Q KISKtAHE 7}

KIS DAILY 2024.09.10.

PART 1 32|30|

#21. 34 22| F0] (+21: %, bp) =2 sl 22| F0| (21 %, bp)
FHZa 09/10 MY cfiy| HE iy FU3e 09/10 MY chy| Hg iy
Eot 2y 2.957 0.0 -8.3 o= 2y 3.680 11 -68.9
=1 3y 2.875 2.0 9.7 o= sy 3.496 3.0 -56.4
=1 10Y 3.007 23 -35 oj= 10vY 3.707 -34 -47.4
=1 30 2915 -5.0 22 =92y 2219 -4.4 -39.6
CD 91D 3.510 0.0 1.0 = 10y 2173 -4.6 -22.6
CP 91D 3.540 0.0 -29.0 U= 10y 0.897 03 -133

Call 3.560 7.0 1.0 53 107 2.122 -0.6 -3.4

73, 3Y % YTM (THl: %, bp)

2s =Y YTM (09/10) MY CiH| (09/09)

1Y 3y 5Y 10Y 1Y 3y 5Y 10Y

S AAA 3.233 3.140 3.160 3.185 2.5 2.0 2.5 2.3
P Ma/EE 3.231 3.052 3.102 3.513 22 2.0 22 23
AAA 3.259 3.175 3.221 3.611 22 2.0 22 23

AA+ 3.362 3.361 3.363 4348 -3.0 -25 22 23

=M AAO 3.393 3.420 3.578 4.534 -3.0 -3.0 22 -23
AA- 3.493 3.547 3.677 4734 -25 -3.0 22 23

AAA 3.236 3.299 3.326 3.668 0.5 2.0 32 23

SiAy AA+ 3.290 3.368 3.397 3.952 2.0 2.0 3.2 23
AAOD 3.299 3.401 3.465 4291 2.0 2.0 32 23

AA- 3.332 3.453 3.566 4,657 2.0 2.0 3.2 23

H4. Ay S A=y = (EH2l: %, bp)
= =Y 2T E (09/10) M thHl (09/09)
- 1v 3y 5Y 10Y 1v 3y 5Y 10Y
EH AAA 0.328 0.265 0.250 0.178 0.0 0.0 2.5 0.0
MNF/EF 0.326 0.177 0.192 0.506 0.3 0.0 2.8 0.0
28
AAA 0.354 0.300 0311 0.604 0.3 0.0 2.8 0.0
AA+ 0.457 0.486 0.453 1.341 -0.5 -0.5 2.8 0.0
=8H AAO 0.488 0.545 0.668 1.527 -0.5 -1.0 2.8 0.0
AA- 0.588 0.672 0.767 1.727 0.0 -1.0 2.8 0.0
AAA 0.331 0.424 0.416 0.661 2.0 0.0 1.8 0.0
N AA+ 0.385 0.493 0.487 0.945 0.5 0.0 1.8 0.0
I |
AAO 0.394 0.526 0.555 1.284 0.5 0.0 1.8 0.0
AA- 0.427 0.578 0.656 1.650 0.5 0.0 1.8 0.0




#5. CD/CP YTM

o =% YTM (09/10) M CHH| (09/09)

TE 7D ™ 3M 6M 1Y 7D ™ 3M 6M 1Y
AAA 3.46 3.48 3.51 341 334 0.0 0.0 0.0 1.0 0.0

0 AA+ 3.49 3.51 3.55 3.48 3.41 0.0 0.0 0.0 0.0 0.0
A1 3.47 3.52 3.54 3.57 3.59 0.0 0.0 0.0 0.0 0.0

CcP A2+ 3.57 3.65 3.74 3.77 3.82 0.0 0.0 0.0 0.0 0.0
A3+ 3.65 3.79 393 397 4.05 0.0 0.0 0.0 0.0 0.0

