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

YIS SxE KEY POINT
71 Xt 02)3215-1437 o FZ=CHH| ZTXYX|=Z= OFXH K| =& 2= =7}
o TFCOHH| DA X|5= +AE 57t
I. KISSEAX|5 0|
#2#1. X AX| 5 7|7HE X2 &/72 0] ¥/YTM G g, o9l
T2 " ™ 3M 6M 1Y 3y Inception

SR | FHSUE 0.27 1.07 3.40 473 8.86 435 1.74
Duration 5.77 5.71 5.46 5.39 5.18 5.74 1.75
YTM 3.14 3.23 3.53 3.61 3.93 1.58 745

= 1KY FHRAE 0.49 1.71 5.09 6.43 11.79 1.05 1.79
Duration 9.48 9.40 8.98 8.90 8.39 9.30 2.05
YTM 2.97 3.07 3.37 3.42 3.73 1.68 6.86

& QXY FHFAUAE 0.07 0.40 1.29 2.21 4.44 8.09 1.31
Duration 1.27 1.28 1.21 1.22 1.24 1.02 0.96
YTM 3.06 3.16 3.40 3.44 3.66 1.01 6.80

I FHFAUAE 0.10 0.58 2.16 3.74 7.29 7.21 1.94
Duration 2.60 2.61 2.57 2.56 2.54 3.19 1.35
YTM 3.44 3.54 3.84 4.05 441 1.73 843

KOBI30 FE$AUE 0.06 0.42 1.54 2.53 5.01 7.05 1.45
Duration 1.84 1.83 1.84 1.82 1.82 1.82 1.87
YTM 3.08 3.17 3.45 3.51 3.77 1.25 6.86

KOBI120 FE$AE 0.05 0.32 1.15 2.1 4.26 833 1.28
Duration 1.00 0.98 0.99 0.96 0.97 0.96 1.1
YTM 3.27 3.35 3.57 3.64 3.82 1.10 7.09
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AtE: KISKHAHE L

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

=3, MHX| YTM F0|

6.0%

5.0%

4.0%

3.0%

2.0%

1.0%

0.0%
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SR

KOBI30

2024-08-16

SO

s KOBI120

AtZ: KISKHHEIE

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

= XY 0.59 1.43 2.37 3.66 13.79 9.00
N 0.62 148 240 3.79 7.04 2.87
Sy 0.60 1.46 239 3.72 11.33 447
S5 d 0.63 1.39 2.17 0.00 0.00 1.24
28Ky 0.61 1.39 2.35 3.38 7.89 1.24
7|Et=E X 0.59 1.44 236 3.58 5.45 1.70
NS 2RET) 0.62 1.48 236 3.70 9.41 2.78
AN (B2 ET) 0.00 1.51 0.00 0.00 0.00 1.51
ABS 0.62 1.43 2.30 3.93 0.00 1.45

A 0.61 1.43 2.35 3.66 13.33 5.79




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~24 2~34 3~54d 5E0]4 HH|
= Xi 3.079 3.001 2.967 2.938 2.909 2.941
N 3.290 3.165 3.144 3.127 3.207 3.171
S 3.337 3.227 3.185 3.158 3.139 3.205
S5 H 3.096 3.029 2.991 0.000 0.000 3.048
2A XK 3.362 3.246 3.170 3.109 3.274 3.288
7|Eta-& X 3.655 3.635 3.550 3414 3.800 3.597
A (S EZEET) 3.488 3.465 3435 3.324 3.489 3.447
A (B EES) 0.000 4177 0.000 0.000 0.000 4177
ABS 3431 3.330 3.299 3.196 0.000 3.355
A 3.330 3.238 3.186 3.081 2.958 3.130
Xt KISKHHE 7}
H4. KISS S| A X[ ME{/2U7|E H|IF (TH21: %)
& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
= Xi 3.98 5.93 470 6.15 29.73 50.48
N 0.19 0.25 0.28 0.39 0.13 1.24
SxY 243 277 2.20 2.10 3.49 13.00
S5 H 1.65 2.03 0.77 0.00 0.00 4.46
2y 5.48 3.62 1.29 0.58 0.03 11.01
7|Eta-8 X 2.37 2.80 1.80 0.99 0.08 8.04
SIMHBSEEEDS) 227 2.98 2.13 146 1.26 10.11
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.65 0.59 0.30 0.12 0.00 1.66
A 19.03 20.97 13.47 11.80 34.73 100.00
XtE: KISKHEE I}
H5. KIS AX|+ ME/U7|E B35 + (- 7H)
T& 374 ~1d 1~24 2~34 3~54d 50| 4 HH
=M 16 22 22 34 54 148
N 195 254 259 497 47 1,252
S=Xy 534 575 526 449 703 2,787
SoHEH 8 6 2 0 0 16
23Ky 562 347 119 74 8 1,110
7|Eta-8 XY 1,436 1,574 919 541 63 4,533
SIMHSEREDS) 472 639 424 308 392 2,235
AR (B2 ET) 0 1 0 0 0 1
ABS 447 336 112 31 0 926
A 3,670 3,754 2,383 1,934 1,267 13,008

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 0.060 0.460 1.830 3.190 6.320 6.720 0.258
ESG Duration 2.250 2.240 2.250 2.240 2.330 2.820 3.110
s YTM 3310 3.388 3.686 3.840 4186 1.598 2.488
Sustinvest |F&{%=0l8 0.060 0.460 1.830 3.190 6.310 6.800 0.212
ESG Duration 2.250 2.250 2.270 2.270 2.380 2.870 3.380
YT™M 3.302 3.379 3.684 3.834 4167 1.600 2.066
Whos SY40E 0.090 0.540 2.070 3.450 6.820 6.540 0.140
Good Duration 2.730 2.720 2.710 2.720 2.760 3310 3.070
ESG YTM 3.339 3.406 3.708 3.839 4172 1.620 2253
ot SY40E 0.050 0.420 1.750 3.060 6.240 6.620 0.175
ESG Duration 2.070 2.040 2.050 2.080 2.210 4.200 2.820
A7 YTM 3.341 3413 3713 3.848 4222 1.665 2.391
ESG SH40E 0.050 0.460 1.870 3.160 6.280 6.950 0.128
=HMA  |puration 2430 2410 2390 2390 2.430 2.810 3.690
YTM 3.259 3333 3639 3784 4131 1.582 1.996
HlmX|  |SXH$E 0.080 0.520 2.020 3.390 6.720 6.660 0.250
Duration 2.630 2.620 2610 2.620 2,670 3.250 3.100
YT™M 3.347 3414 3.715 3.845 4179 1.580 2410
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0 0.0%
2021-08-16 2022-08-16 2023-08-16 2024-08-16 2021-08-16 2022-08-16 2023-08-16 2024-08-16
KIS ESGE & SUSTINVEST ESG e KIS ESGS SUSTINVEST ESG
WHOS GOOD ESG shREsG T4 WHOS GOOD ESG chmEsc T
ESGEEAA FlimESES ESGE XA —H3X$
XHE: KISKHAHE7E KHRE: KISKFAHE7F
F) SHRESGETA HIYFT|Y Lold F7HR14 oY)
H7. KIS ESG S8 ME{/%U7|'# Duration
= 3ME~13 1~2'4 2~34 3~54 530/ & A
S=x 0.59 1.45 242 3.75 8.78 2.64
=AY 0.61 1.46 2.31 3.35 8.52 1.32
7|Et=8x 0.61 1.46 243 3.59 533 1.98
MNNSEREES) 0.61 1.48 2.36 3.70 7.65 2.42
AN S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.66 1.44 232 4.02 0.00 1.58
TH| 0.61 1.46 2.38 3.71 8.20 2.26
XbE: KISKHEEIL
H8. KIS ESG S X+ ME{/TI|E YTM (29l %)
= 3/ME~13 1~2'4 2~34 3~54 50/ & A
S=Xy 3.340 3.228 3.183 3.164 3.183 3.230
=AY 3.350 3.233 3.152 3.100 3.163 3.270
7|Et=8X 3.459 3.482 3.408 3.341 3.585 3.435
MNESEREES) 3.455 3.418 3.416 3.315 3.433 3411
AN S EES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.340 3.303 3.258 3.156 0.000 3.293
TH| 3.383 3.321 3.299 3.234 3.304 3.319

