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

Y7t Ext KEY POINT
E7he A1 02)3215-1437 o MZCHH| ZDAYX|Z OHf X[ =X 408 STt
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 -0.29 -0.19 1.79 444 9.92 6.30 1.74
Duration 5.81 5.85 5.66 5.45 507 5.59 175
YTM 3.09 3.09 331 3.61 416 1.89 7.45

= 1KY FE$AUE -0.49 -0.52 2.44 6.13 13.72 3.95 1.79
Duration 9.64 9.69 9.33 8.99 8.31 9.12 2.05
YTM 2.91 2.89 3.16 3.46 3.99 2.03 6.86

Eotxy FE$AUE -0.04 0.20 1.07 2.22 452 8.63 1.32
Duration 1.28 1.21 1.30 1.26 1.30 1.02 0.96
YTM 2.89 2.96 3.23 344 3.79 1.16 6.80

IPNN| FE$AUE -0.09 0.10 1.27 3.33 7.52 8.46 1.96
Duration 2.52 2.57 2.60 2.58 2.43 3.07 1.35
YTM 342 342 3.62 3.96 458 2.01 8.43

KOBI30 FHoE -0.12 0.09 1.07 247 5.22 7.77 1.46
Duration 1.87 1.84 1.84 1.84 1.84 1.83 1.87
YTM 2.96 3.00 3.25 3.51 3.96 1.50 6.86

KOBI120 FHoE 0.00 0.23 0.93 2.05 435 8.88 1.30
Duration 1.01 0.99 0.99 0.99 1.00 0.97 1.11
YTM 3.20 3.24 3.39 3.60 4.01 1.29 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%
2021-10-11

—— FUN AR 2
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S| AFRH

2022-10-11
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SR

KOBI30

X

N
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SO

s KOBI120

AtZ: KISKHHEIE

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

=i 0.63 1.44 2.36 3.67 13.75 9.10
N 0.59 143 237 3.76 7.02 2.83
Sy 0.60 1.44 2.38 372 11.35 448
S5 d 0.69 1.51 2.34 0.00 0.00 1.27
28Ky 0.60 1.41 2.41 3.63 7.82 1.29
7|Et=E X 0.59 1.43 235 3.59 5.31 1.73
NS 2RET) 0.54 1.44 234 3.66 9.42 2.67
AN (B2 ET) 0.00 1.37 0.00 0.00 0.00 1.37
ABS 0.62 1.47 2.31 3.83 0.00 1.47

A 0.61 1.44 2.36 3.67 13.30 5.78




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

@ «isrsrzo

(EH$l: %)

& 37HE~14 1~2d 2~34 3~54d 5E0]4 HH|
= Xi 2914 2.946 3.002 3.029 2.986 2.983
N 3.126 3.057 3.149 3.195 3.307 3.159
S 3.344 3.235 3.234 3.246 3.204 3.247
S5 d 2.904 2.967 3.020 0.000 0.000 2.948
2 Xy 3.325 3.202 3.182 3.202 3.366 3.257
7|Eta-& X 3.622 3.539 3.510 3.482 3.839 3.551
AN (S EZRES) 3.535 3.468 3.487 3.429 3.549 3.492
A EES) 0.000 4178 0.000 0.000 0.000 4178
ABS 3.426 3.331 3.339 3.328 0.000 3.370
A 3.269 3.204 3.218 3.178 3.032 3.153
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 3.91 548 470 5.77 29.73 49.59
N 0.18 0.25 0.29 0.39 0.13 1.23
S=x 229 277 2.31 2.16 345 12.98
S5 d 1.69 2.10 0.46 0.00 0.00 426
2y 5.38 431 1.30 0.67 0.03 11.70
7|Eta-8 X 2.21 2.95 1.91 1.00 0.09 8.15
SIMHBSEEEDS) 249 3.08 2.1 1.52 1.23 10.42
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.67 0.59 0.27 0.14 0.00 1.67
A 18.82 21.53 13.35 11.63 34.66 100.00
XtE: KISKHEE I}
#5. KISS XA X|+ ME{/U7|E 5= = (- 7H)
T2 374 ~1d 1~24 2~34 3~54 50| 4 A
=M 16 22 21 34 55 148
N 194 255 259 498 45 1,251
S=Xy 530 568 539 457 701 2,795
S5 H 9 6 2 0 0 17
23Ky 568 397 123 82 7 1,177
7|Eta-8 XY 1,394 1,633 939 554 65 4,585
A (B EZEET) 519 658 418 320 388 2,303
AR (B2 ET) 0 1 0 0 0 1
ABS 442 341 119 49 0 951
A 3,672 3,881 2,420 1,994 1,261 13,228

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

H#6. ESGH A X| = 7|1ZHE X459l §/720]4d/YTM (FEEAE, YIMERS : %)
T 1w ™M 3M 6M 1Y 3y Inception

KIS SY40E -0.110 0.080 1.110 2.850 6.590 7.830 0.262
ESG Duration 2.220 2.250 2.240 2.270 2.240 2.780 3.110
e YT™M 3.282 3.294 3.463 3.772 4379 1.883 2.488
Sustinvest |+X$AE -0.110 0.080 1.110 2.850 6.600 7.930 0.217
ESG Duration 2.230 2.260 2.250 2.280 2.280 2.820 3.380
YT™M 3.274 3.287 3454 3.768 4368 1.886 2.066
Whos SY40E -0.110 0.100 1.260 3.160 7.300 7.890 0.145
Good Duration 2.720 2.750 2.710 2.720 2.660 3.200 3.070
ESG YTM 3.297 3.321 3.476 3.776 4387 1.920 2.253
ot SY40E -0.080 0.130 1.090 2.780 6.530 8.340 0.180
ESG Duration 2.070 2.080 2.040 2.080 2.140 4.050 2.820
A7 YT™M 3.301 3.327 3.480 3.780 4423 1.969 2.391
ESG SH40E -0.120 0.070 1.130 2.870 6.640 8.020 0.133
=HMA  |puration 2390 2.440 2.400 2410 2340 2.740 3.690
YT™M 3.223 3.237 3412 3.720 4339 1.867 1.996
WX |FXH0E -0.110 0.100 1.230 3.100 7.170 7.990 0.256
Duration 2,630 2.650 2610 2,620 2.580 3.150 3.100
YT™M 3.306 3330 3.484 3.783 4393 1.870 2.410

Xt=z: KISKHAHE 7}
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125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]

5 6.0%
4 5.0%
4.0%
3 M
N\M 3.0%
2
2.0%
! 1.0%
0 0.0%
2021-10-11 2022-10-11 2023-10-11 2024-10-11 2021-10-11 2022-10-11 2023-10-11 2024-10-11
KIS ESGE & SUSTINVEST ESG e KIS ESGS SUSTINVEST ESG
WHOS GOOD ESG ShREsG AT A WHOS GOOD ESG shREsc AL
ESG2X A A FlimpyES ESG2 XA ——— t|mX|$
XEE: KISKFAE 7} KbE: KISKFLHE 7}
F) SHRESGA T A HAEY|Y Lald F7h1E SHE|)
H7. KIS ESG S ME{/27|'2 Duration
2 3ME~13 1~2d 2~34 3~5' 5'40]4 A
S=x 0.60 1.46 242 3.75 8.70 2.66
=AY 0.64 143 2.35 3.22 8.37 1.28
7|Eta &R 0.61 1.45 2.41 3.62 5.17 2.01
IMHSERES) 0.53 1.44 2.34 3.66 7.67 2.32
AN S EES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.65 1.49 2.31 3.89 0.00 1.58
TH| 0.59 1.45 2.37 3.68 8.17 2.21
XbE: KISKHEEIL
H#8. KIS ESG S&X| = ME{/TI[E YTM (2H2l: %)
= 3/ME~13 1~2d 2~34 3~5' 5'A0] 4 A
S=Xy 3.349 3.242 3.240 3.256 3.281 3.273
=AY 3.301 3.196 3.155 3.147 3.251 3.238
7|Et=8X 3.445 3.379 3.393 3413 3.631 3.411
MNESEREES) 3.496 3.420 3.469 3422 3.518 3457
AN S EES) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.368 3.292 3.320 3.303 0.000 3.326
TH| 3.389 3.309 3.346 3.331 3.394 3.348

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 7.88 9.68 6.89 6.61 3.68 3473
28Ky 6.84 5.92 1.52 0.69 0.08 15.05
7|Eta-& X 1.29 1.61 1.41 1.06 0.13 5.50
AN (S EZRES) 8.59 11.34 8.13 6.06 3.18 37.31
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 2.67 2.60 1.40 0.74 0.00 7.41
A 27.28 31.15 19.35 15.16 7.07 100.00
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 208 242 220 222 150 1,042
23Ky 134 93 22 11 1 261
7|Eta-8 X 125 141 103 86 10 465
SIMHBSEREDS) 296 417 263 218 180 1,374
AN (B RES) 0 0 0 0 0 0
ABS 82 94 56 34 0 266
A 845 987 664 571 341 3,408

Xt KISKHHEIF
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Q KISKFAHE 7}

(E+91: %)

= 9/20 9/27 10/4 10/11 ML H|(BP)
SOt 14 2.86 2.85 2.827 2.862 35
SOt 2 29 2.877 2.845 2.935 9.0
=1 34 2.837 2.822 2.825 2.95 12.5
=1 54 2.87 2.89 2.897 2.997 10.0
=1 104 2.992 2.997 2.995 3.077 8.2
SAHHAAA 3 3.11 3.092 3.095 3214 11.9
SAHHAAA 5 3.135 3.154 3.157 3.252 9.5
SAHKHAAA 10 3.175 3.18 3.178 3.26 8.2
RHE : KISKHAHE 7}
23, 1% SPREAD 30| (ZHl : bp) d2l4. ExXJAAA SPREADZO| (Hl : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 60.0 -
40.0 1
20.00 - \\"\;7\
200 S /“’\éfa
Ao
0.00 0.0
N N N N N " N N N
%”Q:\’ No"'N N Vo’\® oS i W i N & uc’\\ QQ\/
S A & & & & & ~ & &
XIE : KISKHAHE I} XIE : KISKHAE 7}
H2 FU 3 AZHEHE (E+2I: bp)
NS 9/20 9/27 10/4 10/11 M|
=1 3 10 SPREAD 15.5 17.5 17.0 12.7 -43
=11 3.5 SPREAD 33 6.8 7.2 47 =25
=1 5 10 SPREAD 12.2 10.7 9.8 8.0 -1.8
= _EZLX{AAA 3YR SPREAD 27.3 27.0 27.0 264 -0.6
=1 _EX{AAA 5YR SPREAD 26.5 264 26.0 25.5 -0.5
=1 _EX{AAA 10YR SPREAD 18.3 18.3 18.3 18.3 0.0

Rt : KISKHAME 7}

10



“ KISAHLHE 7t

85, X &, EFMAAA =4 E ZM HFCHH| FEHS= (541 : %, bp)
i

3.5
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2.6

-5 2.5
3M 6M  9M 1y 15y 2y 25 3Y 4Y 5Y 10Y 20y 30Y

RtE : KISKHAME 7}

F) X E £ 5O 3M~2Y, T 25Y~30Y L2 £UE

J2l6. BEI(Breakeven Inflation Rate) H& (549l : %, bp)

F BE —— =245 ——&7t24-6
5 400

4.5 350

- 300

250
200
150
100

50

0

K|k dA| RN 2T 24-8 229, B7} 24-6 8702 20| St E0t5H 91U S 0| AMFeks
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Q KISKAHE 7}

