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OHOICHA QSR 2 MHEXAE MI1S(HH)(2R) CK138
OHOICHA SR S HERAE HI1S(THE)A CK139
OHOICHA SR SA NHERAE J1S ()AL CV596
OHOICHA SR SA NHERAE H1S(HH)Ae CK140
OHOICHA SR SA NHERAE HI1S(HA)C CK141
OHOICHA @A Z2 NEXAE F1S(HH)C-P CK143
OHOICHA QTR B2 NHEXAE M1S(FHA)C-P2 62 CK145 HYSIX %2
OHOICHA QA Z2 NHEXAE K15 (HH)C-Pel CK144
OHOICHA SR Z2 NEXAE RS (HE)C-Pe2 CK146
OHOICHA @A Z2 IEXAE RS (HHE)C-W CV515
OHOICHA SR S HERAE 1S (HE)Ce CK142
OHOICHA SR S HERAE H1S(HA)S CV513
OHOICHA @A S NHEXAE RS (HH)S-P cV514
HCo =2 STAE SAMC(WHEE), HYE, 2018, S28, IUE AxEFY 2019.07.30
e=9|2 2023.01.30 ~ 2023.04.29 =£7|2t Fhees 25
28712 01.30 ~ 04 === Z=£7|2H0] 8iS
<EBEXI|T>
HSEXIT SHMAE BE ASTA 20| 2= 20l FEALICH
cxaco gy |<ESHEANE HLT0N CHE D>
TS ASHE A H40X20| [IE S HEHHE S0l S SXAS0 IS AR AL S EXAEO 2o=AS
SRS AR S50 DAHE 51Xl LOH, HSHEHFA K2 ABAl LMl H2AS(AZLHA), JIEIAS
Fe ERAS(QUZOLSAN HE DHE EXNEHA M2 14, 012 BIE L DAIOI 25 ALEFS ZHD5HAID HHEILI
Ct.
NNEEEDN OFOICHA Ol A X AH2 2 () B S T AFE 2H3 A StLte 8
DB2SEX, KBER, NHEXN SR, SKER, nEZH, J/g
o8 HAXSH, DIANMSHE, A4NEEE ANSA
ZHO§ 31 A ABHOCXEIC S, MSIENESH, QUEISA, SREN | LA R2I3 A SHLHEH S ATHI A
= JISSA, SHUSH, SHIENSH, HRENSR, 8
ITAZH HUHSH
e oo 0l EXAES XA (1222 2 SSHA(Z2H/XLM/S2TH/A-S2 014 SSSA S)0l =2 EXsts 2
e== =S SEXI|RO HEEXNSA0 EXGHH, 0|2 510 OINASH H2ASS =82 2HO=2 &L
> THAHS & (EHSI: BHDHRl BHDFE}, %)
HCH3 a2 ol =51 =2
NETTES 52,275 14,182 —70.87
S = (B) 0.90 0.91 1.11
SUMAT () (2) =THAHE Y (C=A-B) 52,074 14,181 —72.87
ga 201z = 2 (D) 50,997 13,608 ~73.32
J1Z=0+2i%) (E=C/Dx 1000) 1,025.06 1,042.11 1.66
Z2(Class)g J|&=JtA 8l &
SETHARHTHA)A SIESIES 1,020.31 1,036.49 1.59
ST KT )A2 J1=0H2 1,017.33 1,033.86 1.62
STHAHTHH)Ae J1=0H2 1,021.42 1,037.87 1.61
SUMA(TA)C J1=0H2 1,018.79 1,034.69 1.56
2T KHAR)C-P1 J1=0H2 1,016.32 1,032.32 1.57
2RI R)C-P2 J1=0H2 1,014.40 1,030.38 1.58
2 )C-PeT J1=0H2 1,019.89 1,036.26 1.61
S 24T KHA R )C-Pe2 J1=0H2 1,019.34 1,035.71 1.61
MU )C-W J1=0H2 1,019.35 1,036.03 1.64
STHAHTNA)Ce J1=0H2 1,021.06 1,037.38 1.60
SUWARHTNA)S SIESIES 1,021.47 1,037.94 1.61
2T A KA H)S-P SIESIES 1,017.00 1,033.44 1.62
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* DETAES A X
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S 12t =21 Scle o451 ot 0l Bt=E = oS 2/ASLICH

18 210 22l ot ASULH2 1 3E 3.315%, —0.410%p / 210109 3.280%, -0.455%p). LSXQl =z 0AW J|E3al 24 B2 JItHZ