X2 KISKHEE It



H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH2l: %)

=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 8.64 9.89 6.88 6.57 3.86 35.84
28Ky 6.43 461 1.96 0.72 0.08 13.80
7|Eta-& X 1.35 1.74 132 1.09 0.12 5.62
AN (S EZRES) 8.06 11.32 8.53 6.01 342 37.34
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 247 274 1.55 0.63 0.00 7.40
A 26.95 30.30 20.24 15.02 7.48 100.00
Rt KISKHAHE 7F
H10. KIS ESG S K|+ ME{/UI|H F=5 (H2: 7H)
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 204 244 211 216 151 1,026
23Ky 123 72 30 11 1 237
7|Et= & X 125 150 100 83 9 467
SN (B REET) 272 399 270 210 183 1,334
M (S EES) 0 0 0 0 0 0
ABS 75 85 45 13 0 218
A 799 950 656 533 344 3,282

Xt KISKHHEIF
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=3 : 0] ZIIXIE 2 5 050 IE 2XAM|

IRt KEY POINT
Zcohdl 3% 02) 3215-1436 e O A7|XKN 22 ZE|

° XE 7(|I-|o|-I-| El)\ﬂoﬂ [[f% FAﬂ

. AESE YU SEHS

F XN ALY I MHHAES T2 AN, 7|22 ZHE EO0|H EXRNZE SLRULE X HF F
SAIE & SZ4o2 CH7tgtE 0] F7|8A 227t ZE[SIH 7tut2 F2|Qst 7|th7t S0 &1, =
I 22l= 0lele] = Q0| 30| o|ESE 2E5S EQCE AU Y 0|29 o|AztA 0| et
AL HEF S TS XHSN 22371 ZM MEE 28510 I oA 22l= st E 2Lt ol
T 2EHF M W2 2.990%01 3,930 (0| HEE|QUCH =5 0K 2= St XHE 80|
Dooh BN S HO0|H SXME XS}, 0| MMXE 7K £310] 2 O] X ZAM[0 ASE
of A Z2| £ ZME EO0|7| = YL} = 0K & 0|79 ADjEO) X|HE7t 228 EO0|H 7|&E
=o| Qs 7|Ch7t LB S ESI}D, 0 F2| ES |2 BAMOR AN E Eo|H HE EgELC
E OrEUCH 16 =T 10X 33 2|B=27 +=UE2 M CiH| 4.0bp &E5Tt 2.928%, 109 %x[F=27t =
E2 28bp A&3 2973% =2 OHZARYLCE

=1 3HE2 X3 ChH| 1.8bp StRYCEL =1 5422 2.7bp SHE, 310 102 3.7bp SF2F O3
Ct. =1 3/5H AZ =& X3 ChH| 0.9bp FHAE 0.8bp, 5/10F AT EE 45bpE 7|2 D, =
1 3/108 AZYEE 1.9bp F2E 53bpE 7|EFCE

81 3 0M Z2|UE (22l : %) a%2. et 22|HE (£21: %)
HES=E = KTB 3YR KTB 5YR 5.00 7|1E=t MSB 1YR MSB 2YR
KTB 10YR KTB 20YR ’
5.00
4.50
4.50 4.00 A
4.00 TWNJM‘\:\ ,-\/"'I
"WV L 3.50
350 M
/ol 3.00 -
3.00 4 ~
2.50 4
2.50 4
2.00
2.00 -
1.50 -
1.50 -
1.00 T T T T T T T T T T T 1
100 S 8 8 9 9 85 8 9 8 8 9 9 3
RN B TN NS B B 2 42 3328283488354
g 82 o2 3 833 g 85 3 2 22 22 3 33 3% 3% o3
P R S I T T S P R R 8 R R 8 R R & R R R R
o o o o o o o o o o o o o
~ o~ o~ o~ (o] ~ o~ o~ o~ (o] o~ o~ o~
XtE: KISKFAHE 7 KHRE: KISKFAHE 7}



Q KISKFAHE 7}

(E+91: %)

= 7/26 8/2 8/9 8/16 HMZFCliH|(BP)
S0t 14 3.165 3.085 3.05 3.02 -3.0
&S0t 2 3.08 3.005 2.99 2.987 -03
=1 34 3.017 2.937 2.94 2.922 -1.8
e 3.04 2.942 2.957 293 -2.7
=1 104 3.105 2.97 3.012 2.975 -37
SAHHAAA 34 3.185 3.135 3.138 3.173 35
SAHHAAA 54 3.204 3.124 3.147 3.15 03
SAHHAAA 104 3.263 3.127 3.186 3.149 -37
AtZE : KISKHAHE 7}
23, 1% SPREAD 30| (£l : bp) J34. E4XAAA SPREADZFO| (542l : bp)
3_5 SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 60.0 -
40.0 f!AT
20.00 -t = H\\"\g\
200 f\\w'A‘ IJ
0.00 - 2 0.0 T - .
9@% 9,@ /&,»‘o o 9%,»“’ Q%,»b 9,»6 &,& Q%,»b &,@
& g e e g & & & & g
X2 : KISKFAHE I} X2 : KISKHAHE TG
B2 T I3 AZYEHE (42: bp)
IHE 7/26 8/2 8/9 8/16 HEChy|
=10 310 SPREAD 838 33 72 5.3 -1.9
=11 3.5 SPREAD 2.3 05 17 038 -09
=11 510 SPREAD 6.5 2.8 5.5 45 -1.0
=11 _EZX{AAA 3YR SPREAD 16.8 19.8 19.8 25.1 53
= 11_EXiAAA 5YR SPREAD 16.4 18.2 19.0 22.0 3.0
=11 _EZX{AAA 10YR SPREAD 15.8 15.7 17.4 17.4 0.0

Rt : KISKHAME 7}
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“ KISAHLHE 7t

J3s5. X &, EFMMAAA =Y E S M ML F2HSE (5491 : %, bp)
X EHE o ERfaaaEE ——X|E —=—E5KHasa
6 3.5
3.4
4 3.3
5 3.2
3.1
0 - 3
2.9
21 2.8
4 2.7
2.6
-6 2.5
3M 6M 9M 1Y 15Y 2Y 25Y  3Y 4y 5Y 10Y 20Y  30Y
RtE : KISKHAME 7}
F) X E £ 5O 3M~2Y, T 25Y~30Y L2 £UE
J12l6. BEI(Breakeven Inflation Rate) & (542l : %, bp)
o BEI — 21 245 —— 27} 246
5 400
4.5 350
4
300
3.5
3 250
2.5 200
2 150
1.5
100
1 .
0.5 - 50
0 - 0
‘b"& Oy Q v o o4 < © Q\ &
IN; S s ~ s N S S N S N S N
N Qv N N & N4 & N N 2 N & N4
v % v % % % v Vv % v % v %

IR : KISKFAE 7}

. 33X Lz
K|z HHSHA|ZS 2T 24-3 7,0009, =10 22-12 3,000 0| Egtets =1 24-9 3,930 20| Al
T At
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Q KISKH&HE 2}

H9. 25 A dHE (E91: 7H, %)
UEYd 89 HESE 27| ZALEg | HEIZ HEZY
2024-08-12 A S AM45-1 AAA 34 2IE -2.0bp 3.140 400
2024-08-12 S A REE AL5-2 AAA 544 2E +1.0bp 3.187 800
2024-08-12 MEFEHEASAMT7 AAA 14 2IE +8.0bp 3.355 1,400
2024-08-12 sk 31410 AAA 24 2 +7.0bp 3.280 2,500

RIE : KISKHAHE 7}

XeF FEAEE2 T 2445 S22 RS2 0|80 9% 2,850 FSEIRUACE O|0{ M =1
4

27, =7 X ES2 SE (EHel: A4 3)
100000
80000
60000
40000
20000
o | mmm ‘ ‘ IIII 1 ‘ ‘ ‘
S T12310 IF124-4 T[11231 I1236 T[1241 112311 T 11245