H9. aF SAK| 2dsg (H21: 7H, %)
UEYd 89 HESE 27| ZALEg | HEIZ HEZY
2024-10-07 FEFESANT3(AD AAA 54 21" -3.0bp 3.104 1,200
2024-10-07 st 21426 AAA 24 2IH +6.3bp 3.250 3,000
2024-10-07 st 21427 AAA 34 2IE +8.2bp 3.270 4,000
2024-10-10 FESESANT4(AD AAA 254 2IE -2.0bp 3.174 1,200
2024-10-11 St et R £h24-23(Ah 0 54 2IE -2.0bp 3.188 500

X2 KISKHAHE I}

AT FSAY2 =10 24-45 SH22 RS 0|20 11Z 07059 FSEUCE. O[0fM =11
7

JEl7. FH X ESE L

m
f
1
o

120000
100000
80000
60000
40000
20000

o N
EcC}t
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XtE : KISKHAHE 7}
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o T8 AT Al LAl X&

JIEtE 8N TAAE A A S HS2H SIIUCL tHREEL FHoM ZME =HUCL Z7|EHEE

X AA+ AT e 1E G 34, 54 FZHo| A= 22 2.5bp, 2.0bp A AT, 1 2 10H FZH2 1.0bp

kis
J81. 28X 3y YTM 30| (5491 : %) &2, o{Fxf 3y YTM 30| (5421 %)

SNk 7|ES 8 AA+
7|EtZ 8 AA- 7|EtZ 8 A+

|
§

2 2 |
1
0 0
2022-10-11 2023-04-11 2023-10-11 2024-04-11 2022-10-11 2023-04-11 2023-10-11 2024-04-11 2024-10-11
Xt&: KISKFAHE 7F X2 KISKH&HE 7F
33, 28 S 0CHH| SPREADFEO| (T : bp) 24, o{F S DLHH| SPREADFEO|  (£9: bp)
AP RY 3v- KTB 3Y e S 2 - KTB 3Y 7| EtS 8 X AA+- KTB3Y
140 4 2 AAA- KTB 3Y 2 AA+ KTB 3Y 350 4 7|EtZ-&XAA- - KTB 3Y
120 300 7|EtZ 8 A+ - kTB 37
100 - 250 -
80 200
60 1 150 |
40 - 100
20 | 50 |
0 . . ; ‘ 0 : . . ‘
2022-10-11 2023-04-11 2023-10-11 2024-04-11 2024-10-11 2022-10-11 2023-04-11 2023-10-11 2024-04-11 2024-10-11
Xt&: KISKHLHE L KEE: KISKHHE 7}
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H1. 2¥Wi 3ACjH] ASEE Y HEE (E421: bp)
= =aF 2ZYE(10/11) T ZCHH|(10/04) HErHH|(09/10)
| 1Y 3y 5Y 10Y | 1Y 3Y 5Y 10Y | 1Y 3Y 5Y 10Y
4z 334 | 172 | 202 | 490 | -03 | 10 | 00 | -05 | 08 | -05 | 10 | -16
33 334 | 178 | 202 | 521 | -03 | -10 | 00 | -05 | 08 | -05 | 10 | -16
AAA 357 | 297 | 313 | 588 | -03 | -06 | 00 | -05 | 03 | -03 | 02 | -16
AA+ 418 | 390 | 442 | 684 | -03 | -06 | 00 | -05 | -07 | -14 | 02 | -16
H2 Of{Hx] FOCH| A=y E U HEE (E421: bp)
s= =TT AZHE(10/11) TECHH|(10/04) ™[ (09/10)
27| 1Y 3y 5y | 10Y | 1Y 3y 5y | 10Y | 1Y 3y 5y | 10Y
AT 417 | 421 | 425 | 1336| -15 | -1.8 | -23 | -05 | -40 | -65 | -3.0 | -05
33 443 | 483 | 638 | 1522 | 20 | -20 | -30 | -05 | -45 | -62 | -30 | -05
AAA 533 | 588 | 732 | 1722| -25 | 20 | -20 | -05 | -55 | -84 | -35 | -05
AA+ 127.0 | 1543 | 189.1 | 2415| -25 | -20 | -20 | 1.0 | -50 | -7.2 | -35 | -05
AAA 203.0 | 2330 | 2516 | 2854 | -25 | -20 | -15 | 00 | -50 | -72 | -3.0 | -05
AA+ 257.5| 302.8 | 3185|3502 | -25 | -30 | -15 | -05 | -50 | -72 | -3.0 | -05
Il 2HAE S
2K LHH2 3X 82009 2 ™ F CHH| 2= 800 S7tACE 2 A& ZME =St
= B&52 LEIRICH §3] Holxf 2l 5 7280 13 o|st AL F0| A 12.2bpE &3t LE2 0[0

ZACE O|0jM =Ml Sl staEY2dol AUE FAl AE LS O|0{7tH BME LIEHRICE o
H olmx] SoME 2ol o|#X{7t AHZ HAEN TS LA, 1 2o ZE FHUM AT

£ 20| OgRUch

19

.‘

JIEtEEX Ty

rlo

122 9,000 22 ™ 3 OfH| 1Z 1,100 & S7IAUCL 7|Ela&M 2T
Al X[3=0f 0]0] ZME HS HLHUCL A0 SS2| OfF270TE 23 O|Lf O|&EX 7t =|CH 2 16bp2 &
|0 ZME O|ZRUCE 0[0fM AA- S5l HU|E A FEEXZL 21E 2 dS O[7tH FE 2| FZH0fA

BME E0[0f OpZ ULt

= o 3B HEF3| = (=134
Jas. F7 SuN waRol @0 e 2 UM Hao| (5t %
2000 . BEZA mAFR mAAA T AA+ 14,000 - L= FH I B 2
12,000
20,000
10,000
15,000 8000 |
10,000 6,000
4,000
5,000 -
I ] .
0 - T T T 0 T T
2024-10-07 2024-10-08 2024-10-09 2024-10-10 2024-10-11 2024-10-07 2024-10-08 2024-10-09 2024-10-10 2024-10-11
Xt KISKFEHE 7L Rt&E: KISKp&HE 7F

14



H3. FU4 2 2E o (5491: %, 22)
s= 53 wWige | gy2arm S L i LR
AAA AtZ244180005-1007-1 3.360 2 -3bp 2024-10-07 | 2025-03-07 4,000
AAA st2E A2 82410Lt-801-151 3.350 QI -4bp 2024-10-07 | 2025-03-07 2,100
AAA 7| 23 (41)24100]1.5A-10(Ah) 3.200 E -1bp 2024-10-10 | 2026-04-10 4,500
AAA 7|2 (Ah24101A-10 3.120 21 -9bp 2024-10-10 | 2025-10-10 5,200
AAA At224410]0200-1010-2 3.160 E -1bp 2024-10-10 | 2026-10-10 5,300
AAA AZ2441E01001010-1(Ah) 3.120 21 -9bp 2024-10-10 | 2025-10-10 3,500
AAA St == AF§2410CH-0[&-182 | 3370 W -2bp 2024-10-10 | 2025-04-10 3,700
AAA 7| H2H(Th2410E304A-11 3.140 DI -12bp | 2024-10-11 | 2025-08-11 1,900
AAA 7|23 (41)24100]1.5A-11 3.190 2E -4bp 2024-10-11 | 2026-04-11 3,000
AAA SlLt2847-100(32-11 3.220 QI -1bp 2024-10-11 | 2027-10-11 2,300
AAA st=2+=Z= 24 F824100t-0| E-2 3.150 2 -3bp 2024-10-11 | 2026-10-11 2,700

X}E: KISKHAHE L

H4. F2 O] HH o (£91: %, 2A2)
se 2% YyFe | g¥2LAZEE ERE 27 LR
AA- BNK7H I &363-1 3413 2E -3bp 2024-10-07 | 2026-01-07 100
AA- BNKZHI|&363-2 3.409 DI -3bp 2024-10-07 | 2026-04-07 100
AA- BNK7HT| §363-4 3.395 2E -3bp 2024-10-07 | 2026-10-07 700
AA- BNK7HI| §363-5 3.396 DI -3bp 2024-10-07 | 2026-11-06 300
AA- BNK7HTI| §363-6 3.387 2E -3bp 2024-10-07 | 2027-10-07 100
AA+ AlOlH|=BIFt=416-1 3.258 o 2024-10-08 | 2027-10-08 800
AA+ 7l0lH| = EIFt=416-2 3314 o 2024-10-08 | 2028-10-06 200
AA+ 70[H| = BIFt=416-3 3.333 oy 2024-10-08 | 2029-10-08 700
AA- ZH7tE543-1 3.492 2E -5bp 2024-10-08 | 2027-04-08 1,200
AA- R O7tE543-2 3.506 DI -3bp 2024-10-08 | 2027-10-08 1,300
AA- M27K I 750 3.349 E -1bp 2024-10-08 | 2027-10-08 1,500
AA+ A47+E2693 3.449 o 2024-10-10 | 2029-10-10 500
AA+ et E2234-1 3.435 o 2024-10-10 | 2028-10-10 400
AA+ ABHILE2234-2 3.449 o 2024-10-10 | 2029-10-10 300
AA+ ABtFtE2234-3 3.512 21 -4bp 2024-10-10 | 2030-04-10 300
AA+ SHL{FE911-1 3.370 g -2bp 2024-10-10 | 2026-10-07 500
AA+ #Ci7t=911-2 3.370 21" -2bp 2024-10-10 | 2026-10-08 500
AA+ SL{7tE911-3 3.388 2g -2bp 2024-10-10 | 2027-10-07 200
AA+ Sl 7t=911-4 3.388 21" -2bp 2024-10-10 | 2027-10-08 800
AA+ SLi7tE911-5 3.483 2g -2bp 2024-10-10 | 2029-10-08 300
AA+ HO7HE911-6 3.483 21" -2bp 2024-10-10 | 2029-10-10 500
AA+ 74 o ©2030-3 3.364 2g -2bp 2024-10-10 | 2026-10-08 100
AA+ HCH7H I EH2030-4 3.381 21" -2bp 2024-10-10 | 2026-10-08 100
AA+ 74 o & 2030-5 3457 2g -1bp 2024-10-10 | 2029-10-10 300
AAO ol 2| = 7] | B 264-2 3.658 21" -2bp 2024-10-10 | 2026-10-08 300
AAO o 2| =71 I EH264-3 3.721 2g -2bp 2024-10-10 | 2027-04-09 600
AAO o 2| =74 | E264-4 3.748 21" -2bp 2024-10-10 | 2027-10-08 400
AAO f2|7tE253-1 3.392 21g -3bp 2024-10-10 | 2026-04-10 100

15



AAO 22|7HE253-2 3.381 2024-10-10 | 2026-10-08 400
AAO 2|7HE253-3 3.381 2024-10-10 | 2026-10-12 600
AAO L8|7tE253-4 3.400 2024-10-10 | 2027-04-12 200
AAO L2|7HE253-5 3.404 2024-10-10 | 2027-10-11 200
AA- RO7tE544-2 3.626 2024-10-10 | 2027-10-08 200
AA- fela38HmE512-1 3439 2024-10-10 | 2026-10-07 300
AA- Le|28IHTEs512-2 3439 2024-10-10 | 2026-10-08 700
AA- f2la38HmE512-3 3.455 2024-10-10 | 2027-01-08 500
AA- Le|28IHmEs512-4 3471 2024-10-10 | 2027-04-09 200
AA- 238NI E512-5 3476 2024-10-10 | 2027-10-08 300
AA- SICH7{ H A535-1 3451 2024-10-10 | 2026-04-10 500
AA- S1C7{ 0 M535-2 3.423 2024-10-10 | 2026-10-08 200
AA- SCf7{ 0 4535-3 3481 2024-10-10 | 2027-10-08 300
AA- SIC7{ 0 M535-4 3.661 al 2024-10-10 | 2029-10-10 300
A0 Of /27 m &t232-1 5.116 oy 2024-10-10 | 2026-02-10 100
A0 Off 7270 m| &232-2 5.173 oy 2024-10-10 | 2026-04-09 100
A0 Of F27)m&232-3 5.173 oy 2024-10-10 | 2026-04-10 300
A0 Of F-=27Hm| &232-4 5.221 oy 2024-10-10 | 2026-06-09 100
AO Of F27) W &232-5 5.221 oy 2024-10-10 | 2026-06-10 200
A0 Off 7274 m| &232-6 5.308 oy 2024-10-10 | 2026-10-08 100




XtE: KISKHAHE It

HO|E 7|Ef3 &M AE2 A-

=
=

OS2l 7oA 24

H
)

¥

7|Et

Al

2 ZME OS5 =iCt F= S0 Bl

1o

A
O

=
S

ojn

=
od

UL

s

z
(=]

CHSHDH Of

L

3
2!