PART 2 Z.2H7|/R &

H#6. =¥ 2d U9Y (2Hl: %, A9)
HE 559 EC oY 2k7] | O|X}X| FE | gdsp LR ESG* | &85
K | o= "1419 2024-09-10 | 2026-09-10 2 olE 3250 | 21E -4bp 2,000 AAA
E=1f | e E1420 2024-09-10 | 2027-09-10 3 ol® 3245 | 2E -2bp 3,000 AAA
K | e 1421 2024-09-10 | 2029-09-10 5 olE 3.280 | 21E -2bp 2,000 AAA
SK | BAMKN 7| YTIS K H868(AH 2024-09-10 | 2029-09-10 5 (ofF=3 3129 | 21H -1bp 1,100 S AAA
EKf | SAMK 7| GTSH HE869(A 2024-09-10 | 2034-09-10 | 10 olE 3172 | 21E -0bp 600 S AAA
E=K | FHFESAM69(Ah 2024-09-10 | 2028-09-10 4 ol® 3123 | 2E -2bp 800 S AAA
E0oHY | £9tDC024-1210-0910 2024-09-10 | 2024-12-10 | 0.25 ol 3150 | - 8,000
2Ry | Met2t28-09-0]-1.5-B 2024-09-10 | 2026-03-10 1.5 ol® 3.280 | 21 +1bp 1,500 AAA
28Ky | StLt247-090[1.5Z-10 2024-09-10 | 2026-03-10 | 15 olE 3.280 | 21E +1bp 1,500 AAA
2K | otLt2E47-090[3L-10 2024-09-10 | 2027-09-10 3 o|l& 3.180 | I obp 1,200 AAA
2K | = 212%44090| & 2(03)2-10 2024-09-10 | 2026-09-10 2 ol® 3.220 | BIE -0bp 2,100 AAA
28Ky | 7|2 (TH2409%334A-10 2024-09-10 | 2025-08-10 | 0.92 &ol 3190 | 2 -9bp 1,000 AAA
2K | 7128 (4)24090]1.5A-10 2024-09-10 | 2026-03-10 | 1.5 ol® 3.230 | BIE -3bp 2,000 AAA
28K | erR+EL28240900-0| F-1.5 2024-09-10 | 2026-03-10 | 15 ol® 3.230 | 21E -3bp 1,600 AAA
28X | HR+EYS 8240980 E-2 2024-09-10 | 2026-09-10 2 ol® 3.170 | BIE -2bp 900 AAA
S8 | ME7tE2230-1 2024-09-10 | 2027-09-10 3 ol® 3367 | BIE 1,000 AA+
8K | MEFHE2230-2 2024-09-10 | 2029-09-10 5 ol® 3354 | ©IE 400 AA+
8K | AEIt=2230-3 2024-09-10 | 2030-09-10 6 ol® 3447 | 2E -10bp 600 AA+
S8 | Z0lH=FEI7E415-1 2024-09-10 | 2027-10-08 | 3.08 ol® 3365 | ©IE 1,200 AA+
S8X | AHolu|=ZLIFtES15-2 2024-09-10 | 2029-09-10 5 ol® 3354 | OIH 400 AA+
8K | StLt7HE266-1 2024-09-10 | 2026-03-10 | 15 olE 3505 | 21H 800 AAO
8K | stLiFtE266-2 2024-09-10 | 2026-09-09 2 ol® 3466 | U1H 200 AAO
8K | stLt7tE266-3 2024-09-10 | 2026-09-10 2 olE 3466 | 21H 600 AAO
F8M | StLIFHE266-4 2024-09-10 | 2027-09-10 3 ol® 3412 | 2IE 100 AAO
S8X | SHLIHIE437-1 2024-09-10 | 2026-04-10 | 1.58 olE 3543 | 21H 300 AA-
S8M | StLIFHI E437-2 2024-09-10 | 2026-09-10 2 ol® 3517 | 21E 600 AA-
S8X | SHLIFHIE437-3 2024-09-10 | 2027-09-10 3 olE 3478 | 2H 300 AA-
=8 | OO E121 2024-09-10 | 2027-09-10 3 olm 3.743 | BIE -50bp 1,000 A+
S| AR | AN E4H15-1 2024-09-10 | 2026-09-10 2 olE 3315 | 2IE -4bp 3,300 AA+
A | HdE4115-2 2024-09-10 | 2027-09-10 3 olm 3.328 | DI -6bp 1,700 AA+
S|AMY | BHt251-1 2024-09-10 | 2026-09-10 2 olE 3546 | 2IH -3bp 1,280 A+