AHZ : KISKHAE 7}

J3s. FU A HEE 88 (&t

r
do
12
rio

25000

20000

15000

10000

0 -

~ly 1y~3Y 3Y~5Y 5Y~10Y 10Y~20Y 20y~

ALZ : KISAHAHE 7L
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19

M7t FEH AL 19 220] 5.0bp 2O, 3

[
=
ur

H FLZHOl A ZHZE 4.0bp, 2.2bp A SCHMCEH oHH 10E A7 = EHME 20(H OpZ3YCE

e AME &iist=s 253 LIEHHCH 7|Ela&M AA+ 2Z2E= 13 3 3d F 20| M= 2424 0.5bp,

1.0bp ZHCHRR A, O S0 5 SL10E FU0M= ESME 20X OF4UCEH

kis
31, 2%xH 3y YTM F0| (2491 - %) 32, ™%l 3y YTM 30| (H2: %)
§ | —— DM —— B —— 2WMara — FH 8 e S
-
6 6
5 |
X /‘W\»w\ ' ,M\
3
2 2 4
14
0 T T T ] 0 T T T
2022-08-16 2023-02-16 2023-08-16 2024-02-16 2024-08-16 2022-08-16 2023-02-16 2023-08-16 2024-02-16 2024-08-16
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 4 7|EF2 8K AA- - KTB 3V
120 | 300 - 7|EtZ XA+ - KTB 3Y
100 - 250
80 - 200
60 1 150 -+
40 100 -
20 4 50
0 T T T | 0 T T T .
2022-08-16 2023-02-16 2023-08-16 2024-02-16 2024-08-16 2022-08-16 2023-02-16 2023-08-16 2024-02-16 2024-08-16
Xt&E: KISKHAHE It AtE: KISKHAHEIF
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H1. 2Wxj g 0CjH] AzgE Y HEER (42l bp)
S8 25 ADY E(08/16) T [ (08/09) [ (07/16)
2t7| ¥ | 3y | 5y | 10Y | 1Y | 3Y | 5Y | 10Y | 1Y | 3Y | 5Y | 10Y
M3 253 | 183 | 158 | 528 | 50 | 40 | 22 | 00 | 152 | 66 | 39 | -16
=0 253 | 143 | 136 | 554 | 50 | 40 | 22 | 00 | 152 | 66 | 39 | -16
AAA 281 | 306 | 284 | 626 | 50 | 40 | 22 | 00 | 155 | 57 | 29 | -16
AA+ 352 | 410 | 416 | 722 | 50 | 40 | 22 | 00 | 155 | 57 | 29 | -16

2. O{MX| 3 nCHH| AP E G HEE (21: bp)
sa =2F A% =(08/16) M=l H]| (08/09) MELiH|(07/16)
2t7| 1Y 3y 5y | 10y | 1Y 3y 5Y | 10y | 1Y 3y 5Y | 10Y
M3 361 | 436 | 385 | 1346 30 | 45 | 25 | 00 | 115 | 106 | 30 | 00
=0 39.8 | 515 | 620 | 1527 | 30 | 50 | 20 | 00 | 120 | 116 | 25 | 00
AAA 463 | 627 | 724 | 1727 40 | 60 | 20 | 00 | 130 | 136 | 25 | 00
AA+ 136.0 | 165.5 | 189.8 | 2420| 05 | 00 | 00 | 00 | 66 | 66 | -05 | -0.0
AAA 2110 | 2432 | 251.8 | 2859 | 05 | 00 | 00 | 00 | 65 | 66 | -05 | -0.0
AA+ 266.5 | 3125|3187 13507 | 05 | 10 | -00 | 00 | 65 | 66 | -05 | 00

S LAHML2 2F 62009 2= T F OfH| 200 @ HAMYCE O|EXHS| ZM7t 222 & 7t
Mot2d 8l 22290 10 27| O|# A7} AT 38.8bp, 37.8bp=E HHSIHAM ZME EALCE 0|0IM =
M2 LUK FA| ZHFS 0lof2tenl So7|g2d A o= Y22 TR0 AL 7.9bp,
39bp A LAZTHM ZME LIEHHCE St g2 Sl oty S47|Y282 o|# M= AlFO
MMz 8L = 258 20 282 13 27| O| /7t AIZOAM 2B 47bp= EfTE(T ORZY
Ct.

7|EtZ 8 HHU2 1X 5850HR[ACZ ™ = CH| 3,050 Y HAMCE 7|Efg 8K DAY &

|1 =

BME 27 HZ2lH 2 ME LIEHHLE X230 0|0 A+ O[3te] S5 & Z M7t LBt 7H2H|, A+

So2| OFO| AN EF 3 BH7| O|HEXHIt Q1T 50bp, 45bpE YHE|H ZME FE}CL O|0IM A+ SE2
o[ofztem A0 cSE2| et=7iU|E, A- S82| 7IS7NLE FA| M E 0|0

_ — =

=
A- B2 oA 5 AA0 S22 ZIEMUM= 2 M2 OHULY.

o

85, F7H 22X EAlF0| (CRERD) 86, F7H o Fxf EAlF0| (£9l: %)
20000 - BEFX EMFR WAAA T AA+ 10,000 - = N ==

8,000 -
15,000 -

6,000 -
10,000 -

. - l
5,000 4
2,000 -
0 ,L-_,j . . ) o -

2024-08-12  2024-08-13  2024-08-14  2024-08-15  2024-08-16 2024-08-12  2024-08-13  2024-08-14  2024-08-15 2024-08-16

Xt KISKHAHE 7F AtZ: KISKHAHE 7L
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23, FZ2F 2| 2 g (Hl: %, 248)
s 359 Wil | dPAmE LR oY ECE
AAA 7| 28 (4A1)24080]1.5A-12(Ah 3.210 OIE +2bp | 2024-08-12 | 2026-02-12 1,000
AAA st +Z 3824080201184 | 3.330 0IE -4bp 2024-08-12 | 2025-02-12 700
AAA Ar=24410[0300-0813-1 3.090 2E Obp 2024-08-13 | 2027-08-13 2,700
AAA 22| 2%28-08-0|E03-2f-13 3.190 o1E -1bp 2024-08-13 | 2027-08-13 3,000
AAA 7| 4 28H(Eh2408%E 304A-14(Ah 3.210 0IE -8bp 2024-08-14 | 2025-06-14 1,100
AAA 7| 28 (41)24080[2A-14(AH) 3.170 DI +3bp | 2024-08-14 | 2026-08-14 2,600
AAA Ar=24410]0206-0814-2 3.120 IE +1bp | 2024-08-14 | 2027-02-14 4,000
AAA Ar=24410]0300-0814-3 3.090 2E Obp 2024-08-14 | 2027-08-14 1,300
AAA A224412H0006-0814-1 3.360 oIE -2bp 2024-08-14 | 2025-02-14 700
AAA FAF A (2H)24-80]12-14 3.340 2E +5bp | 2024-08-14 | 2025-08-14 1,100
AAA Alst23428-08-0]-3-B 3.210 2E Obp 2024-08-14 | 2027-08-14 3,500
AAA 22| 2%28-08-0| E03-%-14 3.210 2E Obp 2024-08-14 | 2027-08-14 3,500
AAA St +Z U3 82408A-201-184 | 3.350 DI +3bp | 2024-08-16 | 2025-02-16 1,000