=
=

FXI2E CHF-2 2 FZH0IM Z A

.
o

UL

Ho|7| &

ME

&

120,000

Ho
|

OUTLOOK

fo-
7O
bl

OUTLOOK

oo
o3
ar

47t

IE
o

7, KISKFAF

SR

=

F

X

17



QIAHH : S&J12 JdIR ATY =

W 7}EhehR} KEY POINT
UIR|Y AT 02) 3215-1471 o TH2 7|FEFE| 0.25%p 2ot tHlHo = K F2| shet

o QLY 27} 0I5} 7h5 A Mg R Jaj5l S #3f O]k
BIAMY MBS

AL 71E SIARRH 3 2H7] AAASE2| =3 OfH| 2% Az E= ™ FEC 3bp SHEFSE 44.1bpE LIE
WA, AAOSE2 T FEL} 3bp 5tETt 53.1bp A0S E2 H FEL 1bp StEfS 117.2bpE 7| =5 AL

O[¥Z BIA| REAINO| HUHOR EXN S2S JHHON FR7|T2E FHOR ARSI} 44

oty
nl
Ot
Hi
rlo
0%
o
ofm
Ho
rHo
ot
rir
im
N
)
10
i
2
N
M
o
i
i
o
N
(9]
X
©
ro
_C')_
bl
H
o
rE
ro
ey
HU
mo
o
i
=
-0
i
o

olst JH5A0| M| 20| 225 AIRe| Mste IX| 22 o=z oAEICt,

— AA

3. Ay F2[3:0] (59 - o @)
6.5 600
5.5 500 .
AOAIZR E
45 400 AAOAE Y E
AAAA I
3.5 300
——A0
2.5 200 —AA0
—— AAA
151 10 353y
0.5 ‘ ‘ 0
2021-10-11 2022-10-11 2023-10-11 2024-10-11
KE2 : KISKFAHE 7}
H1 YA AZYHE Y HEE (E+2l: bp)
s FF 2ZHE(10/11) HFChH[(10/04) HHLCiH](09/13)
a7 1Y 3y sy | 10y | 1y 3y sy | 1oy | 1Y 3y 5y | 10v
AAA 381 | 441 | 416 | 631 | 00 | 30| 25 | 25 | 15 | -03 | -25 | -3.0
AA+ 430 | 498 | 495 | 903 | 15 | -30 | 22 | 32 | 30 | -10 | -07 | -42
AAO 439 | 531 | 558 | 1242 | 15 | -30 | 22 | -32 | 30 | -10 | -12 | -42
AA- 472 | 583 | 659 | 1608 | 15 | -30 | -22 | -32 | 30 | -10 | -12 | -42
A+ 644 | 911 | 1373 |2185| 00 | -10 | -05 | -05 | 00 | -05 | -05 | -05
A0 808 | 1172 | 1818 | 2645| 00 | -10 | -05 | -05 | 00 | -05 | -05 | -05
A- 1076 | 1617 | 2418|3158 | 00 | -1.0 | -05 | -05 | 00 | -05 | -05 | -05

RE2E : KISKHAME 7}
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rlo
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(Oa]

709 210 Z 78109 Qo & Ydllg 7| =2

-1 =

Ch 25 A2 =2 Se, FES80AM S2st 20| o|RoM oM fF & AETH| JSAUCH

djm
Ot
~
_|
o
)
>
>
=
rir
4
fo
=2
A4
o
Hl
]
1o
(e)}
£
o
0z
mjo
o
A
ot
=2
olo
o
=2
0x
OH
batly
fim}

. OIEtZH &

2. 3 yoig (H2: %, bp, 9, AY)
888 559 EC BEHO|g | ZHADIE | LAY | N
AAO MM A142-1 2024-10-07 3.143 JHE B -8bp 2 500
AAO MM A 142-2 2024-10-07 3.235 JHHBIE -4bp 3 1,900
AA- ZHa|x7-1 2024-10-07 3.444 JHE2IE +15bp 1 500
AA- Z202|x7-2 2024-10-07 3484 JHEIE +15bp 2 750
AA- A OIM M 77-1 2024-10-07 3.227 JHHEE -26bp 2 800
AA- A OIMM77-2 2024-10-07 3.382 JHHBE -23bp 3 2,200
AAA KT&G4-1 2024-10-08 3.218 JHERIE -3bp 2 800
AAA KT&G4-2 2024-10-08 3.306 JHHBIE -3bp 3 1,600
AAA KT&G4-3(5) 2024-10-08 3.335 JHERIE -4bp 5 700
AA+ JBE&X|F22 2024-10-08 3322 I BIE -5bp 1 700
AA+ Qilof| O] X| & X}70-1 2024-10-08 3424 JHE I -14bp 3 2,800
AA+ QU0j| O] X| & X}70-2 2024-10-08 3.521 HHBE -17bp 5 2,200
A0 MOl =2 A|10]13-1 2024-10-08 3.615 JHE I -14bp 1.5 250
A0 M o] Al9f0]13-2 2024-10-08 3.616 JHETIE -19bp 2 280
A0 K| Of| 2 Q1 &l 13-1 2024-10-08 3.9 JHE B -3bp 2 600
AA- LF13 2024-10-11 3415 JHE I -9bp 3 500
AA- A HIO| R 2 X A8-1 2024-10-11 3.273 JHEBIE -9bp 2 2,000
AA- APMHIO|Q 2RI Ag-2 2024-10-11 3.38 JHE I -8bp 3 6,000

T BEES et S| ALKY, ELS A 2|
AtE: KISK Ol EFZ A2

3. S|AMKH BHIEE (£491: %, 9, 218l)
858 3549 EC L nHO|E o7 agtol | Ty
A+ 2o HE133-2 2019-10-08 2.509 5 250 4,450
A+ Ao AT M22-2 2019-10-08 2.03 5 300 7,100
A- Ciotat396-2 2021-10-07 3.902 3 1240 18,980
A- CINQELE[ET-2 2021-10-12 3.185 3 600 800
A0 Olo| X C|e i 55 5-1 2023-04-12 4783 1 1020 5,760
AA- 7 O] M M| 73-1 2021-10-08 2.236 3 1700 17,700
AA- MotEH2(Z 2018-10-11 3.892 6 2500 4,100
AA- CHAMSRH21-1 2021-10-07 2419 3 1500 5,200
AA- ZEAIFNA15-2 2019-10-07 1.688 5 1200 21,300
AAO SKOfl L4 X|39-3 2014-10-10 3.148 10 700 23,900
AAO X|of| 204 X]13-1 2022-10-06 5.108 2 900 16,200
AAO o2l =3 &X|F15-2 2022-10-07 6.055 2 1160 13,890
AAO A A 136-1 2021-10-07 2.199 2 1800 15,300
AAA DGBE8XIF16 2021-10-12 2.082 2 1200 13,000
AAA DGBZ 8 X|F23-1 2023-10-12 4281 2 500 13,000
AAA KT192-2 2019-10-11 1.578 2 1000 40,600

F)REES gt S| AMKY, ELS A 2|
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H4. X3 S| AK A 2l

(TH2l: %, bp, ', AY)

MESE 59 Ay Wl AZYE EHOIE 27| EE e
A CHAlof = okoto| 2024-10-16 JHE2IE +30bp 46311 400
A CHAIO ZHOFO| 2024-10-16 JHH2IE +30bp 46675 200
A O] HNCC 2024-10-17 5.20%~5.50% 46311 700
A Ol HNCC 2024-10-17 5.50%~5.80% 46675 300
F) 2E3 32 Lt SIAH, ELS H 9
KbE: KISXHAE 7L DART
2. S| AR Eeiod 0| (E: 9 8)
180,000
160,000
140,000
120,000
100,000 2021
80,000 - 2022
w2023
60,000 - m 2024
40,000
20,000 +
18 28 38 48 5B 62 72 83 9E 108 118 12¥

Xt : KISAHHEIF

B3, A T

2900000

2700000 -

2500000

2300000

2100000

1900000

1700000
2022-10-11

2023-02-11

2023-06-11

2023-10-11 2024-02-11

2024-06-11

2024-10-11

AtE : KISKHAHE 7}
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. SEAMNE S
=3 A FEAIES MF CHH| gest A2l 7t O|RO0FLCL S2Y R

7.92%P &2t 29.02%E XXM, AA S5 A3 OH| 9.79%P F7t8t 57.37%E XIX[UCH ASE2
1.61%P ZHA8F 12.36%E AHA|YUCH oHE 07| B &2 143 0|2 FZH0|M = 4.35%P A3t 35.04%, 1

H~3EE

ot 7.01%E A2 5 Oy FZH0f A

#5. 2M X SEE /& (el o )
T2 2024-09-05 2024-09-12 2024-10-03 2024-10-10
AAA 4,546 10,837 10,136 9,817
AA 21,279 25,050 13,054 19,407
A 9,260 7,483 3,834 4,182
BBB 718 565 393 410
JUNK 15 12 21 13
Total 35,819 43,948 27,438 33,829
XFE : KISKHAEE 7}
He. 2 MM THEE /RS (29l o &)
T2 2024-09-05 2024-09-12 2024-10-03 2024-10-10
~1y 14,624 13,655 10,810 11,855
1y~3y 14,913 24,786 10,814 17,368
3y~5y 2,071 3,088 2,834 2,370
Sy~ 4,211 2,419 2,981 2,236
Total 35,819 43,948 27,438 33,829
A2 : KISKHAHE7F
J24. A SEE /S (5491 : %) O35, A ZHEQ|E /& (549l - %)
3y~5y
7.0%
AA BBB 1y~3y Sy~
57.4% 1.2% 51.3% 6.6%
AAA BB+ ~1y
29.0% 0.0% 35.0%

RtE: KISKHAHE 7}

AtE: KISKHAHE 7}
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30000 g5 1 1l I | M0 [ _ Il I

o000 111 L1 I L LEEEE

pessa Bl 111 L I LENEEEL IO
o LI e
2023-10-10 2023-12-15 2024-02-22 2024-05-02 2024-07-11 2024-10-03

Rt : KISKHAE 7}
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MR o= EEL KISAHEEZL
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@ «isrsrzo
ABS/MBS : S AMOIEXIMI 77X &¢d, MBS &8 XM