SIAHRY | Btat251-2 2024-09-10 | 2027-09-10 3 o|& 3673 | 21E -1bp 1,160 A+
QA | IBEEAFZHR(BUE-ETH-58) 2024-09-10 | 2054-09-10 30 FRN 4650 | - 1,400 A+
MBS | FEHZ SIS AIMBS 2024-18(1-1)(Ah) 2024-09-10 | 2025-09-10 1 o|& 3236 | - 9% | S AAA
MBS TEHZE S AIMBS 2024-18(1-2)(Ah 2024-09-10 | 2026-09-10 2 (o] =3 3.200 | - 900 S AAA
MBS | FEHZ SIS AIMBS 2024-18(1-3)(Ah) 2024-09-10 | 2027-09-10 3 o|& 3115 | - 600| S AAA
MBS TEHZE S AIMBS 2024-18(1-4)(Ah 2024-09-10 | 2029-09-10 5 (o] =3 3174 | - 700 S AAA
MBS | FEHZ SIS AIMBS 2024-18(1-5)(Ah) 2024-09-10 | 2031-09-10 7 o|& 3185 | - 800| S AAA
MBS TEHZE S AIMBS 2024-18(1-6)(Ah) 2024-09-10 | 2034-09-10 10 (o] =3 3212 | - 700 S AAA
MBS | FEHZ SIS AIMBS 2024-18(1-7)(Ah) 2024-09-10 | 2044-09-10 | 20 o|& 3195 | - 500 S AAA
MBS TEHZE S AIMBS 2024-18(1-8)(Ah 2024-09-10 | 2054-09-10 30 (o] =3 3.165 | - 200 S AAA
*ESG : =2(Green), AFZ|(Social), X|BiTZ(Governance)
F) MOfExHA, ABS, FHl, THEAE H 2l
#7. 7| ol (T+7) (H2l: %, A4g)
ME e EC R 2oy 27| | OIXtX|F = el ESG* s
E4Kf | RHARE| B A 722]1009-25(Ah 2023-09-25 | 2024-09-25 1 E: 4.087 900 s AAA
S8 | MYTXSEH2 2019-09-25 | 2024-09-25 5 ol® 1.54 1,000 AAA
2K | S=+=ELZE1909A-0|&-5 2019-09-25 | 2024-09-25 5 (ofF=3 1.51 800 AAA
S8 | AHd7t=2539 2022-02-25 | 2024-09-25 | 258 ol 2.81 300 AA+
8K | StLtHmE349-3 2022-03-25 | 2024-09-25 | 2.5 (ofF=3 3.036 200 AA-
S&* | Oto|H|#| 0|71 & 200-4 2019-09-25 | 2024-09-25 5 ol® 1.827 400 AA-
S8X | Ol2jol 7y Eh2s-2 2019-09-25 | 2024-09-25 5 (ofF=3 1.952 1,500 AA-
8K | BNKIHI| E275-5 2022-02-25 | 2024-09-25 | 2.58 ol® 2.965 200 AA-
S8X | YMoto|mo|th-d106-2 2022-03-25 | 2024-09-25 | 2.5 o|l& 3.351 100 A+
MBS FEF S AIMBS2023-16(1-1)(Ah 2023-06-09 | 2024-09-25 1.29 olx 4.165 1,175 S AAA
*ESG : =M (Green), At2|(Social), X|HiTZ=(Governance)
F) HOHExHA, ABS, FEA, TIFEAE X 2
H8. HEE 2 78 WP TOP 3 (EH9l: 28)
CT] E8ac =ET” Henz
SRy KR103501GE64 = 1103250-2706(=1124-4) 24,767
= 1 xH KR103502GE63 =1103500-3406(= 1124-5) 20,932
SRy KR103502GE30 = 1103250-5403(=1124-2) 17,783
X7 KR2001274AC5 MEEAEZ20-12 500
WM KR2001024885 MEZ2EA|EZ18-08 400
X eoh KR2007021A23 CH 2SI AR H2020-2 100
=% KR351603GE90 SAHK 7| AT S K HB68(AH 5,900
E=xY KR350105GE95 ot 21420 4,800
SXY KR350106GE94 ot M 21421 3,500
= XY KR310101GE10 £0+03340-2601-02 10,700
< 2k KR310101GE77 & 2t03200-2607-02 10,100
= XY KR310101GE44 £0t03365-2604-02 8,000
2%y KR6060004E90 =01 2%44090| E (03)2-10 6,300
2%y KR6004943E92 SlLE2347-090132-10 5,400
2%y KR6004944E91 StLE2347-090(1.524-10 4,600
=8 KR6023782D30 AMotI| | §H477-2 2,200




@ «s

AFTH 7

=8 KR6032713E91 ABHFHE2230-3 2,000
a8 KR6032711E93 AeH7HE2230-1 1,400
3| ALXY KR6016361D33 HEEH19-1 1,600
| ALY KR6017942E12 E139-2 1,600
| ALK KR6028262E94 A EAH15-2 1,500
F) &4, RN, THi&E H 2|
a3 A5 MEE Ty Uy (Erl: 1) a2 235 MEE T 9| (EH9l: 42)
70,000 350,000
60,000 300,000
50,000 250,000
40,000 200,000
30,000 150,000
20,000 100,000
10,000 I l 50,000
. [] [] ) -
AR X7 S SAM 2AM S8 AR ZOKY K|Ci7jet Eax] EQH| 2ux I8 FAHK

Kt2: KISKHAHE It

RtZ: KISKHHEIL

f



PART 3 FR2X|HX|$

H9. FQAHX

Q) «sH

T #3- KIS-Reuters KOBI30 KOBI120
- =3t =23 =8 IR
gL 273.6187 281.4513 249.5429 294.9194 228.9003 245.4745
oy 0.4812 0.7046 0.0782 0.1916 0.0461 0.0874
damoold 5.8094 8.0623 1.4132 2.5658 0.9957 1.8463
73 UUHSFO|XABF O34, YUHSFO|(ZHEDY))
E=nby | 140|st
0.60 2gx 120 1-24
050 | EOkx| 1.00 —2-34
L Sl-j O| At
030 0.60 I
020 040
010 |
YANZN s
N R e
010
020 -0.20
-030 F -0.40
040 -0.60
050 - 080 L
09-02 09-04 09-06 09-08 09-10 09-02 09-04 09-06 09-08 09-10
XtE: KISKHHE 7t XHE: KISKHAHE 7t
A5 | HEFYEFASF) d3e6. 7|ZtE s E(ZHET))
60.00% 80.00%
50.00% | 70.00%
60.00%
40.00% -
50.00% |
30.00% 40.00%
20.00% 30.00%
0, [
1000% | 20.00%
10.00% |
0.00% : =l [ m 0.00% . ‘ J
-10.00% - -10.00% -
=2 2z =712t oAzt =7t 27t 277t oAzt
0K w2EX| mECHY w3 AMKY 140|3t m1-2d m2-34 m3-54 ms5d oY