XbE: KISKHHE 7}

H4, F2HojMxy 2 B (E91: %, 28
s 359 Wil Za | dWAmE qyY 271 ECE
AA+ HIMZEE171-1 3.330 ol 2024-08-12 | 2027-06-11 200
AA+ HIMZtE171-2 3.329 o 2024-08-12 | 2027-08-12 600
AA- JB 2|74 I E517-1 3.521 o 2024-08-12 | 2025-08-12 300
AA- JB RE[7HI|E517-2 3.538 o 2024-08-12 | 2026-02-12 300
AA- JB R2[7HI|E517-3 3.512 o 2024-08-12 | 2026-08-12 400
AA- JB RE[FHI|H517-4 3.508 o 2024-08-12 | 2026-09-11 200
AA- JB RE[7HI|E517-5 3.488 ol 2024-08-12 | 2027-08-12 300
AA- OFO[H|#| O] 7H | E309-1 3410 o 2024-08-12 | 2026-02-12 300
AA- OFO[H| 70| 7H | E309-2 3.377 o 2024-08-12 | 2026-08-12 400
AA- OFO[H| 70| 7H | E309-3 3.389 o 2024-08-12 | 2028-02-11 300
AA- Qllof| O] X| =& 7] | B 233-1 3.446 o 2024-08-12 | 2026-02-12 300
AA- Qllof| O] X| =& 71 | & 233-2 3.420 o 2024-08-12 | 2026-09-11 100
AA- Qllofl O] X| =& 71 | 2 233-3 3434 o 2024-08-12 | 2027-08-12 300
A- 7| 20T E192-1 5.282 OIE -10bp | 2024-08-12 | 2025-11-12 100
A- 7| 20T E192-2 5.315 DI -10bp | 2024-08-12 | 2026-02-12 450
AAO L 2|7H=247-1 3.388 o 2024-08-13 | 2026-08-13 900
AAO L 2|7}E247-2 3.383 o 2024-08-13 | 2026-09-11 200
AAO L2|7tE247-3 3.361 o 2024-08-13 | 2027-08-12 100
AAO Q2|7tE247-4 3.361 o 2024-08-13 | 2027-08-13 400
AA- A2 7Y E745-1 3.454 o 2024-08-13 | 2026-02-13 300
AA- A2 7Y E745-2 3.426 o 2024-08-13 | 2026-08-13 500
AA- A2 71| E745-3 3432 o 2024-08-13 | 2027-08-13 200
AA- SHL7H I 2 434-1 3.442 o 2024-08-13 | 2027-08-13 400
AA- ShL7H I Er434-2 3416 o 2024-08-13 | 2026-08-13 300
AA- ShL7H I Er434-3 3418 o 2024-08-13 | 2027-02-12 100
AA- SHL7H I 4344 3.445 o 2024-08-13 | 2028-02-11 400
A+ Ol 2| =74 | & 260-1 4533 0IE -5bp 2024-08-13 | 2026-02-13 600
A+ Ol 2| =71 1| & 260-2 4581 0IE -5bp 2024-08-13 | 2027-02-12 1,100
A+ ol 2| =74 [ & 260-3 4621 0lE -7bp 2024-08-13 | 2027-08-13 200
A+ Ol 2| 271 1| & 260-4 4766 OIE -15bp | 2024-08-13 | 2029-08-13 100
A+ OFO| 7 x| £ 120-1 3.744 QIE -45bp | 2024-08-13 | 2027-02-12 300
A+ OfO| A7 | EH120-2 3.775 Ol -50bp | 2024-08-13 | 2027-08-13 900
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AO SH 71 I 25331 5052 | BI® -15bp | 2024-08-13 | 2025-08-13 200

A0 3H2 7l E533-2 5157 | BI® -10bp | 2024-08-13 | 2026-02-13 400

AO 3H2 7l m E533-3 5195 | BI® -10bp | 2024-08-13 | 2026-08-13 600
AAO $10}7H=906-1 3421 oy 2024-08-14 | 2026-08-14 100
AAO 310§ 7L=906-2 3.389 oy 2024-08-14 | 2027-08-13 200
AAO 310§7L=906-3 3474 oy 2024-08-14 | 2029-06-20 200
AAO 310§ 7L=906-4 3482 oy 2024-08-14 | 2029-07-13 600
AAO 310§ 7L=906-5 3491 oy 2024-08-14 | 2029-08-13 600
AAO 310§7L=906-6 3491 oy 2024-08-14 | 2029-08-14 | 1,400

AHE: KISKFAHE 7}

16



|

ol
K0

ol

X|'h==0f o]0

=
—

M= FSAITOA

S
X2k Of LY

H

AN

.
o

HO|7|&

=
=

| ZA

b

7|7

HE ZIEfE SR Al

o
o

FCH

3
=l

=

=

F

2 of M

ALt

L=

=
=

Ml
7IEfE&M AlZ JA| X301 0]0f

OF
=

hurd

ol

of M Mgt

CHote org ALt

!

3
=l

=

=

Off A <Al

&

L

0
o
oF

=

10
ol

L

0
o
oF

K

o
Tl

OUTLOOK

O
¥l

OUTLOOK

R
o
|

100,000

2AAM

17

7}, KISKHEE 2t

3

pvE
o

=UEL

3

e
(s}
—

=

b

N



OIAIH : AASE ATYE 4M NS

"I} KEY POINT

Ae rjg 02) 3215-1438 o AAST AP E 2 £Eof STt XX &[22 @

o O/= PPl Z=t2 Qot IA ZM7F A= 0|01 X| =5

A ZIE 2AMA 3E BHY| AAAS S =1 OfH| AR A==

r|r

™ FELC}0.5bp B7t3t 37.4bpE

LIEFRH D, A0S E2 & & ChH| 22882l 115.7bpE 7| E5HRALE. JEt7| g2|2%t 7|= & S&ot 2

[= gy -

Itole Joz EQICh Otft 0|= ppl &3t S O[5+ 2 0| 22|7F 37} 8}t

0K L otk OHEBE|O] SlE0 2 22 £EE Ao =2 HQInt
a7, A S2|30| (59l : o 9)
6.5 600
5.5 A 500 _
‘ AOAIIE E
45 . . - - 400 AAOA IR E
AAMAA I E
3.5 - ' A 300
A ——A0
25 L At 1 200 ——ARO
— AAA
1.5 - - 100 2734
0.5 ‘ ‘ 0
2021-08-16 2022-08-16 2023-08-16 2024-08-16
XIE : KISKHAE 7}
H1 Y5 ATHE Y HEE (E+2l: bp)
s= =3 AZY =(08/16) M ZCH]|(08/09) HEH|(07/19)
a7 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
AAA 231 | 374 | 363 | 651 | -05 | 05 0.5 00 | -05 | 26 10 | -07
AA+ 250 | 433 | 429 | 940 | 05 2.2 25 00 | -20 | 50 45 0.3
AAO 259 | 471 | 497 | 1279 | 05 2.2 25 00 | -20 | 55 45 03
AA- 292 | 523 | 598 | 1645 | 05 32 25 00 | -20 | 65 45 03
A+ 559 | 89.1 | 1355|2185 | -05 | 0.0 00 | -05 | -05 | -07 | -25 | -22
A0 728 | 115.7 | 1800 | 2645 | -05 | 0.0 00 | -05 | -05 | -07 | -25 | -22
A- 996 | 160.2 | 240.0 | 3158 | -05 | 0.0 00 | -05 | -05 | -07 | -25 | -22

AtE : KISKHAHE 7}
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Ed4. KT B|AKY LA 2 (H21: %, bp, 4, 24gl)
Hgsa =9 gy | w9 Amic, m@olg | | I
0 0 1900-01-00 0 0 0

F) FES SE L AR, ELS |2
AHE: KISKHE7E DART

O, S|AMY W Fo| (291 - ©1 &)
180,000

160,000

140,000

120,000

100,000 2021
80000 - " 2022

= 2023

60,000 - = 2024
40,000 -
20,000 -

18 28 38 48 58 6" 78 s8E 9 108 118 128

AtE : KISKHAHE TL

3. ALY AT 0| (EHel - o 2))

2900000

2700000

2500000

2300000

2100000

1900000

1700000
2022-08-16 2022-12-16 2023-04-16 2023-08-16 2023-12-16 2024-04-16 2024-08-16

ALE : KISAHAHE 7L
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CHH| 5,820 & ZEA

=2 ™= OiH| 5.02%P

g2 "0 sl

A3t 66.66%S KHX|ZHCE A

02t FZto| M= 2.32%P

EgfO
O O -

>

A

St 35.17%, 13 ~34

Edo
o H'—

ot A2l 7F O|o{ /Lt HN| RS2 2= 47199

2 243%P L2

rio

ez @ F

S28 HZF [hH| 7.8%P LA 879%= XXM, AA S
3.75%P B7t8t 22.94%E KFX|ULCH ZHE OHY|

St 54.32%, 3H~5HE

2 1.68%P S7tt 4.32%E XXMl 53 Ol FZt0 M= 3.07%P S7+38t 6.17% & KHX|ULCE

H5. 2|AIX| SEEH F8 (EHl: 2 8l)
= 2024-07-25 2024-08-01 2024-08-08 2024-08-15
AAA 14,809 4,811 5,067 2,173
AA 25,920 31,460 18,826 16,479
A 5,199 5,741 5,861 5,672
BBB 769 583 765 369
JUNK 39 24 20 25
Total 46,736 42,618 30,540 24,719
Xt2 : KISKHAFE 7}
H6. Z|AHKH THEE RS (2H9l: o &)
= 2024-07-25 2024-08-01 2024-08-08 2024-08-15
~Ty 17,215 21,918 11,451 8,694
Ty~3y 25,209 17,247 17,334 13,429
3y~5y 1,162 1,151 808 1,070
Sy~ 3,150 2,301 946 1,526
Total 46,736 42,618 30,540 24,719
Xt : KISKHAME 7}
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J84. MM SEE 7 (91 : %) AB5. A THEIIE /& (Tl : %)