Wt} KEY POINT
719l AR 02) 3215-1435 o ABS Y| RUSMT FEHAMO|EX|HT77X 3,051 & 2
ol3t 7Y 02) 3215-1454 e MBS &l MF

Ol ABSE CHUV|HELYFAS 7| XXAUC R o FFHALIO|EX| X774 M=% A 3,015 | O]

LHLACH FEHLTOIEX[ M| 774 A A2 BRI FS 2271336211, M AT 29959 #o| THE

— =

N
ot
Hr
=
]l
=t
]
p=
©
mujn
o
HT
Ot
N
40
rot
Hr
o[
Hr
oot
0xt
-4
3}
=
N
m
o
=2
Fl'F
H
o
oin
mjo
00

FE 74l 30519

o
2

| # ST 2LA0] 2ot RESATELAE & FE2ALL] 2ol S YA RE2Z A 1-12]~A

a2, 7 7| XKL ABS i Z ol 20| (EH2l:d @, 712t : 2024-01-01 ~ 2024-10-11)
16,000 350000
I PF Loan
14,000 L
300000 b.cBO
12,000
- 250000 s 7|}
10,000
-~ 200000 cE=
8,000
- 150000 = e =N
6,000 —
L w3 /2RO E 10 2 cpo
4,000 | 100000 [ O =AY
- Synthetic CDO
2,000 +— ___+ 50000 ynthetic
0 ‘ ‘ ‘ ‘ ‘ 0 RS

2024-01 2024-02 2024-03 2024-04 2024-05 2024-06

ALE: KISKHAHE 7L
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22 A7 el =S (5421 = 9%, 717t : 2023-07~2024-10)
gpg/g 2l Synthetic
CDO
=
=% 0%
P-CBO

28%

)
i
0

of

@ stz

(2%l : %, 712t : 2024-10)

SO, 3015

Xb2E: KISKHAHE I X&E: KISAHHE It
H1. F7H ABS L $igl (549l : A9, %, 712+ : 2024-10-07~2024-10-11)
7| =Xtk SPC HESE L 7| Wz | gz | M
CHU7|HEUSMA | FEH2MOIEX|H771-1 AAA 2024-10-11 2M 240 3.510 -
SRS AE | FEHAIOIEX|N771-2 AAA 2024-10-11 4M 240 3.503 -
ST RUSA | FEATOIEX|H771-3 AAA 2024-10-11 6M 240 3.470 -
SRS A | FEHATOIEX|N771-4 AAA 2024-10-11 8M 230 3416 -
CHU7|HEUFMA | FEH2MOIEX|H|771-5 AAA 2024-10-11 10M 230 3.363 -
ST RESAE | FEHAIOIEX|N771-6 AAA 2024-10-11 1Y 220 3312 -
SRS A | FEATOIEX|N771-7 AAA 2024-10-11 1Y2M 220 3.336 -
SRS A | FEHADOIEX|N771-8 AAA 2024-10-11 1Y4M 220 3.360 -
SRS iAE | FEATOIEX|H771-9 AAA 2024-10-11 1Y6M 220 3.384 -
oY RdE A | 2= Amo|2X|H771-10 AAA 2024-10-11 1Y8M 220 3.397 -
CHU7|HEUIMA | FEH2TO|EX|H771-11 AAA 2024-10-11 1Y10M 200 3.401 -
oY RdE A | FEAmo|2X|H771-12 AAA 2024-10-11 2Y 150 3.405 -
CHU7|HESMA | FEHAT0EX|H771-13 AAA 2024-10-11 2Y2M 90 3.420 -
SRS A | FEHADOIEX|NT771-14 AAA 2024-10-11 2Y4M 80 3.445 -
CHU7|HESMA | FEH2ATOIEX|H771-15 AAA 2024-10-11 2Y6M 70 3.460 -
oY RdE A | FEeAno|2X|H771-16 AAA 2024-10-11 2Y8M 50 3.465 -
STl RdaA | FEALo| XN 771-17 AAA 2024-10-11 2Y10M 50 3.470 -
SRS RUaMH | FER2TO|EX|X771-18 AAA 2024-10-11 3y 35 3.476 -
SRS RUEMH | FE2TOIEX|H771-19 AAA 2024-10-11 4Y7TM 10 3.507 CALL
X2 : DARTH RS A|A|AH

24
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H2. X2 MBS Z¥ ol H3|X} 2 HnsE (EHl - A8, %)
a7 MBS 2024-19(2024-09-27) MBS 2024-18(2024-09-10) MBS 2024-17(2024-08-27)
B weZ | wegs | amac | wd3o | we3s) | Amgc | wH3d | wwgs| | Amgs
14 1,030 3.186 +32 996 3.236 +22 1,030 3.297 +25
24 1,200 3.149 +29 900 3.200 +18 1,300 3222 +19
34 600 3.104 +26 600 3.115 +21 700 3.120 +20
51 700 3.145 +25 700 3.174 +21 800 3.159 +21
7 1,000 3.197 +19 800 3.185 +16 1,000 3.151 +15
104 700 3.198 +18 700 3212 +19 800 3.204 +21
204 500 3.109 +17 500 3.195 +14 700 3.181 +18
304 200 3.105 +20 200 3.165 +21 200 3.201 +29
=) w7 EAI O[0jZboh
ARSI FEFESA
%4, MBS TH7|E U Xl 0| (B9l & &)
120,000 300,000
100,000 /A\ 250,000
80,000 200,000 2021 2484
022 '
60,000 150,000 -
023 23l
024 L3
40,000 100,000 =<
STt (%)
20,000 50,000
0 - -0
1y 2Y 3y 5Y 7Y 10y  15Y 20y  30Y
XIE : KISKHAE 7}
&5, MBS 7|8 Ul ATy E S0 (5H9l: o 9)
2.5
2
m1y
m2y
1.5 m 3y
m5Y
1 m7Y
m 10Y
15Y
0.5 20Y
0 T T T 1
MBS2024-16 MBS2024-17 MBS2024-18 MBS2024-19

AtZ : KISKHAHE It

25



@ «isrisrz

. FEAE S

ABS FSAIEOIA

rir

7| &= X4t Synthetic CDOZF 509 |, HHU 7|2 S iSOl 150 &, LEE0]

27.0839 &, 7|Ef 322829 Yo = NESH & +ES ERLCL
%6, Y7 ABS 7| XXtH4H 1 QEH|E 30| (& & 2
100% m 7
90%
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H1. T 338 SE/HS

@ «isrsrzo

(THl: %)

EL b 2024-10-10 2024-10-04 2024-09-11 M OfH| HE Cid|
US TREASURY 2Y 4.00 3.70 3.57 30.80 43.20
US TREASURY 5Y 3.91 3.62 3.40 29.00 50.50
US TREASURY 10Y 4.07 3.84 3.62 23.30 44.90
US TREASURY 30Y 4.35 417 3.94 17.20 40.60
DEUTSCHLAND REP 2Y 2.27 2.09 217 17.50 9.30
DEUTSCHLAND REP 5Y 2.14 1.97 1.99 16.20 14.90
DEUTSCHLAND REP 10Y 2.27 2.16 2.12 10.60 14.50
DEUTSCHLAND REP 30Y 2.55 249 2.40 6.80 15.30
JAPAN GOVT 2Y 0.41 0.37 0.39 4.10 2.50
JAPAN GOVT 5Y 0.57 0.50 0.50 7.00 6.20
JAPAN GOVT 10Y 0.96 0.89 0.86 7.40 10.40
JAPAN GOVT 30Y 2.19 2.08 2.06 11.00 13.50
CHINA GOVT 2Y 1.45 1.41 1.37 3.90 7.90
CHINA GOVT 5Y 1.84 1.84 1.72 0.50 12.10
CHINA GOVT 10Y 2.16 2.13 2.12 3.00 4.20
CHINA GOVT 30Y 2.30 244 2.29 -13.50 0.90
X2 : KISAHEE 7L Bloomberg
J2l5. USD & EUR (2H21: %, 717t 23.10.12~24.10.10) J2l6. MOVE & VIX (E+2l: %, 712k 23.10.12~24.10.10)
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X2 : KISAHEE 7L Bloomberg

B2 MF CiH] ®HY xiH ME ZZ (5491: %, 71Z}: 24.09.30~24.10.11)
HE] 2= e 5z
Financial 22.67% 21.74% 0.93%
Consumer, Cyclical 8.00% 8.70% -0.70%
Consumer, Non-cyclical 10.67% 13.04% -2.38%
Energy 14.67% 6.52% 8.15%
Government 21.33% 32.61% -11.28%
Basic Materials 2.67% 0.00% 2.67%
Communications 4.00% 0.00% 4.00%
Diversified 0.00% 0.00% 0.00%
Industrial 8.00% 4.35% 3.65%
Technology 1.33% 8.70% -7.36%
Utilities 5.33% 2.17% 3.16%
Government(Municipal) 1.33% 2.17% -0.84%