SOl ZAl 20122 XEZots LILL Hx A=s Z0l MIHE = Jr20, BHMESCIot WGBI #2 2XIE 82010 Etia =20t =0t™SU
Ch. (D101 18 S S JIESCIE 3.5%2 0.25%p 2 aotA 2L, =822 2210l SZS FFoAsUN. Jdelll e==2d SHe St 4&3E
0l 1.7%E ot=lg A0lctd ASES0 Wet, JlE=al 2o AH0I2 E& Jtsd 0l =0tESLICH

28 31 32 HEQ 22l A& et AHZ0| 23T H 4SotASLICH=1D 3E 3.810%, +0.495%p / = 010E 3.760%, +0.480%p). 0=
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T X2 30 X2 60 X2 9E 22 1243
SEMAXA)(2E) 1.66 5.84 4.23 4.36
(Bl XI== CHBl A1) (0.42) (1.59) (1.30) (1.26)
ZZ(Class)g & &
LU KHH2)A 1.59 5.67 3.98 4.04
(Bl XI== CHel A1) (0.35) (1.42) (1.05) (0.94)
ST XHIHH)A2 1.62 5.75 4.10 4.20
(Bl XI== CHel A1) (0.38) (1.50) (1.17) (1.10)
ST XHIH A )Ae 1.61 5.73 4.06 4.14
(Bl XI== CHEl A1) (0.37) (1.48) (1.13) (1.04)
S H)C 1.56 5.62 3.91 3.94
(Bl XI== CHel A1) (0.32) (1.37) (0.98) (0.84)
P XHIHA)C-P1 1.57 5.65 3.95 3.99
(Bl XI== CHel A1) (0.33) (1.40) (1.02) (0.89)
SBMAX(HA)C-P2 1.58 5.65 3.95 4.00
(Bl X< Chel A1) (0.34) (1.40) (1.02) (0.90)
STMAXH(A)C-Pel 1.61 5.71 4.04 412
(Bl X< Chel A1) (0.37) (1.46) (1.11) (1.02)
LT XHIHA)C-Pe2 1.61 5.71 4.04 412
(Bl X< Chel A1) (0.37) (1.46) (1.11) (1.02)
STMAXH(A)C-W 1.64 5.78 4.14 4.38
(Bl X< Chel A1) (0.40) (1.53) (1.21) (1.28)
LKA )Ce 1.60 5.70 4.02 4.09
(Bl X< Chel A1) (0.36) (1.45) (1.09) (0.99)
SEWAXHIHA)S 1.61 5.73 4.07 4.15
(Bl X< Chel A1) (0.37) (1.48) (1.14) (1.05)
LA XHIHR)S-P 1.62 5.74 4.08 4.18
(Bl X< Chel A1) (0.38) (1.49) (1.15) (1.08)
CDSC HEHE & 2=
COSCs&gx=dE 1.56 5.63 3.91 3.95
(Bl X< CHEl A1) (0.32) (1.38) (0.98) (0.85)
#H X 0t3) 1.24 4.25 2.93 3.10
t3) : K

S SEIIXI=(1-2Y) X 55% + KIS &I XI==(2-3Y) X 40% + CALL X 5%
¥ P SENAEHS A JUE LIEE & 0l 2SdUE E&86l= A2 OtdLICh

T 214 z 2 24 x| 2 34 %2 54
SLMAX(HAE)(2E) 4.36 3.68 7.18 -
(Bl XI<= CHyl A1) (1.26) (1.77) (3.61) -
ZZ(Class)g &
ST XHIHH)A 4.04 3.04 6.22 -
(Bl XI<= CHyl A1) (0.94) (1.18) (2.65) -
ST XHIHH)A2 4.20 3.35 - -
(Bl XI<= CHyl A1) (1.10) (1.44) - -
LA XHIHH)Ae 4.14 3.24 6.50 -
(Bl XI<= CHyl A1) (1.04) (1.33) (2.93) -
S A)C 3.94 2.83 5.86 -
(Bl XI<= CHyl A1) (0.84) (0.92) (2.29) -
P XHIHA)C-P1 3.99 2.94 6.16 -
(Bl XI<= CHyl A1) (0.89) (1.08) (2.59) -
STMAX(HA)C-P2 4.00 2.95 - -
(Bl XI<= CHyl A1) (0.90) (1.04) - -
SMAXH(HA)C-Pel 412 3.19 6.42 -
(Bl XI<= CHyl A1) (1.02) (1.28) (2.85) -
LSS XHIHA)C-Pe2 412 3.20 6.44 -
(Bl XI<= CHyl A1) (1.02) (1.29) (2.87) -
PEHAXHIMA)C-W 4.38 3.58 - -
(WX == CHHI S 1t) (1.28) (1.67) - -




ST HRH(THH)Ce 4.09 6.34
(HIDXI 2 CHHl & D) (0.99) (2.77)