BBB
BB+
0.1%
AAA
8.8%
R&E: KISKF&HE Tt XE: KISKHEEIE
=6, 3|AMK S5TF 0| (SHel - o &)
=K REY
80000
70000
60000
50000
40000
30000 | . i _ [ | Ll |
20000 M 11 Il L I I
000 M EEEN 0 FELD I L I I
o LIENEEENELnR | T I !
2023-08-15 2023-10-20 2023-12-28 2024-03-07 2024-05-16 2024-07-25

KtE : KISKHAME 7}

B7MB853H
LAt HEYU HAM OUTLOOK HAS OUTLOOK HE
?:.“01IE%"3'_ |of 2024-08-14 B- dde Stk
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@ «isrsrzo
ABS/MBS : ABS &g M52 MBS 2024-16 24

o 7petetkxt KEY POINT
37|19 Xt& 02) 3215-1435 e MBS 2024-16 6,324% & 23l
0|5ty o1l 02) 3215-1454 o AAMSEFIZH QE HE

Oz ABS THA T2 LG JENRALE oHE MBS HHAZOM= 6,161 S CHSAL L2 510 6,324

&1, HZh 7| XX ABS HREF A F0| (Et91:2 9, 717t : 2024-01-01 ~ 2024-08-16)
16,000 350000
I PF Loan
14,000 |
300000 P-CBO
12,000
- 250000 7|E}
10,000
- 200000 cez
8,000
~ 150000 CHIE Y| SHECH 2 A A
6,000 _—
- 2/ 2 0 = A 2 cpo
4,000 - 100000 YRS I N
2,000 +— - 50000 Synthetic CDO
0 ‘ w x : ‘ 0 — LT
2024-01 2024-02 2024-03 2024-04 2024-05 2024-06
REE: KISKHHE I}
%2 A7 HAH|F (491 : %, 7|2t : 2023-07~2024-08) 123, 82 walH|= (EH2] : 9, 712t : 2024-08)
=S PPN Synthetic
=1 cDo
o= 0%
P-CBO

28%

KA, 1885

AtZ: KISKHAHE ¢ AtZ: KISKHHEIL
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AP 7}

@ «isxt

1. FZF ABS L3l sigh (S8 : AR, %, 7|2t : 2024-08-12~2024-08-16)
7| = XpAt SPC Aagsa E L] ak7| WAINH | LAz | M
e els
XtZ : DARTHALS A|A|AE
H2. X2 MBS £ Ol H3|X} 2l HmE (SH - A8, %)
a7 MBS 2024-16(2024-08-13) MBS 2024-15(2024-07-23) MBS 2024-14(2024-07-09)
- a3 [ wuzel [ aZyc | wu3y [ ww3e [ Azmsc | wu3y | wu3e | amsc
14 1,192 3.266 +18 1,429 3.294 - 1,176 3322 +10
24 1,300 3.206 +18 1,500 3.191 - 1,300 3.233 +7
34 800 3.129 +20 900 3.151 - 800 3232 +10
544 800 3.128 +18 1,200 3.203 - 1,200 3.246 +8
74 800 3.155 +15 1,000 3.290 - 1,100 3.404 +17
104 600 3.154 +15 800 3.292 - 800 3.401 +16
204 600 3.194 +20 900 3.348 - 900 3477 +27
304 200 3.233 +33 200 3.390 - 200 3.525 +38
) WA EA|; O of koo
AR St FEHFESA
184, MBS THI|'E HATHA 0] (E9l: o &)
120,000 300,000
100,000 /A\ 250,000
80,000 200,000 2021 34
2022 23l
60,000 150,000 N
(023 23l
— 024 S
40,000 100,000
A (RH)
20,000 - 50,000
0 - -0
1Y 2y 3y 5Y 7Y  10Y  15Y 20Y  30Y

Xt : KISKHAE 7}
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J&5. MBS 2H7|H W3 Az c 30| (5H9l: o ¢)
2
1.8
1.6
1.4 |1y
[ WA
1.2 m3Y
1 m5Y
0.8 m7Y
w10y
0.6 m15Y
0.4 20Y
0.2
0 T T T 1
MBS2024-13 MBS2024-14 MBS2024-15 MBS2024-16

KtZ : KISKFAHE 7}

Il. FSAIE &2

ABS R EAITOIA PF Loan0] 1,050918), 2E20| 6009 20| 52 20|07 HES K5 +F2 0[]
7I-|:|-
AN .

Od3e6. 7 ABS 7| XXt H Q5 H|E 0| (SH9l: o 9)
100% 60
90%
80% 50
I P-CBO
70%
40 I PF Loan
60%
s Synthetic CDO
50% 30 N
T[S O SR 3
40%
0 mmQREER
30%
2/ e =3 coo
20%
10 7|E|-
10%
— sz
0% 0
® ) 9 N T > o ©
’1?’9 '\?’9 '\:”'\/ ﬂ?"\’ '\?"\’ '\?‘9 ﬁ?"g '\?‘9 o> ¥ '\?‘9 '\?‘9
DX S S S U S S I S S S
ALE : KISAHAHE 7L
B3 MES3 HE
SPCH HEZ HZEAX™ | HE 7| XXt HEY
TEES - - i i - |

Xt : KISKHAE 7}
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LW FLY 2 54 3,500 €2 7=
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CP-Z| AHRH(A

AASE MEE &) &

ZYEs M OHH| HAZHEA 132bpE 7|3, CP-CD 2Z2E& ™ 3 CHH] ZAE|HA 2.0bpE 7|
S5IHAM OrLSIRACE 33 B AIEE ® Fof ZAM =0| Cia R B&5S EQICLCD g2+ 17H9
ZME ESEStEM X[7HE 72 F7| 7 BF A% 455t S 80| LIEIH 2L, cPaile 24 S8
O] X|&E[H A% St OrF 2| QAL ST 2|AXf SO Ciet =2 25t F2|5t2H0f| 0|0 CPoj| CHst
T2 FItte 250| XS M F2| 52 =M= XSZE AL F52t AZM= E2|0a S552 ¢
8 30| UM e[ = 250 LIEILEZ|= oLt MUt oz HotNE HO| FASE =F0|AM AL
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b= 492 B0t
J81. 91 = F8 TI|52F0| (2H91: %) A2 MMF, X{3E, FAY HETINE0] @ ae
A I E(cD-28KH) 2| AR AA0 N -
CcP cD 220,000 xHﬂ%ﬁ MMF _T)ﬁl%i
2R AAA
5.0 015 000w
45 180,000
0.1
4.0 _,.,-/ 160,000
3.5 0.05 140,000
3.0 0 120,000
2.5 100,000
-0.05
2.0 80,000
1.5 N
01 60,000
1.0
-0.15 40,000
0.5 3 6 9 12 2024 3
0.0 -0.2
7|2t : 2023-08-17~ M 712t : 2023-08-17~2024-08-16
Xt @ KISKHHE 2} Az 3 8FAED
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120,000
100,000
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H1. T 338 SE/HS

@ «isrsrzo

(THl: %)

=2t E 2024-08-14 2024-08-09 2024-07-16 M Ojy| HE OiH|
US TREASURY 2Y 3.93 4.02 444 -8.80 -51.00
US TREASURY 5Y 3.68 3.81 411 -13.00 -43.60
US TREASURY 10Y 3.85 3.97 4.20 -12.50 -35.70
US TREASURY 30Y 416 426 443 -10.30 -27.00
DEUTSCHLAND REP 2Y 2.34 2.40 2.79 -5.90 -45.10
DEUTSCHLAND REP 5Y 2.09 2.17 2.43 -8.10 -34.40
DEUTSCHLAND REP 10Y 2.18 2.26 2.46 -8.30 -27.70
DEUTSCHLAND REP 30Y 242 2.50 2.64 -7.50 -21.90
JAPAN GOVT 2Y 0.30 0.31 0.32 -0.60 -2.00
JAPAN GOVT 5Y 043 0.44 0.57 -1.20 -14.00
JAPAN GOVT 10Y 0.82 0.86 1.03 -3.90 -20.90
JAPAN GOVT 30Y 2.03 2.08 2.17 -4.40 -13.70
CHINA GOVT 2Y 1.62 1.52 1.62 10.20 0.70
CHINA GOVT 5Y 1.88 1.85 1.97 2.60 -9.30
CHINA GOVT 10Y 2.15 2.14 2.26 1.10 -10.40
CHINA GOVT 30Y 2.39 2.36 248 2.20 -9.60