XHE : KISKHHE 7}, Bloomberg

33



H3. £7t Korean Paper 2ddH (712} 24.10.07~24.10.11)
=29 SESH A & £3} T ] 7|1 Coupon|Benchmark| && {2 (USD)
KDB 4 ¥ 10/09/25 EURO-DOLLAR | USD 2024-10-10 2025-10-09 | 4.5% 41.00MM
CITNAT Float 10/14/25 US DOMESTIC | USD 2024-10-11 2025-10-14 | 5.33% | SOFRRATE 50.00MM
MOSAKR Float 10/15/26 EURO MTN usD 2024-10-15 2026-10-15 | 5.82% | SOFRRATE 26.00MM
KDB 0 03/14/25 EURO-DOLLAR | USD 2024-10-15 2025-03-14 -- 35.00MM
KDB 4 % 10/16/27 GLOBAL usD 2024-10-16 2027-10-16 | 4.125% 1.00MMM
KDB 4.49 10/16/25 EURO MTN usD 2024-10-16 2025-10-16 | 4.49% 50.00MM
EIBKOR 4 ¥ 10/17/27 GLOBAL usD 2024-10-17 2027-10-17 | 4.125% 500.00MM
KOLAHO 11.464 10/17/26 EURO MTN BRL 2024-10-17 2026-10-17 | 11.464% 286.29MM
Xt& : KISKHHE 7} Bloomberg
B4, F7H 012 4H| X & (SH2l: %, 712k 24.10.07~24.10.11)
Date Name Survey Actual Prior
2024-10-04 HsHRE2NEX+ HS 150k 254k 142k
2024-10-04 DIZIEE N 8Xts HE 125k 223k 118k
2024-10-04 Hzgdaws -8k -7k -24k
2024-10-04 ME 420% 4.10% 4.20%
2024-10-04 AlZte B 3 (™ ksl 0.30% 0.40% 0.40%
2024-10-04 A7t EHa AF(T AT 3.80% 4.00% 3.80%
2024-10-04 dngs &te 62.70% 62.70% 62.70%
2024-10-04 ME -- 4.10% 0.1
2024-10-08 2H[XFUE X5 $13.400b $8.929b $25.452b
2024-10-10 FOMC 3|22 -- -- --
2024-10-10 CPI (I &CHH() 0.10% 0.20% 0.20%
2024-10-10 CPI A 204X M| 2| ™ EHH| 0.20% 0.30% 0.30%
2024-10-10 CPI (HACHH]) 2.30% 2.40% 2.50%
2024-10-10 CPI A 204X M| 2| & HH| 3.20% 3.30% 3.20%
2024-10-10 CPI X|4= NSA 314.835 315.301 314.796
2024-10-10 CPI =2 X|%= SA -- 320.767 319.768
2024-10-10 HE BT ALY A WUy -- 1.50% 1.30%
2024-10-10 F EHa HE A5 Yoy -- 0.90% 0.90%
XtE : KISKHHE 7L Bloomberg
H5. L{F 0|7 AX X|=® (E48l: %, 717+ 24.10.14~24.10.18)
Date Name Survey Actual Prior
2024-10-11 PPl X|Z42 MoM 0.10% -- 0.20%
2024-10-11 PPl X Z+8 YoY 1.60% -- 1.70%
2024-10-11 OJA|ZHCHE @ AH| XA 71.0 -- 70.1
2024-10-11 OjA|ZtoHEt e A7 |3 64.0 -- 63.3
2024-10-11 OJA|ZtCH St AH|XE2| Y 74.8 -- 74.4
2024-10-11 OjAlZtCHE D 13 QI E2o|M 2.70% -- 2.70%
2024-10-11 OJA|ZtCHEE @ 5-104 Q12 20|M 3.00% -- 3.10%
2024-10-15 NY Fed 1-Yr Inflation Expectations -- -- 3.00%
2024-10-16 w5 OF MH[AY Z7|&s -- -- 0.5
2024-10-16 TS5 T EH| -0.30% -- -0.30%
2024-10-16 +=EE7HX|4= MoM -0.40% -- -0.70%
2024-10-17 AOfEDY =Y M| 0.20% -- 0.10%
2024-10-17 200 gof 22| 25 0.40% -- 0.30%
2024-10-17 detdoor AE o MY 3 -- 1.7
2024-10-17 M A Hads -- -- 258k
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2024-10-17 HYEHAS =T AE R -- -- 1861k
2024-10-17 3 d L MoM -0.1% -- 0.8%
2024-10-17 HH|7IsE 77.9% -- 78.0%
Xt& : KISKHHE 7L Bloomberg
H6. Tt 5 AX X = (E+2: %, 712} 24.10.07~24.10.11)
Date Name Survey Actual Prior
2024-10-04 HCOB S¢ M ¢ PMI -- 417 389
2024-10-07 YT T -2.00% -5.80% 2.90%
2024-10-07 S&+F WDA HiEH| -2.00% -3.90% 3.70%
2024-10-08 AL M A SA MoM 0.80% 2.90% -2.40%
2024-10-08 AL A WDA YoY -3.90% -2.70% -5.30%
2024-10-09 FA4=X| SA 18.5b 22.5b 16.8b
2024-10-09 £Z SA MoM -1.00% 1.30% 1.70%
2024-10-09 22 SA MoM -3.50% -3.40% 5.40%
2024-10-10 20§ EHOf (M ZTHH]) -- 1.60% -
2024-10-10 20 o NSA M HH| - 2.40% --
Ab& : KISAFEHE 7Y, Bloomberg
H7. WF 5 dH x| = (E+2: %, 712} 24.10.14~24.10.18)
Date Name Survey Actual Prior
2024-10-11 CPI (HACHH]) 1.60% - 1.60%
2024-10-11 CPI (I &CHH]) 0.00% - 0.00%
2024-10-11 CPI EU B¢ M| -0.10% - -0.10%
2024-10-11 CPI EU B¢ MdH| 1.80% - 1.80%
2024-10-11 dYX| -- -- 16.0b
2024-10-14 SEHI 108 5L AMH|O|
10/14-10/16 ZOiE7HK 5= HEH| -- -- -1.10%
10/14-10/16 ZOiE7HX 5= T & -- -- -0.80%
2024-10-15 ZEW A{H{0] of & 10.0 -- 36
2024-10-15 ZEW AHijo] AR A -- -- -84.5
AtE : KISXHHETE Bloomberg
H8. Tt 33 4H K= (ZH9l: %, 712t 24.10.07~24.10.11)
Date Name Survey Actual Prior
2024-10-07 Q| g b $3308.10b $3316.37b $3288.22b
AtE : KISKHHEZF Bloomberg
H9. UF 3= 34X X|& (HSl: %, 717t 24.10.14~24.10.18)
Date Name Survey Actual Prior
10/11-10/18 FDI $IZ&LHH| Yoy CNY -- -- -31.50%
10/11-10/15 355 M2 ™| 6.40% -- 6.30%
10/11-10/15 E31833 M1 YoY -7.20% -- -7.30%
10/11-10/15 £31833 MO YoY -- -- 12.20%
10/11-10/15 Aot 21Qtst THE CNY YTD 16310.0b -- 14430.0b
10/11-10/15 SXHEH CNY YTD 25450.4b -- 21900.0b
2024-10-13 PPI T AH| -2.60% -- -1.80%
2024-10-13 CPI (M ACHH]) 0.60% -- 0.60%
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2024-10-14 Fo£X| $91.40b $91.02b
2024-10-14 £E YoY 6.00% 8.70%
2024-10-14 22 Yoy 0.50% 0.50%
2024-10-14 £Z YoY CNY - 8.40%
2024-10-14 2 YoY CNY -- 0.00%
2024-10-14 FYX| CNY -- 649.34b
10/15-10/25 19 57| tiE HA2lEl F2 2.00% 2.00%
10/15-10/25 19 &7| tiE M2 E] A 600.0b 300.0b

Xt& : KISKHHE 7} Bloomberg
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T 2996.91=

Or

W7}k R} KEY POINT
PIES N 02) 3215-1492 e K|t = CHH| KOSPI X|£= A%, S&P500 A5,
o FZHELS ¥ A A, HHEBM M CiH| F7L.
o ELS A& = B71 48 T35 B X2 E &35,
Il FA Alg
=3 ObX[2F Hef Q! 1Y, KOSPIX|== ™F CHH| 27.2p 4&StA 1, T2 X5 & HSCElE T
6.57% SF2, NIKKEI225& K| 3= OpX|2F Hef Y CHH| 2.51% &S StRACH
=1, M OfH] £ X|$ 30| (Et9l: ZQIE)
Xl X F NEES HEE
KOSPI200 341.74 345.45 A3.71
NIKKEI225 38,635.62 39,605.80 A970.18
HSCEI 8,156.50 7,620.74 ¥535.76
EUROSTOXX50 4,954.94 4,970.34 A1540
S&P500 5,751.07 5,780.05 A28.98
37 2 RASENE 2T AL 71F e7Hs 22 B HE
281 A2 1HEZ T8 XE F0l CLED
NIKKEI225 === KOSPI200 HSCEI e EURO STOXX50 e S&P500
41000 ~ r 360 9000 7 r 6000
8000 - r 5800
40000 l 355 J_/v—’\_M
7000 A r 5600
39000 -
r 350 6000 - + 5400
38000 - 5000 t 5200
r 345
37000 A 4000 A/\__/\/\—\/_\/‘ b 5000
r 340 3000 4 r 4800
36000 -
2000 4 r 4600
35000 3%
1000 + r 4400
34000 T T T 330 0 T T T 4200
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F) 22 452 lE
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B3, FIHELS A 7| XX U HABE 5 (ShSl: 7H)
T2 N O]t HEE
TUHE=Y 37 41 4
TLX| =¥ 33 20 -13
deEs=d 21 28 7
s X+ 90 89 -1
T 3 2 -1
sfeleetd 5 8 3
A 189 188 -1
XtZ : KISKHAHE ¢
B4 FZHELS HlHE : 7| XXM RFE EAlZ (EH91: o )
T2 N O]t HER
“HE=Y 4,761 8,718 3,957
SUX+=d 3,295 1,769 -1,526
sfelE=d 1,330 1,886 556
Sl x| =¥ 7,667 8,711 1,044
TU=ed 300 250 -50
sfel=etd 260 506 246
A 17,613 21,840 4,227
X2 : KISKHEEIE
H5. FZHELS BAlE : 7| XXME(ESF = 49 107)) (EHl: 7H)
=2 7| =X 1 HESSEI) HESSYIE] e
1 KOSPI200 SPX SX5E 42
2 KOSPI200 - - 20
3 ISE=EubN; - - 16
4 e - - 8
5 KOSPI200 NIKKEI225 SX5E 7
6 SPX - - 7
7 TESLA INC - - 7
8 HSCEI NIKKEI225 SPX 4
9 KOSPI200 NIKKEI225 SPX 4
10 KOSPI200 SPX - 4
X2 : KISKHEEIE
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SWAP : CD 912 = =dl 0.12% Ot

"Rt KEY POINT

o|F=¥d 2| 02) 3215-1406 e X|tt = CHH| CD 22| 0.12% &}2t
o RS 2| #5AM|, CRS 22| &45A
e SWAP SPREAD A& M|, SWAP BASIS &5 A|

T CDE2l= 34%2 ™ F [HH| }2tSIALCE RS BE|= MUtH oz M58l T, CRS 222 B2
CHH 2 A5 FME 2ERACE IRS S2|2 KTB YieldQ| Xt0]Q1 2=-A2F A

A1, CRS =22k IRS = 2|2 A40|21 Ag HO[A|£0] B2 dSME 20K 1 F& ERUCL

81, 8 F2| F0| (5+1: %)

—USDTB3Y ———USDIRS3Y ———KRW CRS3Y  =====KRW IRS 3Y KTB 3Y

6.00%

5.00%

4.00%

3.00%

SRR $ O
\° \° \° KON CIIR N

%2 Fo 2| FUHHES (5+1: %)

mKTB m KRW IRS m KRW CRS m USD IRS USD TB
0.35%

0,
0.30% - 0.29% 0.28%
0.25%
0.20%
0.15%
0.10%

0.05%

0.00%

XEE : KISKHAHE 7}
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1213, uUsD IRS 22| F0|

@ «isxt

(THl: %)

AFIH 7

X}0| ——10/11/2024 10/4/2024
5.00% 0.35%
4.50%
’ 0.30%
4.00%
3.50% o 0.25%
3.00% 0.20%
2.50%
2.00% 0.15%
1.50% 0.10%
1.00%
0.05%
0.50%
0.00% 0.00%
3M 6M 9M 1Y 2y 3Y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H1. USD IRS Data (£H2l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-10-11 41334 3.7864 3.6595 3.5704
2024-10-04 3.891 3.4959 3.3692 3.3047
F034 0.2424 0.2905 0.2903 0.2657
2023-12-29 47704 40822 3.7547 3.5181
HEChb| -0.637 -0.2958 -0.0952 0.0523
ALZ : KISKHAE 7L
214, KRW IRS (EH2l: %)
X}O| ——10/11/2024 10/4/2024
4.00% 0.200%
3.50% —_— 0.150%
0,
3.00% \ 0.100%
2.50%
0.050%
2.00%
0.000%
1.50%
_ 0,
1.00% 0.050%
0.50% -0.100%
0.00% -0.150%
3M 6M 9M 1Y 2Y 3y 4Y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data (EH2l: %, BP)

KRW IRS 1Y 2Y 3y 5Y
2024-10-11 3.135 3.0125 29775 2.9625
2024-10-04 3.0925 2.88 2.82 2.7975

FUBZ 0.0425 0.1325 0.1575 0.165
2023-12-29 3.53 3.2425 3.08 2.9925

oy -0.395 -0.23 -0.1025 -0.03

RIE : KISKHAHE 7}

J2l5, KRW CRS (CHRl: %)
Xto| ——10/11/2024 10/4/2024

3.00% 0.20%
0.18%

2.50% \ 0.16%
0,

5 00% 0.14%
0.12%

1.50% 0.10%
0.08%

1.00% 0.06%
0,

0.50% 0.04%
0.02%

0.00% 0.00%

3M 6M OSM 1Y 2Y 3Y 4y 5Y 6Y 7Y 8Y 9y 10Y 15Y 20Y 30Y

XtZ : Refinitiv, Bloomberg

#3. KRW CRS Data (EH2l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2024-10-11 2.41 2.3 2.33 2.35
2024-10-04 2.335 2.13 2.15 2.18