SLYHAKHHH)S 4.15 6.53
(HIDXI 2 CHHl & D) (1.05) (2.96)
ST HR (R 2)S-P 4.18 6.32
(HIDXI 2 CHHl & D) (1.08) (2.75)
COSC HEBCE
COSCE8t42l 8 3.95 5.87
(HIDXI 2 CHHl & D) (0.85) (2.30)
bl X 4= (X1 0F ) 3.10 3.57
=) HIRXIZ(AXI0F3) © KIS ZEHIIXIZ4(1-2Y) X 55% + KIS ZJ1XI4(2-3Y) X 40% + CALL X 5%
¥ 9| ENANS N IS LIEIY & 0|0 2E4UE E&H6= A2 OtHLICH
> EABE
=32 THA4 A SEXrat cHIEY
S e B =% | =4 NEE Fos |
& Ol 0.00 | 2.212.26 65.59 0.00 | 80.88 00| 0.00] -12372| -6.98
g 0| 0.00| 322.34 2.42 0.00| -8.76 000 o000[ -49.84[ -0.97
3. Xr&ts &
> ML SE =
oE sd Heas SSRE ledimsd| g
™= Z A e 01S EX | =2U | & NEE =
KRW o[ 20,736 0 0 1 0 0 1,709 | -8.264
(1.00) (0.00)| (146.21) (0.00) (0.00)]  (0.00) (0.00)| (0.00)|  (12.05) ~(58.27)
8 ol 20736 0 0 1 0 0 1,709 | -8.264
« () rEHSE
F) 9 MHAPHBEO GASU = HASE L 2 WIS TS
® | g |
Tatg A-HIS ot A -HIS
Ik ~49.34 ] -58.27 [l
S IHEL0I2 | 0.7t EDIGELNS = 12.05
Sexa | 0.00 SeRa | 0.00
S 0.00 s 0.00
THEAE | 0.01 THYNE | 0.00
MBI} | 0.00 S | 0.00
e | 1.11 138.50 VE | 0.00
T — o
= | ‘ | 0.00 ‘ ‘ =N ‘ | 0.00
-150 -100 -50 0 100 150 -100 -50 0 50
> SN &9 1085
o= 529 E 52y
1 T =104250-2512(22-13) 16.79 6 =3 7H(Z 2 80)2023-3013Y-8
2 T £0104120-2410-02 7.61 7 =103125-2506(22-4)
3 e BH=321210 7.60 8 £0+03680-2501-02
4 e 5= a2 1251 7.60 9 DGBIHII281-5
5 e = CI9HE464-1 7.59 10 52521377

W EOH &TAISH SR & X
+
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v 3 R BRES )Y
> A (SHol: siotel | %)
z=0f o8 B1 ol T ofoy D S5 | gy gt | 230/ | A=EsEZ | b=
= 004250-2512(22-13)] 2,290 2,381 e KRW |2022-12-10]2025-12-10 RF 16.79
S 0H04120-2410-02 1,065 1,080 TEE KRW |2022-10-02]2024-10-02 RF 7.61
S=E1210 1,065 1,078 TETE KRW |2022-06-02] 2025-06-02 AAA 7.60
St=2X 1251 1,065 1,078 istolr= KRW |2022-08-04]|2024-08-04 AAA 7.60
=019H=464-1 1,065 1,077 TETE KRW | 2022-08-23| 2024-08-23 AA- 7.59
S2H(EL3) ol o .
2023-30|3Y-B 1,065 1,077 hetol= KRW ]2023-03-13]|2026-03-13 AAA 7.59
=03125-2506(22-4)| 1,065 1,074 ETE] KRW |2022-06-10] 2025-06-10 RF 7.57
= 0103680-2501-02 1,065 1,073 ETE] KRW |2023-01-02| 2025-01-02 RF 7.57
DGBIH LI Z81-5 1,065 1,072 ETE] KRW |2022-03-21|2024-05-21 A+ 7.56
221377 1,065 1,069 ETE KRW |2023-04-04| 2025-04-04 AAA 7.54
0l 21 = I I £205-4 1,065 1,055 ETE] KRW |2022-04-15|2024-07-15 A+ 7.44
=02 %661 1,065 1,053 ETE KRW |2022-02-17|2025-02-17 AAO 7.43
HDC2 CHEPT 1,065 1,047 ETE] KRW |2021-03-11]2024-03-11 A- 7.38
ERTES 1,065 1,037 ETE KRW |2021-07-13| 2024-07-12 A- 7.32
FXFEFD|ALRH (Ol A € .