X2 : KISAHEE 7L Bloomberg
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X2 : KISAHEE 7L Bloomberg

H2. MF CfH HY A ME ST

(EH2l: %, 717t 24.08.05~24.08.16)

HE] 2= e 5z
Financial 20.69% 7.14% 13.55%
Consumer, Cyclical 13.79% 10.71% 3.08%
Consumer, Non-cyclical 20.69% 10.71% 9.98%
Energy 6.90% 5.95% 0.94%
Government 3.45% 32.14% -28.69%
Basic Materials 0.00% 0.00% 0.00%
Communications 3.45% 5.95% -2.50%
Diversified 0.00% 0.00% 0.00%
Industrial 20.69% 3.57% 17.12%
Technology 6.90% 1.19% 5.71%
Utilities 3.45% 16.67% -13.22%
Government(Municipal) 0.00% 0.00% 0.00%

XHE : KISKHHE 7}, Bloomberg
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H3. F7t Korean Paper 2dHE (712} 24.08.12~24.08.16)
=29 SESH A & £3} T ] 7|1 Coupon|Benchmark| && {2 (USD)
CITNAT Float 06/12/25 US DOMESTIC | USD 2024-08-15 2025-06-12 | 5.79% | SOFRRATE |  150.00MM
KDB 9 ¥ 12/30/25 EURO MTN BRL 2024-08-16 2025-12-30 | 9.5% 51.13MM
KDB 0 09/19/24 EURO-DOLLAR | USD 2024-08-19 2024-09-19 - 30.00MM
WOORIB Float 08/20/25 | EURO-DOLLAR | USD 2024-08-20 2025-08-20 | 5.796% | SOFRRATE 30.00MM
CITNAT 0 11/20/24 EURO-DOLLAR | USD 2024-08-20 2024-11-20 - 84.00MM
KEBHNB 4 % 08/20/25 AUSTRALIAN | AUD 2024-08-20 2025-08-20 | 4.75% 42.94MM
KDB 3 ¥, 08/20/27 EURO MTN HKD 2024-08-20 2027-08-20 | 3.5% 49.92MM
CITNAT 0 11/19/24 EURO-DOLLAR | USD 2024-08-20 2024-11-19 - 50.00MM
Xt& : KISKHHE 7} Bloomberg
4. Tt 0|2 AH X = (H9l: %, 712t 24.08.12~24.08.16)
Date Name Survey Actual Prior
2024-08-13 PPl £[Z+82 MoM 0.20% 0.10% 0.20%
2024-08-13 PPl £Z 48 YoY -- 2.20% 2.60%
2024-08-14 CPI (I &CHH() 0.20% 0.20% -0.10%
2024-08-14 CPI (HACHH]) 3.00% 2.90% 3.00%
2024-08-15 HE=YX (FEF) -6.0 -47 -6.6
2024-08-15 2 0fThof =7 T 2] 0.30% 1.00% 0.00%
2024-08-15 20 o (RtsXt A Q) T &| 0.10% 0.40% 0.40%
2024-08-15 20 #of (RtsA S 7k H| Q) 0.20% 0.40% 0.80%
2024-08-15 200 gof 22| 2F 0.10% 0.30% 0.90%
2024-08-15 detdoor AE Z7| MYy 6.5 -7.0 13.9
2024-08-15 A Hesd gds -- 227k 233k
2024-08-15 HYEHAS g AU HA S -- 1864k 1875k
2024-08-15 FUSTHR| 5= T 2| -0.10% 0.10% 0.00%
2024-08-15 8 =7t X A7 Mol ™| -- 0.20% 0.20%
2024-08-15 F=AS7HR| 5= T dH| -- 1.60% 1.60%
2024-08-15 +EE X4 MoM -- 0.70% -0.50%
2024-08-15 F=ES7H|= Yoy -- 1.40% 0.70%
2024-08-15 23 AL MoM 0.00% -0.60% 0.60%
AtE : KISKHAHE Y, Bloomberg
H5. W{F 0|7 dH X =2 (E49l: %, 712+ 24.08.19~24.08.23)
Date Name Survey Actual Prior
2024-08-16 TR Z A 1333k -- 1353k
2024-08-16 =2 dFE MHAY HI|Es -- -- -45
2024-08-16 OJA|ZHCHSHm AH|RFALE 66.9 -- 66.4
2024-08-16 OjA|ZtoHEt e 4o sig 63.1 -- 62.7
2024-08-16 OJA|ZtoiEk . A H|XEZ|CH 68.5 -- 68.8
2024-08-16 ojA|Ztcietm 14 QIE2f| o] 2.80% -- 2.90%
2024-08-16 OJA[ZtCHE D 5-104 QIZ2 0|4 2.90% -- 3.00%
2024-08-19 MR = -0.30% -- -0.20%
2024-08-20 Zetdoor HE HHEY &2E -- -- -19.1
2024-08-21 MBA FE{ Xt MHEX| -- -- 16.80%
2024-08-22 A7t olgh Zotehs K| - -- 5.00%
2024-08-22 M Mg HRHs -- -- 227k
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2024-08-22 HYEHAS =T AE R -- -- 1864k
2024-08-22 S&p 22 0|5 HZY PMI -- -- 49.6
2024-08-22 S&p 22 0|5 MH|AY PMmI -- -- 55.0
2024-08-22 s&p =29 0|= 3 PMI -- -- 543
2024-08-22 7| ZEZ=E40joj 3.90m -- 3.89m
2024-08-22 7| EZE{00O) (2 ChH]) 0.30% -- -5.40%
Xt& : KISKHHE 7L Bloomberg
6. Tt 5Y AN X|=® (E491: %, 7|Z}: 24.08.12~24.08.16)
Date Name Survey Actual Prior
2024-08-09 CPI (HACHH]) 2.30% 2.30% 2.30%
2024-08-09 CPI (I &CHH]) 0.30% 0.30% 0.30%
2024-08-09 CPI EU B¢ T &H| 0.50% 0.50% 0.50%
2024-08-09 CPI EU % M| 2.60% 2.60% 2.60%
2024-08-12 =8H 1 88 =Y MH|o]
2024-08-12 dY=X| -- 23.2b 18.5b
08/12-08/16 EOiE7HK] 4= M dH| -- -0.10% -0.60%
08/12-08/16 SO E7HX| 4= M| -- 0.30% -0.30%
2024-08-13 ZEW AJH{|O| of & 39.0 19.2 418
2024-08-13 ZEW AH{|O| &dxjf &bt -- 773 -68.9
Ab& : KISAFEHE 7Y, Bloomberg
H7. WF 5 dH X = (E491: %, 712+ 24.08.19~24.08.23)
Date Name Survey Actual Prior
2024-08-20 PPI(H & CHH() -- -- 0.20%
2024-08-20 PPl A H -- -- -1.60%
2024-08-22 HCOB =¢ M=Z=¢ PMmI -- -- 432
2024-08-22 HCOB S AMH|AY PMI -- -- 52.5
2024-08-22 HCOB =& &g PMI -- -- 49.1
KR : KISKHHE 7 Bloomberg
B8 Tt 5 4N X (ZH9I: %, 717t 24.08.12~24.08.16)
Date Name Survey Actual Prior
2024-08-09 PPl H HH] -0.90% -0.80% -0.80%
2024-08-09 CPI (HALHH]) 0.30% 0.50% 0.20%
2024-08-09 BoP Current Account Balance -- $54.9b $39.2b
08/09-08/15 S2SE M2 T 6.00% 6.30% 6.20%
08/09-08/15 £33 M1 YoY -5.30% -6.60% -5.00%
08/09-08/15 £33 MO Yoy -- 12.00% 11.70%
08/11-08/18 FDI YTD YoY CNY -- -- -29.10%
2024-08-15 1-Yr Medium-Term Lending Facility Rate 2.30% -- 2.30%
2024-08-15 MpRERTLA 2R -- -0.65% -0.67%
2024-08-15 ZS LML Yoy 5.40% 5.10% 5.30%
2024-08-15 ZSHMLA YTD Yoy 5.90% 5.90% 6.00%
2024-08-15 2010 Yoy 2.60% 2.70% 2.00%
2024-08-15 204 0fE H2CHb] M Ay 3.50% 3.50% 3.70%
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2024-08-15 DY (EEX Q) YTD Yoy 3.90% 3.60% 3.90%
2024-08-15 2354 EXtYTD Yoy -9.90% -10.20% -10.10%
2024-08-15 Residential Property Sales YTD YoY -- -25.90% -26.90%
2024-08-15 HEZAL HYE 5.10% 5.20% 5.00%
2024-08-15 FX Net Settlement - Clients CNY -- -325.7b -282.2b
AtE : KISKHHETE Bloomberg
H9. UF 3= 48X X& (SH8l: %, 71Zt: 24.08.19~24.08.23)
Date Name Survey Actual Prior
08/16-08/18 FDI YTD YoY CNY -- -- -29.10%
2024-08-20 5-Year Loan Prime Rate 3.85% -- 3.85%
2024-08-20 1-Year Loan Prime Rate 3.35% -- 3.35%
2024-08-22 SWIFT CNY= A Z2XH| & -- -- 461%

