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

Y7t Ext KEY POINT
=7t A& 02)3215-1437 o NZOHH| ZITAYX|Z OMMI K| 2 =X 012 7+
o TFCOHH| DA X|5= +AE 57t
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM C g, o9l
T2 1w ™ 3Mm 6M 1Y 3y Inception

SR | FHSUE 0.97 1.05 1.39 3.10 5.65 2.80 1.66
Duration 5.38 5.45 5.42 5.31 5.24 5.53 1.75
YTM 3.59 3.58 3.56 3.75 3.77 1.51 7.45

= 1KY FE$AUE 1.61 1.51 1.46 3.40 6.19 -0.68 1.68
Duration 8.84 8.99 8.91 8.70 8.42 9.00 2.05
YTM 3.45 343 3.36 3.49 3.53 1.77 6.86

=l FE$AUE 0.17 0.40 0.91 1.98 3.91 7.02 1.28
Duration 1.20 1.23 1.21 1.23 1.21 1.03 0.96
YTM 3.44 3.44 341 3.57 3.54 0.77 6.80

IPNN| FE$AUE 0.44 0.72 1.52 3.29 6.03 5.78 1.90
Duration 2.56 2.58 2.59 2.52 2.58 3.18 1.35
YTM 3.88 3.89 3.96 424 431 1.55 843

KOBI30 FE$AUE 0.28 0.51 0.98 2.16 416 5.77 1.42
Duration 1.79 1.86 1.86 1.84 1.84 1.84 1.87
YTM 3.49 3.50 3.45 3.64 3.63 1.06 6.86

KOBI120 FE$AE 0.14 0.38 0.97 2.05 4.00 7.41 1.26
Duration 0.95 1.01 0.99 1.01 1.00 0.97 1.1
YTM 3.59 3.60 3.62 3.85 3.78 0.85 7.09
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H2 KISES|HX|5 ME{/27|H Duration
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AtZ: KISKHHEIE

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

= XY 0.52 1.36 2.29 3.59 13.34 8.54
N 0.66 148 242 3.80 6.85 2.90
Sy 0.62 1.43 2.38 3.69 11.11 434
S5 d 0.59 1.41 2.29 0.00 0.00 1.24
28Ky 0.61 1.38 2.28 3.32 7.26 1.25
7|Et=E X 0.60 1.43 232 3.58 5.50 1.68
NS 2RET) 0.63 1.49 240 3.75 9.15 2.76
AN (B2 ET) 0.00 1.67 0.00 0.00 0.00 1.67
ABS 0.64 1.43 2.33 3.79 0.00 1.47

A 0.59 1.41 2.33 3.62 12.90 5.50




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 3.374 3.327 3.300 3.324 3.291 3.306
N 3.519 3.476 3.535 3.541 3.605 3.532
S 3.575 3.519 3.476 3.474 3.520 3.515
S5 A 3.404 3.353 3.351 0.000 0.000 3.371
2 Xy 3.578 3.498 3.454 3.430 3.837 3.528
7|Eta-& X 3.902 3.872 3.834 3.783 4278 3.866
A (S EZEET) 3.812 3.811 3.769 3.675 3.933 3.800
A (B2 EE) 0.000 4512 0.000 0.000 0.000 4512
ABS 3.759 3.688 3.634 3.549 0.000 3.696
A 3.596 3.535 3.503 3.447 3.343 3.463
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 3.98 5.95 5.04 6.23 28.61 49.82
N 0.18 0.25 0.28 0.41 0.14 1.26
S=x 2.52 278 2.21 2.14 3.44 13.09
sot5H 1.62 2.40 0.63 0.00 0.00 465
28Ky 5.23 3.87 1.20 0.72 0.02 11.04
7|EtE2&X 247 271 1.76 1.01 0.08 8.03
SIMHBSEEEDS) 227 3.1 229 148 1.28 10.42
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.64 0.62 0.32 0.12 0.00 1.70
A 18.92 21.69 13.74 12.11 33.55 100.00
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 16 22 22 35 53 148
N 201 253 259 497 49 1,259
Sy 513 590 501 455 707 2,766
S5 H 9 6 2 0 0 17
23Ky 534 357 112 81 6 1,090
7|Eta-8 XY 1,453 1,533 893 541 66 4,486
SN (B RREET) 473 633 440 311 400 2,257
A (B2 EE) 0 1 0 0 0 1
ABS 437 338 107 32 0 914
A 3,636 3,733 2,336 1,952 1,281 12,938

X2 KISKHEE 7}
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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 SY40E 0.380 0.630 1.320 2.880 5.270 5.480 0.240
ESG Duration 2.230 2.250 2.260 2.240 2.370 2.860 3.110
s YT™M 3726 3.735 3.776 4042 4,081 1.431 2.488
Sustinvest |F&{%=0l8 0.380 0.630 1.330 2.890 5.260 5.560 0.195
ESG Duration 2.240 2.270 2.290 2.270 2.440 2.840 3.380
YT™M 3723 3.733 3.770 4029 4.064 1.413 2.066
Whos FHLAE 0.460 0.700 1.400 3.010 5.470 5.280 0.122
Good Duration 2,670 2.710 2.730 2.740 2.810 3.290 3.070
ESG YT™M 3743 3.751 3.785 4.046 4057 1452 2.253
ot SY40E 0.340 0.600 1.300 2.880 5.320 5.780 0.159
ESG Duration 2,030 2.050 2.090 2.160 2310 2.810 2.820
S YT™M 3742 3.754 3792 4.098 4.099 1.438 2.391
ESG SH40E 0.400 0.640 1.290 2.830 5.180 5610 0.112
=HMA  |puration 2370 2390 2.410 2.360 2.490 2.890 3.690
YT™M 3.679 3.689 3724 4.002 4.026 1.389 1.996
HlmX|  |SXH$E 0.450 0.680 1.380 2.990 5.440 5.440 0.231
Duration 2.580 2610 2,630 2.650 2.720 3.200 3.100
YT™M 3.750 3.758 3792 4055 4.069 1.405 2.410
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]

5 6.0%
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2
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2021-06-07 2022-06-07 2023-06-07 2024-06-07 2021-06-07 2022-06-07 2023-06-07 2024-06-07
KIS ESGS &t SUSTINVEST ESG s (| ESG S BF SUSTINVEST ESG
WHOS GOOD ESG StaEsG AT A WHOS GOOD ESG StREsG AT A
ESGE A A H H| @ X| % ESGEE MM — R X|$
XtE: KISKHEEIE K& KISAHHE It
F) SHRESGUT A HIAE7|Y 23|d FIH21d otit7))
#7. KIS ESG 58 ME{/27|'2 Duration
= 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
S=x 0.61 142 2.38 3.71 8.61 2.58
2y 0.59 141 224 3.18 0.00 1.32
7|Eta-8 X 0.58 1.43 2.35 3.59 5.46 1.92
IMHSERES) 0.62 1.52 2.40 3.75 7.56 243
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.67 1.44 2.35 3.87 0.00 1.59
A 0.61 1.46 2.37 3.69 8.06 2.24
REE: KISKHAHE 7F
H8. KIS ESG S X| ME{/UI|H YTM (21: %)
= 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
Sy 3.583 3.523 3.476 3.487 3.556 3.526
2%y 3.565 3.485 3439 3416 0.000 3.508
7|Et=8X 3.691 3.721 3.704 3.709 4.070 3.715
SN (B RREES) 3.780 3.770 3.755 3.667 3.878 3.763
A (B2 EE) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.655 3.653 3.583 3.497 0.000 3.626
A 3.653 3.632 3.618 3.568 3.718 3.632

X2 KISKHEE It



H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH2l: %)

2 374 ~1d 1~2'd 2~34 3~54 50|44 HH|
Sy 8.90 9.77 6.36 6.79 3.70 35.53
2%y 5.91 468 1.96 1.12 0.00 13.67
7|Eta-& X 1.48 1.66 1.13 1.12 0.12 5.50
AN (S EZRES) 8.52 11.15 8.86 6.00 3.46 37.98
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.33 2.81 1.58 0.59 0.00 7.32
A 27.14 30.06 19.89 15.63 7.28 100.00
Rt KISKHAHE 7F
H#10. KIS ESG Z&X|+ HME/U7|E T=5 = (£42l: 7H)
2 374 ~1d 1~2'd 2~34 3~54 50|44 HH|
S 205 242 183 230 149 1,009
23Ky 109 67 32 14 222
7|Et= & X 138 136 87 90 460
AN B EEES) 289 384 278 213 188 1,352
AR (B R EE) 0 0 0 0 0
ABS 73 87 44 10 214
A 814 916 624 557 346 3,257

Xt KISKHHEIF
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X| k== CHH| 14.5bp SH2HRUCE =10 5 S 2 17.2bp St2, =10 1042 19.5bp St O
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UCE 210 3/58 AT EL K|LHE ChH| 2.7bp ZAE 2.3bp, 5/108 AZY E
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Q KISKFAHE 7}

#1. F4 23K 22|HSE (2H9l: %)
THE 5/17 5/24 5/31 6/7 MEL{H|(BP)

=214 3.367 3.382 34 3.37 -3.0
=S¢t 24 34 3432 3.455 3.34 -11.5
=1 34 3.375 3415 3.452 3.307 -14.5
=154 3.41 3.44 3.502 3.33 -17.2
=1 104 3.455 3.507 3.58 3.385 -19.5
SAHHAAA 3 3.546 3.578 3.608 3.46 -14.8
SAHHAAA 5E 3.552 3.577 3.635 3.455 -18.0
SAHAAA 104 3.601 3.651 3.724 3.525 -19.9

RHE : KISKHAHE 7}

1213, 21X SPREAD 0| (542l : bp) 24, E4X§AAA SPREADZEO| (549l : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 60.0 -
20.00 e e 40.0 4™
S
0.00 f-{l’;. : 20.0
-20.00 0.0
A Q Q
Qb 3 '@ 3 ,\’,\/6\ 9'5’/\ gbé\ Qb’o D‘b ,(,LQ Q’b’é\ 966\
& & & e e g & & & g
X2 : KISKHAHE 7} RHE : KISKHAHE 7}
H2. FU I3 AZYE HE (E+2I: bp)
= 5/17 5/24 5/31 6/7 M|
=1 3 10 SPREAD 8.0 9.2 12.8 7.8 -5.0
=1 3 5 SPREAD 35 2.5 5.0 2.3 -2.7
=1 5 10 SPREAD 45 6.7 7.8 5.5 -23
=1 _EX{AAA 3YR SPREAD 17.1 16.3 15.6 15.3 -0.3
=1 _EZLX{AAA 5YR SPREAD 14.2 13.7 13.3 12.5 -0.8
=10 ELX{AAA 10YR SPREAD 14.6 144 144 14.0 -0.4

Rt : KISKHAME 7}
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Q KISKH&HE 2}

H9. aF SAK| 2dsg (H21: 7H, %)
UEYd 89 HESE 27| ZALEg | HEIZ HEZY
2024-06-04 S3 M (EL2])2024-60|2Y-A AAA 2 g -2.2bp 3.550 2,000
2024-06-04 FEIS 8IS A54(AD AAA 24 oy 3.536 2,100
2024-06-04 | FEAFEIAIMBS 2024-11(1-1)(Ah AAA 14 =1 +12.0bp 3.515 1,181
2024-06-04 | FEHFESAIMBS 2024-11(1-2)(Ah AAA 2 =1 +9.0bp 3.545 1,400

T T T T T T T 1
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S A2 HHT S 2AUUCE FSAZOM= R 70 ZME O|of2tLt 55| SA XY
AAA SE2E FTHOZE ZME K&, 28/ AZp S X| 50 0|0 & 7|=E O|ojict 14 B2
of tt7| FZHoM ZME HO|H 2.7bp FHAMD, 3 B 5, 10 FZHO|ALE Z+2} 1.3bp, 0.8bp, 1.0bp A

S RCH XIHFO0| 0[0] ZMBS B2 Bootn oY

JIEfEEME AT 2 YUY AR [ANUCEL FSATM=E EM QL FME REH2n, 2z
Xots 253 O[O{ZUCL 7|BtE8M AA+ 22X E= 13 8l 3, 5 FH0|M 25 28HM S LIE

_IC_>I_
40} 104 TZH0I A 1.0bp SITHSITY DRZRACH X|LhZRojot 2| B3t 2 Metiol ofct
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XtE: KISKHEEIE XtE: KISKHAHE 7}
d33. 2% = 0CHH| SPREAD30| (44l : bp) 34, 6| ™ S 0CHH| SPREADFEO|  (THSl: bp)
LS XY 3v- KTB 3Y S 3K kTB 3Y 7| E}F2 8 X AA+- KTB3Y
140 4 S kY AAA- KTB 3Y S KHAA+- KTB 3Y 350 7|EF2 8K AA- - KTB 3V
120 | 300 7|EtZ *HA+ - KTB 3Y
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80 200
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0 T T T | 0 -
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H1 2| 3 0C{H| ASEE S HEE (42l bp)
S8 25 AT E(06/07) HZCiH[(05/31) | (05/07)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 171 | 105 | 127 | 542 | -25 | -10 | -08 | -1.0 | -3.0 | -24 | -48 | -4
=0 171 | 118 | 135 | 578 | -25 | -10 | -08 | -1.0 | -3.0 | -24 | -48 | -42
AAA 200 | 247 | 298 | 640 | -27 | -1.3 | -08 | -10 | -40 | -2.1 | -48 | -42
AA+ 271 | 351 | 425 | 731 | -27 | 13 | -08 | -1.0 | -40 | -23 | -51 | -42

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =2F A% E(06/07) HZrHH]|(05/31) ™ CiH|(05/07)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
M3 296 | 358 | 407 | 1348 | -14 | 13 | 00 | 08 | -32 | 11 | -40 | -12
=0 319 | 409 | 624 | 1529 | -11 | 10 | 00 | 08 | -39 | -07 | -40 | -12
AAA 366 | 531 | 738 | 1732 | -13 | 00 | 00 | 08 | -56 | -27 | -60 | -17
AA+ 1329 | 1627 | 1942 | 2420| -00 | 00 | 00 | 10 | -72 | -50 | -50 | -2.7
AAA 208.0 | 2404 | 2562 | 2859 | -00 | 00 | 00 | 10 | -67 | -35 | -45 | -22
AA+ 2634 | 309.7 | 323.1 3507 | -00 | 00 | 00 | 08 | -67 | -35 | -45 | -22

o
S FYO| $¥I LN 7IZE 0[0jZick S| IM2Yo| wo| STt 3 20 7 % S22

20| 11 BH7| SOIX 7} QUL 14.7pb, 13.4bp 4 WHE|D YIS O|ZICEL 004 AF 28O S 22
ool 115t £ Foleyo