ALE: KISKHAHE 7}

ALZ: KISKHAHE 7}



@ «isry

H12. 7|2 ©H7| Hatw (OHOHEY : 2024/09/10)

359 2| 9/12 Ao 9/13 Ao 359 a2| 9/12 Xto| 9/13 xto| =29 22| 9/12 xto| 9/13 xto| 20 22| 9/12 xto| 9/13 Xto|
=123-6 2.902 10,225 10,226 =1123-10 2.865 10,316 10,317 =1124-1 2.905 10,146 10,146 =124-4 2.835 10,191 10,192
2.907 10,224 1 10,224 2 2.870 10,315 1 10,316 1 2.910 10,144 2 10,144 2 2.840 10,190 1 10,191 1
2912 10,222 2 10,222 2 2.875 10,314 1 10,315 1 2915 10,141 3 10,142 2 2.845 10,189 1 10,189 2
2917 10,220 2 10,221 1 2.880 10,313 1 10,314 1 2.920 10,139 2 10,140 2 2.850 10,187 2 10,188 1
2922 10,218 2 10,219 2 2.885 10,312 1 10,313 1 2.925 10,137 2 10,138 2 2.855 10,186 1 10,187 1
2927 10,216 2 10,217 2 2.890 10,311 1 10,312 1 2.930 10,135 2 10,136 2 2.860 10,185 1 10,185 2
2932 10,214 2 10,215 2 2.895 10,310 1 10,311 1 2.935 10,133 2 10,134 2 2.865 10,183 2 10,184 1
2937 10,212 2 10,213 2 2.900 10,309 1 10,309 2 2.940 10,131 2 10,132 2 2.870 10,182 1 10,183 1
o KIS 91H 2.942 10,210 2 10,211 2 o Kis 2% 2.905 10,308 1 10,308 1 o Kis 2% 2.945 10,129 2 10,130 2 o KIs 2% 2.875 10,181 1 10,181 2
2947 10,208 2 10,209 2 2.910 10,306 2 10,307 1 2.950 10,127 2 10,127 3 2.880 10,179 2 10,180 1
2952 10,206 2 10,207 2 2915 10,305 1 10,306 1 2.955 10,125 2 10,125 2 2.885 10,178 1 10,179 1
2957 10,205 1 10,205 2 2.920 10,304 1 10,305 1 2.960 10,122 3 10,123 2 2.890 10,177 1 10,178 1
2962 10,203 2 10,204 1 2.925 10,303 1 10,304 1 2.965 10,120 2 10,121 2 2.895 10,175 2 10,176 2
2967 10,201 2 10,202 2 2.930 10,302 1 10,303 1 2.970 10,118 2 10,119 2 2.900 10,174 1 10,175 1
2972 10,199 2 10,200 2 2.935 10,301 1 10,302 1 2.975 10,116 2 10,117 2 2.905 10,173 1 10,174 1
2977 10,197 2 10,198 2 2.940 10,300 1 10,301 1 2.980 10,114 2 10,115 2 2,910 10,171 2 10,172 2
2982 10,195 2 10,196 2 2.945 10,299 1 10,300 1 2.985 10,112 2 10,113 2 2915 10,170 1 10,171 1
559 2| 9/12 Ao 9/13 Ao 3559 a2 9/12 Ao 9/13 Ao 559 a2 9/12 Aol 9/13 Ao 529 a2 9/12 | 9/13 |
21247 2.870 10,061 10,062 =123-11 2.990 11,015 11,016 2124-5 2.967 10,537 10,538 s 2917 10,112 10,112
2.875 10,059 2 10,060 2 2.995 11,011 4 11,012 4 2972 10,533 4 10,533 5 2922 10,111 1 10,112 0
2.880 10,057 2 10,057 3 3.000 11,007 4 11,008 4 2977 10,528 5 10,529 4 2.927 10,110 1 10,111 1
2.885 10,054 3 10,055 2 3.005 11,003 4 11,004 4 2.982 10,524 4 10,525 4 2932 10,109 1 10,110 1
2.890 10,052 2 10,053 2 3.010 10,999 4 10,999 5 2.987 10,520 4 10,521 4 2.937 10,108 1 10,109 1
2.895 10,050 2 10,050 3 3.015 10,994 5 10,995 4 2.992 10,515 5 10,516 5 2.942 10,107 1 10,108 1
2.900 10,047 3 10,048 2 3.020 10,990 4 10,991 4 2.997 10,511 4 10,512 4 2.947 10,106 1 10,107 1
2.905 10,045 2 10,046 2 3.025 10,986 4 10,987 4 3.002 10,507 4 10,508 4 2.952 10,105 1 10,106 1
o KIS 21 2910 10,043 2 10,043 3 o KIS 21 3.030 10,982 4 10,983 4 o KIS g 3.007 10,502 5 10,503 5 o KIS 21H 2957 10,105 0 10,105 1
2915 10,040 3 10,041 2 3.035 10,978 4 10,978 5 3.012 10,498 4 10,499 4 2.962 10,104 1 10,104 1
2.920 10,038 2 10,039 2 3.040 10,973 5 10,974 4 3.017 10,494 4 10,495 4 2.967 10,103 1 10,104 0
2.925 10,036 2 10,037 2 3.045 10,969 4 10,970 4 3.022 10,490 4 10,490 5 2972 10,102 1 10,103 1
2.930 10,033 3 10,034 3 3.050 10,965 4 10,966 4 3.027 10,485 5 10,486 4 2977 10,101 1 10,102 1
2935 10,031 2 10,032 2 3.055 10,961 4 10,962 4 3.032 10,481 4 10,482 4 2.982 10,100 1 10,101 1
2.940 10,029 2 10,030 2 3.060 10,957 4 10,957 5 3.037 10,477 4 10,478 4 2.987 10,099 1 10,100 1
2.945 10,027 2 10,027 3 3.065 10,952 5 10,953 4 3.042 10,472 5 10,473 5 2.992 10,098 1 10,099 1
2.950 10,024 3 10,025 2 3.070 10,948 4 10,949 4 3.047 10,468 4 10,469 4 2.997 10,098 0 10,098 1