AtE : KISXHHETE Bloomberg
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Xl X F NEES HEE
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@ «isHmIt
H3. FZHELS HAHE : 7| XX fFE LAlSE ¢ (H2: 7H)
T2 N O]t HEE
TUESY 35 28 -7
TLX| =¥ 37 43 6
sfelEs=d 26 30 4
Sl X| = 126 130 4
T 3 6 3
sfeleetd 10 9 -1
A 237 246 9
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (SH91: o )
T2 N O]t HEE
TUHE=Y 971 2,792 1,821
TLX|+=¥ 939 1,429 490
delEs=d 217 670 453
s K|+ 2,760 3,333 573
TU=ed 12 21 9
sfel=etd 123 197 74
A 5,022 8,442 3,420
X2 : KISKHEEIE
B5 FZHELS HAHE : 7| XXMH(ESE = 49 107H) (H2: 7H)
=2 HESIN R HESSEI) HESSYIE] e
1 KOSPI200 SPX SXSE 56
2 KOSPI200 - - 43
3 SPX - - 17
4 NIKKEI225 SPX SX5E 16
5 SRR, - - 13
6 HSCEI KOSPI200 SXSE 9
7 TESLA INC - - 8
8 HSCEI KOSPI200 SPX 6
9 HSCEI NIKKEI225 SX5E 6
10 | ADVANCED MICRO DEVICES NVIDIA Corporation - 5

KHE : KISKHHE 7}
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#2. KRW IRS Data

@ «isrsrzo

KRW IRS 1Y 2Y 3Y 5Y
2024-08-16 3.2025 2.985 2.8925 2.85
2024-08-09 3.165 2.9725 2.91 2.8825
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H5 FoE3 g Y F2 (EHSl: 7H)
5 2024-08-16 | 2024-08-09 Xto] =2 2024-08-16 | 2024-08-09 Xto|
KRW/USD 1357.6 1357.6 -7 USD/CHF 0.871 0.867 0.005
EUR/USD 1.098 1.098 0.006 USD/SGD 1.32 1.323 -0.003
GBP/USD 1.288 1.288 0.011 USD/IDR 15686.5 15930 -2435
USD/JPY 149.025 149.025 1.91 USD/PHP 57.26 57.26 0
USD/HKD 7.795 7.795 -0.001 USD/TWD 32.287 32.379 -0.092
USD/CNY 7.174 7.174 0.004 USD/SEK 10.518 10.496 0.023
USD/CAD 1372 1372 0 USD/PLN 3.901 3.955 -0.054
AUD/USD 0.664 0.664 0.003 USD/DKK 6.794 6.83 -0.036
NZD/USD 0.602 0.602 -0.001 USD/ZAR 17.973 18.29 -0.317
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[Appendix 11 = =] & Credit Spread Hs
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[Appendix 4] =2 A DS

