Q) KisxtirEt
KIS DAILY 2025.01.03.

PART 1 32|30|

#1. 3 =2l F0| (EH21: %, bp) H2. 819 22| F=0| (EH21: %, bp)
FUS2 01/03 MY cfiy| HE ojy| FU32| 01/03 MY iy HE iy
Sk 2y 2.620 22 -31.0 oj= 2y 4242 -0.1 -47
=3 3y 2.470 -32 -40.5 Oj= 5Y 4371 -1.2 9.9
=1 10Y 2.765 23 -24.7 oj= 10Y 4.560 -1.2 14.9
=1 30Y 2.675 17 215 =92y 2.100 1.8 -39
CD 91D 3.150 -11.0 -29.0 = 10y 2.379 1.2 4.1
CP 91D 3.360 -4.0 -12.0 2= 10y 1.101 0.0 27

Call 3.060 -6.0 -25.0 = 10Y 1612 -1.0 474

H3. A4S YTM (H21: %, bp)
2s =¢€ YTM (01/03) M ohul (01/02)
- 1v 3y 5Y 10Y 1v 3y 5Y 10Y
S=x AAA 2.931 2.782 2919 2.985 -35 -2.5 -4.0 0.5
MNF/EF 2.874 2.689 2.847 3.249 -4.5 -2.5 -4.0 0.5
28
AAA 2912 2.821 2.958 3.347 -45 =25 -4.0 0.5
AA+ 3.129 3.040 3.087 4.138 -30 -37 -4.0 0.5
28X AAO 3.140 3.093 3.293 4324 -3.0 -37 -4.0 0.5
AA- 3.225 3.203 3.392 4.524 -30 -37 -4.0 0.5
AAA 3.038 3.008 3.076 3.415 =25 -32 -4.0 15
AA+ 3.087 3.083 3.171 3.712 3.0 4.2 -4.0 1.5
ALY
AAO 3.106 3.106 3.233 4.051 -30 42 -40 15
AA- 3.139 3.150 3.334 4417 -30 42 -4.0 1.5
H4. Ay S A=y = (EH2l: %, bp)
2s =Y AT E (01/03) M CHH] (01/02)
- 1Y 3y 5Y 10Y 1Y 3Y 5Y 10Y
E=xy AAA 0.291 0312 0.284 0.220 -1.5 0.7 0.0 -1.8
MNF/EF 0.234 0.219 0.212 0.484 -2.5 0.7 0.0 -1.8
28y
AAA 0.272 0.351 0.323 0.582 =25 0.7 0.0 -1.8
AA+ 0.489 0.570 0.452 1.373 -1.0 -0.5 0.0 -1.8
Z8M AAO 0.500 0.623 0.658 1.559 -1.0 -0.5 0.0 -1.8
AA- 0.585 0.733 0.757 1.759 -1.0 -0.5 0.0 -1.8
AAA 0.398 0.538 0.441 0.650 -0.5 0.0 0.0 -0.8
N AA+ 0.447 0.613 0.536 0.947 -1.0 -1.0 0.0 -0.8
B ALY
AAO 0.466 0.636 0.598 1.286 -1.0 -1.0 0.0 -0.8
AA- 0.499 0.680 0.699 1.652 -1.0 -1.0 0.0 -0.8




#5. CD/CP YTM

- =€ YTM (01/03) H thH] (01/02)
TE 7D ™ 3M 6M 1Y 7D ™ 3M 6M 1Y
AAA 3.07 313 3.15 3.10 3.02 -2.0 -2.0 -11.0 -7.0 -11.0
P AA+ 3.10 3.16 324 3.21 3.13 -2.0 -2.0 -11.0 -7.0 -7.0
A1l 3.14 3.26 3.36 3.36 3.36 0.0 0.0 -4.0 -4.0 -4.0
cP A2+ 3.23 3.38 3.49 3.53 3.57 0.0 0.0 -4.0 -4.0 -4.0
A3+ 3.31 3.52 3.68 3.73 3.80 0.0 0.0 -4.0 -4.0 -4.0
PART 2 H&.2H7|/R &

#6. =Y T LY (H9l: %, 24 2)
HE 5 EC oY 7] | o|xpX|E | RE | E™ SP LR ESG* | &85
E1f | 32YHHEI|F25017t-01®-2.5 2025-01-03 | 2027-07-03 | 25 olE 2780 | +278bp 2,000
ExM | FEFESAN2(AY 2025-01-03 | 2027-01-03 2 ol® 2.800 | 2IE -4bp 2,500 S AAA
28K | 22845010/ EY(03)1-03 2025-01-03 | 2026-01-03 1 olE 2940 | 2% -10bp 3,000 AAA
28Ky | AF2580/0003-0103-1M 2025-01-03 | 2025-04-03 | 0.25 FRN 3195 | - 2,000 AAA
28K | 4=25420100-0103-2 2025-01-03 | 2026-01-03 1 ol 2790 | 2IE -13bp 5,000 AAA
28x | FR+EYIE2501L-E 21 2025-01-03 | 2026-01-03 1 &ol 2780 | 21¥ -14bp 1,900 AAA
a8 | 228N E518-1 2025-01-03 | 2027-02-03 | 2.08 ol® 3.265 | BIE -2bp 400 AA-
a8 | RE=8HmE518-2 2025-01-03 | 2027-06-03 | 2.42 olm 3.300 | BIE -2bp 600 AA-
a8 | RS8N E518-3 2025-01-03 | 2027-07-02 | 2.5 ol® 3309 | BIE -2bp 400 AA-