H13. KISXHHEIL X 5371 A = (OHOHY : 2024/09/10)

TELWI| SASA =M ofl .24
4 8| ¢ we =9 HAE)| W He gd S8 359 HAE)| W e gd S8 359 TAE)| W e g &
0|0]2 *82024-0240-0063 0 24-09-12 | 3370 | 3360 | -0.010
0o|0]3 *{%2024-0290-0028 0 24-09-13 | 3325 | 3315 | -0.010
0|09 &2tDC024-0919-0910 062 | 24-09-19 | 3392 | 3382 | -0.010 |X{7&2024-0250-0063 0 24-09-19 | 3355 | 3345 | -0.010
o009 (2)&2tDC024-0919-0910 062 | 24-09-19 | 3392 | 3382 | -0.010 |X{72024-0250-0063 0 24-09-19 | 3355 | 3345 | -0.010
0| 0|14 &2tDC024-0924-0910 0.59 | 24-09-24 | 3392 | 3382 | -0.010
0| 0|14 (2)&2tDC024-0924-0910 0.59 | 24-09-24 | 3392 | 3382 | -0.010
0] 0|21 |=22 2 ANSHE|(2H)S2ADCO24-1001-0910 0.54 | 24-10-01 | 3385 | 3375 | -0.010
0| 0|21 =22 & PASHFY S2ADCO24-1001-0910 0.54 | 24-10-01 | 3385 | 3375 | -0.010
00|22 &2t04120-2410-02 774 | 24-10-02 | 3295 | 3285 | -0.010
0| 0|23 HEE+1 H}°82024-0270-0063 0 24-10-03 | 3390 | 3380 | -0.010
0| 0|28 &2tDC024-1008-0910 0.53 | 24-10-08 | 3275 | 3.265 | -0.010
0| 0|28 (2)&2tDC024-1008-0910 0.53 | 24-10-08 | 3275 | 3.265 | -0.010
o|1]0 *82024-0280-0063 0 24-10-10 | 3325 | 3315 | -0.010
0| 1]5 (2)&2tDC024-1015-0910 0.57 | 24-10-15 | 3205 | 3.195 | -0.010
0| 1]5 &2tDC024-1015-0910 0.57 | 24-10-15 | 3205 | 3.195 | -0.010
0| 112 (2)&2tDC024-1022-0910 039 | 24-10-22 | 3280 | 3270 | -0.010
0| 1]12 &2tDC024-1022-0910 039 | 24-10-22 | 3280 | 3270 | -0.010
0| 1114 T°82024-0300-0063 0 24-10-24 | 3.195 | 3.185 | -0.010
0| 11]19 (2)&2tDC024-1029-0910 05 24-10-29 | 3310 | 3300 | -0.010
0| 11]19 &2tDC024-1029-0910 0.5 24-10-29 | 3310 | 3300 | -0.010
0] 1|21 *82024-0310-0063 0 24-10-31 | 3.075 | 3.065 | -0.010
0| 1126 &2tDC024-1105-0910 0.54 | 24-11-05 | 3240 | 3230 | -0.010
0| 1126 (2)&2tDC024-1105-0910 0.54 | 24-11-05 | 3240 | 3230 | -0.010
0| 1130 E-1 &2+03730-2411-01 078 | 24-11-09 | 3.170 | 3.160 | -0.010
0212 &2tDC024-1112-0910 05 24-11-12 | 3180 | 3.170 | -0.010
0212 (2)&2tDC024-1112-0910 0.5 24-11-12 | 3180 | 3.170 | -0.010
0219 &2tDC024-1119-0910 05 24-11-19 | 3.140 | 3.130 | -0.010
0219 (2)&2tDC024-1119-0910 0.5 24-11-19 | 3.140 | 3.130 | -0.010
0| 21]16 &2tDC024-1126-0910 05 24-11-26 | 3.070 | 3.060 | -0.010
0| 2]16 (2)&2tDC024-1126-0910 0.5 24-11-26 | 3.070 | 3.060 | -0.010
0| 2|23 (2)&2tDC024-1203-0910 08 | 24-12-03 | 3.075 | 3.065 | -0.010
0| 2|23 &2tDC024-1203-0910 08 | 24-12-03 | 3.075 | 3.065 | -0.010

