-26)
sy | LAz | 2mPE | A | Hs2 | 2z | 2AEY | 2dlgs | AZEE
14 - - - 1,439 3573 +12 1,329 3.570 +10
24 1,224 3614 +18 1,600 3.565 +10 1,600 3611 +10
3d - - - 1,200 3.580 +14 1,200 3.641 +14
54 1,800 3.560 +12 1,600 3.581 +10 1,500 3.695 +12
7d - - - 1,200 3.727 +19 1,300 3.841 +20
104 1,200 3718 +23 1,100 3.741 +20 1,100 3.846 +20
204 700 3.721 +30 1,200 3.779 +30 1,300 3.900 +34
304 - - - 200 3.749 +35 200 3.890 +43
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%4, MBS 7|8 ST F0| (EH91: o
120,000 300,000
100,000 /A\ 250,000
80,000 200,000 2021 3t
e 2022 'l
60,000 150,000 s
/ — 2023 23H
024 2
40,000 100,000 =<
BHH(RH)
20,000 - 50,000
0 - 0
1Y 2y 3y 5Y 7Y 10Y 15Y  20Y  30Y
KHZ : KISKFAE 7}
J&5. MBS TH7|H & AT E =0 (el o
1.6
1.4
1.2 m1ly
1 m2y
m 3y
0.8 m5Y
m7Y
0.6 m 10Y
20Y
0.2
O T T 1
MBS2024-7 MBS2024-8 MBS2024-9 MBS2024-10

KtE : KISKHAME 7}
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=

=3
©

T

. FSAHE

o
ABS SEA|IEE P-CBO 957.939 |2 A &A1, PF Loan 3,000, 7|E} 3,256.6424 &, Synthetic
CDO 13729 % &2 HO|H ®F HCt RS2 T7I0 52 ERCL

%6, Y7 ABS 7| XXtH4H ' QEH|E 30| (& & 2

100% 60
90%
80% 0
. P-CBO
|

w

70%
40 I PF Loan
60% |

50% 30

mm Synthetic CDO
TSRO X A
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@ «isrsrzo

(THl: %)

Clo b 2024-05-23 2024-05-17 2024-04-24 H=F oiy| HE iy
US TREASURY 2Y 488 477 493 10.20 -5.60
US TREASURY 5Y 447 439 465 8.20 -18.60
US TREASURY 10Y 443 437 463 6.00 -19.90
US TREASURY 30Y 454 451 475 3.50 -20.40
DEUTSCHLAND REP 2Y 3.02 2.94 2.96 8.10 5.50
DEUTSCHLAND REP 5Y 2.59 2.50 2.54 8.10 430
DEUTSCHLAND REP 10Y 2.53 2.46 2.54 6.80 -0.50
DEUTSCHLAND REP 30Y 267 2.61 2.68 5.30 -1.30
JAPAN GOVT 2Y 0.34 034 0.31 0.90 3.90
JAPAN GOVT 5Y 0.59 0.55 0.50 3.60 8.50
JAPAN GOVT 10Y 1.00 0.95 0.89 5.60 11.10
JAPAN GOVT 30Y 2.16 2.06 1.96 10.60 20.40
CHINA GOVT 2Y 1.80 1.81 1.82 -1.00 -2.30
CHINA GOVT 5Y 2.08 2.10 2.08 -2.30 -0.30
CHINA GOVT 10Y 2.30 2.32 2.25 -1.20 5.00
CHINA GOVT 30Y 2.57 2.57 2.43 -0.30 14.10

Xt& : KISKHHE L Bloomberg
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39 KPE 28 HE HE (5491:bp,712+:24.05.17~24.05.23) J2110. KPE HZ8X HE HET  @2ibp7I224.05.17~2405.23)
DR(bp) DR(bp)
14
12
10
8
6
4
2
0
1€ e/fEniE 2 sd 74 108 15 204 19 eZf17hE 2 sd 74 104 15 204
Xt& : KISKHHE 7L Bloomberg XIZ : KISAHEEZL, Bloomberg
J311. HY A My 22 (S+$1: %, 7|Z}: 24.05.20~24.05.24)
HF HY M ME| 22 35 HY N2 ME 22

18.18%

4.23%

1.41%
’ 10.61%

4.23% 4.55%
9.09% 7.58%
M Financial m Utilities M Financial m Utilities
W Energy B Communications W Energy B Communications
® Industrial [ Government i Industrial = Government
Consumer, Non-cyclical Consumer, Cyclical Consumer, Non-cyclical Consumer, Cyclical

Government(Municipal) Government(Municipal)

X2 : KISAHEE 7L Bloomberg

B2 MF CiH] ®HY xiH ME ZZ (5491: %, 71Z}: 24.05.13~24.05.24)
HE 2= RES 5%
Financial 37.88% 21.13% 16.75%
Consumer, Cyclical 1.52% 12.68% -11.16%
Consumer, Non-cyclical 18.18% 12.68% 5.51%
Energy 7.58% 7.04% 0.53%
Government 9.09% 35.21% -26.12%
Basic Materials 0.00% 0.00% 0.00%
Communications 9.09% 1.41% 7.68%
Diversified 0.00% 0.00% 0.00%
Industrial 10.61% 4.23% 6.38%
Technology 0.00% 0.00% 0.00%
Utilities 4.55% 4.23% 0.32%
Government(Municipal) 1.52% 0.00% 1.52%

AtE : KISAHAHE IE Bloomberg
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H3. F7t Korean Paper 2dHE (712} 24.05.20~24.05.24)

=20 Hr3H A| & £3} EL a7 Coupon|Benchmark| &3 2 (USD)
LOTTES Float 05/17/27 EURO MTN USD | 2024-05-17 2027-05-17 | 6.529%| TSFR3M 75.00MM
KDB 0 01/17/25 EURO-DOLLAR | USD | 2024-05-17 2025-01-17 - 20.00MM
CITNAT Float 04/17/25 US DOMESTIC | USD | 2024-05-20 2025-04-17 | 5.85% | SOFRRATE |  100.00MM
CITNAT Float 03/24/25 US DOMESTIC | USD | 2024-05-22 2025-03-24 | 5.83% | SOFRRATE |  100.00MM
KDB 9.525 05/22/26 EURO MTN BRL 2024-05-23 2026-05-22 | 9.525% 49.75MM
KDB 8.745 05/22/26 EURO MTN BRL 2024-05-23 2026-05-22 | 8.745% 49.85MM
CITNAT Float 05/27/25 US DOMESTIC | USD | 2024-05-23 2025-05-27 | 5.87% | SOFRRATE |  100.00MM
KDB Float 05/21/25 US DOMESTIC | USD | 2024-05-23 2025-05-21 | 5.66% | SOFRRATE 10.00MM
KDB Float 12/20/24 US DOMESTIC | USD | 2024-05-24 2024-12-20 | 5.54% | SOFRRATE 50.00MM
KDB 0.45 05/27/26 EURO MTN JPY 2024-05-27 2026-05-27 | 0.45% 12.78MM
SHNHAN 0 08/28/24 EURO NON-DOLLAR| HKD 2024-05-28 2024-08-28 -- 64.05MM
KEBHNB 3.05 05/29/25 EURO MTN CNY | 2024-05-28 2025-05-29 | 3.05% 34.53MM
KEBHNB 3.1 05/29/25 EURO MTN CNY | 2024-05-28 2025-05-29 | 3.1% 48.34MM
NACF 5.55 05/29/25 EURO MTN USD | 2024-05-28 2025-05-29 | 5.55% 50.00MM
KORWAT Float 05/28/26 EURO MTN USD | 2024-05-28 2026-05-28 | 5.945% | SOFRRATE |  120.00MM
KOCRGF 5357 05/29/27 | EURO-DOLLAR | USD | 2024-05-29 2027-05-29 | 5.357% 300.00MM
KOCRGF 5.357 05/29/27 |PRIV PLACEMENT| USD | 2024-05-29 2027-05-29 | 5.357% 300.00MM
KDB Float 11/20/25 GLOBAL USD | 2024-05-30 2025-11-20 | 5.641% | SOFRRATE 65.00MM
KDB Float 11/20/25 EURO MTN USD | 2024-05-30 2025-11-20 | 5.641% | SOFRRATE 65.00MM
KDB 5.51 05/30/25 EURO MTN USD | 2024-05-30 2025-05-30 | 5.51% 50.00MM
KEBHNB 3.05 06/02/25 EURO MTN CNY | 2024-05-31 2025-06-02 | 3.05% 16.57MM