=
2t7] ZQIX7E Q1E 15.8bp2 AN ZME EO0[7|=RCH oHH O| 7K S0l M
%

THEEY| O[ &R 7} 210 3.8bp= THEN ZMFS LIEIRICE YUY A0z FHNS Sotet 7h20 14
Oj2te] ZAZO| S/HUH M2l SH2E SIHME LIEHRD

7Bt 8N LHY2 1= 5,080H-2 = T F OiH| 432093 H2UC 7[Efg8M LHAE2 HEZ
of FHOM ZM7I=E LIEHH 7H2 0 A+ O5te] S50 2 M7t O|o[Et 1 & A+ S22 DGB
WIS 2.5EH0|A 27| O[ &R 7} QU 55bp= TASIH M E O|ZL, O|0jM A+ S52| RHIFHIIE 3
HOA 55 2E7] O|ER HA| AT 10bp, 20bp ¥ LAEZIQUC 20| LHREE2| 7|EtE 87t L BME

0|07t 7t2H Y7 AA+ SE2 AZITHOME 2oz ZASHH OtgUCH

85, F7H 22X EAlF0| (CRERD) 86, F7H o Fxf EAlF0| (£9l: %)
14000 , WESFA mAFH mAAA T AA+ 7,000 - m7tE e m I m] e

12,000 - 6,000 -

10,000 - 5,000 -

8,000 - 4,000 -

6,000 - 3,000 -

4,000 - 2,000 -

2,000 - 1,000 -

e N B | - .
2024-06-03 2024-06-04 2024-06-05 2024-06-06 2024-06-07 2024-06-03 2024-06-04 2024-06-05 2024-06-06 2024-06-07

XtE: KISKHEEIE Xt KISKHAHE 7}
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H3. F7h 2 L oig (2Hl: %, 24el)
sE 5598 R I R [ LR 271 ECE
AAA 7| 2& (424068 1A-03 3.460 OIE -13bp | 2024-06-03 | 2025-06-03 1,700
AAA St EUS824067H- 211 3.460 OIE -13bp | 2024-06-03 | 2025-06-03 2,700
AAA 7| 23 (424062 1A-04 3.440 OIE -15bp | 2024-06-04 | 2025-06-04 1,200
AAA St==EUF82406LF-201-273 | 3.480 2IE -11bp | 2024-06-04 | 2025-03-04 2,500
AAA = 21 2344060| # 2 (03)1-07 3.570 oIy -4bp 2024-06-07 | 2025-06-07 3,500
AAA 7| 28 (Th2406&273A-07 3.460 DIE -12bp | 2024-06-07 | 2025-03-07 1,200
AAA 2| 2828-06-22101-2-07 3.450 2IE -16bp | 2024-06-07 | 2025-06-07 4,000
AAA ot = U3 8240602011 3.420 2IE -13bp | 2024-06-07 | 2025-06-07 3,000

XtE: KISKHAHE 7t

H4. FH o[ L sig (TH9l: %, 2g)
s 5598 wyIe | LdATYE LR 271 ECE
AA+ S H7H I E2018-1 3.772 oI 2024-06-04 | 2026-06-04 900
AA+ )71 E2018-2 3.822 oy 2024-06-04 | 2027-06-04 100
AA- SHLHZH I E429-1 3.799 Ol -1bp | 2024-06-04 | 2026-06-04 800
AA- ShLH7H I B 429-2 3.807 OIE -1bp | 2024-06-04 | 2026-07-03 250
AA- ShLH7H I B 429-3 3.849 Ol -2bp | 2024-06-04 | 2027-01-04 300
AA- SHLHZH I E429-4 3.889 Ol -2bp | 2024-06-04 | 2027-06-03 100
AA- ShLH7H I B 429-5 3.889 Ol -2bp | 2024-06-04 | 2027-06-04 900
A0 oh= 70 5311 5.567 BIE -10bp | 2024-06-04 | 2025-12-04 300
A0 ot 70 E531-2 5.665 DIE -10bp | 2024-06-04 | 2026-06-04 500
AA- ZH7H=534-1 4.003 2E -3bp 2024-06-05 | 2026-09-04 1,200
AA- RO 7tE534-2 4,033 OIE -2bp | 2024-06-05 | 2026-12-03 1,200
AA- 207HE534-3 4033 2E -2bp 2024-06-05 | 2026-12-04 200
AA- 20 7tE534-4 4.073 2IE -2bp 2024-06-05 | 2027-06-04 1,000
A+ ROI7H T E462-1 4953 OIE -10bp | 2024-06-05 | 2027-06-03 400
A+ ROI7H T F462-2 4953 2IE -10bp | 2024-06-05 | 2027-06-04 400
A+ ROI7H T E462-3 5.046 OIE -20bp | 2024-06-05 | 2029-06-05 200
A0 O #2741 E215 5.841 2IE -5bp 2024-06-05 | 2025-09-05 100
AA+ H87HE2669 3.726 OIF -1bp | 2024-06-07 | 2027-01-07 400
AA+ H87HE2670 3.731 OIF -1bp | 2024-06-07 | 2027-06-07 1,100
AA+ ASHFEE2217-1 3.731 2E -1bp 2024-06-07 | 2027-06-07 500
AA+ AMBt7kE2217-2 3.801 OIE -3bp | 2024-06-07 | 2029-06-05 200
AA+ ABt7tE2217-3 3.801 OIF -3bp | 2024-06-07 | 2029-06-07 600
AA- A2 70T 7371 3.710 Ol -2bp | 2024-06-07 | 2029-06-07 100
AA- A2 74 I E737-2 3.737 OIE -2bp | 2024-06-07 | 2026-06-05 600
AA- A2 74 I E737-3 3.834 OIE -3bp | 2024-06-07 | 2027-06-04 300
A+ DGBZH I E116-1 4244 OIE -45bp | 2024-06-07 | 2026-06-05 100
A+ DGBZHI| E116-2 4292 OIE -50bp | 2024-06-07 | 2026-12-07 100
A+ DGBZHI| E116-3 4351 BIE -55bp | 2024-06-07 | 2027-06-04 100
A+ DGBZHI| E116-4 4351 B -55bp | 2024-06-07 | 2027-06-07 900
AO O #2701 E216 5.792 oIy -5bp 2024-06-07 | 2025-07-07 400
A- 7| 270 I E185-1 5.595 2IE -15bp | 2024-06-07 | 2025-06-07 100
A- 7| 270 o E185-2 5.729 OIE -10bp | 2024-06-07 | 2025-12-05 100
A- 7| 270 E185-3 5.780 OIE -10bp | 2024-06-07 | 2026-02-06 530
A- 7| 270 E185-4 5.882 OIE -10bp | 2024-06-07 | 2026-06-05 100

AbE: KISKHAHE ZF
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- HL-— =2 =X
OIAH : ATYIE & A&, HAHE=E & EUHES
otEExt KEY POINT
o[t AT  02) 3215-1471 o SIAMKY HE ZEV| 22| StEte 2 Qlst ZE|E Y Ot
o AAASE SA A E Sl 7| X AR

AL 71 2l 3E BHY| AAASE2| =10 OHH| 2R A=Y E= H FEL 2.5bp St 34.7bpS

-
m
3T
K
>
(@]
on
il
rlo
r
Bl
P4

2Lt 0.5bp otET 119.2bpE 7| FOIALE. 2K FSAIZUME AAAS S
o7 FtE SH2Z oM A7t OloiX|= SEE ERALE 3 0|2 BV 72| AASE
PESETUI ASE HRESETUHME ZELHAM A7t O|Of MLt 2 A 2T EE AAAS
= X 7P SR AL AR HE = S| 20| H 3 CHH| 10bp Ol SHESHH HE S E

g O E[RAL.

31, 3IAY =2(30] EE )
6.5 600
5.5 500
AOAIY E
45 400 AAOAZE E
AAAA TP E
35 300
— A0
25 A 200 ——AA0
Ny —AAA
1.5 1 0 333y
0.5 ‘ ‘ 0
2021-06-07 2022-06-07 2023-06-07 2024-06-07
A2 : KISKFAE 7}
Ssa aF 2= E(06/07) HFCHH|(05/31) J.‘;"EEHHI(OSHO)
at7| 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 280 | 347 | 348 | 728 | 06 25 00 | -05 2.6 2.5 -05 | -3.2
AA+ 285 | 357 | 444 | 962 | -1.3 15 -10 | -15 1.6 0.0 -40 | -37
AAO 299 | 395 | 51.2 | 130.1| -3.3 10 | -10 | -1.5 | -03 0.0 -35 | -3.2
AA- 332 | 447 | 628 | 1667 | -35 10 | -10 | 15 | -15 | -10 | -35 | -3.2
A+ 627 | 926 | 1410 2217| -05 | -05 | -05 | -05 | -09 | -55 | -25 | -2.7
A0 79.6 | 119.2 | 1855 | 2677 | -05 | -05 | -05 | -05 | -09 | -55 | -25 | -2.7
A- 106.4 | 163.7 | 2455 | 3190| -05 | -05 | -05 | -05 | -09 | -55 | -25 | -2.7

A2 : KISKFAHE I
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&, 27|

-

32
mjo

o
rlo

OH
2

2ol

S

12X 7,500

St

SHH SILEY| ZQHOL0|(A0)E 385 & oA

Y

T= 0| LM 7228 O] 2B 100bp =0

T HUHU0E B2 F20M A Lo dS53H
w3 g
529 EC BEHOlg | A2y
ot R ET74-1 2024-06-03 3.602 =1 +15bp
ot R ET74-2(%) 2024-06-03 3.682 =1 +18bp
oo S A72 2024-06-03 3.857 ZHERIE -5bp
At RpabE2(36-1 2024-06-03 3.817 ol
HBERpAEEEE]36-2 2024-06-03 3.92 ey
GS?1H144-1 2024-06-03 5638 | 7HEEIE +100bp
GS71H144-2 2024-06-03 5712 | 7HEEIE +100bp
St MELT62-1 2024-06-04 3.53 210+
ot MEET62-2(%) 2024-06-04 3.802 =1 +27bp
SHSFA| A E5-1 2024-06-04 3.714 sa0d
SHSIA|AEI5-2 2024-06-04 3.788 sa0d
27|21 2024-06-04 5.364 HHTE
SHLEO| Q4 0FO[188-1 2024-06-07 3.908 JHEAE
StLHOf| = QHOL0]188-2 2024-06-07 3.956 JHEaE
StLHOf| Z QHOL0|188-3 2024-06-07 4,048 JHEAE
S|ALKY, ELS M|
Bt
gt
554 Ay HEHO|S otz
217|216 2021-06-07 2.273 3
Ol A K| M Of LA X[ 8-2 2021-06-02 2.596 3
ALEAHAER|61 2021-06-03 1.954 3
SK288-1 2019-06-04 1.809 5
SK296-1 2021-06-04 1.528 3
SK280-3 2017-06-01 2.673 7
S HEI(Z 2018-06-07 4173 6
ARt RFARE2(31 2021-06-04 1.592 3
S-Qil54-1 2019-06-07 1.762 5
SRS H20(5) 2021-06-04 1.628 3
OejossHet 2022-06-09 4,096 2
ob= 2 2 F69-1 2023-06-08 3.774 5
5HE199-1 2022-06-09 4.608 5

tot

| ARXH, ELS H| 2|

SEeR e

18

o2 3004

o
ffo

Jhu

mx

-




H4. X3 ALY Al A =

(THl: %, bp, &, )

HUB8EE 5 e YW AZYE/ BHOIE 27 R
AAO LGREZ 2 2024.06.12 HERIE -4bp 3 3200
AAO LGREZA 2024.06.12 JHEIE -8bp 5 1800
AAO LGREZA 2024.06.12 JHEIE -16bp 7 1000
AA- KTAZto|2to| = 2024.06.12 JHEE -Tbp 3 500
AA- KTAZto|2to| = 2024.06.12 JHEIE -16bp 5 500
A0 DLOJ A K| 2024.06.12 JHEIE 17bp 2 400
A0 DLOj| A K| 2024.06.12 JHECIE -64bp 3 200

F) RES 32 A A, ELS H Q|
At=Z: KISKHHEIL DART
72, S|ARY AN 0| (91 : % &)

180,000

160,000

140,000

120,000

100,000 2021

80,000 " 2022
m 2023
60,000 - W 2024
40,000 -+
20,000
12 28 38 48 58 e6®¥ 78 s¥ 98 108 1n1¥ ng
XFE : KISKHHE7F
JE3. S|AY TN 0| (Thel - o 8)

2900000

2700000

2500000

2300000

2100000

1900000

1700000
2022-06-07

2022-10-07

2023-02-07

2023-06-07

2023-10-07

2024-02-07

2024-06-07

AtZ : KISKFAHE 7t
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T AN FSAZ2 HF00| 0]0] Shitgt A7t O[Of MLt HN RS2 3% 53809 B2z H =+

E2F2 AAA S22 ™F OfH| 3.0%P AT 2933%E XXM, AA S

o
=
[e))
o
)
o
ol
N
bl
sl
oln
il
g
10

=52 ™Z ChH| 3.52%P 71t 54.68%E AHX|RUCEH ASBE2 1.06%P ATt 1454% 5 KFX|UCH RHE Of

F T A= 18.26%P S 75t 48.9%, 1EH~3EHZ2 18.42%P LATH 40.67%, 34

—

N E 7S

o
rlo

18 0O

—

a2

~SEHE2 0.06%P ATt 9.26%E AtX|RHCH 5 O|& LM = 0.22%P 7t 1.17% & AHX|ULC.

(B9 o &)

TE 2024-05-16 2024-05-23 2024-05-30 2024-06-06
AAA 9,298 10,204 11,419 10,377
AA 22,684 31,760 18,071 19,346
A 4,250 2,822 5,511 5,145
BBB 379 356 288 480
JUNK 38 47 31 32
Total 36,648 45,189 35,320 35,380
XbZE : KISKFAHE 7}
H6. 2|AIX ZHEEH |8 (Shel: of )
T 2024-05-16 2024-05-23 2024-05-30 2024-06-06
~1y 19,462 18,120 10,821 17,299
1y~3y 13,078 23,263 20,872 14,390
3y~5y 3,389 2,497 3,292 3,275
5y~ 719 1,309 335 415
Total 36,648 45,189 35,320 35,380
XbZE : KISKFAHE 7}
84, M S8 78 (22l : %) JB5. ZAMY ZHEDI|E |8 (T2l - %)

AA
54.7%

AAA
29.3%

BBB
1.4%

BB+
0.1%

A& KISAHLHE 7}

Kp&E: KISKHLHE 7}
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a3e6. A REF F0|

" HH Q5

o

120000
100000
80000
60000
0 T T T T T T T IYI T T T T T T T T T T T T T T T T 1
2023-06-06 2023-08-10 2023-10-20 2023-12-28 2024-03-07 2024-05-16
ALZ : KISKFAHE 7
B7MESZ HE
LA HEY HAM OUTLOOK HEAS OUTLOOK HE
SHA 2024-06-07 A- BBB+ Sl
AR st EEIt KISKHHE It
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£
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XH#(3,799, Cf

o

C}
7|F OfLEEZ} 2F 98%0|

FOH

toll A 2 R8tT AR FEf

it
i}

o

SH

=13
=

KEY POINT
e MBS 2024-11
PNE==t

o

o)
TAMOEXEE2Y S 50 =587

02) 3215-1454

02) 3215-1435
=2l 2024-11

=]
=

X
4 o2

8

ABS/MBS : ABS &% M5, MBS 2024-11 &

"It
O|&H MBS

H

of 27 =i ULt

]

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

T
uo
rd

of
H

|.