FU3Y 0.075 0.17 0.18 0.17
2023-12-29 2.83 245 2.35 2.28

HEChy| -0.42 -0.15 -0.02 0.07

ALZ : KISKHAE 7}
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d2le. KTB (H: %)
X}0| ——10/11/2024 10/4/2024
3.15% 0.14%
3.10%
’ 0.12%
3.05%
3.00% 0.10%
2.95% 0.08%
2.90%
5 85% 0.06%
2.80% 0.04%
2.75%
0.02%
2.70%
2.65% 0.00%
3M 6M 9M 1Y 2y 3Y 4y 5Y 6Y 7Y 8 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-10-11 2.865 2.962 2.95 2.997
2024-10-04 2.815 2.845 2.825 2.897
F034 0.05 0.117 0.125 0.1
2023-12-29 348 3.247 3.145 3.155
HEChb| -0.615 -0.285 -0.195 -0.158

ALZ : KISKHAE 7L

JO&7.IRS ®EH| AZY E F0] (59 : %)

J&8. IRS HEH| AZYHE FUHHS (Tl : %)

—— KRW IRS 5Y-3Y KRW IRS 10Y-5Y

0.10%

0.05% -
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-0.05%

-0.10%

-0.15% |

-0.20% -
2023-04 2023-10 2024-04 2024-10

m KRW IRS 5Y-3Y

0.010%
0.005%
0.000%
-0.005%
-0.010%
-0.015%
-0.020%
-0.025%

KRW IRS 10Y-5Y

r 0.0075%

-0.023%

AtZE : KISKHAHE L
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XtZ : Refinitiv, Bloomberg

a&11.

KTB/IRS 30| (T2l - %)

SWAP SPREAD(1Y) —— SWAP SPREAD(3Y)
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1210. ZZH|O[A| X F7HHE (5491 : %)
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Xt2Z : Refinitiv, Bloomberg

1212, KTB/IRS

FUHHS (5491 : %)

M SWAP BASIS(1Y) SWAP BASIS(3Y)

0.035%
0.030%
0.025%
0.020%
0.015%
0.010%
0.005%
0.000%
-0.005%
-0.010%

0.033%

-0.008%

Xt& : Refinitiv, Bloomberg
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J&13. KRW/USD Swap Point 30|
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X2 : Refinitiv, Bloomberg
J214. KRW/USD Swap Point 30| (EH2l: 9)
e M L CHH| X}O| MZFCHH| X}0] —=——10/11/2024 ———10/4/2024 ———12/29/2023
1400 70
1350 60
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SPT 01W 01M 02M 03M 06M 09M 12M 02y 03Y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 F283 &2 U F (2 7HE)
5= 2024-10-11 2024-10-04 Xto| == 2024-10-11 2024-10-04 Xto|
KRW/USD 1349.5 1349.5 15.8 USD/CHF 0.857 0.851 0.007
EUR/USD 1.093 1.093 -0.01 USD/SGD 1.307 1.296 0.011
GBP/USD 1.305 1.305 -0.011 USD/IDR 15612.5 15480 132.5
USD/JPY 148.735 148.735 2.57 USD/PHP 57.3 56.275 1.025
USD/HKD 777 777 0.004 USD/TWD 32.194 32.017 0177
USD/CNY 7.077 7.077 0.059 USD/SEK 10.404 10.299 0.105
USD/CAD 1.377 1.377 0.021 USD/PLN 3.935 3.903 0.033
AUD/USD 0.673 0.673 -0.011 USD/DKK 6.823 6.762 0.061
NZD/USD 0.609 0.609 -0.012 USD/ZAR 17.519 17.44 0.079

AE M2 ZSEI| (15A] 408 28 7|F)
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1R 7|7cx|- I I-.Q.

@ s
= O

el ELS 7| XXpAM EHE

2L S
A 2h2 Sig

ol

\

3-STOCKO| 4F
400, 43%

i 2(X| 4,
0, 24%

+=2ed,
284, 76%

20244 9 1-STOCK ELS= 387
7tstgia

L

2-STOCK ELS= 1447122 X| & CfH| 2t2F 1.31% 37t 2.13% &
3-STOCK O| &9l ELSE 400122 14.29% T7t5t= & 2-STOCK ELSE& &4, LI X|&= F7t5t
= FME ERCL

H3. X|HE CiH] 7| 2 XpA

ZTohE o oz (el )
UK} 1-STOCK 2-STOCK 3-STOCK O 4F
2024-08 382 141 350
2024-09 387 144 400
W SielX|s™"e A 9

20243 9 ELS 7| = KpAt

fud gl Aps FLYX|$HO| 1454(HE THH| 7.41% 71, sUS =Y
O 157U 2 CHH| 4.85% H2)0|Lt SR+t X2 2
217t 6.62% U2, 15.13% S7HS 7| 25t

2 ZH2E 14141 31249 L (T CfH|

4. X't CHH| 7| =X 72

Y 2 Uy ¥ (59l : )
ot U | A I | osel | s AR B st
A4d | 358 =udY NL¥ | 359wy =@E =y
2024-08 135 165 17 151 91 27 271 3 11 871
2024-09 145 157 21 141 104 25 312 5 16 926
50




20244 9 Of| Ll ELS HESS AT EH KOSPI200, HSCEI, EuroStoxx50, SPX, NIKKEI225 & CHE
XN+E2 SHRE ot X|+=T ELS T250| XBFHo 2 FRE AHX[SHAL AL &2 20742] 7| R XA
H|S0| el 7| =02 93.07%, LA 7|Z=O 2 85.18%S 7|Z5IH 0| B8 LU A A2
7| ZXtAto| H|FO| ChA ZEARMCH

#5. F8 7| XX 2l HE (TOP 20) (el ool o
=9 FET ES ES N g of 5824
1 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 9,891 190
2 ™At - - 9,160 82
3 KOSPI200 Index - - 8,255 145
4 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 4,639 62
5 S&P500 Index - - 2,340 46
6 SN - - 2,041 35
7 AR} - . 1,574 16
8 S&P500 Index Nikkei225 Index KOSPI200 Index 1,433 20
9 TESLA INC - - 996 29
10 TESLA INC NVIDIA Corporation - 892 25
11 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 861 20
12 ™At KOSPI200 Index - 747 12
13 S&P500 Index KOSPI200 Index - 715 15
14 S&P500 Index Nikkei225 Index HSCEI Index 695 19
15 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 634 19
16 KT - - 542 10
17 KOSPI200 Index EURO STOXX50 Price Index - 465 9
18 NVIDIA Corporation - - 423 11
19 TESLA INC S&P500 Index - 416 15
20 NVIDIA Corporation ADVANCED MICRO DEVICES - 376 13
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27 X|HE CjH| =2 2E e sig (9l - )
UX} 9| MEtHs Ha Mt =4 Metds
2024-08 940 147 107
2024-09 961 145 96
d36. T/HB/HBEH & 48 0| (H2 XSE = A %)
160
140
120
100
80
60
40
20
0
2024-09-02 2024-09-09 2024-09-19 2024-09-26
T 0| R ZIXZE
W X7|4 E 7| X=X =3 49 200 W XS E ¥ 8.03%

2024 9F ZRI|YEE FI5S UHHE 7| XA gt 49| 2042 8 A4t EXA[F="
KOSPI200 Index, S&P500 Index, EURO STOXX50 Price Index 12|11 HSCEI Index S2| X|=&0| Of M3
AHS KX|St URUACE EDE TOP20 7| EXHAHO] HMAHH|E 2| 89.72%0 HHoH, BHAXZES
8.03%E LIELSHLCE.

H8. X7|de 55 7| £xHk T HE (TOP20) (B XZE 9 o %)
=% 7| E=XHH 7| EXtek2 7| EXHM3 55 HAXSE
1 S&P500 Index KOSPI200 Index EURO STOXX50 Price Index 185 5.70%

2 S&P500 Index HSCEI Index EURO STOXX50 Price Index 66 6.40%

3 TESLA INC S&P500 Index - 39 9.04%

4 TESLA INC - - 37 14.84%

5 S&P500 Index Nikkei225 Index EURO STOXX50 Price Index 37 7.12%

6 TESLA INC NVIDIA Corporation - 25 15.23%

7 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 18 8.83%

8 TESLA INC ADVANCED MICRO DEVICES - 16 16.87%

9 S&P500 Index KOSPI200 Index HSCEI Index 15 7.80%
10 Nikkei225 Index KOSPI200 Index EURO STOXX50 Price Index 10 4.97%
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1 KOSPI200 Index HSCEI Index - 9 7.54%
12 S&P500 Index Nikkei225 Index HSCEI Index 9 6.08%
13 KOSPI200 Index HangSeng Index - 8 9.77%
14 S&P500 Index - - 8 5.65%
15 HSCEI Index - - 7 9.82%
16 KOSPI200 Index - - 7 5.89%
17 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 6 8.22%
18 S&P500 Index EURO STOXX50 Price Index - 5 6.43%
19 NVIDIA Corporation ADVANCED MICRO DEVICES - 4 10.75%
20 | 8PP0 NIE:LSW Hedged | okl KRW Hedged Index E;RF;(V) l'jgif; ‘E;Oric'\zogéc\'/y 4 8.86%
W 27 e E 7| EX e =9 49] 20 W X2 E H1.3%
2024 9O| Dt &bet &l BHRES 22 7| XXtet X8 49| 20742 F2 Z1}, TOP20 7| = Xp4t
O HIE2 93.63% A1, BoXa&E2 & 13%S 7|SUCL
H9. W7\ 48 53 J| AR X HY (B2 XSE 9l © %)
=9 7| £ X 7| EXpA2 7| =XA3 5+ | HaxlEE
1 S&P500 Index HSCEI Index EURO STOXX50 Price Index 281 2.60%
2 ESRoRaPN - - 50 0.05%
3 KOSPI200 Index - - 37 0.37%
4 S&P500 Index Nikkei225 Index HSCEI Index 34 2.26%
5 Nikkei225 Index HSCEI Index EURO STOXX50 Price Index 34 0.59%
6 o= - - 28 0.00%
7 KOSPI200 Index HSCEI Index EURO STOXX50 Price Index 21 2.26%
8 TESLA INC - - 14 -5.80%
9 KT - - 13 0.00%
10 S&P500 Index - - 12 0.03%
1 | 8PS0 Ni;:fw Hedged | el kKRW Hedged Index EERF;(VD :;f; F;’Oric,\QOISF:C\I/y 12 -5.56%
12 510] M CSI300K| %= S&P500 Index Nikkei225 Index 11 3.38%
13 S&P500 Index KOSPI200 Index HSCEI Index 1 2.44%
14 FSRSEPN, HSCEI Index EURO STOXX50 Price Index 5 1.11%
15 Rl ESR=EuPN, - 5 0.00%
16 S&P500 Index HSCEI Index - 4 4.61%
17 HSCEI Index - - 4 2.93%
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18 510 M7 CSI300K| 4= Nikkei225 Index EURO STOXX50 Price Index 0.15%
19 5t0] M CSI300K| == S&P500 Index KOSPI200 Index 0.15%
20 NG ES S&P500 Index NAVER -20.47%
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2024102 BH7| A 20| O ™ 0] Q= STEPDOWN 2 & 0|0 H2|0E 3| Est 22 28H0|LCt