3M 3245 | 3235 | -0.010 |3M 3285 | 3.145 | -0.140 |3M 3438 | 3428 | -0.010
0|30 (2)&2tDC024-1210-0910 0 24-12-10 | 3170 | 3.160 | -0.010 |=104250-2412(%122-15) | 364 | 24-12-10 | 3.155 | 3.145 | -0.010




Q) KT

:

0|30 £9tDC024-1210-0910 0 24-12-10 | 3170 | 3.160 | -0.010 |=101875-2412(F1121-10) | 1404 | 24-12-10 | 3.000 | 2980 | -0.020
0|30 £9tDC024-1210-0910 0 24-12-10 | 3.170 | 3.160 | -0.010 |=104250-2412(F122-15) | 3.64 | 24-12-10 | 3.155 | 3.145 | -0.010
0|30 (B 2tDC024-1210-0910 0 24-12-10 | 3170 | 3.160 | -0.010 |=101875-2412(F1121-10) | 1404 | 24-12-10 | 3.000 | 2980 | -0.020
0| 3|23 £0t03680-2501-02 775 | 25-01-02 | 3.112 | 3.102 | -0.010
0| 3|30 £0t03320-2501-01 119 | 25-01-09 | 3.122 | 3.112 | -0.010
0| 5|21 | JLECHHFL)+1 |S2t02320-2503-03 419 | 25-03-03 | 3.045 | 3.035 | -0.010
0|5 |27 L+1 £0t03410-2503-01 0.88 | 25-03-09 | 3.075 | 3.065 | -0.010
6M 3122 | 3112 | -0010 |6M 3135 | 3.050 | -0.085 |6M 3342 | 3332 | -0010
0|60 =1103375-2503(F 123-3) 1098 | 25-03-10 | 3.060 | 3.050 | -0.010
0|60 =1101500-2503(Z 1120-1) 1579 | 25-03-10 | 3.055 | 3.045 | -0.010
0| 6|23 £0t03280-2504-02 8.4 25-04-02 | 3.005 | 2990 | -0.015
0| 7129 52103430-2505-01 086 | 25-05-09 | 3.020 | 3.005 | -0.015
9M 3.020 | 3.005 | -0.015 |9M 3.060 | 2985 | -0.075 |9M 3228 | 3213 | -0015
ol9|o0 =103125-2506(F 122-4) 11.56 | 25-06-10 | 2995 | 2985 | -0.010
0|90 =1102250-2506(F1115-2) 1341 | 25-06-10 | 2995 | 2985 | -0.010
09|22 52t03670-2507-02 972 | 25-07-02 | 2930 | 2905 | -0.025
0929 £0t03230-2507-01 123 | 25-07-09 | 2965 | 2937 | -0.028
01124 52t03950-2509-03 4 25-09-03 | 2952 | 2927 | -0.025
1Y 2930 | 2905 | -0.025 |1Y 2995 | 2915 | -0.080 |1Y 3171 | 3.146 | -0.025
1100 =101125-2509(F 1120-6) 14.28 | 25-09-10 | 2910 | 2.880 | -0.030
1100 =1103625-2509(F 1123-8) 6.54 | 25-09-10 | 2955 | 2915 | -0.040
110122 52104020-2510-02 799 | 25-10-02 | 2997 | 2972 | -0.025
1.25Y 1.25Y 1.25Y
11310 =104250-2512(F122-13) | 1432 | 25-12-10 | 3.020 | 3.000 | -0.020
1130 =1102250-2512(Z1115-8) 1224 | 25-12-10 | 3.020 | 3.000 | -0.020
1] 3123 5§2103340-2601-02 8.4 26-01-02 | 3.012 | 3000 | -0.012
1] 5|21 £0t03570-2603-03 9.6 26-03-03 | 3.007 | 2997 | -0.010
1.5Y 3012 | 3000 | -0.012 |1.5Y 2985 | 3.000 | 0015 [1.5Y 3166 | 3.154 | -0.012
1160 =1103250-2603(F 1124-3) 1008 | 26-03-10 | 3.020 | 3.000 | -0.020
11610 =105750-2603(F1106-1) 6.65 | 26-03-10 | 3.017 | 3.007 | -0.010
1160 =1101250-2603(F1121-1) 1624 | 26-03-10 | 3.007 | 2997 | -0.010
1] 6123 £ 2103365-2604-02 888 | 26-04-02 | 3.012 | 3.000 | -0.012
1.75Y 1.75Y 1.75Y
1190 =103125-2606(F 123-4) 14.25 | 26-06-10 | 2975 | 2975 | 0.000
1190 =1101875-2606(Z1116-3) 1175 | 26-06-10 | 2997 | 2997 | 0.000
119122 £2103200-2607-02 7.4 26-07-02 | 2957 | 2957 | 0.000
1011 24 £0t04000-2609-03 861 | 26-09-03 | 2970 | 2957 | -0.013
2y 2957 | 2957 | 0000 |2Y 3.020 | 2957 | -0.063 |2Y 3128 | 3.123 | -0.005
21010 =1101750-2609(F 1121-7) 1233 | 26-09-10 | 2972 | 2952 | -0.020