X

99%01| CH3H 1

1 %, 7|12t : 2024-06)

(2l

2 /Y0 EA A cpo
Synthetic CDO

o QEE

I PF Loan
s P-CBO
7| EF

, 712t : 2023-12-01 ~ 2024-06-07)

2|

=

=]

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

(2o

AtZ: KISKHAHE 7}

22

: %, 712t : 2023-06~2024-06)

(&l

16,000
14,000
12,000
4,000
2,000

REE: KISKFAME 7}
AtZ: KISKHAHE 7}



1. 7 ABS LUl sigl (E+9] : A9, %, 7|2 : 2024-06-03~2024-06-07)
=R SPC HngssE [ =@y HEEEEIEEEE T
L ols
AtE : DARTH XS A|A[AE
H2 F7t MBS Hdl U H|X} wal HmpHE (549l : 249, %, 7|2 : 2024-06-03~2024-06-07)
ot MBS 2024-11(2024-06-04) MBS2024-10(2024-05-21) MBS2024-9(2024-05-14)
- wagy | wwgel | amec | ww3e | wusel | amsc | gwgy | ewgel | amyc
14 1,181 3515 +12 : - - 1439 3573 +12
24 1,400 3.545 +9 1,224 3614 +18 1,600 3.565 +10
34 1,000 3.557 +12 : - - 1,200 3.580 +14
54 1,500 3.585 +10 1,800 3.560 +12 1,600 3.581 +10
74 1,300 3.714 +17 : - - 1,200 3.727 +19
104 1,100 3.749 +19 1,200 3718 +23 1,100 3.741 +20
204 1,200 3.790 +30 700 3721 +30 1,200 3.779 +30
304 300 3.821 +41 : : - 200 3.749 +35
) 2 BA| Ol
A2 HIFUZEIA
O34, MBS TH7|8H LT =0 (Thel: o &)
120,000 300,000
100,000 /A\ 250,000
80,000 200,000 2021
2022 2l
60,000 150,000 e
023 23l
2024 23
40,000 100,000 =<
ST (2 F)
20,000 - 50,000
0 - -0
1Y 2y 3y 5Y 7Y 10y 15Y  20Y  30Y

X2 : KISKHAHE 7}
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f



J%s5 MBS TH7|H W3 AT E 0] (5H9l: o ¢)
2.5
2
|1y
m2yY
1.5 =3y
m5Y
1 m7Y
w10y
= 15Y
0.5 20Y
0 T T T 1

MBS2024-8 MBS2024-9 MBS2024-10 MBS2024-11

AEZ : KISKHAE 7}

ABS F&A|E2 PF LoanO| 839.922 &, 7|E} 3,300 Y| F&&2 EO|H X| 3t H|5H ohAtSH &
&5 EQCt
%6 fEH|E 0| (EH91: of )
100% 60
90%
80% >0
= P-CBO
70%
- - 40 I PF Loan
60%
s Synthetic CDO
50% 30
TSR A A
40%
o MmREER
30%
2/ eoj =148 coo
20%
10 7|Er
10%
—FE=Y
0% 0
d & ® SIS e > O &
R A A I A R A AR G
O A S I A NS WA P G N A S >
AtZ : KISKHAHE 7L
H3. ME8SE HE
SPC¥ HEAS HAH HE 7| = XpA HEA
L els - - - - -

AtZ : KISKHAHE 7L
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7Heaxt
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02) 3215-1457
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Klo

=

10
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e CP/ESTB: CP HlHZM ZtA ESTB

=
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s
=]

0| 3.61% = OrUSIALCE CD-2HXH(AAAS
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#S g

W TIIxA Al

CDEZ[(AAAS
7|E) AT EE ™ F OfH| ZALHAM 04bpE OFZMCE 23 CD

HI
<

kK

3ME=
7

—1
=

= AFet SUSHA 4.18%2 OrZSIILE CP-3|AMKHAAS

= CHH| A 54.5bpE 7|

@

ulo

CP=2l(91¢, A1

HHA O

.
o

=2

Of LIELSLCE CPa

=

=

A

=

L]

=

N

™ F=oF 3 LSHA 58bp

Lt 71720 52[ 7t T

Tl A2 coEEl7t o
(]

)3
N

b

o

(k<)

o

=
[

S
(i

=
HO|X|

o
=

e ot SF0A ZA 20| 0f

oju

12 2024 3

YO| LtEFRLCE

E
=

3

12 2023

W

W

: 2023-06-08~2024-06-07

a&l2. MMF, X3

220,000
200,000
180,000
160,000
140,000
120,000
100,000
80,000
60,000
40,000
71zt

DB 90 +
25

S
=

0.15
-0.05
-0.15

m 0.05

-0.1
-0.2

ol A
(EH91: % )

=

—_
o
— O

3| AtxHAaA0

CcD

|30

1 7f

=

FM7F LIEHRLCE 32| ZA

: 2023-06-08~
Xt : KISKHAE 7}

—

—

2| &[AC. 90 TS 7IEL 2 ot

Of x|
5.0
4.0
3.5
3.0
2.5
2.0
15
1.0
0.5
0.0
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@ «isrsrzo

Il. CD, CP/ESTB W3l A| & S

=3 CD L2 I 2 97, 1X 8,600 A2 7|EMCLEF sTE2HAAA)2 36528 =2 3.63%, 7|
A)O| 274L =2 358% 2 Cha LEMSIH ™ F ZA2t UM E s

2 (AAA RQIIH HTHM| 2 OtF 2| ot =&t .t
27 HolstA OpR2| Z[ACH £ &7 AZH0|M CDS 2|7t Ch SHEfSHHA X[ E20t &8 97 a4
2 8X &= B5E BRIt

27 CP 2N 2 602412 T ThH| 34240/ ZABHAULE. EH7[AKH S| ZHH2 158,177~
OF MF CHH| 15917 & S7I5IUCE A1 55 LHUES CP 36,647, ESTB 115310 A= ™F Y
H| 2} 30,6789 Z4, 49,0279 Z7H3UCt
#1. 25 CD ¥ (EF9I: 242))

gy M, oY IHE 2 Z2|(%) EC R
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H1. T 338 SE/HS

@ «isrsrzo

(THl: %)

=2t E 2024-06-07 2024-05-31 2024-05-07 M Ojy| HE OiH|
US TREASURY 2Y 474 493 482 -19.20 -7.60
US TREASURY 5Y 431 457 447 -26.00 -16.30
US TREASURY 10Y 430 455 447 -25.40 -17.60
US TREASURY 30Y 444 468 462 -23.90 -18.30
DEUTSCHLAND REP 2Y 3.03 3.08 2.90 -5.60 13.00
DEUTSCHLAND REP 5Y 2.61 2.70 247 -8.40 14.00
DEUTSCHLAND REP 10Y 2.56 2.66 2.45 -10.40 10.90
DEUTSCHLAND REP 30Y 2.68 2.80 2.57 -11.90 10.60
JAPAN GOVT 2Y 0.35 0.41 0.28 -5.50 6.80
JAPAN GOVT 5Y 0.56 0.64 0.48 -8.40 7.80
JAPAN GOVT 10Y 0.97 1.07 0.87 -9.70 10.20
JAPAN GOVT 30Y 2.10 2.23 1.98 -13.40 11.70
CHINA GOVT 2Y 174 177 1.87 -3.10 -12.80
CHINA GOVT 5Y 2.05 2.08 2.10 -2.90 -5.40
CHINA GOVT 10Y 2.31 2.32 2.29 -1.40 1.40
CHINA GOVT 30Y 2.54 2.57 2.53 -2.10 1.40

X2 : KISAHEE 7L Bloomberg
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M Energy m Utilities

® Industrial [ Basic Materials
Government Consumer, Cyclical
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S5 HY M ME 2=
1.75%
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X2 : KISAHEE 7L Bloomberg

H2. MF CfH HY A ME ST

(EH2l: %, 717t 24.05.27~24.06.07)

HE] 2= e 5z
Financial 22.81% 26.83% -4.02%
Consumer, Cyclical 10.53% 2.44% 8.09%
Consumer, Non-cyclical 15.79% 7.32% 8.47%
Energy 1.75% 4.88% -3.12%
Government 19.30% 24.39% -5.09%
Basic Materials 5.26% 4.88% 0.39%
Communications 1.75% 4.88% -3.12%
Diversified 0.00% 0.00% 0.00%
Industrial 10.53% 14.63% -4.11%
Technology 0.00% 0.00% 0.00%
Utilities 10.53% 9.76% 0.77%
1.75% 0.00% 1.75%

Government(Municipal)

XHE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper 2dHE (712} 24.06.03~24.06.07)
=29 L AR £3} T ] 7|1 Coupon|Benchmark| && {2 (USD)
KDB 0 09/09/24 EURO NON-DOLLAR| AUD 2024-06-07 2024-09-09 -- 9.97MM
KDB 5.56 06/07/25 EURO MTN usD 2024-06-07 2025-06-07 | 5.56% 20.00MM
DOSANB Float 06/07/27 EURO MTN usD 2024-06-07 2027-06-07 | 6.435%| SOFRRATE 50.00MM
SHNHAN 0 09/09/24 EURO-DOLLAR | USD 2024-06-07 2024-09-09 -- 30.00MM
WOORIB Float 06/09/25 US DOMESTIC | USD 2024-06-07 2025-06-09 5.9% | SOFRRATE 20.00MM
SHNHAN Float 06/09/25 | US DOMESTIC | USD 2024-06-07 2025-06-09 | 5.88% | SOFRRATE 50.00MM
INDKOR 0 12/06/24 EURO-DOLLAR | USD 2024-06-07 2024-12-06 -- 50.00MM
CITNAT Float 06/09/25 US DOMESTIC | USD 2024-06-07 2025-06-09 | 5.88% | SOFRRATE |  100.00MM
KDB Float 12/10/24 US DOMESTIC | USD 2024-06-10 2024-12-10 | 5.53% | SOFRRATE |  100.00MM
KDB 7 ¥ 06/11/29 EURO MTN INR 2024-06-11 2029-06-11 | 7.25% 48.00MM
SHNHAN 4 %2 12/11/24 | EURO NON-DOLLAR| HKD 2024-06-11 2024-12-11 45% 38.41MM
INDKOR 0 06/10/25 EURO-DOLLAR | USD 2024-06-11 2025-06-10 -- 25.00MM
KEBHNB 3.05 06/09/25 | EURO NON-DOLLAR| CNY 2024-06-11 2025-06-09 | 3.05% 20.70MM
HWLFFS Float 06/14/27 EURO MTN usD 2024-06-14 2027-06-14 | 5.388%| SOFRRATE 37.00MM
WOORIB 0 12/13/24 EURO-DOLLAR | USD 2024-06-14 2024-12-13 - 17.00MM
KEBHNB 3.05 06/16/25 EURO MTN CNY 2024-06-14 2025-06-16 | 3.05% 30.00MM
KDB Float 06/14/27 EURO MTN usD 2024-06-14 2027-06-14 | 5.958%| SOFRRATE 25.00MM
WOORIB Float 06/13/25 | EURO-DOLLAR | USD 2024-06-14 2025-06-13 | 5.835%| SOFRRATE 48.34MM
INDKOR 0 12/06/24 EURO-DOLLAR | USD 2024-06-07 2024-12-06 - 50.00MM
CITNAT Float 06/09/25 US DOMESTIC | USD 2024-06-07 2025-06-09 | 5.88% | SOFRRATE |  100.00MM
KDB Float 12/10/24 US DOMESTIC | USD 2024-06-10 2024-12-10 | 5.53% | SOFRRATE |  100.00MM
KDB 7 ¥ 06/11/29 EURO MTN INR 2024-06-11 2029-06-11 | 7.25% 48.00MM
SHNHAN 4 %2 12/11/24 | EURO NON-DOLLAR| HKD 2024-06-11 2024-12-11 4.5% 38.41MM
INDKOR 0 06/10/25 EURO-DOLLAR | USD 2024-06-11 2025-06-10 - 25.00MM
KEBHNB 3.05 06/09/25 EURO NON-DOLLAR| CNY 2024-06-11 2025-06-09 | 3.05% 20.70MM
HWLFFS Float 06/14/27 EURO MTN usD 2024-06-14 2027-06-14 | 5.388%| SOFRRATE 37.00MM
XtE : KISKHHE 7L Bloomberg
24, F7H 0|7 AN X = (E+91: %, 7|Z}: 24.06.03~24.06.07)
Date Name Survey Actual Prior
2024-05-31 HolAs 0.30% 0.30% 0.50%
2024-05-31 7H I AH| X[ %= 0.30% 0.20% 0.80%
2024-05-31 HE THelA| 0.10% -0.10% 0.50%
2024-05-31 PCE C|Z2{ 0| M| 0.30% 0.30% 0.30%
2024-05-31 PCE C|Z20|H MdH| 2.70% 2.70% 2.70%
2024-05-31 PCE 2@ C|E8(0/E MoM 0.20% 0.20% 0.30%
2024-05-31 PCE & CIZ20|H Yoy 2.80% 2.80% 2.80%
2024-06-03 S&p 22Y 0|= M= PMI -- 51.3 50.9
2024-06-03 AYX|E A 0.20% -0.10% -0.20%
2024-06-03 ISM M= X[ 497 49 492
2024-06-04 TOIOIAEIIN PO 8300k 8059k 8488k
2024-06-04 HNEYsF 0.70% 0.70% 1.60%
2024-06-04 Mz, 2SS -- 0.70% 0.50%
2024-06-04 W =2 0.70% 0.60% 0.70%
2024-06-05 MBA FEHGX} MH K| -- -5.20% -5.70%
2024-06-05 ADPH Xt & 175k 152k 192k
2024-06-05 S&p 22 0|5 MH|AY PMmI -- 54.8 54.8
2024-06-05 s&p =29 0|= 3¢ P™mI -- 54.5 54.4
2024-06-05 ISM AH|A X|= 51 53.8 494
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2024-06-06 Revisions: Trade Balance
2024-06-06 HsQEE 4Ly 0.30% 0.20% 0.30%
2024-06-06 e = SH| X 470% 4.00% 4.70%
2024-06-06 FoX]| -$69.8b -$74.6b -$69.4b
Xt& : KISKH:HE T, Bloomberg
H5. WF 0|7 AH X =5 (E+2: %, 71Z}: 24.06.10~24.06.14)
Date Name Survey Actual Prior
2024-06-07 MUE 3.90% - 3.90%
2024-06-07 AlzZte W A3 (™ chsl) 0.30% - 0.20%
2024-06-12 CPI (I &CHH]) 0.10% - 0.30%
2024-06-12 CPI (HACHH]) 3.40% - 3.40%
2024-06-12 AHE "o AZtE A5 TEDY| -- -- 0.50%
2024-06-12 T HR AE LS Yoy - - 0.50%
2024-06-13 FOMC =2| 27 (&gh 5.50% -- 5.50%
2024-06-13 FOMC =2| 273 (steh 5.25% -- 5.25%
2024-06-13 ojgiE EHZFT0 2 -- -- 5.40%
2024-06-13 A7 - =X -- -- $209.5b
2024-06-13 M Hesd gds -- -- 229k
2024-06-13 HYHHAS =T AER -- - 1792k
2024-06-13 PPl £|Z+82 MoM 0.10% - 0.50%
XtE : KISKHHE 7 Bloomberg
H6. Tt 5Y AN X|=® (E+91: %, 7|Z}: 24.06.03~24.06.07)
Date Name Survey Actual Prior
2024-05-31 U7X 4= 2| 0.50% 0.70% 0.40%
2024-05-31 U7X 4= H Ay -1.80% -1.70% -3.60%
2024-05-31 A 0fEoY (M ECHH]) -0.30% -1.20% 1.80%
2024-05-31 20 o NSA H HH| 2.50% 1.80% -2.70%
2024-06-03 HCOB =g Mz PMI -- 454 45
2024-06-04 MYXt HE (THRH) 5.0k 25.0k 10.0k
2024-06-04 Heled 78 sA 5.90% 5.90% 0
2024-06-05 HCOB S AMH|AY PMI -- 54.2 53.9
2024-06-05 HCOB =¥ &% PMI -- 524 52.2
2024-06-06 SEF dEy| 0.50% -0.20% -0.40%
2024-06-06 S WDA M| -- -1.60% -1.90%
2024-06-06 HCOB = MY PMI -- 385 37.5
AtE : KISKHHEZF Bloomberg
H7. WF 5 dH X = (5491: %, 712+ 24.06.10~24.06.14)
Date Name Survey Actual Prior
2024-06-07 A M A SA MoM 0.20% -- -0.40%
2024-06-07 AFQIAHAH WDA YoY -3.00% -- -3.30%
2024-06-07 Fo2=X| SA 22.7b -- 22.3b
2024-06-07 % SA MoM 1.10% -- 0.90%
2024-06-07 ¢ SA MoM 0.50% -- 0.30%
06/11-06/16 L OfE7HXA] 4= 1 AH| -- -- -1.80%
06/11-06/16 LOfE7HXA 4= T EH| -- -- 0.40%
2024-06-12 CPI (HACHH]) 2.40% -- 2.40%
2024-06-12 CPI (H&CHH() 0.10% -- 0.10%
2024-06-12 CPI EU B¢ | -- -- 0.20%
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2024-06-12 CPI EU B ©dH| -- -- 2.80%
2024-06-12 RSN -- -- 27.6b
Xt& : KISKHHE 7L Bloomberg
8. FU 5= BH X = (TH8I: %, 71Zt: 24.06.03~24.06.07)
Date Name Survey Actual Prior
2024-05-31 2% PmI -- 51 51.7
2024-05-31 M= PMmI 50.5 495 50.4
2024-05-31 HIH = PMmI 51.5 51.1 51.2
2024-06-03 oAl 5= PMI M Z= Y 51.6 51.7 514
2024-06-05 Aol &= PMI B - 54.1 52.8
2024-06-05 Atoj4l = PMI MHIA Y 52.6 54 52.5
AtE : KISXHHETE Bloomberg
29 WF 5= 3H X = (EH91: %, 71Zt: 24.06.10~24.06.14)
Date Name Survey Actual Prior
2024-06-07 +Z YoY 5.70% -- 1.50%
2024-06-07 =2 Yoy 4.30% -- 8.40%
2024-06-07 | $72.15b -- $72.35b
2024-06-07 +Z YoY CNY -- -- 5.10%
2024-06-07 =2 Yoy CNY -- -- 12.20%
2024-06-07 FA==X| CNY -- -- 513.45b
2024-06-07 Qe FH $3221.00b - $3200.83b
06/09-06/15 233 M2 T EH| 7.20% -- 7.20%
06/09-06/15 E2&52 M1 YoY -1.20% -- -1.40%
06/09-06/15 S255 MO YoY -- -- 10.80%
06/09-06/15 New Yuan Loans CNY YTD 11390.0b -- 10190.0b
06/09-06/15 Aggregate Financing CNY YTD 15130.0b -- 12730.0b
06/11-06/18 FDI YTD YoY CNY -- -- -27.90%
2024-06-12 PPI ™ EH| -1.50% -- -2.50%
2024-06-12 CPI (HELCHHI) 0.40% -- 0.30%