X2 : KISKHAHE 7, Bloomberg

H4 F7H 0|3 FH X =7 (5+91: %, 7IZ}: 24.05.20~24.05.24)
Date Name Survey Actual Prior
2024-05-17 N SES 0.00% -0.60% -0.30%
2024-05-21 Zotdolor HE HMHEY s -- -0.6 -12
2024-05-22 MBA FEHEX} AHX| 4 -- 1.90% 0.50%
2024-05-22 7| EZ=EHoyo) 4.16m 4.14m 4.19m
2024-05-22 7| EFEHOfO] (M2 CHd]) -0.70% -1.90% -4.30%
2024-05-23 FOMC g|2|& -- -- -
2024-05-23 AZtn gt Ioteks X[ -- -0.23 0.15
2024-05-23 M Heeg s -- 215k 222k
2024-05-23 HYEHAS =T AER -- 1794k 1794k
2024-05-23 S&P 229 0|= HMZY PMI 50 50.9 50
2024-05-23 saP 2EZY 0|2 M2 PMI 51.6 54.8 51.3
2024-05-23 s&p =22 0|= 3T PMI -- 54.4 51.3
2024-05-23 Al 3= E40H oy 680k 643k 693k
2024-05-23 Al FE4Ofoy (2CHH]) -1.90% -470% 8.80%

Xt @ KISAHHE 7L Bloomberg

H5. WF 0|7 AH X = (E491: %, 712+ 24.05.27~24.05.31)
Date Name Survey Actual Prior
2024-05-24 HTd =2 -0.80% -- 2.60%
2024-05-24 OJA|ZtiEt . AH|XHA 2| 67.7 -- 67
2024-05-24 OjAlZtoHEt e 4o sig 68.8 -- 68.8
2024-05-24 O A7t St AH|XE7| ] 67 - 66.5
2024-05-24 OjA|ZtcEtm 1 QIE 0| M 3.40% -- 3.50%
2024-05-24 OjA|ZtoHstm 5-104 Q=0 M 3.10% -- 3.10%
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2024-05-28 B 74A FO0iX| = QoQ -- -- 1.50%
2024-05-28 HAIAAEE AH|XL7|CY K| 9 -- 97
2024-05-29 X2 o MEAKX 5 -- -- -7
2024-05-29 2 X2 dE F7|sg -- -- -6
2024-05-29 dejA AFE MHAY ES -- -- -10.6
2024-05-30 Federal Reserve Releases Beige Book -- -- -
2024-05-30 GDP 97t3} QoQ 0.012 -- 0.016
2024-05-30 74 QI A -- -- 2.50%
2024-05-30 GDP 27X 3.10% -- 3.10%
2024-05-30 =¥ PCE 27H= QoQ -- -- 3.70%
2024-05-30 M A H1ds -- -- 215k
2024-05-30 HYEHAS =T AHE R -- -- 1794k
2024-05-30 TZOf o My -- - -0.40%
2024-05-30 0% M 2| -- -- 0.003
X2 : KISKHAHE 7, Bloomberg
¥6. Tt 54 AH X= (E9I: %, 7|Z}: 24.05.20~24.05.24)
Date Name Survey Actual Prior
2024-05-21 PPI(H & CHH() -- 0.20% 0.20%
2024-05-21 PPl A H -- -3.30% -2.90%
05/21-05/28 ZOS7HR| = T dH| -- -- -3.00%
05/21-05/28 L OfE7HA 4= T EH| -- -- 0.20%
2024-05-23 HCOB =g HMZ=¢ PMI -- 454 42,5
2024-05-23 HCOB =& AMH|AY PMI -- 53.9 53.2
2024-05-23 HCOB = 5% PMI -- 52.2 50.6
AR : KISKHHE 7L Bloomberg
H7. WF 5 dH X = (E48l: %, 712+ 24.05.27~24.05.31)
Date Name Survey Actual Prior
2024-05-24 217+ 2H| QoQ -0.20% -- 0.20%
2024-05-27 IFO 7| =ty 90 -- 89.4
2024-05-27 IFO Hx H7t 89.5 -- 88.9
2024-05-27 IFO of & 90.5 -- 89.9
2024-05-29 GfK 2H|XH 7| T K| 2= -22 -- -24
2024-05-29 CPI 8| Ml 7 &H -- -- 0
2024-05-29 CPI 8| Ml A -- -- 0
2024-05-29 CPI HFO[0f 2 ™ &y -- -- 0.60%
2024-05-29 CPI HtO[Of| 2 T HH| -- -- 0.025
2024-05-29 CPl EHZIHIRE 23 M| -- -- 0.006
2024-05-29 CPI HZEIRE 23 M| -- -- 3.00%
2024-05-29 CPI ZHMl | -- -- 0.60%
2024-05-29 CPI ZHdl M| -- -- 2.70%
2024-05-29 CPI HtE R{2HH =23 Y| -- -- 0.003
2024-05-29 CPI HtH F2HH =23 MEH| -- -- 2.10%
2024-05-29 CPl =2 Ea}Ql HAETH MY - - 0.40%
2024-05-29 CPl =2 Ea}Ql HAEZH MY - - 2.30%
2024-05-29 CPI (HACHH]) 0.024 -- 2.2%
2024-05-29 CPI (M CH|) 0.1% -- 0.5%
2024-05-29 CPI EU B¢ | 0.20% -- 0.60%
2024-05-29 CPI EU B¢t M| 2.70% -- 2.40%

Xt& @ KISAHHE L Bloomberg



H#8. Ft = B X &

@ «isrsrzo

(TH2l: %, 712t 24.05.20~24.05.24)

Date Name Survey Actual Prior
2024-05-17 Mt ety 2 ACifH| -- -0.58% -0.34%
2024-05-17 Used Home Prices MoM -- -0.94% -0.53%
2024-05-17 S G4t Yoy 5.50% 6.70% 4.50%
2024-05-17 234 YTD Yoy 5.90% 6.30% 6.10%
2024-05-17 A0§E0] Yoy 3.70% 2.30% 3.10%
2024-05-17 20 O§E HZ=CHH] M ECHY| 4.60% 4.10% 4.70%
2024-05-17 DI EEX Q) YTD YoY 4.60% 4.20% 4.50%
2024-05-17 234 FXHYTD Yoy -9.60% -9.80% -9.50%
2024-05-17 Residential Property Sales YTD YoY -- -31.10% -30.70%
2024-05-17 HEXRAL HYE 5.20% 5.00% 5.20%
2024-05-17 FX Net Settlement - Clients CNY -- -260.3b -145.1b
2024-05-17 FDI YTD YoY CNY -- -- -26.10%
2024-05-17 5-Year Loan Prime Rate 3.95% 3.95% 3.95%
2024-05-17 1-Year Loan Prime Rate 3.45% 3.45% 3.45%
2024-05-17 SWIFT CNY=H| ZHH| & -- 4.52% 4.69%
AtE : KISXHHETE Bloomberg
29 WF 5= 3H X = (E+91: %, 7|Zt: 24.05.27~24.05.31)

Date Name Survey Actual Prior
2024-05-27 S Y70l A=CiH| HEHH| - -- 430%
2024-05-27 Al 4t Yoy -- - -3.50%

AtE : KISXHHETE Bloomberg
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ELS : 20244 5&