H10. OS2 W71 &E0E 5 HI2|of 5|Yet F 7| XX =8t (2 chel: of 7))
7| =X N ] 7| EX}3 Ty | A
SPX - - 36
ALK SPX NAVER 47
SX5E KOSPI200 HSCEI 24
SPX SKSHO| H & NAVER 68
KOSPI200 - - 16
CECRR - - 14
SX5E HSCEI - 5
LG=te} KOSPI200 - 1
TESLA INC NVIDIA Corporation Meta Platforms Inc 6
TESLA INC SPX - 47
SX5E SPX HSCE|I 19
SX5E SPX NAVER 10
LG=tet KBZ& - 2
Netflix Inc(UW) BA - 10
Starbucks Corporation Netflix Inc(UW) Apple Inc 10
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(EH2l: %, 2024-10-11)

= Credit Spread Y=

H2. 52| F2 =&l

og

@ «isrEs

0|3l A2l 02) 3215-1454

(£t %, 2024-10-11)

T2 A TFCHH] | AXCHH|
CD 90 3.400 -0.120 -0.430
CP90¥ 3.450 -0.090 -0.810
=3 3 2.950 0.125 -0.295
=3 5 2.997 0.100 -0.273
=3 104 3.077 0.082 -0.230
=3 204 2.932 0.047 -0.308
=1 304 2.907 0.047 -0.315
S¢ot1d 2.862 0.035 -0.530
S0t 2 2.935 0.090 -0.415
&0t 34 3.017 0.117 -0.358
A& ; KIS-NET

H3. I FX|+

CIEY : 2024-10-11)

=2 el AFC{H] | HXCHH]|
o= 2y 3.974 0.280 -0.406
Oj= 5Y 3.897 0.283 -0.058
oj= 10y 4.072 0.235 0.234
oj= 20Y 4.425 0.193 0322
oj= 30Y 4.364 0.190 0.436
FE 2y 2.243 0.153 -0.418
= 2.120 0.146 -0.337
S8 10y 2.257 0.095 -0.181
S8 20y 2.542 0.047 0.094
S8 30y 2.541 0.055 0.184
A& : KIS-NET

H4. L Credit Spread

(EH2l: %, 2024-10-11)

Fax|$ A MFOiH| | SIXCiH| U2 A HFCHH| | AXCHH|
KTB3 105.82 -36.28 0.79 E% AAA 3.214 -0.006 -0.105
KTB10 116.43 -0.91 2.34 2% AAA 3.247 -0.006 -0.187
KOSDAQ 770.98 2| -107.95 7|Et= 8%l AA- 3.538 -0.020 -0.401
KOSPI 2,596.91 27.2 -72.9 B AA- 3.533 -0.030 -0.164
At&E : KIS-NET A& : KIS-NET
H5, ME{¥ J 31 C{H| Credit Spread HE ZM| Top3 LA} (9l : bp, 27| : 3Y)

Qs ZM Top 3
. ZALE s HE
Ct=FEIgESA AAA -0.9
ot 7t A S AL AAA -0.6
CHE Al S A AA+ -0.6
T RSSA AA+ -0.6
sH5YY AAA -0.6
SMEESE AAA -06
QM= A|SAL AA+ -0.6
A= S SA AAA -06
T AP S AL AA+ -0.6
ot M FSAL AAA -0.6
BI|FEH A SAL AAA -0.6
SAHKNI YRS SE AAA -0.6
DHEZA|SAL AAO -0.6
DA B S A AAO -0.6
Sh=f| 2 Ol T 2L Al 7] K| - Z A AAA -0.6
MEWSSAt AAA -0.6
ot=doi S ST AAA -0.6
ot s 2SAl AAA -0.6
QHALE Al S A} AAO -0.6
s QI WSS A AA+ -0.6
T SRS AT S T AL AAA 06
SIS AL AAA -06
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SRS SAL AAA -0.6
AMTH S SA AAA -0.6
EHNLYSA AA+ -0.6
St=X| G S A AAA -0.6
St AT SAL AAA -0.6
SA oS AL AAA -0.6
EMLSAH AA+ -0.6
SUHSAAZA|SA AA+ -06
SFHAAMZASA AA+ -06
g5 AAA -0.6

St AHAHEHE| S A AAA -0.6
o= otSAL AAA -0.6
SAEASAL AA+ -0.6
St &0 ESA AAA -0.6
BI|FEHEASAL AAA -0.6
St M FSAL AAA -0.6
Stm 7t A S AL AAA -0.6
QAIHZA|S A AA+ -0.6
/MRS AAA -0.6
SEEYY AAA -0.6
TR SSA AA+ -0.6
CHE EA| S A AA+ -0.6
T AP S AL AA+ -0.6
HstE AA+ -1.8
Ao[H[=ZRIZIE AA+ -1.8
AT 7] o AA+ -1.8
SOiFtE AA+ -1.8

el )= AA+ -1.8
HIMFLE AA+ -1.8

A2 7] & AA- 2.0
fE7tE AAO 20
7|O[H|FH | & AA- -2.0
Aoty ol AA- 2.0

R OI7Hm A+ -2.0

| 2| X271 | & A+ -2.0
Oro| A7) m| & A+ -2.0
SHL7LE AAO 20
ZAHHAITHO| & A H| AT 2| OF A+ -2.0
LM oto|mto| H A A H| AT 2|Of A+ -2.0
O 2 M| G| A M X IHO| A M H| A A+ -2.0
A AA- -2.0
ool X s ol T AA- -2.0
O] 2f off A7 o] = AA- -2.0
fElasHale AA- -2.0
XojH| 2|7} m AA- -2.0
SLEFH I & AA- -2.0
Ofo[H| 7| 0|7} | AA- -2.0
H| A 0| 7] | AA- -23
S BBBO 5.5

SHEH I YA BBB+ 35

S M Btet BBB+ 15
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KR35441572A1 FEF S AIMBS2012-30(1-7) 2012-10-18 | 2027-10-18 | 2024-10-18 T of
H2. 3AHMEBSE HE ol
S|ApS A == sEHEUY ohild NICE ch1g
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H3 3A f2LE853 HE g
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E}O|7{ OFO| = H| AF K} A1 CHEXAH(CLO) | 2024-12-30 850 S 2 CHEH E RAK| R
SEZXN LA A1 MEXEZH | 2025-01-02 504 MMAZEHHE|
C| Of & C| | AFX} Al | BS54 2 THE | 2024-10-30 265 YR3ITGH YAt
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spca BV zms aly | o8 T|ARH KR
od O
SUSH Xt Al | B34 BAE | 2024-11-04 40 Q=2 A
Aojlo] At Al | B34 2 fE | 2024-12-30 235 YA EHO|A|E|I|0|ZEO|
NH-Amundi= 28 1= &
AlotHbo] @ Of A K| At A1 HEAZH | 2024-12-04 826 | EXtY MR EYXLERAED
162
FaZSH LAt A3- | ES4 3 fE | 2024-12-30 20 SHEN I ZEQ]|
EHEFX| OFA| X} Al | B34 BAOF | 2024-12-30 41 dEHY
HI A O] At Al | B2SA 2AE THE | 2025-01-03 50 HELLO| &
o Q1A E 21 K| At A1 YO ExHE | 2024-10-31 400 CJM L
X|Oto|H| Abzt Al | 2SS4 2 THE | 2024-12-31 334 ArSHE Al 71 gt
D CHA O C|H|  QHH| ALK A1 CHExH A (CLO) | 2024-12-30 210 QLo %
Aloh | 2 K| A A A1 "oloa 2025-06-24 350 Aot
HI#H O W[ Of| 2 & ) O| Kt A2+ 7| E} 2024-12-30 86 oA ol
AO|SAEH AL Al | B34 BA O1E | 2025-01-03 270 CHet7H e
2 710|EF A AL Al | B34 2A OF | 2024-10-31 52 OB X|AEIAS
X|oto|H| M| Z Al | B34 BA OE | 2024-10-28 300 Ol AH|M I o == 0
YAEHSH 2Rt Al | BS54 2 THE | 2024-10-30 100 S
ShLFARSEH| X} Al | B34 BA O1E | 2024-10-30 128 ArdItaZ gL
o Aot0| = 2 HH| et At Al | BS54 2 THE | 2024-10-30 100 O|AEQAEQIHHANY
WOZH QG IHAE Al | B34 23 iE | 2024-11-01 20 X|HE|CIHMEHE
MO 25t = L A2+ 7| E} 2025-01-02 168 SKRIHHEF
ZHHEA| M| & X A1 | ESA BEOE | 2024-11-04 35 EEHRY

AtE : KIS-NET

64



@ «sHm)