AtE : KISXHHETE Bloomberg
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J23. USD IRS 22| F0| (E421: %, BP)
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XtZ : Refinitiv, Bloomberg

H#1. USD IRS Data (EH2l: %)
URD IRS 1Y 2Y 3y 5Y
2024-06-07 5.0674 46171 43418 4073
2024-05-31 5.2089 4.8479 4.6003 43473
U5 -0.1415 -0.2308 -0.2585 -0.2743
2023-12-29 47704 40822 3.7547 3.5181
HEChb| 0.297 0.5349 0.5871 0.5549
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
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Xt&E : Refinitiv, Bloomberg
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H2. KRW IRS Data (EH2: %)
KRW IRS 1Y 2Y 3y 5Y
2024-06-07 348 3.3725 33175 3.2725
2024-05-31 3.5475 3.4975 3.4675 3.465
FU57 -0.0675 -0.125 -0.15 -0.1925
2023-12-29 3.53 3.2425 3.08 2.9925
HZChb| -0.05 0.13 0.2375 0.28
RIE : KISKHAHE 7}
J125. KRW CRS (E+91: %, BP)
X}O| ——6/7/2024 5/31/2024
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XtZ : Refinitiv, Bloomberg
H#3. KRW CRS Data (£H2l: %, BP)
KRW CRS 1Y 2Y 3y 5Y
2024-06-07 2.94 2.745 273 2.71
2024-05-31 3.095 2.91 2.9 2.905
FUs -0.155 -0.165 -0.17 -0.195
2023-12-29 2.83 2.45 2.35 2.28
| 0.11 0.295 0.38 0.43

ALZ : KISKHAE 7}
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dZl6. KTB (Z+9I: %, BP)
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H4. KTB Data (EH2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-06-07 3.332 3.36 3.307 3.33
2024-05-31 3.38 3.46 3.452 3.502
F034 -0.048 -0.1 -0.145 -0.172
2023-12-29 3.48 3.247 3.145 3.155
HEChb| -0.148 0.113 0.162 0.175
ALZ : KISKHAE 7L
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J&13. KRW/USD Swap Point 30|

@ «isrsrzo
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J314. KRW/USD Swap Point 30| (EHl: 8)
MU CH| X}o| MZFELHH| X}O] —=——6/7/2024 ———5/31/2024 ———12/29/2023
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Xt& : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
== 2024-06-07 2024-05-31 Xto] = 2024-06-07 2024-05-31 xto|
KRW/USD 1365.3 1365.3 -19.2 USD/CHF 0.889 0.905 -0.015
EUR/USD 1.089 1.089 0.007 USD/SGD 1.345 1.352 -0.007
GBP/USD 1.279 1.279 0.007 USD/IDR 16207.5 16253.5 -46
USD/JPY 155.375 155.375 -1.53 USD/PHP 58.515 58.57 -0.055
USD/HKD 7.809 7.809 -0.009 USD/TWD 32.262 32.525 -0.263
USD/CNY 7.244 7.244 0.001 USD/SEK 10.386 10.591 -0.205
USD/CAD 1.367 1.367 0.001 USD/PLN 3.933 3.953 -0.021
AUD/USD 0.667 0.667 0.003 USD/DKK 6.851 6.894 -0.043
NZD/USD 0.619 0.619 0.006 USD/ZAR 18.903 18.791 0.112

N MRS (154 402 &E 7|F)
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49 SoY Y A= M OH SI15IQUCH AAAS2 TE SUSH 11X 22 St AAZ2 e o
Hl 1= 3,550 A 378t 3% 4,800 S 2l 6,770 & ZtA3 1x 83502 &
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48 I F5 2U2 © & CHH| 22.18% 7:. St 21X 1,895 218 7|28l QUCt M LHES K st
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Al Off A | Of| A | & K} - - 220 - - - 220
Al Oto|H| 7| O] &9l A EX| Lkt - - - 2,000 - - 2,000
Al Oil A ' 2| E[SFLEA| AL - - - 500 - - 500
Al S| K| 0| xt - - - 200 - - 200
Al 2to| A o X| L K} - - - - 1,100 - 1,100
Al a5 e/ Ykt - - - 180 - - 180
Al SHEH| A & At - - - - 1,900 - 1,900
Al FEZUMO|MAI R B2 - - - 1,000 - - 1,000
Al 2| X| A O] E0j| 27| O] - - - 500 - - 500
Al glo|=g & - - - - 322 - 322
Al Qllof| O] X| off Z A & At - - - 602 - - 602
A1 XMoo HmL] - - - - 80 - 80
Al == H 2%t - - - 2,400 4 - 2,404
Al 2| 2 C|of| A 1| 2Kkt - - - 500 - - 500
Al Oto|H| 7| o 4 C| =2} & K| O] K} - - - 1,000 - - 1,000
Al H|2 EAZLO| A A X} - - - - 522 - 522
Al Oto|of| AR K| O] xt - - - 100 - - 100
Al oASEMH 2 - - 457 - - - 457
A1 2| XA 0| EXTH - - - 577 - - 577
Al 7{|O[H| A 0| Z A L A - - - 500 - - 500
Al SHLEW 7| O] | 2 Xt - - - 564 - - 564
Al FE2|LE[2bFR| &bk} - - - 420 - - 420
A1 1 R B b P ESTelbN; - - - - 0 - 0
Al 2tE 2tH| OFEFR| YU X} 100 - - - - - 100
Al X|oto|H| oz - - 190 - - - 190
Al ot AEZO|Y - - - 325 - - 325
Al B 2 E T X| B| ®| &K} - - - 438 - - 438
Al =01 28| A AR - - - 1,000 1,657 - 2,657
Al H| 70| = 2 0|4 LA} - - - 3,153 - - 3,153
Al Aol A Q1M K| LK} - - - - 1,480 - 1,480
Al X|oto|H| =1 - - 4 - - - 4
Al of| 0| Ot 0| 2hHf| & A K| Lkt - - - 300 - - 300
Al 2[0|of AX|H| LA - - - 400 - - 400
Al OFELE|ZHSFLEA A X - - - 500 - - 500
Al ZIE|H| O M| A K} - - - - 400 - 400
Al X|oto|H|eto|C]| - - - 700 - - 700
Al 2|X| 7 0| E0f| 0| X| - 500 - - - - 500
Al 22|04 O] X| | H| 2kt - - - 500 - - 500
Al MEHSSH LK - - - - 600 - 600
Al 2| 0| ®| &Kt - - - 300 - - 300
Al Z0t0|E|Z4t - - - 503 - - 503
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Q) «isrsr|

Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al 2| X| A O] EAlHtI - 7 - - - 7
Al Oi| of X of = k| 2 X} - - 800 - - 800
Al 2| X| A O] EX|Of| & - - 1,170 - - 1,170
Al 0i| O X off A C| & A} - - 300 - - 300
Al X|oto[H| BH - 4 - - - 4
Al 22| 0 o X| I/ M| Lkt - - 140 - - 140
Al SHET| A A AEAE - - 550 1,806 - 2,356
Al o I A E 2IH o UKt 400 - - - - 400
Al FHEY = - - - 201 - 201
Al olaE2to|EXE - 86 - - - 86
Al X|ofolH| A E - - 52 - - 52
Al = O] 2 | & Ak} - - 1,200 1,250 - 2,450
Al | m OFO| K &4 LK} - - - 400 - 400
Al ol o O K| Xtk - 320 - - - 320
Al =S OLO| M| YAt - - - 700 - 700
Al SHLHOFO| R| M| Y Xt - - 200 - - 200
Al CHek @ 2| J| & Kt - - 300 - - 300
Al R Of| A Of R AR - - - 904 - 904
Al A K| H| & Xt - - 243 - - 243
Al SHLHOf| 2~ @l 7| 2kt - - 300 - - 300
Al St0| 2 AR Xt - 300 - - - 300
Al MOl ATHE 14 EH 201991 - - 1,000 - - 1,000
A1 Ol AE}O| 7O - - 300 - - 300
Al LHE 32| RUA| &E R - - - 2,550 - 2,550
Al Ofl 2EFO| A H| 5 - - 250 - - 250
Al 22| 01| O X| M| | AR} - - 900 - - 900
Al O|E{ g 72tk A&} - - 140 - - 140
Al HEO|ELH - - 370 - - 370
A1 dofolxjofjaAolzEA - - 1,000 - - 1,000
Al E2jZEt0|A - - 1,200 1,206 - 2,406
Al HIAH O Z2 X NS A - - 111 37 - 148
Al AL MRS Kt - - - 2,700 - 2,700
Al M LAt R| 10K - - - 2,650 - 2,650
Al 22|50 = H| Lkt - - 300 - - 300
Al S M| 2K 0|k} - - - 2,450 - 2,450
Al Ol EF Q1 31| L E| R &L K} - - 2,450 5 - 2,455
Al 2| X| A 0| Eof & - 17 - - - 17
Al of| o X| 2 A K LKt - - 1,000 - - 1,000
Al X| OO H| A AL - - 321 - - 321
Al X|oto|H| &g - 331 - - - 331
Al SE[FTH LRt - - 300 - - 300
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Q) «isrsr|

Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al HEHAEX AN LXK - 10 - - 10 - 20
Al ERTHCZ MM TR - - - - 560 - 560
Al EFO| 7 =H|O| X} - - - - 310 - 310
Al Ol 0| X| O] &l A} - - - 300 - - 300
Al H R S AZF10| K X} - - - - 0 - 0
Al KEXFSELER]| 2Kt - - - 225 - - 225
Al Q0| O X| T Off A & At - - - 66 - - 66
Al ZaERR - - - - 1,000 - 1,000
Al 2|0 27 O LA LAt - - - 400 - - 400
Al Hetol| | X| H| L Xt - - - 997 - - 997
Al Qllof| O] X| OF= M| m| 22 - - - 500 - - 500
Al b EINTRDS PN - - - - 800 - 800
Al OlA&F= MO - - - 190 - - 190
Al ML MF AR - - - - 148 - 148
Al XA O EEME - - 149 - - - 149
Al QA|2|otmt AN Ykt 100 - - 1,859 - - 1,959
A1 SEeadtFHE - - - 600 - - 600
Al K| O| 2O H| &F Xt - - - - 301 - 301
Al SIS ESESON - - - 1,200 1,202 - 2,402
Al X|oto|H| 27 - - 23 - - - 23
Al C| | of| A M| & X} - - - - 28 - 28
Al HEIK Xt - - - 438 - - 438
A1 #ZUMO| NSRS E - - - 1,000 - - 1,000
Al HE ™R 0| X} - - - 120 - - 120
A1 2|X| 0| E &} Q] - - - 501 - - 501
Al X|oto|H| A - - 168 - - - 168
Al X|oto|H| AL - - 12 - - - 12
Al H 2~ E T X|H| ®| O] X} - - - 164 - - 164
Al StLbOl| O X| Q1T = & A K| &F X} - - - 1,000 - - 1,000
Al Q| =2 AR 0| X} - - - 300 - - 300
Al 2T LKt - - 48 - - - 48
Al Of| O X| M| & A O] X} - - - 1,000 - - 1,000
Al O AE}O| 7 0fl 2010 - - - 250 - - 250
Al A EEAN ARt - - 1,851 - 1 - 1,852
Al IR AE| K| R ARKE - - - - 2,100 - 2,100
Al ZIA|EH| O] K} - - - 1,000 2 - 1,002
Al QK| o]l E 2 K| O] K} - - - 2,400 6 - 2,406
Al SYELLR 2Kt - - - 2,400 3 - 2,403
A1 L2 ELIR Ykt - - - - 2,400 - 2,400
Al Q0| C| I & A X} - - - 2,450 - - 2,450
Al oto|C|m| x| 2 Xt - - - 2,350 5 - 2,355
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Q) «isrsr|

chRl: o)
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al O ~E 20| E0||LHX]| - - 500 - - 500
Al 7tebAbL R 2K} - - - 289 - 289
Al Z| | OF O M| &) & K} - - 30 245 - 275
Al SEARH 2K - - 4,500 460 - 4,960
Al Ol ~EtO| A A m| C| - - 1,500 - - 1,500
Al 7{|OfH| S L H| X} - 637 - - - 637
Al 2| X[ 7| 0| E et - 9 - - - 9
Al L= P TEIPAPS SN, - - - 350 - 350
Al | 21 A E 2H| o ALK 31 31 - - - 62
Al ofl o] x| 0| & F| 0| Xt - - 300 - - 300
Al X|Oto|H| 7t - 625 - - - 625
Al 22|04 0| X| 2 H| O]kt - - 200 - - 200
Al SHLEA TR Ykt - - 1,000 - - 1,000
Al SYMO| 2K &Kt - - 2,400 4 - 2,404
Al SHER| A AR - - 2,350 4 - 2,354
Al C| ] off A K| ALK - - - 21 - 21
Al X|oto|H| S - 521 - - - 521
Al StLtOO| 32 M| AFkt - - 156 - - 156
Al 22|70l AX| 0|k - - 1,000 - - 1,000
Al 2| X Ao E-AS - 29 - - - 29
Al oAEEfZAAA - - 300 - - 300
Al 2Z|otA 2 S AH KM LAt - 384 - - - 384
Al H|tO| | O] K| & K} - - 66 - - 66
Al 7| 0| £|H| O] Of A K| ®| AR X} - - 1,210 - - 1,210
Al 2|0 2 E| X LAt - - 200 - - 200
Al A 2| A K| A KL - - 117 - - 117
Al SHLIEHE X LAt - - 750 - - 750
Al Of| AE}O|7{0f| O X| A - - 1,000 - - 1,000
Al A O|H| AU A2 EX LAt - - 1,000 - - 1,000
Al AOECIRE - - 300 - - 300
A1 O AEZ oA - 2,650 - - - 2,650
Al StLtr M| YAt - - 200 - - 200
Al 2| X|H 0| EXtA - - 140 - - 140
Al Qlloj|o| x| Aol - 295 - - - 295
Al ¥ O28 LAt - - - 2,400 - 2,400
Al SHLEIZ 2| H| O H| 2kt - - 100 - - 100
Al A C|= 2t A H|Of X} - - 800 - - 800
Al 22|30 0j =H| 0|kt - - 400 - - 400
A2+ H| 74| O M Off A K| 4 &4 A} - - 366 122 - 488
A2+ 7| 2 M P Z=ShH| A O K} - - - 245 - 245
A2+ IO R 2R - - 179 - - 179
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Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
A2+ H| A 0| = 2 X| & A} - - - 182 - - 182
A2+ Hol2z=zzg| - - - 591 197 - 788
A2+ TIPAPAPSPARA, - - - 132 - - 132
A2+ AQEANHH AKX} - - - - 1,000 - 1,000
A2+ C| 2| = Xt - - - 100 - - 100
A2 ZLSLUH LK - - - - 280 - 280
A2 2h2 M| LXKt - - - - 302 - 302
A2 2 ELOj| O| A O| | L Xt - - - 457 - - 457
A2 ZFEEARL H S At - - - - 645 - 645
A2 QUE| K| M A & K} - - - - 627 - 627
A2 Off A K| M| 2 E| 9 K| Akt - - - - 150 - 150
A2- ZAUgs0l - - - - 20 - 20
A2- HOIEAER - - - - 1 - 1
A3 O|H| x| 0 A 2}0] - - - - 1 - 1
A3 0i| 20| T2 K| L A} - - - - 151 - 151
ABCP 4| 564 941 12,619 98,905 47,667 - 160,696
a4l 2,164 15,691 34,639 | 201,073 104,689 650 | 358,906
Iv. 2@82: 58 T HXITH| ALY 2l s
B SATXTEI[ARY 2Ho|E 2l LY
Chel: o)
s 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al SIAFEFEIA - 1,900 - - - - 1,900
A1 GlaE™SA - - 5,200 - - - 5,200
A1 ot RpAt2tE| S A - - 500 - - - 500
A1 st =X AZ AL 1,000 - 1,000 - - - 2,000
Al st M ZAL - 5,000 36,300 - - - 41,300
A1 StRItAZ AL 15,300 23,100 15,700 - - - 54,100
3t Cp B 16,300 30,000 58,700 - - - 105,000
B YU FXPCHI[ARK 271 2l WY
chel: o9l
s 7143 1~10¥ 11~292 | 30~89Y | 90~179Y | 180~364% | 3652 O] A A
A1 el PN ] - - - 1,400 - - 1,400
Al LGO| = & - - 2,000 - - - 2,000
Al St EXEH 38,700 3,000 5,000 - - - 46,700
Al MNASHFEE S - 200 - - - - 200
A1 HMFLE - 1,000 - - - - 1,000
Al SIEZHSE 29,400 - - - - - 29,400
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Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
A1 s PN 10,000 - 200 2,050 - - 12,250
Al GSZEA 1,000 - - - - - 1,000
Al 7125 2,000 4,000 - - - - 6,000
Al SIO|EX5H - - 500 350 - - 850
Al FAEHSH 8,000 - - - - - 8,000
Al SRR - - 1,950 2,700 - - 4,650
Al NEl=n =N 20,000 - - - - - 20,000
Al KBZ¥H 4,000 - - - - - 4,000
A1 MM AMEZAE| - - 520 - - - 520
Al AMA| 1,430 - - - - - 1,430
Al EXSH 47,500 - 500 - - - 48,000
Al st A Y 400 300 - - - - 700
Al ot 150 350 - - - - 500
A1 GS2lH Y 1,500 - - - - - 1,500
Al DBE8EA - 400 600 1,050 - - 2,050
Al oz - 200 - - - - 200
Al stLtEd - - 100 100 - - 200
Al St MR - - 1,000 - - - 1,000
Al BNKEASH - - - 100 - - 100
Al ojzjo s 30,000 800 - - - - 30,800
Al 70| W M 1,600 600 300 - - - 2,500
A1 Rl B eES 500 - - - - - 500
Al SKEZ 2 1,000 1,800 - - - - 2,800
A1 MNIESH 4,700 700 1,100 - - - 6,500
Al Mzl =53 233 1,800 459 513 - - 3,006
A2+ oAy - - 300 - - - 300
A2+ Hr2HtE - - 200 - - - 200
A2+ SKZ 3 - - - 700 60 - 760
A2+ 2354 7,350 2,400 650 700 50 - 11,150
A2 CHAlof =R otO] - - 50 1,130 65 - 1,245
A2 A-E M QHO| - - - - 500 - 500
A2 ez 210 - 100 - - - 310
A2 WOAHEE - - - - 200 - 200
A2 styEd - - - 900 - - 900
A2 CHE&XE5H - - 200 440 - - 640
A2- 7| 20| =Hoto| - - 100 1,180 - - 1,280
A2- AHo|ZEXEH - - 340 681 20 - 1,041
A3+ HiC|ZHE - - - - 30 - 30
A3+ k=Rl =l - - - 167 - - 167
A3+ AYHE=A - - - - 200 - 200
A3+ RS2} - - - 100 50 - 150
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Thel: A )

sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
A3+ HL D&l - - 50 - - - 50
A3+ 2L EXSH - - - 100 140 - 240
A3 sE32 - - 50 421 - - 471
A3 | 7pEf A - - - 525 - - 525
A3 AaolEd - - 200 538 30 - 768
A3 oo|X| AL E L - - - - 45 - 45
A3 X[ O| E[H| K| - - - 280 26 - 306
A3 A ES4 - - 50 - - - 50
A3 SKE|QHL| - - - 100 - - 100
A3 YL - - - - 50 - 50
A3 HeE3Y - - - 350 450 - 800
A3- A - - - 80 - - 80
ULt BHA| 209,673 17,550 16,519 16,655 1,916 - | 262,314

F)*EHEST
B FIE/FHT)E MXITHI|ARY 2Ho1E 2l L

Thel: 23)

se 7143 1~10Y 11~292 | 30~89Y | 90~179Y | 180~364% | 3652 O] A Al
A1 A OlH|=FtE 5,400 2,000 - - - - 7,400
Al SHLHFHE 5,300 - - - - - 5,300
Al i b g - 6,100 - 500 - - 6,600
Al ZO7tE 3,000 3,100 1,000 1,000 - - 8,100
Al Ashzte 2,600 1,700 3,500 1,000 - - 8,800
A1 Aoty g - - 800 - - - 800
A1 AN A - - - 400 - - 400
Al HCHIH o - - - 1,000 - - 1,000
Al MygtE 12,200 - - - - - 12,200
Al L7t 600 300 - - - - 900
A2+ o 2| =74 | & - - - 1,000 - - 1,000
A2- 7|2 ol g - - - - 120 - 120
A2- AN - - - 100 - - 100
A3+ SeINTE - - - - 40 - 40
A3+ Cld| 74| & - - - - 23 - 23
A3+ 0|7 | E - - - 110 - - 110
A3 dd3zcztel - - - 314 11 - 325
FtE/FNE T B A 29,100 13,200 5,300 5,424 194 - 53,218

B ABTXITHZ|ARXY 2Ho|EH 2l L

chel: o9l

se 7193 1~10Y 11~292 | 30~89Y | 90~179Y | 180~364% | 3652 O] A A
A1 oY AR SHR YA - - - 100 - - 100
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Q) «isrsr|

Thel: A )
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al O A K| 0| & S H| X} - - 40 - - - 40
Al X|oto|H| =& - 200 - - - - 200
Al 7| 2 OFO|H| M| At O K} - - - 301 - - 301
Al OiOI &2 MA A &Kt 2,345 - - - - - 2,345
Al Of| O X| 2 E[ M| & X} - - - 540 - - 540
Al glotR A A X} - - 700 - - - 700
Al M2 2EFEH A AL - - - 180 - - 180
Al A off O] X 5 K} - - - 37 - - 37
Al SFE A LA - - 230 - - - 230
Al Q0| 0| 2 X| H| Lkt - - - 250 - - 250
Al G Of| O| X| M | 1 - 200 - - - - 200
Al MebH| Xt - - 100 - - - 100
Al Clo| A2 X 2 X YX - 216 - - - - 216
Al ElOtO| M2 - 130 - - - - 130
Al 5H0| 2 MM M S A} - - - 66 - - 66
Al olAa=ato|EAC|M - - - 500 - - 500
Al A of| A f | M| L KF - - - 300 - - 300
Al X| Oto| H| of| A E| K| O] K} - - 320 - - - 320
Al SHO| M| EFeH A A T K| 2 X} - - 135 - - - 135
Al AAH Xt - 66 - - - - 66
Al 7 OlH| =2 H LAt - - - 300 - - 300
Al off =il C| C| 4 K| o| Xt - - 200 - - - 200
Al Oil O K| W C| M| & X} - - - 1,579 - - 1,579
Al ol2x ol E A LAt - - - 123 - - 123
Al E|Of| 2~ 2 FO[ LA} - - - 650 - - 650
Al Q}0|C|of| o] X| 40| 2 K| 0| xt - - 87 - - - 87
Al FAEREEHEH YA - - 309 - - - 309
Al ot EC|H| - - 100 - - - 100
Al ERTE|REH - - 200 - - - 200
Al C2IQt0| | Xt - 80 - - - - 80
Al = 2T oto| | Ykt - - 200 - - - 200
Al SHEHELR S SR YKt - - - 60 - - 60
Al H| A 0] 2 | - - - 150 - - 150
Al Clo| A E X Xt - - - 110 - - 110
Al 7| T Of| A23H| AR} - 1,120 - - - - 1,120
Al fYIt2FaH Lkt - - - 102 - - 102
Al Eof s =X LAt - - - 35 - - 35
Al QUE| K| W A &F Xt - - 582 - - - 582
Al 7| A0 A0 | A =X - - - 800 - - 800
Al 20|04+ - - - 150 - - 150
Al Sho|2j| el o o] A M| S Xt - - 59 - - - 59