Sl = KOSPIXI=== 2687.6= Oi&

@ «is7l

I 7bEteR} KEY POINT
M| b 02) 3215-1461 K|t 3= CHH| KOSPI X|== 5}2f, S&P500 S}&t
FZHELS 28 A 2, HllEM ME OfjH| Za
ELS &%t A= 24 o2t T= B X[ E o=
T ESNPE
=3 OFX|2F AHef e el 24, KOSPIX|== M= CiH| -37.02p S8R/, FX|4= 5 HSCElE= ™3FCHH|
4.75% St KOSPI= K|k 3= OpX| 2 A2 Y CHH| 1.36% StEFsHRACE
H1. MF CHH| FL X5 30| (EH9l: ZQIE)
Xl x|t F O|H F HEZ
KOSPI200 370.58 366.08 v4.50
NIKKEI225 38,787.38 38,646.11 v141.27
HSCEI 6,934.70 6,605.24 v329.46
EUROSTOXX50 5,064.14 5,037.60 v26.54
S&P500 5,303.27 5,267.84 v35.43
F) 37 I KASENT 21T 2 7I1F Y275 212 57 g
a2 A2 10 Fe X5 F0| (9 ZA2)
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
39200 4 r 376 7200 + r 5400
39000 b 374 7000 4 L 5300
38800 -+ r 372
+ 5200
6800 -
38600 -+ r 370
+ 5100
38400 - L 368 6600 1
+ 5000
38200 1 r 366 6400
+ 4900
38000 + r 364
6200 -
+ 4800
37800 + r 362
37600 L 360 6000 1 [ 4700
37400 T T T 358 5800 T T T 4600
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@ «isrsrzo
SWAP:CD 91¥E 3| &8

"I XL KEY POINT

O|Fd gl  02) 3215-1406 e X|Ht =TL§H| cD 22| BT
e RS 22| &5A, CRS &2 &5Al
e SWAP SPREAD &5 A, SWAP BASIS SHEHA|

gl CDFE|= 3.6%2 ™ F Cfjd| 2310|C} RS BE|= MEtH o2 AS58% 1, CRS B2|2| 2
CHH 2 A5 FME 2Lt IRS S2|2 KTB Yield2| X0|Ql EE-AY AT = MEIHOZ MEE}

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

agh. 8 28| 0| (E491: %)

—USDTB3Y ———USDIRS3Y ———KRW CRS 3Y KRW IRS 3Y KTB 3Y
6.00%
5.00%
4.00%
2.00%
1.00%

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

Rt : KISKHAME 7}

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

HKTB m KRW IRS m KRW CRS usD IRS USD TB
0.16% 0.15%

0.14% - 0.13%
0.12%
0.10%
0.08%

0.06% -

0.04% 0.04% 0.04%

0.04% -
0.02%

0.00%

Xt : KISKHAME 7}
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1213, uUsD IRS 22| F0|

@ «isxt

(Z+%l: %, BP)

AFIH 7

X}0| ——5/24/2024 5/17/2024
6.00% 0.16%
0.14%
5.00% ’
0.12%
0,
4.00% —_— 0.10%
3.00% 0.08%
0.06%
2.00% ’
0.04%
1.009
% 0.02%
0.00% 0.00%
3M 6M OM 1Y 2Y 3Y 4y SY 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H#1. USD IRS Data (EH$l: %)
URD IRS 1Y 2Y 3y 5Y
2024-05-24 5.1981 48196 45559 42736
2024-05-17 5.1254 46893 44216 41577
Fsy 0.0727 0.1303 0.1343 0.1159
2023-12-29 47704 4.0822 3.7547 3.5181
HEChb| 0.4277 0.7374 0.8012 0.7555
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
Xt0| ——5/24/2024 5/17/2024
4.00% 0%
0, \,7 -
3.50% 0%
3.00% \
00
2.50% %
2.00% 0%
1.509
50% 0%
1.00%
0%
0.50% °
0.00% 0%
3M 6M 9M 1Y 2y 3y 4Y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data

@ «isrsrzo

KRW IRS 1Y 2Y 3y 5Y
2024-05-24 3.545 3.46 3.4125 3.3875
2024-05-17 3.5625 3.45 3.375 3.3275

FUBZ -0.0175 0.01 0.0375 0.06
2023-12-29 3.53 3.2425 3.08 2.9925

HZChb| 0.015 0.2175 0.3325 0.395

ALZ : KISAHAE 7L
J8l5. KRW CRS (EH2I: %, BP)
X}O| ——5/24/2024 5/17/2024
4.00% 0.06%
0,
3.50% \ 0.05%
3.00%
0.049
2.50% &
2.00% 0.03%
0,
1.50% 0.02%
1.00%
0.019
0.50% %
0.00% 0.00%
3M 6M 9M 1Y 2y 3Y 4Y 5Y 6Y 7Y 8 9y 10Y 30Y
Xt& : Refinitiv, Bloomberg
H#3. KRW CRS Data (Et2I: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2024-05-24 3.085 2.885 2.87 2.825
2024-05-17 3.045 2.845 2.83 2.8

FUs 0.04 0.04 0.04 0.025
2023-12-29 2.83 2.45 2.35 2.28

| 0.255 0.435 0.52 0.545

ALZ : KISKHAE 7}
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J%e6. KTB (2+2]: %, BP)
X}0| ——5/24/2024 5/17/2024
3.55% 0.06%
3.50% 0.05%
3.45% 0.04%
3.40% /\// 0.03%
3.35% 0.02%
3.30% 0.01%
3.25% 0.00%
3.20% -0.01%

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

XtZ : Refinitiv, Bloomberg

H4. KTB Data (EH¢l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-05-24 3415 3.447 3.415 3.44
2024-05-17 342 3.415 3.375 341
Fisz -0.005 0.032 0.04 0.03
2023-12-29 348 3.247 3.145 3.155
i -0.065 0.2 0.27 0.285

ALZ : KISKHAE 7L

27, IRS HTH7| A=y E 0| (EHRl : %) JEl8. IRS HE7| AZYE FHHE (2 : %)
——KRW IRS 5Y-3Y KRW IRS 10Y-5Y ® KRW IRS 5Y-3Y = KRW IRS 10Y-5Y
0.10%
’ 0.03% 0.02%
0.05%
0.02% |
0.00%
-0.05% 0.02% |
-0.10% 0.01% -
-0.15%
0.01% - 0.00%
-0.20%
2023-01 2023-07 2024-01 0.00%
K& KISKHEEIL K& : KISKHEE It
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189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) B SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.07%
0,
-0.20% b 0.06% | 0.06%
-0.40% f) 0.05% r
0, |-
-0.60% | j\ , n.r"p\ 0.04%
S AN
‘ 0.03% -
-0.80% - \\,J ! ’
0.02% ~
-1.00%
0.01% - .
1.20% 1 1 0.00%
2023-01 2023-07 2024-01 0.00%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
J&11. KTB/IRS 0| (THl = %) J312. KTB/IRS 7t HE (2Hel - %)
SWAP SPREAD(1Y) = SWAP SPREAD(3Y) m SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.00%
0.30% ~ 0.00% -
0.20% 0.00% I 0.00%
0.10% - -0.01%
0.00% - -0.01% |
-0.10% -0.01%
-0.20% * * 0.00% T
2023-01 2023-07 2024-01 0.01% - -0.01%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

1369.52 2 14.6%, 106.61BPLIE HZS IO 25} QA
e CHH| UM E 2R, A=
1 =1

/28 gE2 X[ F OiH 135490 = ¢
| 2
H 7|= 273 S LIEIHD &8 ofE TS UH|

£ UEIRICL 7|Et 2 3 & 722/ 4% 0
B2 BM =85 20 /28 AEEAEE
MEt
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J&13. KRW/USD Swap Point 30|

03m

06M

12M
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05Y

-10 J—M

.

e

S——

-20
30 FE\T\P—'\W
-40 f
50 kY LSV 7AW L WN L pad s
-60
-70
-80
-90
-100
2023-01-02 2023-07-02 2024-01-02
X2 : Refinitiv, Bloomberg
J&14. KRW/USD Swap Point 0| (EHSl: &)
e M L CHH| X}O| MZCiH| XtO] ——5/24/2024 ——5/17/2024 ——12/29/2023
1400 90
80
1350
70
1300 60
50
1250
40
1200 30
20
1150
10
1100 0
SPT 01w 01M 02m 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
B5. FRES e U £ (El: 7HE)
55 2024-05-24 | 2024-05-17 Xto| 5 2024-05-24 | 2024-05-17 Aol
KRW/USD 1369.5 1369.5 14.6 USD/CHF 0.915 0.907 0.008
EUR/USD 1.082 1.082 -0.004 USD/SGD 1352 1347 0.005
GBP/USD 1.269 1.269 0.003 USD/IDR 15992.5 15965 275
USD/JPY 157.015 157.015 1.365 USD/PHP 58.17 57.605 0.565
USD/HKD 7.811 7.811 0.011 USD/TWD 32.257 32.24 0.017
USD/CNY 7.245 7.245 0.023 USD/SEK 10.727 10.723 0.004
USD/CAD 1.373 1.373 0.011 USD/PLN 3.942 3.928 0.014
AUD/USD 0.66 0.66 -0.007 USD/DKK 6.898 6.87 0.028
NZD/USD 0.61 0.61 -0.002 USD/ZAR 18.484 18.179 0.304

AE M2 ZSEI| (15A] 408 28 7|F)
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[Appendix 1] =2 3¢l & Credit Spread s

#1. 7l FRa2

(EH2l: %, 2024-05-24)

#2. 512 F8 F2|

C

X Am!