s} _03— _0A—
= 71 = 210302-0602) 959 954 WELIE KRW |2023-03-02[2023-06-02 A2+ 6.73
30/ HIH I 2+491-2(X) 746 752 TENE KRW |2022-05-31|2024-05-31 AA- 5.30
5= = XN I 239-2 746 741 TENE KRW |2019-08-29] 2023-08-29 AO 5.23
=) SXIHA AR 1052 U ZII2U0| KHAEUO| 5% Zots Z2 K
> JIE (3l - more)
e oI o HID
REPODHE 7,915
=) EXIHA AP 1052 U BII2 0| NHAIEMO| 5% X hot= 22 I
4. EXNSSNI0NH &g
> EXN2SESH(BHE0ILIXN) (49l 0§, ot 2l)
S8X0 HMC HE HIEA0L Qs BE U Qoo 28R
L= 9 L+ol gsls=us
TS IE BT EISIES e
pI[IPS =25 44 33 30,302 7 6,195 2110000525
2oia =5 42 24 16,919 2 2,116 2111000836
=) 20| RS 2MNE BAIE 20| HUSHSRI0/0], ‘HASHSBI2' 0|2 SNHS0I2 £ SNMS 48 L SX AZE S0 U
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o2 EETENE
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THOH 3| AL 0 0.04 0 0.04
HETHAHE 23| AHAEFRI XL 0 0.00 0 0.00
ABAIR 22| 3| At 0 0.00 0 0.00
S8 0 0.07 1 0.06
LW XHRH)Ce JIEFE| S*x 0 0.00 0 0.00
0. B2 0 0.01 0 0.01
U’liUJHH‘ ENERER S 0 0.00 0 0.00
;;E NEIA 48 : -
=] 0 0.01 0 0.01
SAAAA 0 0.00 0 0.00
KHAH2 & At 0 0.02 0 0.02
ZHOH 3| AF 0 0.03 0 0.02
HETHAHS 2HS| AH(A EFY XL 0 0.00 0 0.00
A BHAIS 22| 3| At 0 0.00 0 0.00
S8 0 0.05 0 0.05
ST XHIHRA)S JIEtH| S ** 0 0.00 0 0.00
S0 BSe2 0 0.01 0 0.01
Di%HH‘ ENZRER S 0 0.00 0 0.00
f¢§ NHIA 48 : :
=2 0 0.01 0 0.01
SHHHAI 0 0.00 0 0.00
K&H2 & A 0 0.02 0 0.02
THOH S| AL 0 0.02 0 0.02
HETHAE 2HS| AHA EF X 0 0.00 0 0.00
UBFAIR 22| 3| At 0 0.00 0 0.00
S8 0 0.05 0 0.05
LA XHIHAH)S-P J|EHH| S *x 0 0.00 0 0.00
S0 B2 0 0.01 0 0.01
Mok " xpzmee =
_/,iig MU A ax2 0 0.00 0 0.00
=2 0 0.01 0 0.01
S HHAI 0 0.00 0 0.00
* HEO| =XASHOI2FHA) Uyl 8lg
«x J|EHHIRO0IRE S HZAHIE, 2 SOl 0S 2 ZHUIE S HEWM 4N -BIENH0Z NEH IO A MHiH-SH42= MASH AALICH
> S22, HIEHIS (Etel - et
=24 - HIEHI2(A) OHOH - S +==2 HIZ(B) & (A+B)
- - | 0.013 0.0448 0.0578
STMAR(HE)(2E)
=9 0.0103 0.0363 0.0466
EF(Class)g &
- - | 0.3246 0.0467 0.3713
SETHA XHIHR)A
=9 0.3221 0.0356 0.3577
- - | 0.1719 0.0447 0.2166
SR A KHIHR)A2
=9 0.169 0.0344 0.2034
- - | 0.2251 0.0441 0.2692
ST A XHIHR ) Ae
=9 0.2223 0.0343 0.2566
- - &I 0.4253 0.0447 0.47
SSMBXH(IHA)C
=yl 0.4224 0.0346 0.457
- &I 0.3742 0.0435 0.4177
LM XHHZ)C-P1
=yl 0.3721 0.0345 0.4066
- &I 0.3653 0.0446 0.4099
LM XHHB)C-P2
=yl 0.3624 0.0338 0.3962
- &I 0.25 0.0434 0.2934
SYMAAXH(H)C-Pel
=yl 0.2473 0.0345 0.2818
- &I 0.2453 0.0446 0.2899
ST XH(HH)C-Pe2
=wl 0.2424 0.0346 0.277
- - &I 0.1214 0.0448 0.1662
LT X H)C-W
=wl 0.1183 0.0345 0.1528
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