[Appendix 4] =2t THAH D[ E

&2l 02) 3215-1454

1. FLHMASRE Wo|adsd (ShSl: wakel)
T3 SxH Sotxy 2% 7IEt=8M B ALY ABS A
- 690,000 570,000 4,930,000 1,195,000 1,425,917 468,446 9,279,363
X2 : KISKHHE 7
22 F2t 23X Wo[og (chel : watel)
TE 27 5% R 23| ek H8sE
2024-10-13 e+ 21295 2022-10-13 2y 340,000 AAA
2024-10-13 |4t EFA2022-10 2022-10-13 2Y 20,000 AAA
S 2024-10-14 |Z 23774 2021-10-14 3y 90,000 AAA
2024-10-14 | A™=TH S-S AH82 2022-10-14 2y 60,000 AAA
2024-10-17 e+ 21297 2022-10-17 2y 180,000 AAA
& x| 2024-10-15 | S2tDC024-1015-0910 2024-07-16 2m 29d 570,000
2024-10-13 | 4lsh23427-04-0]-1.5-A 2023-04-13 1Y 6m 150,000 AAA
2024-10-14 |St=+=£Y382210Ct-0|&-2 2022-10-14 2Y 230,000 AAA
2024-10-14 [FF+Z=2LFE(TX)23100H-C42|-30(F  2023-10-12 1Y 2d 100,000 AAA
2024-10-14  |5tLt22846-040]1.5¢-14 2023-04-14 1Y 6m 200,000 AAA
2024-10-15  |Ak=21410]0300-1015-3 2021-10-15 3y 290,000 AAA
2024-10-16  |Bt= =& YUS 824040221183 2024-04-16 6m 250,000 AAA
2024-10-16 |S2|2%27-10-0|(#)01-L-16 2023-10-16 1Y 190,000 AAA
2024-10-16  |4t223%0]0100-1016-1M 2023-10-16 1Y 850,000 AAA
2024-10-16 [St=+=EYUZ&(H)2310H-0| H-1 2023-10-16 1Y 210,000 AAA
2024-10-17 |St=m+=E U3 E2310A-EQl-1 2023-10-17 1Y 230,000 AAA
2024-10-17 |St==EUS822102t-0|&-2 2022-10-17 2Y 100,000 AAA
2K 2024-10-17 | = 212243100[(01)1&#H-17 2023-10-17 1Y 140,000 AAA
2024-10-18 | Al5H227-10-0[-1-B(#HS) 2023-10-18 1\% 150,000 AAA
2024-10-18 |St==&U3822100t-0|&-2 2022-10-18 2Y 140,000 AAA
2024-10-18  |Ak=23410]0106-0418-1 2023-04-18 1Y 6m 140,000 AAA
2024-10-18 | 7| A2 (*#H)23100[1A-18 2023-10-18 1Y 230,000 AAA
2024-10-19 | = 212&43100[(01)1H-19 2023-10-19 1Y 150,000 AAA
2024-10-19 | 5}LH2%46-040[1.52-19 2023-04-19 1Y 6m 200,000 AAA
2024-10-19 | 4l8h23427-10-0]-1-C(H5) 2023-10-19 1Y 120,000 AAA
2024-10-19 | HS5-2%27-100[1219(#) 2023-10-19 1Y 150,000 AA+
2024-10-19 | 7| ¥2A(41)23040]1.5A-19 2023-04-19 1Y 6m 150,000 AAA
2024-10-19 | S2|2%28-01-E29M-Z-19 2024-01-19 9m 430,000 AAA
2024-10-19 | 7| &2 (H)23100[1A-19 2023-10-19 1Y 130,000 AAA
2024-10-14  |StLIFHE189-2 2020-10-14 4y 40,000 AAO
2024-10-14 | HCH7H | EH1828-3 2019-10-14 5Y 20,000 AA+
2024-10-14 |2 O|7Hm|E380-2 2019-10-14 5Y 60,000 A+
2024-10-14 | SHLFHI|E326-4 2021-04-14 3Y 6m 40,000 AA-
2024-10-14  |BNKZH I E277-1 2022-04-14 2Y 6m 10,000 AA-
2024-10-14  |BNKZHI|E313-1 2023-04-13 1Y 6m 1d 10,000 AA-
2024-10-14  |HIMFtE164-2 2023-04-14 1Y 6m 30,000 AA+
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2024-10-14 |74 E339-1 2023-04-14 1Y 6m 10,000 A-
2024-10-15 | ROI7Hm| 24222 2021-10-15 3y 30,000 A+
2024-10-15  |JB E2|7H 1| Er477-5(X]) 2023-06-15 1Y 4m 10,000 AA-
2024-10-15  |O|2| =74 T EH237-1 2023-09-15 1Y 1m 30,000 A+
2024-10-15  |BNKZH I E285-1 2022-07-15 2Y 3m 20,000 AA-
2024-10-16 |22|7t=179-4 2020-10-16 4y 40,000 AAO
2024-10-16 | AF27H I E716-2 2023-10-16 1Y 30,000 AA-
2024-10-16 | 4l8t7t=2050-2 2019-10-16 5Y 40,000 AA+
2024-10-16 | AlBHH I Er430-2(X]) 2020-10-16 4y 50,000 AA-
SRR 2024-10-16 | A|O|H|ZHI|E521-1 2023-10-16 1Y 20,000 AA-
xHDB 2024-10-17 | &d7H=2402 2019-10-17 5Y 40,000 AA+
2024-10-17  |H|2| 74T EH228-1 2023-04-18 1Y 5m 29d 20,000 A+
2024-10-17  |BNKZH I E331 2023-10-17 1Y 30,000 AA-
2024-10-18 | <2|7t=181-3 2020-10-20 3Y 11m 28d 70,000 AAO
2024-10-18 | O|2HOf| M 7H | &29-2 2019-10-18 5Y 50,000 AA-
2024-10-18  |et=47§m|Eh505-2 2023-07-18 1Y 3m 10,000 AO
2024-10-18 |2 H|7H=406-3 2019-12-19 4Y 9m 29d 10,000 AA-
2024-10-18  |OfF-27Hm| & 167-3(X|) 2022-04-18 2Y 6m 20,000 A0
2024-10-18  |AO|O|X| =)o E176-3 2022-01-19 2Y 8m 29d 30,000 AA-
2024-10-18 | AH7HE2529 2021-10-20 2Y 11m 28d 120,000 AA+
2024-10-18  |M0||O|X| = 7] | & 191 2022-10-20 1Y 11m 28d 30,000 AA-
2024-10-18 | ShLt7H I Ek408-1 2023-10-20 11m 28d 70,000 AA-
2024-10-18  |o|2| =74 m|E228-2 2023-04-18 1Y 6m 40,000 A+
2024-10-18  |StLtFHE235-1 2023-04-19 1Y 5m 29d 90,000 AAO
2024-10-18  |7| 274 I E140-1 2023-04-19 1Y 5m 29d 15,000 A-
2024-10-18  |¢t= = X}7H | & 88-1 2023-04-20 1Y 5m 28d 10,000 AO
2024-10-19  |StLt7HE202-2(Ah 2021-10-19 3y 40,000 AAO
2024-10-19 |+ XFAIHTE24 2023-10-19 1Y 10,000 BBB+
2024-10-13  |SHYTHEZ A6 2023-10-13 1Y 3,000
2024-10-14  |GSTHYI8-1 2019-10-14 5Y 40,000 AAO
2024-10-14  |Of|O| X|C|HACH U 121-1 2019-10-14 5Y 160,000 AA-
2024-10-14  |&-EM QH0[320-1 2023-04-14 1Y 6m 40,000 AO
2024-10-15  |KBZ8X|F39-1 2019-10-15 5Y 80,000 AAA
2024-10-15 |0 AX[M 0L X|5 2019-10-15 5Y 2,617 A0
2024-10-15 |t EXEH21-1 2021-10-15 3y 220,000 AAO
2024-10-15 | 0|27 0| E2t=0t11 2024-04-15 6m 20,000
2024-10-16  |LSELECTRIC181-2 2019-10-16 5Y 80,000 AA-
2024-10-16 |t AXIH9-1 2009-10-16 15Y 30,000 AAA
S| ALY 2024-10-16 |POSC0O310-2 2019-10-16 5Y 190,000 AA+
2024-10-16 | SH2HE 0] X| A 24-2 2019-10-16 5y 80,000 AA-
2024-10-16 |2t AX}353-1 2019-10-16 5Y 60,000 AAA
2024-10-16 |t EXZ EX|F27-2 2019-10-16 5Y 130,000 AA-
2024-10-17 | Mol AN M27-1 2022-10-17 2Y 40,000 A+
2024-10-18  |¢ttEXIESH25-2 2019-10-18 5Y 30,000 AA-
2024-10-18 |s¥F&X|F20-2 2017-10-18 7Y 60,000 AAA
2024-10-18  |SKHIE{7}50-2 2022-10-20 1Y 11m 28d 70,000 A0
2024-10-18 |HDHCH L EE7(X]) 2021-10-18 3y 50,000 AO
2024-10-18 | A2 EXIF151-1 2022-10-18 2Y 40,000 AAA
2024-10-18  |EHZCHE218 2022-10-18 2Y 300
2024-10-13  |FE{2-§3AIMBS2012-5(1-8) 2012-04-13 12Y 6m 5,800 AAA
2024-10-13 | FEE&3AIMBS2023-29(1-1)(Ah 2023-10-13 1Y 47,100 AAA
2024-10-14  |C|H|FH 1210 X K[ 1-1 2024-03-19 6m 25d 700 A0

66



@ «sHm)

2024-10-14 | K|O| 2Lt 2024-01-22 8m 22d 9,500
2024-10-15 |HAEIHO|EX|H|67X}1-19 2023-03-15 1Y 7m 5,000 AAA
2024-10-15 |FE{2-§3AIMBS2019-19(1-4)(Ah 2019-10-15 5Y 290,000 AAA
2024-10-15 |SHCHFIES LB A1K}1-5 2023-11-09 11m 6d 2,200 AAA
2024-10-16 | RHEEZ|IAKUXK1-10 2023-06-16 1Y 4m 2,500 AAA
2024-10-16 | 283 AIMBS2014-17(1-6) 2014-10-16 10Y 16,600 AAA
2024-10-16 | NEH LXI2 2023-02-13 1Y 8m 3d 15

ABS 2024-10-17  |AFHO &M FAH7S2H-5 2024-04-17 6m 7,600 AAA
2024-10-18 | ADO|AR|AAL2-2 2023-04-27 1Y 5m 21d 1,401 AAA
2024-10-18 |02 2H|AD 2023-10-18 1Y 10,000
2024-10-18  |HHHELEXN MAKFR1-12 2023-10-25 11m 23d 4,000 AAA
2024-10-18 | M|O| ZHFAR| A THA}F1-2 2023-10-26 11m 22d 430 AA+
2024-10-18 | AHHELEX M O[XH1-26 2022-06-30 2Y 3m 18d 4,700 AAO
2024-10-18 |FE{2-E3AIMBS2012-30(1-7) 2012-10-18 12y 3,200 AAA
2024-10-18 |2 EI|OIN|SASXR1-38 2019-03-28 5Y 6m 20d 10,000 AAA
2024-10-18 | EI|OLK| S &XR1-26 2019-05-23 5Y 4m 25d 20,000 AAA
2024-10-18 |HHELEXNMXtR1-4 2024-07-23 2m 25d 7,700 AAA
2024-10-18 | EI|OLM| & Al X121-28 2020-10-23 3Y 11m 25d 20,000 AAA

X2 : KISKHAME 7}
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273 A8 02) 3215-1465

H1. HEz 2 Lz (5491 : 7HE, o 9, 7]ZH: 2024-10-07 ~ 2024-10-11)

F8ac 559 H8E53 w¥y | Wiy FRNAFE A OlE | wWIY bl 2 £3t
KR380802GEA6 |ot==Z=AF & (H)24107}-0| &-1 AAA 2024-10-07 | 2025-10-07 |2 E3A AAA CD 17H & +8bp 1 4,200 KRW
KR310501GEA9 |7| 23 (5)24100]1A-07 AAA 2024-10-07 | 2025-10-07 |2IE3A} AAA CD 171 & +8bp 1 2,900 KRW
KR6082641EA4 | S LM H3(F) AA- 2024-10-07 | 2034-10-07 |4& Y 0|F 54: 4.7%/ O|= 53 QH4AL I 05 +182.5bp 3 3,000 10NC5 Q KRW
KR6000012EA7 |4l5H23428-10-0]-1-B(H &) AAA 2024-10-07 | 2025-10-07 | 21 H4At AAA CD 174 +11bp 1 3,000 KRW
KR6145763EAT |BNK7HI|E363-3 AA- 2024-10-07 | 2026-04-07 |21B4AL BNKZHI| B 1H67HE =2 &E-3bp 3 300 KRW
KR380804GEA2 |ot==ZAF & (H)24102}-0| &-1 AAA 2024-10-10 | 2025-10-10 |21 E3A} AAA CD 17H & +8bp 1 2,100 KRW
KR310502GEA7 |7| 23 (5)24100[1A-10 AAA 2024-10-10 | 2025-10-10 |21 E3A} AAA CD 171 & +8bp 1 1,600 KRW
KR6030623EA5 | R O|7}E544-1 AA- 2024-10-10 | 2027-10-08 [91¥ & CD+63bp 3 300 KRW
KR6316141EA3 |RElZ8XUL(E)18(AME) AA- 2024-10-10 | 2054-10-10 | 21 H4AL =155 +111bp 3 4,000 NC5 Q KRW
KR6000031EA7 |2|-2328-10-0|(#)01-&-10 AAA 2024-10-10 | 2025-10-10 |21 B4AL AAASS CD 17H&+11bp 1 4,000 KRW
KR6029886EAT | & CH7H | EH2030-1 AA+ 2024-10-10 | 2026-12-10 |91€E CD+39bp 3 200 KRW
KR6029887EA9 | & Ci7H 1| E2030-2 AA+ 2024-10-10 | 2027-01-08 |91LE CD+40bp 3 400 KRW
KR6169371EA4 |M|2| =FHI|E264-1 AAO 2024-10-10 | 2026-10-08 |91LE CD+61bp 3 500 KRW
KR600369TEAS |R2|ota| 2 S ASAESH 6 AAO | 2024-10-11 | 2054-10-11 %%ﬁpliféﬁé?gj SEEEAA 259+ 1385bp/0l 0TS 2,300 30NC5 M KRW
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