/|



Q) KT

:

21010 =1102875-2609(F 1124-9) 039 | 26-09-10 | 2977 | 2957 | -0.020
2130 =1101500-2612(Z1116-8) 13.06 | 26-12-10 | 2.942 | 2930 | -0.012
21310 =1103875-2612(F123-10) | 1479 | 26-12-10 | 2917 | 2905 | -0.012
2| 5|21 OEd dAL+1 |S2t03430-2703-03 8.8 27-03-03 | 2972 | 2960 | -0.012
2.5Y 2970 | 2957 | -0.013 |25Y 2917 | 2905 | -0.012 |2.5Y 3.098 | 3.086 | -0.012
2|60 =102375-2703(F 122-1) 1724 | 27-03-10 | 2937 | 2920 | -0.017
2|60 =1105250-2703(F 1107-3) 518 | 27-03-10 | 2937 | 2920 | -0.017
21910 =102125-2706(Z 117-3) 1236 | 27-06-10 | 2.940 | 2920 | -0.020
21910 =1103250-2706(F 1124-4) 1271 | 27-06-10 | 2.895 | 2.875 | -0.020
3y 2972 | 2960 | -0.012 [3Y 2895 | 2875 | -0.020 |3Y 3061 | 3.041 | -0.020
3100 =1103125-2709(F 1122-8) 11.02 | 27-09-10 | 2932 | 2917 | -0.015
330 =102375-2712(F117-7) 119 | 27-12-10 | 2935 | 2920 | -0.015
3160 =1103250-2803(F 1123-1) 14.95 | 28-03-10 | 2950 | 2935 | -0.015
360 =1105500-2803(F 1108-2) 1079 | 28-03-10 | 2975 | 2960 | -0.015
3190 E1 =1102625-2806(=1118-4) 1126 | 28-06-10 | 2.967 | 2947 | -0.020
4y 4y 2950 | 2942 | -0.008 |4Y 3.064 | 3.044 | -0.020
41010 241 =1103500-2809(F 1123-6) 104 | 28-09-10 | 2962 | 2942 | -0.020
4130 L+1 =102375-2812(F118-10) | 1071 | 28-12-10 | 2977 | 2962 | -0.015
4160 E1 =1103250-2903(F 1124-1) 13.95 | 29-03-10 | 2960 | 2945 | -0.015
41910 L+1 =101875-2906(F1119-4) 1142 | 29-06-10 | 2992 | 2970 | -0.022
5Y 5y 2960 | 2910 | -0.050 |5Y 3121 | 3.101 | -0.020
5/0/]0 =1103000-2909(% 124-7) 159 | 29-09-10 | 2932 | 2910 | -0.022
5/3]0 =1101375-2912(Z1119-8) 16.88 | 29-12-10 | 3.002 | 2980 | -0.022
5/3]0 =105500-2912(F1109-5) 10.83 | 29-12-10 | 2997 | 2975 | -0.022
5/91]0 =1101375-3006(= 1120-4) 2315 | 30-06-10 | 3.012 | 2990 | -0.022
6Y 6Y 3012 | 2990 | -0.022 |6Y 3110 | 3088 | -0.022
6|30 =1104750-3012(Z 1110-7) 1097 | 30-12-10 | 3.025 | 3.000 | -0.025
6|30 =101500-3012(F1120-9) 1839 | 30-12-10 | 3.022 | 2997 | -0.025
6|90 =1102000-3106(=121-5) 1771 | 31-06-10 | 3.027 | 3.002 | -0.025
7Y 7Y 3027 | 3.002 | -0.025 |7Y 3126 | 3.101 | -0.025
7130 2102375-3112(=121-11) | 1607 | 31-12-10 | 3.050 | 3.025 | -0.025
713]0 =1104000-3112(F111-7) 184 | 31-12-10 | 3.055 | 3.030 | -0.025
71910 =1103375-3206(F 1122-5) 1435 | 32-06-10 | 3.067 | 3.040 | -0.027
8y 8y 3.067 | 3.040 | -0.027 |8Y 3159 | 3.132 | -0.027
8|30 2104250-3212(F122-14) | 1421 | 32-12-10 | 3.080 | 3.057 | -0.023
8|90 =1103250-3306(7 123-5) 1557 | 33-06-10 | 3.072 | 3.052 | -0.020
)% 9y 3072 | 3.052 | -0.020 |9y 3152 | 3.132 | -0.020
9|30 E1 =1103750-3312(F113-8) 1528 | 33-12-10 | 3.060 | 3.037 | -0.023
9|30 E1 2104125-3312(=123-11) | 1415 | 33-12-10 | 3.052 | 3.030 | -0.022