&2l 02) 3215-1454

1. FLHMASRE Wo|adsd (ShSl: wakel)
T3 SxH Sotxy 2% 7|ELS-E*H 3| ALY ABS A
- 670,000 330,000 5,120,000 1,303,000 572,700 572,415 8,568,115
XFZ : KISKHAE T}
H2. F7H 3N Wo|HE (9] : Her))
TE 27 5% R 23| ek H8sE
2024-08-20 |EEZAF772 2021-08-20 3y 160,000 AAA
sy 2024-08-20 |0 7|ZEEA G H2021-4(Ah 2021-08-20 3Y 150,000 AAA
2024-08-22 |et=E7T 21263 2022-08-22 2y 180,000 AAA
2024-08-22 |s3XH(EY2)2023-80[1Y-D(H) 2023-08-22 1Y 180,000 AAA
Sty 2024-08-20 |5 92tDC024-0820-0910 2024-05-21 2m 30d 330,000
2024-08-18 | 4t22341E0100-0818-1 2023-08-18 1Y 100,000 AAA
2024-08-18 | 4H222410]0200-0818-3 2022-08-18 2Y 300,000 AAA
2024-08-18 | 7| Y-234(H)23080[1A-18 2023-08-18 1Y 210,000 AAA
2024-08-18  |=AtF &R (2%E)22-80(2-18 2022-08-18 2y 150,000 AAA
2024-08-18  |StLt-2H460 90|0927*18(1-H4) 2023-09-18 11m 200,000 AAA
2024-08-19 | =AS B H(2%)2021-080[3Y-D 2021-08-19 3y 150,000 AAA
2024-08-19 |=Aa&1 2 (28)22-80[2-19 2022-08-19 2y 30,000 AAA
2024-08-19 | 7| ¥2#(41)22080[2A-19 2022-08-19 2Y 270,000 AAA
2024-08-20  |5tLt2346090(0.92220(1-H) 2023-09-20 11m 280,000 AAA
2024-08-21 | 7| F2(H)23080]1A-21 2023-08-21 1Y 160,000 AAA
2024-08-21 |t = AFE2403A-&01-153 2024-03-21 5m 230,000 AAA
cniy 2024-08-22 | 7| &2 (H)23090|335A-22 2023-09-22 11m 200,000 AAA
2024-08-22 |otm+E U3 E(H)2308K}-0| H-1 2023-08-22 1Y 490,000 AAA
2024-08-22 | 7|2 (H)23080|1A-22 2023-08-22 1Y 350,000 AAA
2024-08-22 | 4l5H2E27-11-0]-9M-A 2023-11-22 9m 200,000 AAA
2024-08-22 | = 21-2343080((01)1%-22 2023-08-22 1Y 70,000 AAA
2024-08-22 | ABHCHEXIELE 2319-08-0]03-22 2019-08-22 5Y 50,000 AAA
2024-08-22 | <2|2¥27-08-0|(H)01-L4-22 2023-08-22 1Y 380,000 AAA
2024-08-22 | 4t223%#0]0100-0822-1M 2023-08-22 1Y 700,000 AAA
2024-08-23 | AH221410/0300-0823-2 2021-08-23 3y 130,000 AAA
2024-08-23 | &l5H2327-08-0]-1-C(H &) 2023-08-23 1Y 100,000 AAA
2024-08-23 |et==EYF 240572 21-92 2024-05-23 3m 90,000 AAA
2024-08-24 | = 212243080((01)1H-24 2023-08-24 1Y 230,000 AAA
2024-08-24 | ME2327-080[12Z24(%H) 2023-08-24 1Y 50,000 AA+
2024-08-19 |74 EF341-2 2023-05-19 1Y 3m 20,000 A-
2024-08-19 |OtO| A7 m| Et69-2 2021-02-19 3Y 6m 50,000 A+
2024-08-19  |StLIFHE218-2 2022-07-19 2Y 1m 50,000 AAO
2024-08-19  |OfF-27Hm| & 151-4(X]) 2021-02-19 3Y 6m 60,000 A0
2024-08-20 | S2|7t=219-2(Ab 2022-07-20 2Y 1m 50,000 AAO
2024-08-20 |7|27HE|E135 2023-02-20 1Y 6m 3,000 A-
2024-08-21 |et=7Hm| Eh508-1 2023-08-21 1Y 20,000 A0
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2024-08-21 | ZEHI7t=397 2019-08-21 5Y 50,000 AA-
2024-08-21  |OtO|H| 7| 0|7 m| & 278-1 2023-04-21 1Y 4m 20,000 AA-
2024-08-22  |BNKZHI|E274-3 2022-02-22 2Y 6m 10,000 AA-
2024-08-22 |JB L2|7Hm|E418-5 2021-02-22 3Y 6m 20,000 AA-
2024-08-22 | EHI7HmEt376-2 2019-08-22 5Y 30,000 A+
2024-08-23 | AFHE2525 2021-08-25 2Y 11m 29d 90,000 AA+
2024-08-23 | SHLIFHIEF335-4 2021-08-25 2Y 11m 29d 30,000 AA-
2024-08-23 |#dCH7HI| 21938 2022-08-25 1Y 11m 29d 100,000 AA+
2024-08-23 | #|O|H|= EI7LE329-1 2021-06-24 3Y 1m 30d 70,000 AA+
7|E}2E| 2024-08-23 |StLFHI|EE362-2 2022-08-25 1Y 11m 29d 50,000 AA-
| 2024-08-23 | #ICH7HI|EH1888-2 2021-08-26 2Y 11m 28d 30,000 AA+
2024-08-23  |OtO|H| 7| O|7H | & 241-4 2021-08-25 2Y 11m 29d 40,000 AA-
2024-08-23 | A|O|H|ZHI|E512-1 2023-06-23 1Y 2m 10,000 AA-
2024-08-23 | H|O|H|= EI7t=370-1 2022-11-23 1Y 9m 40,000 AA+
2024-08-23 |2 O|7H=464-1 2022-08-23 2y 50,000 AA-
2024-08-23 |20 0| X| == 7 | EH188-1 2022-08-23 2y 30,000 AA-
2024-08-23 |M|2| =4I| E217-3 2022-08-24 1Y 11m 30d 10,000 A+
2024-08-23  |TACH7HI]E1937-1 2022-08-24 1Y 11m 30d 10,000 AA+
2024-08-23 |2 O|I7H 1| E438-1 2022-08-23 2Y 10,000 A+
2024-08-23 |7|SIHT|E127 2022-08-23 2y 10,000 A-
2024-08-23 | H|O|H|=BIFtE311-1 2020-08-24 3Y 11m 30d 40,000 AA+
2024-08-23 | A7HE2471 2020-08-25 3Y 11m 29d 40,000 AA+
2024-08-23  |AO|O|X| =R M E137-3 2019-08-23 5Y 20,000 AA-
2024-08-23 | OtO[H|# 0|74 EF198-3 2019-08-23 5Y 30,000 AA-
2024-08-23 | H|O|H|=EIFtE281-2 2019-08-23 5Y 70,000 AA+
2024-08-23  |StLIFLE174 2019-08-23 5Y 90,000 AAO
2024-08-23 | 22|33 87HmE424-5 2021-08-24 2Y 11m 30d 50,000 AA-
2024-08-18 |0f|O| EQ7CB 2021-08-18 3y 5,000
2024-08-19 |SFHE-IY20 2023-08-24 11m 26d 18,800
2024-08-19  |C{O|oHA15CB 2021-08-19 3y 3,380
2024-08-20  |SKE|AFHH 2[194-1 2023-02-20 1Y 6m 35,000 A+
2024-08-22 |SSEHERIY19 2023-08-24 11m 29d 20,300
L=IPNOA| 2024-08-23 |3t EHEEUT66-1 2022-08-23 2y 80,000 AAA
2024-08-23 |Eztol3 2023-08-23 1Y 5,000
2024-08-23  |SK#|0|Z13-1 2023-02-24 1Y 5m 30d 35,000 A+
2024-08-23 |SKO|REME174-2 2023-02-23 1Y 6m 68,000 A-
2024-08-23 | =S BXIF37-1 2022-08-23 2Y 300,000 AAA
2024-08-23  |EHLCHE214 2022-08-23 2Y 2,220
2024-08-18 |EIL|OtM| NSt 1-36 2019-03-28 5Y 4m 21d 15,000 AAA
2024-08-18 |2EI|O(N| S A &XtR1-24 2019-05-23 5Y 2m 26d 20,000 AAA
2024-08-18 | EI|OLM|E M XIS 1-26 2020-10-23 3Y 9m 26d 20,000 AAA
2024-08-18 | AHELLEX M etAH1-21 2022-09-23 1Y 10m 26d 3,000 AAA
2024-08-18 |[HMMQ EX|AAXIR1-10 2023-10-25 9m 24d 2,900 AAA
2024-08-18 | AHHHERLEXN Y XtF1-1 2024-07-23 26d 5,000 AAA
2024-08-20 |HAEO|X|2t0|Z1 2023-02-10 1Y 6m 10d 179 AAA
2024-08-20 |G EZ 2T M1 2023-02-10 1Y 6m 10d 179 AAA
2024-08-20 |RE|EE3 2023-02-10 1Y 6m 10d 184 AAA
2024-08-20 |ADMEZEIX LX}2 2022-06-20 2Y 2m 10,600
2024-08-20 |O|CIZ2HME AR 2022-01-20 2Y 7m 40,000 AAA
2024-08-20 |HAEO|X|2t0|Z2 2023-02-17 1Y 6m 3d 183 AAA
ABS 2024-08-22 |HAEIIO|EX|72%tR1-8 2023-12-22 8m 10,000 AAA
2024-08-23 |FE{2-§SAIMBS2012-2(1-8) 2012-02-23 12Y 6m 7,700 AAA
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2024-08-23 |E|EEXMTFHEXR1-6 2024-02-23 6m 5,000 AAA
2024-08-23 |HAEDIO|2X|66X21-20 2022-12-23 1Y 8m 10,000 AAA
2024-08-23 |HAEDIO|2X|614t21-25 2022-03-23 2Y 5m 10,000 AAA
2024-08-23 |HEZ M YXH-2 2023-07-26 1Y 28d 860 AA+
2024-08-23 | FEHFZEZAIMBS2022-17(1-2)(Ah 2022-08-23 2y 50,000 AAA
2024-08-23 | = DI /X &Kf2-2 2023-07-28 1Y 26d 830 AAA
2024-08-23 | FEHZEZAIMBS2019-16(1-4)(Ah 2019-08-23 5Y 330,000 AAA
2024-08-24 |FEHZEEZAIMBS2011-18(1-8) 2011-11-24 12Y 9m 6,300 AAA
2024-08-24 |E|EEXNFHMAF1-9 2023-11-24 9m 15,000 AAA
2024-08-24 |E|2EMTAMTAR1-3 2024-05-24 3m 5,000 AAA
2024-08-24 | 7}O|Ot& S H|EH 2023-03-09 1Y 5m 15d 4,500
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273 A8 02) 3215-1465

H1. HEz 2 Lz (SH9l: 7HE, o 9, 7|2t : 2024-08-12 ~ 2024-08-16)

Fs3c 333 X853 w¥Y | WY FRNAFE 4] OlF | “WI b3 £3}
KR380804GE88 |ot= =% U3 &(1H)2408HI-0| &-1 AAA 2024-08-12 | 2025-08-12 |2 E3A} AAA CD 17H & +6bp 1 2,100 KRW
KR354410GE89 |FEHZ &3 AH64(H)(Ah AAA 2024-08-12 | 2025-08-12 |2 H3A} AAA CD 171 & +4bp 1 700 KRW
KR6000015E85 |4l5H22428-08-0|-1-B(H &) AAA 2024-08-13 | 2025-08-13 |21 B4AL AAA CD 174 & +9bp 1 2,500 KRW
KR6005281E81 |54H2%52024-080|(H)1A-14 AAA 2024-08-14 | 2025-08-14 | ZIH4At AAA CD 17§ +10bp 1 1,000 KRW
KR310504GE88 | 7| 2% (#)24080]|1A-16(Al AAA 2024-08-16 | 2025-08-16 | 21 H3AF AAA CD 170 +7bp 1 1,900 KRW
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