AT 02) 3215-1454

(H2l: %, 2024-05-24)

ZU=2| gy HFCHH| | A=CHH| T =2 2y HFOHH| | A=CHH|
CD 90¢ 3.600 0.000 -0.230 o= 2y 4926 0.152 0.545
CP 90¥ 4180 0.000 -0.080 0|= 5y 4523 0.137 0.568
=134 3.415 0.040 0.170 o= 10vY 4472 0.105 0.634
=154 3.440 0.030 0.170 0| 20Y 4.676 0.063 0.574
=1 104 3.507 0.052 0.200 0= 30v 4.580 0.072 0.652
=1 204 3.440 0.043 0.200 FH 2y 3.084 0.149 0423
=1 304 3.360 0.040 0.138 =Y 2.666 0.162 0.209
S0t 14 3.382 0.015 -0.010 S8 10y 2.600 0.138 0.162
S0t 24 3432 0.032 0.082 S8 20y 2.774 0.107 0.326
S0 34 3.442 0.032 0.067 S8 30y 2.712 0.098 0.355
Xt& : KIS-NET Xt2 : KIS-NET

H3. Y FLX|+

(ZIE¥ : 2024-05-24)

H4, 3Ll Credit Spread

(TH2l: %, 2024-05-24)

FaX| g HFC{d] | HECHH| a2l g HFCjd] | HZECHH|
KTB3 130.6 -1 25.57 E1 AAA 3.578 -0.008 -0.206
KTB10 112.39 -0.57 1.7 2 AAA 3.685 0.002 -0.214
KOSDAQ 839.41 -15.65 -39.52 7|EfS X AA- 3.976 -0.015 -0.428
KOSPI 2,687.6 -37.02 17.79 S|AHY AA- 3.872 0.000 -0.290
ALZ : KIS-NET A2 : KIS-NET
5, ME{" J 3 C{H| Credit Spread HE Z M| Top3 L&At (91 : bp, 27| : 3Y)

am ZMl Top 3
= o] =3 HE
sg85Y2 AAA -2.8
E2H SR IEAZ AL AAA -1.8
st g A LS AAA -1.8
SIEE S AAA -13
SEADESA AAA -13
BI|FEHZ A FA AAA -13
St AtabEE| S A AAA -13
St EEEZA AAA -13
RO7HTlE A+ -2.5
O 2 M| G| A B A THO| tHAE AMH| A A+ 20
EAHH DO H-AE A H| AT 2| Of A+ 20
LM oto|m}o| H-H A H| AT |0} A+ -20
27|07} m| & BBB+ -15
fEla8/iuE AA- -15
e EIHI?HEI%* BBB+ -15
oj2fof 7R | & AA- -1.5
Qllof| O] X| == 71 | AA- -1.5
A A AA- -15
DGB7H T & A+ -15
| 2| =71 o] 2 A+ -15
AlSkFHml g AA- -15
SHLEZH o] & AA- -1.5
A E=IA BBB+ -75
B ALY St A+ -6.0
Ao 22| E| BBB+ -5.0

AHE : KISAHEE I
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U A}

H6. ME|"H J 11 C§H| Credit Spread H-E M| Top3 &

o[~ |™M |0 |0 |00 0|00 |00 |00 | |00 |0 |0Q | |0 |00 || |0 |00 )| || 0] ||| |0 |0 | |0 0|0 |© || ©|xX  6l|pl|pl N (N wn|in|(o|o|lo|o|o|o|o|Q
L T e I O O A A A A A A A A T (Y A Y A A N N A A A AN A A A B A | [N (A A A N Y (Y Y A A A AN AN B B |
JEAAOAAAO+AAAAOAOAAA+++++AA+AAAA++++AOA+_OO_____+O_O+++
<< << | << |C << || << C < CI | < << | << |<| << << | < << << | << < |<|<C|<|< < |I< | < < |<|< </ << |<|<
PP dPabaPaPababapapapapd b rapapa g i a PP d R d R R A AR P d P g
o
o
)
[
=X
ol
=
Mo
i
z P ==
e T R R O O "ot O = D D O o - O S U 0 O O O o o O O =4 o | ]
._..r_o.A_.._|oH.A.A.A.A_.._o_.._o.A_.._o.A.A.A_.._Io_w_o_.._|o.AAAMMﬂm_.oA_.._oA.A_.._o.A.A.A._.“_oW_o.A.A._.“_or mM_aa_n_Elaaaaa_n_
B |70 o || = MO M [0 Mo 00 | | HO BT | HO | Ho | HO | < id i< |HO 1HO 1O | (20 |81 1HO | 1HO MO J0i0 1O HO | O |31 1360 | O | Ho 3 il | U] (U] (== |10 | i3 | RS | | i | | S| L0 {0 ||
.A.:m._P._:.__EosoA_iou._ﬂlm._@Am._AE@:_HEHEHEMM_AEWOAWovaﬂ:nAioAW_.._loAE._u7u_n_ WWWE._WuEWw/uw/uW:/ ™ N
HdMwoAm._._l_m__.._o.rr_.__m_oOA_.on_._._ao._.r_._ﬂﬁ7m.u.ru./uu./u.ru./um_.m_.auwow._._._._omﬁﬁaﬁ_._._m_EAHr_._r_._._nT_w/uEHﬂﬁoaol_.Wutn_._._.Wutn X X0
u___.Atm.__u_oala.wM_m_wwn:ﬁA_EHﬁw._n_.mx_uﬂlMt.__“_u_._.._nmomoﬁuzot_._._.ﬁ_r._.ﬁ_r._.x_uw.__.TE_._.__._._.W._ﬁ_r._.._n_mmo_us W_ﬁﬂwwﬂm._&._wﬂm._ o |<0
|_._..._.u_-00m._.k|+o._o_o._l_.__.._.qw._oaﬁ_r._.moo.:oordﬂﬁ_r._.ﬁox_oﬂ._ﬁx_u A_uu_-&._ﬁ.:o._m_r._.o._ur_nw_n_._uw._ﬂLo._ﬂo m=_._A S |x =
Tl H o Jod Tl X (<] | ofi |0 s} 1ol T |od Ko = )
= Kio
o
Jod
H = =
e <+ ul
wlr ™

47




Of 7271 | & A0 -1.0
A OlH| = RIFLE AA+ -1.0
St=E X7 o A0 -1.0

A2 IHml g AA- -1.0
207l= AA- -1.0
A OlE| AAA 13
StLtE8XF AAA 1.0
GSIHS AAO 1.0

stmEasdd AAA 1.0

st ML AAA 1.0

st L AAA 1.0

st ML AAA 1.0

st AAA 1.0

A DGBE&XIF AAA 0.5
KBE&X|F AAA 0.5

St KHAHAE A0 0.5

sHa8XF AAA 0.5

BNKE&X|F AAA 0.5

fElF8XF AAA 0.5
O| K| AKX RS A- 0.5
St = YAt AAA 0.5

KT&G AAA 0.5
O| K| A X|HARIE A- 0.5

AtZ : KISKHAHE 7}
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[Appendix 2] SMUAHHS X AE2Sg e

e

7|8 XHE 02) 3215-1435

BEIE 5% EC R 7Y ZI|dMY WA &
KR6469808DA4 BHHF2[ 2 AFHO|7X}1-10 2023-10-27 2024-08-27 2024-05-27 A
KR6469809DA2 BHHF2[ 2 A FHO[7RE1-11 2023-10-27 2024-09-27 2024-05-27 A
KR645741)D47 BHHF2[ 2t AFH0|6X}1-18 2023-04-27 2024-10-27 2024-05-27 A
KR645741KD44 BHHF2[ 2 AFHO]6XF1-19 2023-04-27 2024-11-27 2024-05-27 A
KR646602BD90 RO EEH e XEF1-11 2023-09-27 2024-12-27 2024-05-27 HH
KR640827WBB0 FIEQ E M AFALR1-29 2021-11-19 2025-02-27 2024-05-27 HH
KR6453586D29 A OIZHH | B X & XH -6 2023-02-28 2026-02-28 2024-05-28 A
KR6414401C33 CiH|Oot Lt &2t 21 2022-03-03 2024-07-30 2024-05-29 A
KR639099TB63 El2EMSHXtR1-27 2021-06-30 2024-12-30 2024-05-30 Y