/|



Q) KT

9 E1 =1103500-3406(= 124-5) 11.51 34-06-10 3.030 3.007 -0.023
10y 10y 3.030 3.007 -0.023 [10Y 3.157 3.134 -0.023
11 =1102625-3509(=115-6) 11.05 35-09-10 3.045 3.020 -0.025
12y 12y 3.045 3.027 -0.018 [12Y 3.169 3.141 -0.028
12 =1101500-3609(=116-6) 9.4 36-09-10 3.055 3.027 -0.028
13 =1102250-3709(= 117-5) 9.21 37-09-10 3.057 3.027 -0.030
14 =1102375-3809(=118-7) 7.94 38-09-10 3.060 3.030 -0.030
15Y 15Y 3.060 2.985 -0.075 [15Y 3.196 3.166 -0.030
15 E1 =1101125-3909(=119-6) 11.06 | 39-09-10 3.000 2,990 -0.010
16 =1101500-4009(= 120-7) 1138 | 40-09-10 3.040 3.010 -0.030
17Y 17Y 3.040 3.010 -0.030 (17Y 3.182 3.152 -0.030
171 01] 0 FA+2 =1101875-4109(=121-9) 9.18 41-09-10 3.045 3.010 -0.035
18| 0] 0 =1103250-4209(=122-11) 11.08 | 42-09-10 3.050 3.012 -0.038
181310 =2103000-4212(=1112-5) 19.76 | 42-12-10 3.055 3.020 -0.035
19|00 =1103875-4309(=123-9) 79 43-09-10 3.045 3.010 -0.035
20Y 20Y 3.045 2.922 -0.123 [20Y 3.166 3.101 -0.065
20001 0 E1 =1102875-4409(= 124-10) 0.1 44-09-10 2,987 2922 -0.065
200 3|0 E1 =102750-4412(=1114-7) 15.01 44-12-10 3.047 3.012 -0.035
211 6| 0 E1 =1102000-4603(=116-1) 1434 | 46-03-10 3.032 2997 -0.035
221 6|0 A1 =1102125-4703(=1217-1) 2141 47-03-10 3.015 2.980 -0.035
23/ 6|0 =1102625-4803(=118-2) 229 48-03-10 3.005 2970 -0.035
241 6|0 =2102000-4903(=1119-2) 26.68 | 49-03-10 2992 2957 -0.035
25Y 25Y 2992 2957 -0.035 [25Y 3.233 3.198 -0.035
250 6|0 =2101500-5003(=1120-2) 43.19 50-03-10 2915 2.880 -0.035
26 6|0 =1101875-5103(=121-2) 50.01 51-03-10 2.950 2915 -0.035
271 6| 0 L+1 =2102500-5203(=1122-2) 284 52-03-10 2.995 2.960 -0.035
281 0|0 =1103125-5209(= 122-9) 16.69 52-09-10 2.985 2.950 -0.035
281 6|0 =1103250-5303(=1123-2) 29.21 53-03-10 2,980 2,945 -0.035
291 0] 0 =1103625-5309(=123-7) 19.13 53-09-10 2977 2,945 -0.032
2916 |0 =1103250-5403(= 124-2) 30.24 54-03-10 2.965 2932 -0.033
30Y 30Y 2.965 2915 -0.050 [30Y 3.217 3.182 -0.035
30 =1102750-5409(= 124-8) 441 54-09-10 2.950 2.915 -0.035
35Y 35Y 2.950 2915 -0.035 [35Y 3.242 3.207 -0.035
40Y 40Y 2.922 2.887 -0.035 [40Y 3.245 3210 -0.035
42 =1101500-6609(=116-9) 2.18 66-09-10 2.900 2.865 -0.035
44 =1102000-6809(=1118-8) 7.51 68-09-10 2.897 2.862 -0.035
45Y 45Y 2.897 2.862 -0.035 [45Y 3.246 3211 -0.035
46 =1101625-7009(= 120-10) 9.22 70-09-10 2.880 2.845 -0.035
48 E1 =1103500-7209(= 122-12) 8.83 72-09-10 2.877 2.842 -0.035
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