Q) «isrsr|

chRl: o)
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al Of O K| M| | H| & K} - - - 354 - - 354
A1 ERAED|HH ULt - - 200 - - - 200
A1 7 0] b| | 7] & 2kt - 548 - - - ] 548
Al ofo|X|e{gFotnat - - - 1,844 - - 1,844
Al 7 O| =R Xt - - - 283 - - 283
Al ofo| of| A &k = K| O] K} - - 66 - - - 66
Al Ao|H=RF=AX Ol At - - 500 - - - 500
Al 7|22 oA LKt - - - 90 - - 90
Al QlH| A E ot | At - - - 150 - - 150
Al AOtEZHEIR| &X} - - - 211 - - 211
Al eEgc - - 150 - - - 150
Al Heate - - - 443 - - 443
Al e be e N PPN RN VS TP - - 160 - - - 160
Al EWGo AN LKt - - - 350 - - 350
Al O|X| Ea|X S Xt - - 38 - - - 38
Al H|O|E| 2 M| L X} - - - 155 - - 155
Al E2|Z 20| A LA - - 86 - - - 86
Al SEIX| A - - 100 - - - 100
Al O L|~E X O]} - - 40 - - - 40
Al ol o] = EHA| L X} - - 50 - - - 50
Al 7Ol = A A Xt - - 386 - - - 386
Al FOl| AL S AR| AKX} - - 365 - - - 365
Al 23Xy - - 85 - - - 85
Al D2NEDAN - - - 800 - - 800
A1 O A|E|AH K O X - - 84 - - - 84
Al oto|oj| Zoto|PhER - - - 29 - - 29
Al Oil O X H| ] A| 2 X} - - - 105 - - 105
Al HWEZ S HEX} - - 206 - - - 206
Al ofl o] £ 50| Z K| MA| Lkt - - 59 - - - 59
Al OAEZRCIFE - - - 500 - - 500
Al Q10| | 0] 7| A L At - - - 33 - - 33
Al OO A 4 Xt - - - 102 - - 102
Al OlHE&SH Lt - - 30 - - - 30
Al Kozt - - - 95 - - 95
Al 5LO| A =St AR 2Kt - - - 220 - - 220
Al ERTHC MM LKt - - - 120 - - 120
Al Of| = QI = Z H| O| K} 150 - - - - - 150
Al Q10| H| 0| &2 H| Lkt - - - 100 - - 100
Al A= H LK 35 35 - - - - 70
Al Aofol M B - 50 - - - - 50
A1 ofolE|C|3 = - - - 50 - - 50
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Q) «isrsr|

Thel: A )
s= 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
Al EZRmAlcFeH okt - - - 140 - - 140
Al QATMAK AKX - 25 - - - - 25
Al 2l X|Z 2 X Lxt - 151 - - - - 151
Al J2fo|EAI M LXt - - - 100 - - 100
Al =S H| O| ®| Xt 20 20 - - - - 40
Al YEZX|AEA - - 60 - - - 60
Al EZINEH Xt - - - 847 - - 847
Al o ATHE M| Ykt - - 700 - - - 700
Al ZLAEHM ALK - - - 150 - - 150
Al O EF 1 21K L AL - - - 90 - - 90
A1 7 OlH| S M X LA - - 243 - - - 243
Al SE2| 7L LA - 415 - - - - 415
Al 27t K| O K} - - - 240 - - 240
Al et SAEN [ESPN - - 936 - - - 936
Al 2 = QJ K| ARt 370 150 - - - - 520
Al QI 7{ o] Z X 0| X} - - - 200 - - 200
Al FoEH LA - - - 150 - - 150
Al H| Q117 O] 4 K| A O| K} - - - 2,214 - - 2,214
Al I W W & O] X - - - 2,764 - - 2,764
Al Z2ME =N 0|kt - - - 100 - - 100
Al ololE|C| &= - - - 35 - - 35
A1 =20| E AEFH| AR} - - 26 - - - 26
Al Ol O| X| 0f| - Of| = & Zr K} - 75 - - - - 75
Al Oi| O X| M = Xj| X} - - 196 - - - 196
Al A A D) =X LK} - - 4 - - - 4
A1 ClLaA0/2HLXt - 201 - - - - 201
Al R EE, - - - 60 - - 60
Al |7 O W Of] A 41 & X - - 3,014 - - - 3,014
Al LEo| A= M YAt - - - 100 - - 100
Al Tef @ El A YAt - - - 70 - - 70
Al R IELYIH YA} 30 - - 30 - - 60
Al 0l O| &l & Xt - 36 34 - - - 70
A1 FAERUEH S K - - 540 - - - 540
Al HATHAEN - - 1,000 - - - 1,000
Al CRYES =S P =bN; - - 100 - - - 100
Al oo 2 A H| A ALK - - 45 - - - 45
Al FAERD AN Kt - - - 1,655 - - 1,655
Al X oloflo| x| 2to| =& - - 480 - - - 480
Al 0i| 2 2+0| C|H| & A} - 100 - - - - 100
Al ClH| of| A TS EFH| LK} - - 67 - - - 67
Al LI =X A At - - 60 - - - 60
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(Tl oA

7148 1~10% 11~29%¢ | 30~89% | 90~179Y | 180~364% | 365 0|4 A
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Al | dESSsgSSH UL . . : 25 : 25
Al Aolm g - ] 344 - - 344
Al ZESHYH LR - 240 - - - 240
Al Qto|C|oj| O] X| A o| =X LAt - - 56 - - 56
Al Ol A X| A off A K| O A K} - - - 205 - 205
Al OOl = E X X} - - 740 - - 740
Al VR EESEY - - - 169 - 169
Al 01| O| X| C| & F | O] Xt - - 1,015 - - 1,015
Al S ES=EII LN - - - 140 - 140
Al 0il O M| O] M| 2 At - 350 - - - 350
Al ZFECHH X} - - - 430 - 430
A1 Mzl EEE= - - - 740 - 740
A2+ H| A O] W[ Of| A K[ A 24K} - - 244 - - 244
A2+ O =FM Ol A LAt - - 824 - - 824
A2+ ORI S A - - - 100 - 100
A2+ S A|CHA| LA} - 1,000 - - - 1,000
A2+ FAZIH YKt - - 70 - - 70
A2+ O F et x| LAt - - - 490 - 490
A2+ HAES| LN LAt 200 - - - - 200
A2+ ClH|OtZ 2 X & X} - - 393 - - 393
A2+ oto|H| F= Lot - 60 300 - - 360
A2+ O B 2F A K| O K} - - - 50 - 50
A2+ PIEX| QA &K - - 97 - - 97
A2+ SIEX| A 0| & 2K} - - - 80 - 80
A2+ Of| O] K[ M| C| M| & X} - - - 800 - 800
A2+ oA A O{ K O| Kt - - 85 - - 85
A2+ FheRSH LAt - - 70 - - 70
A2+ 2N LXt - - - 70 - 70
A2+ H|2 = AT H ekt - - - 384 - 384
A2+ FAERA QUK YK} - - 656 - - 656
A2+ 7| e Mch R Lkt - - - 380 - 380
A2+ AP AFKE - - 95 - - 95
A2+ gceo - - 143 - - 143
A2+ Hole=2ze - - 394 - - 394
A2+ TN PADSPARN; - - 35 - - 35
A2+ H| 7| 0| M| O A K| & Xt - - - 400 - 400
A2+ Of| O K| M| CI M| S X} - - - 330 - 330
A2+ O EHAK O X} - - 120 - - 120
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Q) «isrsr|

chRl: o)
sa 7199 1~10Y 11~292 | 30~89% | 90~179% | 180~364Y | 3652 O] A A
A2+ H| 7 O] W 0 A K| 4} O] &} - - - 280 - - 280
A2+ Mool gt - - - 130 - - 130
A2+ Au{2to| YN Lt - - 460 - - ] 460
A2+ U ESEE - - - 47 - - 47
A2+ SEZER AR - - - 200 - - 200
A2+ =l o) - - - 50 - - 50
A2+ Ol = 7 =2 A X} - - - 263 - - 263
A2+ QMA|E|H| Xt - - 50 - - - 50
A2+ SFLH LA - - - 236 - - 236
A2+ ] 21 0f| O X| & K| L A} - - 19 - - - 19
A2+ A E Y X Okt - - - 2,000 - - 2,000
A2+ I =GB H ALK - - - 58 - - 58
A2+ Fotegg - - 60 - - - 60
A2+ C = Eas EIPN - - - 781 - - 781
A2+ ROl AAX]| - - 134 - - - 134
A2+ Hjoto| off A O] X} - - 120 - - - 120
A2 F#HEHE - - - 110 - - 110
A2 7| 2 H| A O H| L X} - - - 100 - - 100
A2 = QI H| & X} - 150 - - - - 150
A2 7| 20| X O| | At} - - 120 - - - 120
A2 H 74| O W Off A K| & Skt - - - 194 - - 194
A2 CiH| A E X LAt 20 25 - 57 - - 102
A2 0| O] & = &HH| 2 K} - - - 937 - - 937
A2 WEl o 2R LA} - - - 297 - - 297
A2 SRYAUCSOIX| YKt - - 22 20 - - 42
A2 740l LA X| H| L X} - - 150 - - - 150
A2 Oto|H| o 7+ 2 X} - - 500 - - - 500
A2 Ofl O X| M| C| | 2 Xt - - - 339 - - 339
A2 Ho|AHolsFH - 2 51 - - - 53
A2 SIVESER-) - - - 960 - - 960
A2 HIZUEREAE - - 10 70 - - 80
A2 Off A K| M| B E|THQ H| AF Xt - - - 150 - - 150
A2 Ho|2X|3 - - 20 50 - - 70
A2 HeHE g - - 220 110 - - 330
A2 Ol O| X| K| O] Of| A & 4 A} - - 30 - - - 30
A2 EWA TS Lkt - - 130 - - - 130
A2 Ofl O] K| 4] C| &| 7t - - - 182 - - 182
A2 FHO| 2 AR Al A X} - - - 10 - - 10
A2 Oil O K| W T H| 4 &4 At - - - 738 - - 738
A2 Ch2 4 E{X| 0| Xt - - 50 - - - 50
A2 ohb= I 2K &AL - - - 300 - - 300
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Thel: A )
s= 71938 1~10% 11~29%¢ | 30~89% | 90~179Y | 180~364% | 365 0|4 A
A2 JMEADIER LA - - - 461 - - 461
A2 FAERET - - 130 870 - - 1,000
A2 7| 2 H|H Of H| o K} - - 193 166 - - 359
A2 BHIYERMUE - - 161 107 - - 268
A2 ZO1 E[H| M| M| F| X} - - 65 - - - 65
A2 ZLE| ] O] M A| =X} - - - 1,014 - - 1,014
A2- ClHAMOIHERUIS - - - 350 - - 350
A2- CISto| A E R M A - - 100 - - - 100
A2- G2t M Lt - - 200 - - - 200
A2- of| 2SR Ukt - - - 101 - - 101
A2- 70| 2 M H| L X} - - - 202 - - 202
A2- Of| O X| M| | K| 2kt - - - 800 - - 800
A2- HOIHAER - - - 200 - - 200
A2- O] O A| 2 R 2k 140 - - 300 - - 440
A3+ Of| O X M T K| 4+ Xt - - - 101 - - 101
A3+ Cl A 2 K} - - - 40 - - 40
A3+ T2 LPHK 0|kt - - - 237 - - 237
A3+ AEIMA - - - 170 - - 170
A3+ o=E=2e} - - 170 - - - 170
A3+ Of| & 5= A LA} - - - 32 - - 32
A3+ HO|2X 2 10 - - - - - 10
A3+ ==& ofo| EX|O| At - - 835 - - - 835
A3 Of| 2 T H| & A} - - - 280 - - 280
A3 ol A0to| 2| AR YXt - - - 1,116 - - 1,116
A3 | 7 bl & E H| 2kt - - - 300 - - 300
A3 Ol O| X| M| C| A| 4} O X} - - - 30 - - 30
A3 ZoZH 0| At - - - 65 - - 65
A3 M| 2 E[H| M H| LX} - - 110 65 - - 175
A3 O[H| X| 0fl A 2t0] - - - 400 - - 400
A3 Oi| 0| X| 2 C| 2 K| AbX} - - - 80 - - 80
A3 Of| 2 2t0] =2 2~ K| O Xt - - - 114 - - 114
A3 C|H|oto]oj| = O A A| At - - - 200 - - 200
A3 0llo| X| 2t0| 5 L A L A} - - - 200 - - 200
A3 0i| O X| 2 C| I &| &+ A} - - - 170 - - 170
A3 Of| 0| X| 2 C| & K| O Xt - - - 80 - - 80
A3 2R Akt - - - 180 - - 180
A3 Cl=2| & Ykt - - - 100 - - 100
A3 Of| 2~ 2to| I A K| L Xt - - - - 356 - 356
A3 M2l L Bl H Xt - - 306 207 - - 513
A3 Of| O] X| 2 X O] K} - - - 100 - - 100
A3- Ol M| A EH| LA} - - 100 - - - 100
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s= 71938 1~10% 11~292 | 30~89% | 90~179% | 180~364Y A
TAEFEC| AR EAL - - - 199 - 199
ABSTB &7 7,352 22,052 68,502 98,324 356 196,587
A 262,425 82,802 149,022 120,403 2,466 617,118




[Appendix 11 = =] & Credit Spread Hs

o |

A

Mg A7 ¥ 02) 3215-1454
1. I Fa3g (H2l: %, 2024-06-07) H2 92| =2 &l (THl: %, 2024-06-07)
ZUFEl g HFChH| | AXCHH| ZUSE Ch| TFCHH| | HAZECHH|
CD 90¢¥ 3.600 -0.010 -0.230 o|= 2y 4739 -0.192 0.359
Ccp o0 4.180 0.000 -0.080 oj= 5y 4310 -0.259 0.355
=134 3.307 -0.145 0.062 o= 10y 4.296 -0.254 0.458
2054 3.330 -0.172 0.060 oj= 20Y 4523 -0.239 0.420
=1 10 3.385 -0.195 0.078 oj= 30Y 4441 -0.239 0.514
=31 204 3.327 -0.178 0.087 a8y 3.027 -0.056 0.366
=11 304 3.260 -0.170 0.038 {8 sy 2.614 -0.084 0.157
S0t 14 3.370 -0.030 -0.022 = 1)7 2.555 -0.104 0.117
ot 2 3.340 -0.115 -0.010 S8 20v 2.734 -0.122 0.286
S0 34 3.352 -0.128 -0.023 28 30v 2.676 -0.119 0.319
XFZ : KIS-NET X2 : KIS-NET
H3. o FaX|+ (7I=Y : 2024-06-07) H4. LY Credit Spread (SH2]: %, 2024-06-07)
FRX| g HFC{H] | AXCiH| FUZ2 2 HFCHH] | HZECHH|
KTB3 133.26 3.96 28.23 EK AAA 3.460 -0.003 -0.216
KTB10 113.55 1.77 -0.54 2K AAA 3.554 -0.013 -0.237
KOSDAQ 866.18 26.2 -12.75 7|EFZ 8 AA- 3.838 -0.005 -0.458
KOSPI 2,722.67 86.15 52.86 SIAY AA- 3.754 0.010 -0.300
XFZ : KIS-NET X2 : KIS-NET
H5. ME|'H 1 CHH| Credit Spread 'HE ZM Top3 L&A} (421 : bp, 27| : 3Y)
e ZHM Top 3
- LAALH 8 HE
HE DA SAL AAO 4.8
A RS AL AAA -0.8
AN S AL AA+ -0.8
sg45Y7 AAA -0.8
O Al S A AA+ -0.3
ZIHE ST AAA -03
TP usSSAt AA+ -0.3
AEZHSESA AAA -0.3
St 2 A} AAA -0.3
DHEA[SA AAQ -0.3
N A|ZE[S A AAO -0.3
ot o QI QI ZEELE A7 X[ H S AL AAA -0.3
MEnSSAt AAA -0.3
st g ST AAA -03
St=S S AL AAA -0.3
QHAEE Al S AL AAO -0.3
QDS ZA AA+ -0.3
E2 %) Sta o YRS I AL AAA -0.3
St= XS AL AAA -0.3
SO AL AAA -03
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-0.3
-0.3
-0.3
-0.3
-0.3
-0.3
-0.3
-0.3
-0.3
-0.3
-0.3
-0.3