H2. 3A M52 HA szl (712} : 2024-05-17~2024-05-24)
S|Ate e == sEHEUY oy NICE ch1g
o | oz | S& "oty sa "oty sa "oty
Efl 20| o M| 2024-05-17 | BOND | BBO BB- BB- | 2024-05-17
EDGC 2024-05-22 | BOND C D D 2024-05-22
H3. 3A fRME5F HE sig (712} : 2024-05-17~2024-05-24)
= —_—
T2 UMY ot 55 om" ”:imqﬂ% g; stAl™ | NICE | BH71E
A HMM 2024-05-16 lgsaE A- A- A-
A S371¢Y 2024-05-17 71gs= A- A- A-
A SHStA| A8 2024-05-17 BOND AA- AA- AA-
A 7| 0| = oHoto| 2024-05-17 BOND A- A- A- A-
M| YA HX| S22 | 2024-05-17 71gs= A- A- A-
Hy EH2HO[H M| 2024-05-17 BOND BBO BB- BB- BB-
A 7| 0| = oHoto| 2024-05-17 BOND A- A- A-
A Sh=EE I ENL S AL 2024-05-17 7198 BBB+ BBB+ | BBB+
At sTHded 2024-05-17 7lds= AAA | AAA AAA
A XtO[ M QHof O 2024-05-21 RaE = A0 A0 A0
A | CIHC| EHEQIEI | FSA | 2024-05-21 BOND A- A- A-
A A EZ AR ARY) 2024-05-21 BOND AA+ | AA+ | AA+
A | CIHC| EHEQIE B FSA | 2024-05-21 BOND A- A- A- A-
Hy EDGC 2024-05-22 BOND C D D D
A Lt2H ol L K| A H| & 2024-05-23 RaE = AA- AA- AA-
A e 2024-05-24 RaE = AAA | AAA AAA
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Q) «isrsr|