*ESG : =M (Green), At2|(Social), X|HiTZ=(Governance)

F) HOHExHA, ABS, FEA, TIFEAE X 2

27 U7 g (T+7) (TH2l: %, 2AY)
HIE 559 L oY 271 | O|XtX|E 2E oy ESG* s
E&M | EXIFEIE10 2010-01-15 | 2025-01-15 15 olE 5.63 1,500 AAA
2K | R rEYS 8240422 Q1-275 2024-04-15 | 2025-01-15 | 0.75 ol 3.45 1,200 AAA
S8 | 4=274TE700-3 2022-12-15 | 2025-01-15 | 2.08 olE 6.316 500 AA-
=S8M | StLIFHm E375-3 2022-12-15 | 2025-01-15 | 2.08 ol® 6.32 1,600 AA-
S8 | MEIH I E474-2 2022-12-15 | 2025-01-15 | 2.08 olE 6.302 400 AA-
S8 | JB 2T E477-6(X]) 2023-06-15 | 2025-01-15 | 1.58 ol® 4187 100 G AA-
28X | oto|H|H 0|7 Et268-5 2022-12-15 | 2025-01-15 | 2.08 ol® 6.289 500 AA-
38X | Aoo| K| =& FHm EH158-1 2021-01-15 | 2025-01-15 4 ol® 1.476 600 AA-
281 | 71270 mE165 2023-12-15 | 2025-01-15 | 1.08 ol® 5.968 250 A-

*ESG : =M (Green), AF2l(Social), X|BiTZ(Governance)

F) MOfExHAE, ABS, FHH, THEAE H 2l

#8. ME[H ZU RS WP TOP 3 (E9l: 2i8l)

MEf F23c £549 Hejz
=K KR103502GE63 = 1103500-3406(= 1124-5) 22,240
by KR103501GE31 =1103250-2903(= 1.24-1) 20,132
=K KR103502GE97 = 1102750-5409(= 1124-8) 15,326
X <oh e KR2001024EC6 MEEAEE24-12 241




N KR2044022EC9 A7 X A7 L24-12 203
K| 7' KR2002012ECO Z AR A7 E24-12 182
S KR380801GF15 Sa 27| 525017}-0|&-2.5 3,700
S KR350101GD33 Sk 7241365 3,400
S KR354402GF13 FEIZ 8 S AHM92(Ah 2,900
=S oty KR310101GEA8 £0t02800-2610-02 10,300
< 2Hx| KR310101GF19 £0+02700-2701-02 6,020
& XY KR310101GE77 £9t03200-2607-02 4,800
2%y KR310202AF13 ArE2541%40100-0103-2 4,900
2K KR6060001F19 = 012345010| E 2(03)1-03 4,700
2y KR310522GEB3 7|28 (A1)24110]1.5A-21 4,600
a8 KR6095923E11 SO 7 A 502 1,700
a8M KR602988GCC5 SACHZH T EH1961 1,200
a8 KR6029884E66 HACH7H I §2019-2 1,100
3| ALY KR6006801C17 oj2jo X Z A 57-1 800
IPNoN KR6069961DA5 & CH 2 5 E 30-1 800
S| AFRH KR6138101D14 SKX| 2 M E 220-1 800
F) SM, FRN, DM AHE H| Q|
a2 3R MEE Ty Ly (EH91: 24g) a2 3R MEE Ty | (EH9l: ofl)
14,000 4,500
12,000 4,000
10,000 3,200
3,000
8,000 2,500
6,000 2,000
4,000 1,500
1,000
2,000 c00 I
0 ] .

T XANL SEK S|

rlo

xS A

ALE: KISKHAE 7}

20K R Sk

S hxi

rlo
02
=
oj
olo
2t
ot
>
=

ALZ: KISKHAHE 7}



PART 3 =2 x| HX|$

H9. FQAHAX

@ «isrr

= e e o KOBI30 KOBI120
. 3t x| =8 2| ALXH
=R PNES 280.0448 289.2799 253.2266 300.0855 231.7352 249.0375
e 0.4029 0.5485 0.1470 0.2388 0.0865 0.1416
Yo SeolM 5.9255 8.3050 1.4632 2.5646 0.9927 1.8631
133 YYHEFO|(HASR 124, YYHEFO|(FHE))
by b 10|38}
120 - 28 250 1-24
100 | S 24 ——2-3d
' —— Sl 200 ¢ 351
080 |- sd olg
150 |
060 I
100 |
040
050 r
020
a ) N Py
-020 © -050 -
12-26 12-28 12-30 01-01 01-03 12-26 12-28 12-30 01-01 01-03
KHE: KISKAHE T} XtE: KISKHAHEZL
a2s. 7|ZPE4AEMASR) a6, 7|1ZHE 4 B (HET))
80.00% 120.00%
70.00% 100.00%
60.00% )
50.00% |- 80.00% -
40.00% 60.00% -
30.00% 40.00%
20.00% 1 2000% I
10.00% r I
0.00%
0.00%
-10.00% F -20.00%
-20.00% - -40.00% -
Ft g =72 Az =7t Azt 27|72t o17t
0K =2 =mEOHY  mARK 1908t m1-2d m2-3H m3-58 m5d 04