AAO
AA+
AAA
AAA
AAA
AAA
AAA
AAOQ
AAA
AA+
AAA
AAA
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BENLSA AA+ -03
DEEZA[SA AAO -03
St 2FAL AAA -03
St K| G et AL AAA -0.3
AETH S SA AAA -03
T E Al S A AA+ -03
SR EEIA AAA -03
Ep =\ AA+ -0.3
WL S AL AA+ -03
SUZIAZAISA AA+ -03
=D AA|CA|ZAF AA+ -03
St Aot 2| S AL AAA -0.3
oA rS AL AAA -03
BALD A|Z AL AA+ -0.3
SR s ESAL AAA 03
7| ZEH A Z A AAA -03
B2 MO TA AAA -03
Sl ZAf AAA -03
St FEiZ &S At AAA 03
SR IFA AL AAA -03
OIM I A| 2 A} AA+ -03
AP FIE AA+ 1.3
PN ELES AA+ 1.3
EE ] AA+ 1.3
AlBHFLE AA+ 1.3
HMFIE AA+ 1.3

SN ETS AAO 0.5
StLpFtE AAO 0.5
oz|7IE AAO 0.5
RHREZA A- =23t
T SIS A0 22
Z AHAII O| M A H| AT 2| O} A+ 23
M oto|m}bo| - A H| A H 2|0} A+ 29
O 2 M| G| A I X 10O bH A& A H| A A+ 23}
ClHZH ol g BBB+ 23t
sh=Ihm e A0 28
7|24l A- 29

o 2| =74 o] 2 A+ L
27|0|7Hm| & BBB+ 23
AN m| 2 A- L
E57|¢ A- 23.5
KB2SX|Z AAA 3.0
StiLtE8X|F AAA 3.0
El=nc PNESCIPN AAA 3.0
DGBE&X|F AAA 2.5
ot =3 YAt AAA 2.5
2IAHY KT&G AAA 2.5
NEeEE AAA 2.5
sHa8XF AAA 2.5
7|0l E| AAA 2.5
[SETER=BIES AAA 2.5
sl25HE8 AAA 2.5
BNKZ &X|F AAA 2.5

REE : KISKHAHE 7t
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[Appendix 2] SMUAILHGE X MESE A
St7| ¥ X 02) 3215-1435
H1. ALY
BEIE 5% EC R 7Y ZI|dMY WA &
KR6390361CA0Q Ol 0| X|fO| =2 EXj|1-6 2022-10-24 2026-06-30 2024-06-10 A
KR6390362CA8 ojo|X|efo| =2 M EX|1-7 2022-10-24 2026-06-30 2024-06-10 A
KR6390363CA6 Ojlo|X| 0| Z2HM EX|1-8 2022-10-24 2026-08-31 2024-06-10 A
KR6296971858 ZEote|AH YA 2018-05-04 2026-12-10 2024-06-10 HH
KR6296972856 Zote|AH A2 2018-05-04 2027-06-10 2024-06-10 HH
KR6469419DA0 2| =2 EX 4 UXtF1-8 2023-10-13 2025-10-13 2024-06-13 HH
KR645246FD25 AN I S A AR S2H-15 2023-02-15 2025-05-15 2024-06-15 A
KR6460389D64 AN EH 2R S E5H1-9 2023-06-15 2025-09-15 2024-06-15 Y
H2 3AME53 HE g (712F : 2024-05-31~2024-06-07)
S|ApS s == SEH3UY el NICE 718
o | oz | S& "oty sa "oty sa "oty
HE53Y 2024-06-07 7| 1S BBB+ | BBB+ BBB+ | 2024-06-07 | BBB+ | 2024-06-05
7|20 ANz 2024-06-05 7| 1S BBB+ | BBBO BBBO | 2024-06-05
SH|A 2024-06-04 | BOND A- BBB+ BBB+ 2024-06-04
Ol A#|0|T|OFO| W22 | 2024-06-05 |7|HET A0 A- A- | 2024-06-05
SHo{H| A 2024-05-31 | BOND AO A- A- 2024-05-31
H3.3A f2AUESE HE o (712} : 2024-05-31~2024-06-07)
= —_—
T2 UMY oty 55 Nk ° ”:jiLHg'ﬂE g; sHME | NICE | 87|
A F=EH0| O] 2024-05-30 lgsaE A0 A0 A0
A HAOI M= 2024-06-03 lgsaE BBBO | BBBO BBBO
Hy F[H~ 2024-06-04 BOND A- BBB+ BBB+ BBB+
Hy 7|20 A MBS 2024-06-05 79452 | BBB+ | BBBO BBBO BBBO
Hy il 27 0| OFO| M| = 2024-06-05 71gs= A0 A- A- A-
A SFUMA 2024-06-05 BOND AA- AA- AA- AA-
Hy He53Y 2024-06-07 7452 | BBBO | BBB+ BBB+ BBB+ | BBB+
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[Appendix 31 ABCP, ABSTB J|=

SPC 7| AXAHE AMILIH 2 KIS-Net2 Solf EQlstA 4= ASL|Ct.

M E A2 02) 3215-1457

(712F: 2024-06-03~2024-06-07, £+ : A2)

= o
SPcH E"ﬂ 7| Z XAk k7| ZE:;; 7| EXpAL X}
od O
AFLolFh & LA} Al | HEAOSH | 20050304 | doa | D OIESSEUEEAEA
D ERHIER|8S
Ofo[H| 2 S K| O] K}t Al | B34 2 THE | 2024-09-06 200 HAER]ZE
Of| = Ol ) i x| 2 K} A1 | EEA B OE | 2024-09-07 87 EZIC| M
C|OFO|0f| = @ ‘& H| O] X} A3+ | B34 A 1EF | 2024-07-05 200 | YX|7X|F3CHX| X[ FFEH 2t
AYUSOIONSEHYN | A1 | BEM BRG] 00620 | g2 T oo oL ARV
E L TN M| ENECLO) | 20240005 | don | T TS EIEAES
20l I 2K Al @ X} A g70= 2024-10-10 2,400 To2d
PXAOIEMME | A1 | REL BRI OHE | 2024-07-01 2 | B D ey 0
ER=Ru PN PPN AT 7|Et 2024-06-14 70 Mot
O E[ZEH LA Al | B34 2 THE | 2024-09-06 300 HAERZE
OAEZZH A1 | CHEXHE(CLO) | 2024-09-05 400 ﬂﬂel;?ﬁié ;CME%
Ol A E| O SFLEA| 2Kt A1 | CHEXHE(CLO) | 2024-09-02 500 A UMW
O[H|X|0f| 2 2t0] A3 | CHEXHJH(CLO) | 2024-09-06 400 O|HEZE
SHLEE E M| Ykt A1 | CHEXJE(CLO) | 2024-06-27 498 R-LOGITECH S.A.
O|E =&t H| LA} Al | B3 2 THE | 2024-07-05 500 EQEE}OMQOEE&EEXE
s}
ShAtm| off A YA Al | B34 2 THE | 2024-07-08 52 SHATEA K| L A}
Ol AT A EOf O] K| A1 | CHEXHE(CLO) | 2024-09-02 700 HDHCH
EFL=FMAE A2 T HE 2024-09-05 10 ;ﬂolt”il:f ;l:::;;;:lff ah
O M Of| Ly K| K| Lk} A1 CHEA 3 (CLO) | 2024-09-04 1,270 IS0 K|
EHEX|AH YA A1 | CHEXHE(CLO) | 2024-07-03 35 | ACIHERZEEEZ|QH YA
A OIH LA A1 CHEA A (CLO) | 2024-06-14 78 O|4=C|H| X Ak}
FOA A A2+ | B34 B TiE | 2024-08-01 135 | of A 7| O]
EXEMEHARHHX[ =
Shot2 2 Holm kx| 0|k} A1 HESASH | 2024-09-06 179 |EtLEHALE S H AR XFAERR| 1
=3
21 x| LK} A1 Hefof=ExHA | 2024-07-02 44 ol
K| Et2i| 2 H| LA Al | B34 2 OE | 2024-07-01 239 | OfAEK|51S 0{ Q| £ I 0| Z O
OO H| 2l B A L &} A1 | 2SS4 2E iE | 2024-09-04 160 2| E24Ard 7y
HIE|H| M otSH Al | B34 2A 1E | 2024-09-05 30 Ofo|m| M| 7H &
H| 70| = 2 M| X} A1 | AEFLECNZ A | 2024-07-05 336 SKOf| L4 X|
Clof| A& A K| L Xt A1 | ESA B E | 2024-09-06 114 HERUEA
IRYEMMUR | A1 | BESYSA | 20240613 | 905 nﬂawwiix;; ey
2|2 ZA=H LK AT 710 = 2025-04-07 5 o2
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spca BV zms aly | o8 T|ARH KR
od O
oll O} O| H| A} A1 CHExHA(CLO) | 2024-09-03 102 gHeAzotzEd A
Of| = Ol A 4 x| O] K} A1 | ESA 2 E | 2024-09-07 75 EZIC| M
QtO| Tl H| LA} Al | B34 BA E | 2024-07-02 290 | OtAE K515 0o =0 Z 0|
O] Lof| A | Xt A1 MefoiExHA | 2024-09-05 240 HIMZLE
Ol A0 AMOIZOIM LA | AT MEBXESH | 2024-09-07 102 | Ol 70|21 A 35}(510|EE|E)
QAL MAK AL A1 | BEEA B OE | 2024-06-18 100 Hen|
ERutmH LX} Al | B34 BAE | 2024-06-18 200 2ol
StLE A K| Y Xt A1 | BESA B OIE | 2024-09-02 708 So|HH =
RPN (= PNy Al | B34 BA F | 2024-07-04 90 Of| A &= Ay Hf
HI2 EI4 &S SH LAt A1 | BEA B O1E | 2024-09-05 16 B[R A22
7 0] off A Off A K| 2Kt A1 | AEFLECNZ A | 2024-09-03 2,356 HESL
Ol Cl & E X YAt A2+ | B4 BEH O1E | 2024-09-04 30 GES
EZ A x| LK} Al | BS54 2 THE | 2024-09-07 75 S| HM
Of| O K| W T &[4 AbXF Al | AEILENZ YA | 2024-09-04 1,106 oot E
JAGHUEISRY | A1 | HEAEH | 20240906 o3 | ETANE S
AE
|7 Ol M L Xt Al | B34 2 THE | 2024-09-03 40 Elof = C|2AMM
BESEM LKt Al | B34 BA F | 2024-06-26 240 SIMEHA
SIO|HEFHAMTHR KL | A1 | £5A 23 E | 2024-07-01 135 CHE CIH M
O 2 O 2 X O] X} A2+ | B4 B O1F | 2024-09-02 300 AT
Of O] X| A I & 2 M| UKt A1 | ESA BE OE | 2024-09-07 142 Al Sl AL o = 0|
oA Al | B34 2 THE | 2024-09-06 30 HAEJZE
QLO| 7| O] & 2 M| LAt Al | B34 2 THE | 2024-08-04 136 OfO] 0] A O] M
M Of| A K| H| QL x} A2+ 3| AHKH(CBO) 2024-09-06 154 AL EMH st
QI A E EEHA| A Al | B34 2 THE | 2024-09-03 40 BEEEAL
2 OF LA Xkt A2+ | B34 2 THE | 2024-09-06 880 7|23 = 3} H| O Xt
AFQ EH Xt Al | BS54 2 THE | 2024-07-08 180 2Cc
01 O| X| Of X} A1 CHEA A (CLO) | 2024-06-10 101 AO|HERISIO|TIZY A
A o|ot= AR A aFXt Al | B34 2 THE | 2024-09-04 80 X|OJoto|F=Ed
CHCO| 2 AEK[ O Kt Al | B34 BA O1E | 2024-09-03 145 HI 7| O| C| & At
H| 2 £ 0| =X|O| X} Al | B34 BA E | 2024-07-04 140 ClH| 5t
E SUb K| O X} Al | B34 BA OF | 2024-06-18 200 =]
HEHE Al | B34 BA E | 2024-09-02 575 | OFAEK|513 09| o0 Z 20|
C|OFO|Of| = @ ' H| 2 X} A3+ | B4 2 1E | 2024-07-05 250 | YX|7X| 1 CHR| X[ e =5t
H|#| 0| = 2 K| Tkt A1 | AIEFLECHZRA| 2024-07-08 302 SKOf| L4 X|
T2 ELOf O] | O| K| 2 At A2 | CHEXA(CLO) | 2024-09-06 200 S AEFO|| 0| O| K| O| Xt
Cloj 2R 0| Al | BEM B 0| 2024-07-05 5o | HE=AOITREEREEAT
()
SHO|7HE M| Y Xt Al | BSA 2 THE | 2024-06-14 612 S| M
CEEAH O Xt A2+ | B4 B O1F | 2024-09-06 1,000 HI Of| 2 C| H A
O| 2Ol & K| Lkt A1 ZefofEE | 2024-09-05 120 HIM7LE
- NHN[EAEYHEERFAL
AFLOIHS R A Al | HE=SAQSAH | 2024-07-12 9 @ =X AEH B
QATMAM & EX Al | RS 2E UE | 2024-07-01 25 ehgn| o = 20|
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[Appendix 4] =2t THA S| g