M E A2 02) 3215-1457

B1. 933 55 wdlsdg (717} 2024-05-20~2024-05-24, Tl : 2 2)
spca BV zms ary | 59 T|ERH KR
od O
Of| 2~ 2t0| A & 2| K| O X} Al | B34 2 THE | 2024-07-23 100 ofo|C|HZ A
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[Appendix 41 =2t XHAH S|
82! 02) 3215-1454
2. FUHNASRE W e (Tl wakel)
Z3M S5k S oty 2y 7IEta8M 3| ALY ABS A
1,576,195 1,209,282 340,000 3,491,514 1,725,000 1,795,952 | 1,373,148 11,511,091
K& : KISKHEE L
#2. Ft 7S Ui (THel - Wergl)
T2 1Y =] R R k] ER I U888
2024-05-31 | MEEA|EE17-05 2017-05-31 7Y 66,100
2024-05-31 | BSX[Y74E19-05 2019-05-31 5Y 16,032
2024-05-31 | EX[G7219-05 2019-05-31 5Y 22,043
2024-05-31 | MEX[Y7219-05 2019-05-31 5Y 7,274
2024-05-31 | MFX|H74E19-05 2019-05-31 5Y 6,191
2024-05-31 | BEX/A74E19-05 2019-05-31 5Y 9,418
2024-05-31 | ASX[974E19-05 2019-05-31 5Y 25,641
2024-05-31 | &EFX|A74E19-05 2019-05-31 5Y 7,451
2024-05-31 | Z&X[H7HE19-05 2019-05-31 5Y 15,902
2024-05-31 | A7|X[974E19-05 2019-05-31 5Y 27,261
=M 2024-05-31 | AEXA74E19-05 2019-05-31 5Y 7,224
2024-05-31 | = DIFEH1E19-05 2019-05-31 5Y 1,319,116
2024-05-31 |7 EA|EE19-05 2019-05-31 5Y 3,362
2024-05-31  |CHTE X[ 7HE19-05 2019-05-31 5Y 1,820
2024-05-31  |CHEX|H7HE19-05 2019-05-31 5Y 6,429
2024-05-31 |SAEAEE19-05 2019-05-31 5Y 8,214
2024-05-31 | SAX[H7lE19-05 2019-05-31 5Y 2,729
2024-05-31 | MIBA[Y71219-05 2019-05-31 5Y 3,072
2024-05-31 | 2AHX[H7l219-05 2019-05-31 5Y 9,026
2024-05-31 | &X[HI4E19-05 2019-05-31 5Y 1,675
2024-05-31 | AEX|HI4L19-05 2019-05-31 5Y 10,216
2024-05-26  |$H=7tASAR3S3 2013-11-26 10Y 6m 100,000 AAA
2024-05-26 | EX|FEIRIA270 2014-05-26 10Y 50,000 AAA
2024-05-27 EI4L3AHE M) 2021-1 2021-05-27 3y 30,000 AA+
2024-05-27 |QAHEA|ZA80 2019-05-27 5Y 100,000 AA+
2024-05-29 | et==RH-AEZAH98 2014-05-29 10Y 150,000 AAA
2024-05-29 |¢t=7T12{888 2014-05-29 10Y 100,000 AAA
2024-05-30 | FEHZ /S AHO03(RH)(AD 2023-05-30 1Y 190,000 AAA
2024-05-30 | HEH T A|SAL2023-2(Ah) 2023-05-30 1Y 20,000 AAO
2024-05-30 |BEZA|ZARR6 2022-05-30 2y 30,000 AAO
2024-05-30 |3H=7H 21206 2022-05-30 2y 180,000 AAA
sy 2024-05-31 | B7|FEH Al S AR 221-05-047} 2021-05-31 3y 1,573 AAA
2024-05-31 | B7|FEH Al S AR 221-05-05LF 2021-05-31 3y 373 AAA
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2024-05-31 |StEEA|SALE A 4H2021-057F 2021-05-31 3y 588 AAO
2024-05-31 |HEIZA|ZAR32 2022-12-01 1Y 5m 30d 30,000 AAO
2024-05-31 |EX|FEIRHH(8X[2)21-05 2021-05-31 3y 8,073 AAA
2024-05-31 | H7|FEH = Al S AR A21-05-057} 2021-05-31 3y 2,003 AAA
2024-05-31 EXI"E"XHH (8%X[)21-05 2021-05-31 3y 12,317 AAA
2024-05-31 Z(E L 2)2023-50]1Y-C('H) 2023-05-31 1Y 100,000 AAA
2024-05-31 EXI"E"XHE (8%]3)19-05 2019-05-31 5Y 3,144 AAA
2024-05-31 | ZSRMLSAEH(EY) 2021-5 2021-05-31 3y 43 AA+
2024-05-31 | AW EA|SALE A 2H)21-05 2021-05-31 3y 1,169 AA+
2024-06-01 | saM(EZL21)2023-60[1Y-A(H) 2023-06-01 1Y 100,000 AAA
2024-05-28 | E92tDC024-0528-0910 2024-02-27 3m 1d 340,000
2024-05-26 | 7| 2% (*H)23050|1A-26 2023-05-26 1Y 100,000 AAA
2024-05-26 |et=+E LSS (H)23055t-0] &-1 2023-05-26 1Y 200,000 AAA
2024-05-28 | A2H2327-11-0[-6M-C 2023-11-28 6m 200,000 AAA
2024-05-28 | 7| Y28 (Th23112182A-28 2023-11-28 6m 100,000 AAA
2024-05-29 | 5tLt2%44-110]2.52-29 2021-11-29 2Y 6m 100,000 AAA
2024-05-29 | ShLH2%¥45-080[1.752f-29 2022-08-29 1Y 9m 60,000 AAA
2024-05-30 | 7| P2 (41)21110]2.5A-30 2021-11-30 2Y 6m -1d 250,000 AAA
2024-05-30 | %2|2¥27-05-0|#01-2-30 2023-05-30 1Y 180,000 AAA
23 2024-05-30 | 4h=22410]0200-0530-1 2022-05-30 2y 350,000 AAA
2024-05-30 |AH=(E&)14410[1000-0530-3 2014-05-30 10Y 120,000 AAA
2024-05-31 |St= == 8(H)2305M-0|&-1 2023-05-31 1Y 400,000 AAA
2024-05-31 |4t31405210A 2014-05-31 10Y 1,354 AAA
2024-05-31  |4t=14050]10A 2014-05-31 10Y 160 AAA
2024-06-01 | 4t=22341%0100-0601-1 2023-06-01 1Y 470,000 AAA
2024-06-01 | 7|28 (4)2306E1A-01 2023-06-01 1Y 400,000 AAA
2024-06-01 |4l5H28427-06-0]-1-A 2023-06-01 1Y 300,000 AAA
2024-06-01 | 2|2%27-06-0| #01-Z-01 2023-06-01 1Y 260,000 AAA
2024-05-26 | StLIFHE198-1 2021-05-26 3y 30,000 AAO
2024-05-27 | OtO|H|#|O| 7| E251-1 2022-05-27 2Y 20,000 AA-
2024-05-27 | OtO|H|#|O|7H | Ek235-5 2021-05-27 3y 20,000 AA-
2024-05-27 |AH274 I E667-3 2021-05-27 3y 30,000 AA-
2024-05-27 | ROI7HI E442-1 2023-01-27 1Y 4m 20,000 A+
2024-05-27 | ROIZHT|E371-3 2019-05-27 5Y 30,000 A+
2024-05-27 |OfF=271m|EH187-3 2023-02-27 1Y 3m 10,000 A0
2024-05-27 |27 0|71 Er439-4 2022-05-27 2Y 10,000 BBB+
2024-05-27 |7 20T EH121 2022-05-27 2Y 45,000 A-
2024-05-27 | OO|H|#|O|7HI| E251-2 2022-05-27 2Y 130,000 AA-
2024-05-28 | 22[7t=196-3 2021-05-28 3y 20,000 AAO
2024-05-28  |OfF=27H I E191(X|) 2023-04-28 1Y 1m 20,000 A0
2024-05-28 | &= O|X|mto|LHA3 2023-02-28 1Y 3m -3d 5,000
2024-05-28 °J7r52109-2 2021-05-28 3y 100,000 AA+
2024-05-28 | Moto|mto| A9 2021-05-28 3y 30,000 A+
2024-05-28  |BNKZH I E249-4 2021-05-28 3y 10,000 AA-
2024-05-28 | ZOI7H T E414-2 2021-05-28 3y 20,000 A+
2024-05-28 |JB R2|7HI|E423-4 2021-05-28 3y 30,000 AA-
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2024-05-29 |SElSF870 T E430-1 2021-11-30 2Y 5m 29d 10,000 AA-
2024-05-29 | 2#|0|7Hm|E419 2021-11-29 2Y 6m 5,000 BBB+
2024-05-29 | Of| 2| =74 @] E178-3 2021-03-30 3Y 1m 29d 40,000 A+
2024-05-29 | A|O|H|=RI7tE276-3 2019-05-29 5Y 70,000 AA+
2024-05-29 | O|2HOl| AZH | EH71 2022-11-29 1Y 6m 20,000 AA-
7|EF2 | 2024-05-30 |O]2Hoi|A17H o] 263 2022-05-30 2Y 10,000 AA-
M 2024-05-30 | EXIHI|E 76 2022-05-30 2y 20,000 A0
2024-05-30 | et=7H | Ef474-3 2021-11-30 2Y 6m -1d 10,000 A0
2024-05-30 |O2|=7Hm|E178-2 2021-03-30 3Y 2m 90,000 A+
2024-05-30 | AISHIH I EF446-1 2021-08-30 2Y 9m 170,000 AA-
2024-05-30 | ElF874 T E430-2 2021-11-30 2Y 6m -1d 70,000 AA-
2024-05-30 | ¥7HI|Er296-2 2021-11-30 2Y 6m -1d 60,000 A-
2024-05-30 | 22[7t=184-1 2020-11-30 3Y 6m -1d 60,000 AAO
2024-05-30 | AIBHIH=2034-1 2019-05-30 5Y 50,000 AA+
2024-05-30 | AlBt7tE2034-2 2019-05-30 5Y 50,000 AA+
2024-05-30 |BNKZ{I|E176-2 2019-05-30 5Y 30,000 AA-
2024-05-30 |eH=7H I E500-1 2023-05-30 1Y 20,000 A0
2024-05-30 |eH=7H I EH486-1 2022-05-30 2y 5,000 A0
2024-05-31 |JB R2|7HI|E469-1 2023-03-31 1Y 2m 10,000 AA-
2024-05-31 | HCH7HI|EH1880-3 2021-06-01 2Y 11m 30d 30,000 AA+
2024-05-31 | HCH7H I EH1920-1 2022-05-31 2Y 80,000 AA+
2024-05-31 |SHREXIHI|E67-2 2021-12-01 2Y 5m 30d 20,000 A0
2024-05-31 | Alst|m|E472-2 2022-12-01 1Y 5m 30d 50,000 AA-
2024-05-31 | A|O|H|7H 1| Ek479-4 2021-08-31 2Y 9m 30,000 AA-
2024-05-31 |28 EH427-3 2021-10-01 2Y 7m 30d 10,000 AA-
2024-05-31 |S2|F874m|E378-2 2019-05-31 5Y 20,000 AA-
2024-05-31 | O|2HO| AUZH | EF72-1 2022-12-02 1Y 5m 29d 15,000 AA-
2024-05-31 |StLIFEE212-2 2022-05-31 2Y 10,000 AAO
2024-05-31 | StLH7HI|E336-3 2021-08-31 2Y 9m 30,000 AA-
2024-05-31 | 7{|O[H|ZH | E491-2(X]) 2022-05-31 2Y 50,000 AA-
2024-05-26 |&CHsA2-1(F) 2017-05-26 7Y 193,000 AAO
2024-05-26  |Of| O X| C| A CHA| O] ZH2-1 2021-05-26 3y 70,000 A0
2024-05-27 | 3}3H19 2021-05-27 3y 9,000
2024-05-27 |242 2021-05-27 3y 5,000 BBO
2024-05-27 |- FHQIE27 2021-05-27 3y 15,000
2024-05-27 | EH&AR3 2021-05-27 3y 1,000
2024-05-27 |MTAHZE3 2021-05-27 3y 2,500
2024-05-27 |MLHM16 2021-05-27 3y 3,500
2024-05-27 |8t 7|57 2021-05-27 3y 10,000
2024-05-27 |=AXH42-2 2019-05-27 5Y 60,000 A+
2024-05-27 |HYLH™7|2t=14 2021-05-27 3y 17,000 BB+
2024-05-27 |IfMIAEHX|2 2021-05-27 3y 15,000 B+
2024-05-27 |SELR0|E5 2021-05-27 3y 2,000
2024-05-27 |EZA3 2021-05-27 3y 4,000
2024-05-27 |YHAUEZRT2 2021-05-27 3y 50,000 A0
2024-05-27 |CH&ER2 2021-05-27 3y 15,000
2024-05-27 |Z2EN16 2021-05-27 3y 10,000
2024-05-27 |0l O|A|O| E2FAtH12 2021-05-27 3y 15,000
2024-05-27 |H|o|M =3 2|0t8 2021-05-27 3y 2,000
2024-05-27 | S-24H133-1 2021-05-27 3y 100,000 AA-
2024-05-27 |AldSA94 2021-05-27 3y 14,000 BBBO
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2024-05-27 | M[O|=ZIH L5 2021-05-27 3y 1,500
2024-05-28 | AOtO|X|5 2021-05-28 3y 10,000
2024-05-28 | AlsHE #2105-1 2021-05-28 3y 50,000 AAO
2024-05-28 | MBEEXIF141-1 2021-05-28 3y 100,000 AAA
2024-05-28 | M[ot= HA20 2021-05-28 3y 100,000 A0
2024-05-28 |$t0|2kE87-2 2019-05-28 5Y 75,000 A0
2024-05-28 | MAZHA9 2019-05-28 5Y 110,000 AA-
2024-05-28 |DGBZ8X|IF13 2019-05-28 5Y 60,000 AAA
2024-05-28 |ot=EEYH39 2014-05-28 10Y 100,000 AAA
2024-05-28 |2 0}O[X|4 2021-05-28 3y 10,000
2024-05-28 |S5AH270 2023-11-28 6m 3,000
2024-05-29 |LGTX}74-3 2014-05-29 10Y 210,000 AAQ
2024-05-30 |CHHIZE8 2022-05-30 2y 1,150
2024-05-30 |&HtQI5 2022-05-30 2y 980
2024-05-30 |EQzatol17 2022-05-30 2Y 448
2024-05-30 |Ot4AHER|0[El4 2022-05-30 2y 590
2024-05-30 |C|YAA|24 2022-05-30 2Y 3,500 B+
2024-05-30 |FEEAS 2022-05-30 2y 250
2024-05-30 | SHO[TA| A0 2022-05-30 2y 350
2024-05-30 |BEHEZ4 2022-05-30 2y 3,020
2024-05-30 |25 2022-05-30 2Y 4,000 BB+
2024-05-30 |Ef3 19 2022-05-30 2y 490
2024-05-30 | H|O|AFXR}S 2022-05-30 2y 6,700 BB-
2024-05-30 |&d7|Y 8 2022-05-30 2Y 2,400 B+
2024-05-30 |M|0[0f A8 2022-05-30 2y 1,750
2024-05-30 |$HEEETI|E7 2022-05-30 2Y 240
2024-05-30 |Z2|OfLIEMATEQ 2022-05-30 2y 190
2024-05-30 |eHU A7 2022-05-30 2Y 1,400
2024-05-30 |MIEHE12 2022-05-30 2Y 410
2024-05-30 |=E6 2022-05-30 2y 1,050
2024-05-30 | SOrAET1 2022-05-30 2y 259
2024-05-30 | M9 2022-05-30 2y 950
2024-05-30 |E[OfAAE4 2022-05-30 2Y 977
2024-05-30 |AHO|MSHH13 2022-05-30 2y 1,075
2024-05-30 |EHE7|&21 2022-05-30 2y 430
2024-05-30 [SHEMFEES 2022-05-30 2y 250
2024-05-30 | RRIAIZX1 2022-05-30 2Y 1,400
2024-05-30 |00 X| & 12 2022-05-30 2y 500
2024-05-30 |24 2022-05-30 2y 640
2024-05-30 |AO|AEO|ET 2022-05-30 2y 200
2024-05-30 |O|A|AH7 2022-05-30 2Y 2,100
2024-05-30 |ZE5dH19 2022-05-30 2y 880
2024-05-30 |12 2022-05-30 2y 360
2024-05-30 |=24 2022-05-30 2y 4,500
2024-05-30 |22 2t6 2022-05-30 2Y 1,822
2024-05-30 |Z2tUS2HHEST6 2022-05-30 2y 1,800
2024-05-30 | H|O| A5 2022-05-30 2y 640
2024-05-30 |QlBtE Y7 2022-05-30 2y 660
2024-05-30 |AlA&7 2022-05-30 2Y 470
2024-05-30 |2|ZH11 2022-05-30 2Y 1,610
2024-05-30 | FLIM M9 2022-05-30 2y 343
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2024-05-30 |AlztAZ|0t19 2022-05-30 2Y 560
2024-05-30 |¥EEL7 2022-05-30 2y 380
2024-05-30 | RAA|ARI=S 2022-05-30 2Y 748
2024-05-30 |EAAX|LIOE10 2022-05-30 2Y 70
2024-05-30 | st2tof4X[10 2022-05-30 2Y 140
2024-05-30 |I}tQIEl1g 2022-05-30 2y 3,100
2024-05-30 |9o|RA7 2022-05-30 2Y 720
2024-05-30 |@IAI|O}8 2022-05-30 2y 810
2024-05-30 |RFLLl8 2022-05-30 2y 960
2024-05-30 | C|0j|o[X|0t0]13 2022-05-30 2y 700
2024-05-30 | FAtOH 2| E|73 2022-05-30 2Y 80,000 BBB+
2024-05-30 |MHLLYs 2022-05-30 2y 130
2024-05-30 |X|Z&11 2022-05-30 2Y 413
2024-05-30 |H|MO|=Z6 2022-05-30 2y 1,130
2024-05-30 |2216 2022-05-30 2Y 1,011
2024-05-30 |2td|ofo]A9 2022-05-30 2y 570
2024-05-30 |Lt2tE RS 2022-05-30 2y 800
2024-05-30 |‘d=7HM5 2022-05-30 2y 310
2024-05-30 |C|HK|O|ER[0]EH9 2022-05-30 2y 1,200
2024-05-30 |C|AXO|ER 0|10 2022-05-30 2Y 710
2024-05-30 |ME23511 2022-05-30 2Y 1,792
2024-05-30 | &t=14 2022-05-30 2y 280
2024-05-30 |O[2E|=210 2022-05-30 2y 1,800
2024-05-30 |3}4l12 2022-05-30 2y 1,500
2024-05-30 |SER=9 2022-05-30 2y 870
2024-05-30 | =4 2022-05-30 2y 570
2024-05-30 |E=QAX|LI{E9 2022-05-30 2y 400
2024-05-30 |2|ER7 2022-05-30 2Y 1,640
2024-05-30 | AHH211 2022-05-30 2Y 3,600 B+
2024-05-30 |0 A0|C|0jet=x7tEL7 2022-05-30 2y 90
2024-05-30 |CHEH 7| €3 2022-05-30 2y 2,800
2024-05-30 |MI Y6 2022-05-30 2y 796
2024-05-30 |RBEUS 2022-05-30 2Y 137
2024-05-30 |RIFHI Y7 2022-05-30 2Y 1,010
2024-05-30 |3 REZ11 2022-05-30 2Y 1,755
2024-05-30 | HFO[AIM 11 2022-05-30 2y 910
2024-05-30 |&*™7|10 2022-05-30 2y 1,840
2024-05-30 | 8= H0{7|7|5 2022-05-30 2y 384
2024-05-30 | YFE5 2022-05-30 2Y 2,240
2024-05-30 |EH¥Z %57 2022-05-30 2y 1,600
2024-05-30 |EHZO[AM10 2022-05-30 2y 500
2024-05-30 |C|AHX|OJH|=4 2022-05-30 2y 380
2024-05-30 |87%l14 2022-05-30 2Y 272
2024-05-30 |HOIAElG 2022-05-30 2y 435
2024-05-30 | HHHRH18 2022-05-30 2y 380
2024-05-30 |MAEM2 2022-05-30 2y 600
2024-05-30 |EA7 2022-05-30 2Y 2,700
2024-05-31 | ROZSEEEX|A50-1 2021-05-31 3y 50,000 A0
2024-06-01 |&F0|Et9CB 2021-06-01 3y 1,125
2024-06-01 |SK280-3 2017-06-01 7Y 110,000 AA+
2024-06-01 |&F0||EI8CB 2021-06-01 3y 15,800
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2024-05-26 |et=7H ISt H S XH-6 2023-09-26 8m 5,000 AAA
2024-05-26 | FEF8SAMBS2017-13(1-5) 2017-05-26 7Y 200,000 AAA
2024-05-26 |E[EEMTHAALR1-5 2023-12-26 5m 10,000 AAA
2024-05-27  |H{H2|QFAFFO|7A}-10 2023-10-27 7m 10,000 AAA
2024-05-27  |H{H2|QFAFFO|6K}H-19 2023-04-27 1Y 1m 10,000 AAA
2024-05-27 |ABHMO 2K EAH-5 2022-11-29 1Y 5m 28d 1,130 AAA
2024-05-27  |H{H2|QFAFHO|6K}H-18 2023-04-27 1Y 1m 10,000 AAA
2024-05-27 |7IEREXNAMAR1-29 2021-11-19 2Y 6m 8d 800 AAA
2024-05-27 | 00| Z T K| YXt1-2 2023-02-27 1Y 3m 200 AA-
2024-05-27 | HiH2|QHAZLO[7K}-11 2023-10-27 7m 10,000 AAA
2024-05-27 | ROIZHO A & KR 1-11 2023-09-27 8m 3,100 AAA
2024-05-27 |E|2EXNZMO[XH-17 2022-12-27 1Y 5m 20,000 AAA
2024-05-27 | 20HO|ZTH| LK1 2023-02-27 1Y 3m 350 AA-
2024-05-28 | RO 2K M S XH(1-4 2022-11-29 1Y 5m 29d 1,710 AAA
2024-05-28 |E[FEMEMaKF1-25 2022-02-28 2Y 3m -3d 5,000 AAA
2024-05-28 |HAELIO|EX|68XR1-13 2023-04-28 1Y 1m 10,000 AAA
2024-05-28 | |O|Z7H7Hm| & H| & kH1-6 2023-02-28 1Y 3m -3d 900 AAA
2024-05-28 |E[REMEMALKH-15 2023-02-28 1Y 3m -3d 10,000 AAA
2024-05-28 |E[FEMTNUFK1-13 2023-04-28 1Y 1m 10,000 AAA
2024-05-28 | A E2021K9%FR1-1(Ah 2021-05-28 3y 108,357 AAA
2024-05-28 |[AE2021H|8%21-1(AH 2021-05-28 3y 493,320 AAA
2024-05-29 | C|O}O|0]| = =4t 2022-09-28 1Y 8m 1d 20,000
2024-05-29 | SHEM O] YAH1-5 2022-11-30 1Y 5m 29d 163 AAA
2024-05-29 |E[FEMEMLK-22 2022-07-29 1Y 10m 5,000 AAA
2024-05-30 | #|O|E[H| 0| 0| E52-1 2023-03-03 1Y 2m 27d 400
2024-05-30 | 7{|O|E|H|m}O[0f 2| E52-2 2023-03-03 1Y 2m 27d 200
2024-05-30 | 7{|O|E|H|m}O|Of 2| =51-1 2023-02-08 1Y 3m 22d 500
2024-05-30 | 7{|O|E|H|T}O[Of 2| E51-2 2023-02-08 1Y 3m 22d 500
2024-05-30 | 7|O|E[H|}0| 0] 2| =56 2023-05-11 1Y 19d 700
2024-05-30 |E|EEMEHEX1-11 2023-06-30 11m -1d 5,000 AAA
ABS 2024-05-30 | =PI I 2K A AKX -4 2022-12-01 1Y 5m 29d 1,750 AAA
2024-05-30 |7{|O|E|H|m}O|Of 2| E55 2023-04-20 1Y 1m 10d 100
2024-05-30 | #|O|E[H| 0| Of 2| E54-1 2023-04-12 1Y 1m 18d 700
2024-05-30 | 7{|O|E|H|m}O| O] 2| E54-2 2023-04-12 1Y 1m 18d 200
2024-05-30 |7{|0|E|H|m}O| O 2f| E54-3 2023-04-12 1Y 1m 18d 300
2024-05-30 |HAELIO|EX|694HR1-11 2023-06-30 11m -1d 5,000 AAA
2024-05-30 |E[REMENMEKX-23 2022-06-30 1Y 11m -1d 5,000 AAA
2024-05-30 |7{|O|E|H|m}O|O{ 2| E53 2023-03-22 1Y 2m 8d 400
2024-05-30 |HAEIIO|EX|63kH1-23 2022-06-30 1Y 11m -1d 5,000 AAA
2024-05-30 |E|REMSNU2XR1-27 2021-06-30 2Y 11m -1d 5,000 AAA
2024-05-30 | DAH|AEX|O[X}2 2022-08-30 1Y 9m 2,000
2024-05-30 |E|EEXMENLK1-15 2022-11-30 1Y ém -1d 40,000 AAA
2024-05-30 |E|ZEH|58KtF1-27 2020-11-30 3Y 6m -1d 100 AAA
2024-05-30 |E|ENEMKIR1-26 2021-11-30 2Y 6m -1d 7,000 AAA
2024-05-30 |HAEIIO|EX|65%81-15 2022-11-30 1Y 6m -1d 20,000 AAA
2024-05-30 |E|YEMTZHAKXS1-20 2022-09-30 1Y 8m -1d 10,000 AAA
2024-05-30 |I{AEIIO|EX|74XF21-1 2024-04-30 1m -1d 10,000 AAA
2024-05-30 | 2F2F|L}3 2022-05-30 2y 600
2024-05-31 |HAEIIO|EX|70%+21-9 2023-08-31 9m 5,000 AAA
2024-05-31 |E[REHMTYURF1-9 2023-08-31 9m 10,000 AAA
2024-05-31 |E|REN TN EXH-12 2023-05-31 1Y 5,000 AAA
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2024-05-31 |E[2EXNZHTXF1-10 2023-07-31 10m 5,000 AAA
2024-05-31 |E[EENZMR2K1-14 2023-03-31 1Y 2m 10,000 AAA
2024-05-31 |E[EEMZMHXH-16 2023-01-31 1Y 4m 10,000 AAA
2024-05-31 | ASHMO 2K FAH-5 2022-12-02 1Y 5m 29d 1,640 AAA
2024-05-31 |E[RENEMSAH-24 2022-05-31 2Y 5,000 AAA
2024-05-31 |AME2022H811XHF53H-1(AD 2022-05-31 2Y 90,671 AAA
2024-05-31 |2 E2022K12XF-53H-1(Ah 2022-05-31 2Y 144,358 AAA
2024-05-31 |E[EEME N TK1-21 2022-08-31 1Y 9m 5,000 AAA
2024-05-31 |EHAEIO| EX| H64KH-21 2022-08-31 1Y 9m 5,000 AAA
2024-05-31 |HAEIIO|EX|59%L81-27 2021-11-02 2Y 6m 29d 10,000 AAA
2024-05-31 |HAEILIO|EX|4721-28 2019-10-31 4Y 7m 1,000 AAA