8|2l 02) 3215-1454

H1. FUHNASRE 7| aA (9 wakel)
Z3M S=x Sokxy 28 7IEtZ-8X S| AE ABS A
18,819,915 1,290,000 540,000 5,320,000 1,535,000 2,207,170 845,404 30,557,489
XE : KISKHAEIE
2. F2t 23X Wo|vE (SH] - Hnkg))
T2 271y 324 gy ER k] R H8SE
2024-06-10 | = 11X}0|Xt03780-2406 2010-01-27 14Y 4m 14d 548,283
21 2024-06-10 |11 203780-2406(21-4) 2022-05-26 2Y 15d 113,632
2024-06-10 |Z101125-2406(F121-4) 2021-06-10 3y 15,221,000
2024-06-10 | Z102875-2406(F122-7) 2022-06-10 2y 2,937,000
2024-06-09 | FAETEZAM41-1 2023-06-09 1Y 170,000 AAA
2024-06-10 |$H=7TE{889 2014-06-10 10Y 100,000 AAA
2024-06-10 |[SHEEEZZAH35 2014-06-10 10Y 150,000 AAA
2024-06-12 | SAHK 7| AT S K H649 2019-06-12 5y 110,000 AAA
Sy 2024-06-12  [$H=THE912 2017-06-12 7Y 200,000 AAA
2024-06-13 | FEHZ SIS AHO5(R)(AD 2023-06-13 1Y 210,000 AAA
2024-06-13 |53 (EY=)2023-60(1Y-B(H) 2023-06-13 1Y 100,000 AAA
2024-06-14 |EE2FA708 2019-06-14 5Y 110,000 AAA
2024-06-14  |$HR K| Y HEZ AF53-1 2022-06-14 2y 100,000 AAA
2024-06-14 |[HFZAISAL21-2 2021-12-14 2Y 6m 40,000 AA+
SOt | 2024-06-11 |S9tDC024-0611-0910 2024-03-12 2m 30d 540,000
2024-06-09 |7 2H(H)23060]1A-09 2023-06-09 1Y 400,000 AAA
2024-06-09 |7|¥2%H(A1)22120]1.5A-09 2022-12-09 1Y 6m 510,000 AAA
2024-06-09  |4HZ22410]0200-0609-2 2022-06-09 2y 290,000 AAA
2024-06-10 |$t=+Z=2UF 8220620 E-2 2022-06-10 2y 150,000 AAA
2024-06-10 | A=234120011-0710-1 2023-07-10 11m 470,000 AAA
2024-06-10  |StLE2%46-030] 1.252-10 2023-03-10 1Y 3m 80,000 AAA
2024-06-11 | 4221410]0300-0611-1 2021-06-11 3y 100,000 AAA
2024-06-12  |$t=+E=2UF 8230922 l-274 2023-09-12 9m 90,000 AAA
2024-06-12 | R2|2%27-06-0|H01-L-12 2023-06-12 1Y 130,000 AAA
2024-06-12 | R2|2%27-09-0| EIM-Z-12 2023-09-12 9m 60,000 AAA
2024-06-12  |st=+=YUF8231200-&0l-183 2023-12-12 6m 200,000 AAA
2024-06-13 | 7| A42%(#H)23060]/1A-13 2023-06-13 1Y 150,000 AAA
2024-06-13  [$tR=Z L F82402CH-E2l-121 2024-02-13 4m 120,000 AAA
2R | 2024-06-13 |AHE2341E0007-1113-1 2023-11-13 7m 140,000 AAA
2024-06-13 | = 212243060 & 2(03)1-13 2023-06-13 1Y 130,000 AAA
2024-06-13  |st=x+Z=YF823124-&01-183 2023-12-13 6m 200,000 AAA
2024-06-13 | HE2827-06011213(H) 2023-06-13 1Y 130,000 AA+
2024-06-14  |StLt2%46-030]1.252f-14 2023-03-14 1Y 3m 130,000 AAA
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2024-06-14 | = 212243060/ % 2(03)1-14 2023-06-14 1Y 150,000 AAA
2024-06-14 |A22380[0100-0614-1M 2023-06-14 1Y 150,000 AAA
2024-06-14 |sLF B H(2H)2023-060(1Y-D 2023-06-14 1Y 100,000 AAA
2024-06-14 | 7| L2 (*H)23060|1A-14 2023-06-14 1Y 300,000 AAA
2024-06-14 | =SS EIHH(28)2023-060]1Y-C(H 2023-06-14 1Y 150,000 AAA
2024-06-14 | 4t=21410]/0300-0614-1 2021-06-14 3y 150,000 AAA
2024-06-15 | A2234180006-1215-1 2023-12-15 6m 130,000 AAA
2024-06-15 | 7|28 (4h22120]1.5A-15 2022-12-15 1Y 6m 610,000 AAA
2024-06-15  |CHT1-2%444-060]()12A15(X]) 2023-06-15 1Y 100,000 AAA
2024-06-09 | ROI7H I E431-2(X]) 2022-06-09 2Y 20,000 A+
2024-06-10 | & CH7HI|EH1810-2 2019-06-11 4Y 11m 30d 10,000 AA+
2024-06-10 |AH27H I EH656-4 2020-12-10 3Y 6m 30,000 AA-
2024-06-10 |JB R2|7HL|EH413-4 2020-12-10 3Y 6m 20,000 AA-
2024-06-10 | StLt7H I EF354-2 2022-06-10 2Y 30,000 AA-
2024-06-10 | R2|F87HL|E448-3 2022-06-10 2Y 60,000 AA-
2024-06-10 |S2|387HI|E448-4 2022-06-10 2Y 10,000 AA-
2024-06-10 | AH|O|H| = BIZ}E328-1(A}) 2021-06-10 3y 80,000 AA+
2024-06-10  |SHLEZHI|E329-4 2021-06-10 3y 30,000 AA-
2024-06-10  |SHLEZHI|EE337-4 2021-09-10 2Y 9m 20,000 AA-
2024-06-10 | OfO[H|#|O|7Hm| & 252-2 2022-06-10 2Y 20,000 AA-
2024-06-10 |0 O| X| 5 H 7] | B 174-2 2021-12-10 2Y 6m 30,000 AA-
2024-06-10 |DGB7HI|Et78 2021-12-10 2Y 6m 70,000 A+
2024-06-10 | ZC|7H=460-3 2022-06-10 2y 10,000 AA-
2024-06-11 |H2|X7] o E136-2 2019-06-11 5y 30,000 A+
2024-06-11 | A|O|H| 7] | Ek483-9 2021-11-11 2Y 7m 100,000 AA-
2024-06-11  |[M8H7LE2110 2021-06-11 3y 100,000 AA+
2024-06-11 |#ICi7{H{&358-3 2019-06-11 5Y 20,000 AA-
2024-06-11 |HACH7HI|EH1810-3 2019-06-11 5y 10,000 AA+
2024-06-12 |M|2| X7 o] E198-3 2022-01-12 2Y 5m 40,000 A+
2024-06-13 |H=EEXIHO|E68-2 2021-12-13 2Y 6m 20,000 AO
2024-06-13 |#ICH7H | EH1811-3 2019-06-17 4Y 11m 27d 10,000 AA+
2024-06-13 | EO|X|m}O|LHA3 2023-06-13 1Y 5,000
J|Et28| 2024-06-13 0%O|HI?1IOI?HMIEE*194-4 2019-06-13 5Y 30,000 AA-
| 2024-06-13 | HCH7HI|EF1959-1 2022-12-13 1Y 6m 30,000 AA+
2024-06-14 | RO7HI|E426-1 2021-12-14 2Y 6m 10,000 A+
2024-06-14 |JB P2|7Hm|Et448-3 2022-06-15 1Y 11m 30d 10,000 AA-
2024-06-14 |JB 2|74 L|E448-4 2022-06-15 1Y 11m 30d 30,000 AA-
2024-06-14 |DGB7H|Et84-3 2022-06-15 1Y 11m 30d 70,000 A+
2024-06-14  |StLEFHE199-2 2021-06-14 3y 60,000 AAO
2024-06-14 7|27 I EH137 2023-03-14 1Y 3m 20,000 A-
2024-06-14  [H|MZL=160-1 2022-12-14 1Y 6m 20,000 AA+
2024-06-14 | HCHFH {455 2022-12-14 1Y 6m 50,000 AA-
2024-06-14 | SHLIZHI|EF375-1 2022-12-15 1Y 5m 30d 40,000 AA-
2024-06-14 |$H=IHI|E501-1 2023-06-15 11m 30d 35,000 AO
2024-06-14 |02| =71 o] Eh182-3 2021-05-14 3Y 1m 10,000 A+
2024-06-14 |DGB7HI|Et72-3 2021-06-15 2Y 11m 30d 20,000 A+
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2024-06-14 |JB 2|74 T E477-2(X]) 2023-06-15 11m 30d 10,000 AA-
2024-06-14 | StLt7HI|EF355-5 2022-06-17 1Y 11m 28d 10,000 AA-
2024-06-14 | #|O|H|7H | E492-4 2022-06-14 2Y 20,000 AA-
2024-06-14  |#O|H|7] [ E492-3 2022-06-14 2Y 50,000 AA-
2024-06-14 |27 I EH458-2 2021-06-16 2Y 11m 29d 30,000 A0
2024-06-14 | R2|7FE199-3(Ah 2021-06-15 2Y 11m 30d 60,000 AAO
2024-06-14 |7 270 °|EH122 2022-06-14 2y 25,000 A-
2024-06-14 | M$HFLE2142-3 2022-06-14 2Y 20,000 AA+
2024-06-14 | HACHIHI|EH1811-4 2019-06-17 4Y 11m 28d 10,000 AA+
2024-06-14 |AMH7LE2518 2021-06-16 2Y 11m 29d 80,000 AA+
2024-06-15 | 2t=7H I EF501-2 2023-06-15 1Y 10,000 A0
2024-06-09 |0l X| &2 2024-01-09 5m 50
2024-06-09 |0AF26 2021-06-09 3Y 80,000 AA-
2024-06-09 | M| LQIHAEMHESACB 2022-06-09 2Y 500
2024-06-10 |StLtF S X[F52-2 2021-06-10 3y 200,000 AAA
2024-06-10  |LS127-1 2021-06-10 3y 121,000 A+
2024-06-10  |KT195-1(X]) 2021-06-10 3y 180,000 AAA
2024-06-10 |M| Y QIHAEMHESSCB 2022-06-10 2y 20
2024-06-10 | ghxtAtEE]27-2 2019-06-10 5Y 110,000 AAO
2024-06-10 |2 A LT38-1(=) 2021-06-10 3y 100,000 AAA
2024-06-11 |RHEAM12-1(5) 2021-06-11 3y 300,000 AA-
S 2024-06-12 | X|0]| 20| m| 0| 215-2 2019-06-12 5Y 150,000 AAQ
2024-06-13  |LS126-2 2019-06-13 5Y 80,000 A+
2024-06-13 |SKX|ME215-2 2019-06-13 5Y 70,000 AA-
2024-06-13 |ROEFEE64-2 2019-06-13 5Y 40,000 AAO
2024-06-14 |DLO|AM[1-1 2021-06-16 2Y 11m 29d 200,000 AA-
2024-06-14 |KBSH37-2 2019-06-14 5y 150,000 AA+
2024-06-14 |BNKZ8XIZF26 2019-06-14 5Y 100,000 AAA
2024-06-14 |St=2E 14 2022-06-14 2y 5,000 BBBO
2024-06-14 |8H¥76(%) 2023-06-15 11m 30d 60,000 BBB+
2024-06-14 |M2|=FH2212-1 2022-12-16 1Y 5m 29d 160,000 AA-
2024-06-15 |2¥52 2023-06-15 1Y 600 BB+
2024-06-15 |2 H2aH73-3 2017-06-15 7v 100,000 AA-
2024-06-09 | RE2{AIIO|EX|6971-6 2023-06-09 1Y 20,000 AAA
2024-06-09 |FEHZEIAIMBS2017-14(1-5) 2017-06-09 7v 200,000 AAA
2024-06-09 | FEAIO|EX|6371-12 2022-06-09 2Y 10,000 AAA
2024-06-09 |FEB{AMO|EX|58/71-17 2021-08-09 2Y 10m 4,000 AAA
2024-06-09 |H2|XLE10XS1-7 2023-06-09 1Y 6,000 AAA
2024-06-10 | = YO 2K| &7 XH-4 2022-12-12 1Y 5m 29d 1,020 AAA
2024-06-10 | FEFESAIMBS2022-11(1-2)(Ah) 2022-06-10 2y 50,000 AAA
2024-06-10 |FEHAIIOIEX|6171-14 2022-02-10 2Y 4m 7,000 AAA
2024-06-11 | Mlo|z=HFAX| A O] Kt2 2022-12-12 1Y 5m 30d 904 AAA
2024-06-12 | FE2{AMO0|EX|65X1-10 2022-10-12 1Y 8m 15,000 AAA
2024-06-12 | FEALO|EX|5971-16 2021-10-12 2Y 8m 4,000 AAA
ABS 2024-06-12 || =S C|H|H LKt 2023-09-12 9m 10,000
2024-06-12 | ?I==CIH[H X3 2023-09-26 8m 17d 5,000
2024-06-12 | FEHALO|EX[71]1-4 2023-10-12 8m 21,000 AAA
2024-06-13 | M|O| ZEFAR| A EX} - 2023-10-26 7m 18d 180 AA+
2024-06-13 |H2[Z2EXN Y %'Xhﬂ-s 2023-10-13 8m 34,300 AAA
2024-06-14 | FEFESAIMBS2019-12(1-4)(Ah) 2019-06-14 5Y 200,000 AAA
2024-06-14 |THAEIIO|EX|H|67XH-15 2023-03-15 1Y 2m 30d 10,000 AAA
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2024-06-14 | FLI2HEXH-2 2022-12-16 1Y 5m 29d 1,700 AAA
2024-06-15 |HAOEH XtFS2H-9 2023-06-15 1Y 2,000 AAA
2024-06-15 | FERZ S AIMBS2021-13(1-3)(Ah) 2021-06-15 3y 230,000 AAA
2024-06-15 | T E M ALAFS2H-15 2023-02-15 1Y 4m 3,300 AAA
2024-06-15  |FEEt2| 2K 0| X -1 2022-09-15 1Y 9m 10,000

AtZ : KISAHAME 7t
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[Appendix 5] His2dl A

st
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ret

= 20
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o=

of

Q) «isritmt

273 A8 02) 3215-1465

SiChs)Aa()

it}

FRNAPEY

AERHCHE XHEFE 2824-06-0(#)01-07

2034-06-03 |H& Y 0|F 54: 4.48%/ O]

S DIE4AL 2010H+91.8bp

a

5 22828-060[1207('H)

2025-06-07 | 2IB4AF AAA CD 170 & +12bp

2025-06-07 |2IE3AF AAA CD 170 & +15bp

(SH9l - 70, o 9, 712t : 2024-06-03 ~ 2024-06-07)
E- - = Clpn =3t
3 5,000 T0NC5 Q KRW
1 3,000 KRW
1 1,500 KRW
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