ALE : KISKHAE 7}
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[Appendix 5] HiS2dlifH M

273 A8 02) 3215-1465

H1. HEz 2 Lz (5491 : 7HE, o 9, 7]ZH: 2024-05-20 ~ 2024-05-24)

F8ac 559 H8E53 w¥y | Wiy FRNAHE A olE | LAY bl 2 £3t
KR381004GE50 | = &a&*H#(2%)2024-050]-A(L1E) AA- 2024-05-21 | 2054-05-21 |2 0|=: 4.28% / O|= Of 5HOCH 2154 +79bp 3 3,000 30NC5 Q KRW
KR310501DES0 | 7| 223 ()24055 2184A-21 AAA 2024-05-21 | 2024-11-21 |[KOFR comp lookback 5bizdays w/o obs shift+20bp 6 1,000 KRW
KR6192532E50 |&F2%2024-050|(H)12-23 AA+ 2024-05-23 | 2025-05-23 |21 E3AL AAA CD 174 & +18bp 1 1,000 KRW
KR6006352E59 | 5-2%428-050]0.92223(%H) AA+ 2024-05-23 | 2025-04-23 |21 H3AL AAA CD 174 & +16bp 1 1,000 KRW
KR603062DE59 |&0O|7H=532-2 AA- 2024-05-23 | 2025-11-21 |2 E3AL ROZIE 1670 +=2AE 3 100 KRW
KR603062EE58 |ZHI7tE532-3 AA- 2024-05-23 | 2026-07-23 [91¥E CD+57bp 3 500 KRW
KR6005285E53 |F4H2%342024-050|(')0.8A-23 AAA 2024-05-23 | 2025-03-23 |21 B4AL AAA CD 174 & +15bp 1 1,000 KRW
KR6145764E57 |BNKZHI|&354-1 AA- 2024-05-24 | 2025-08-25 |21 H4AF BNKHI| B 1H37HE =& 3 100 KRW
KR616937AE57 |O 2| X7HI|Er256-5 A+ 2024-05-24 | 2026-08-24 | 2IH4A} H2[ X7Hm|E 2H37H 2 = &-5bp 3 200 KRW
KR6000112E53 |AEHEHEXHELE 23424-05-0|(1#)02-24 AAA 2024-05-24 | 2025-05-24 | I EAAL AAA CD 17H&+15bp 1 1,600 KRW
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