AtZ: KISKHAHE It

AtZ: KISKHAHEIL



@ «isriarE7)

®12. 7|F& ©H7| Hetx (OjOHY : 2025/01/03)

359 =2l 1/7 | 1/9 xto] 359 ael 1/7 xto] 1/9 Ao 359 a2l 1/7 Ao 1/9 Ao 359 a2l 1/7 Xto| 1/9 Ao
=123-6 2.640 10,413 10,415 =124-1 2.650 10,341 10,343 =124-4 2.555 10,187 10,188 =124-7 2.595 10,275 10,276
2.645 10,411 2 10,413 2 2.655 10,339 2 10,341 2 2.560 10,185 2 10,187 1 2.600 10,273 2 10,274 2
2.650 10,410 1 10,411 2 2.660 10,337 2 10,339 2 2.565 10,184 1 10,186 1 2.605 10,270 3 10,272 2
2.655 10,408 2 10,409 2 2.665 10,335 2 10,337 2 2.570 10,183 1 10,184 2 2610 10,268 2 10,270 2
2.660 10,406 2 10,408 1 2.670 10,333 2 10,335 2 2.575 10,182 1 10,183 1 2615 10,266 2 10,267 3
2.665 10,404 2 10,406 2 2,675 10,331 2 10,333 2 2.580 10,181 1 10,182 1 2.620 10,264 2 10,265 2
2.670 10,403 1 10,404 2 2.680 10,329 2 10,331 2 2.585 10,179 2 10,181 1 2.625 10,262 2 10,263 2
2,675 10,401 2 10,402 2 2.685 10,327 2 10,329 2 2.590 10,178 1 10,180 1 2.630 10,259 3 10,261 2
o KIS 214 2.680 10,399 2 10,401 1 o KIS 213 2.690 10,325 2 10,327 2 o KIS 213 2.595 10,177 1 10,179 1 o KIS 213 2.635 10,257 2 10,259 2
2.685 10,397 2 10,399 2 2.695 10,323 2 10,325 2 2.600 10,176 1 10,177 2 2.640 10,255 2 10,256 3
2.690 10,395 2 10,397 2 2.700 10,321 2 10,323 2 2.605 10,175 1 10,176 1 2.645 10,253 2 10,254 2
2.695 10,394 1 10,395 2 2.705 10,319 2 10,321 2 2610 10,174 1 10,175 1 2.650 10,251 2 10,252 2
2.700 10,392 2 10,393 2 2.710 10,318 1 10,319 2 2615 10,172 2 10,174 1 2.655 10,248 3 10,250 2
2.705 10,390 2 10,392 1 2.715 10,316 2 10,317 2 2.620 10,171 1 10,173 1 2.660 10,246 2 10,248 2
2.710 10,388 2 10,390 2 2.720 10,314 2 10,315 2 2.625 10,170 1 10,172 1 2.665 10,244 2 10,245 3
2.715 10,387 1 10,388 2 2.725 10,312 2 10,313 2 2.630 10,169 1 10,170 2 2.670 10,242 2 10,243 2
2.720 10,385 2 10,386 2 2.730 10,310 2 10,311 2 2.635 10,168 1 10,169 1 2675 10,240 2 10,241 2
=9 CLE 1/7 | 1/9 xto] =9 L 1/7 xto] 1/9 xto] =9 2| 1/7 xto] 1/9 xto] 359 2| 1/7 Xto| 1/9 Ao
2124-12 2430 10,146 10,148 =2124-5 2.865 10,547 10,549 =2124-13 2.725 10,260 10,262 s 2.640 10,085 10,087
2435 10,145 1 10,146 2 2.870 10,543 4 10,545 4 2.730 10,256 4 10,257 5 2.645 10,085 0 10,086 1
2.440 10,143 2 10,145 1 2.875 10,539 4 10,540 5 2.735 10,251 5 10,253 4 2.650 10,084 1 10,085 1
2.445 10,142 1 10,143 2 2.880 10,535 4 10,536 4 2.740 10,247 4 10,248 5 2.655 10,083 1 10,085 0
2.450 10,141 1 10,142 1 2.885 10,530 5 10,532 4 2.745 10,243 4 10,244 4 2.660 10,082 1 10,084 1
2.455 10,139 2 10,141 1 2.890 10,526 4 10,528 4 2.750 10,238 5 10,240 4 2.665 10,082 0 10,083 1
2.460 10,138 1 10,139 2 2.895 10,522 4 10,524 4 2.755 10,234 4 10,235 5 2.670 10,081 1 10,082 1
2.465 10,136 2 10,138 1 2.900 10,518 4 10,519 5 2.760 10,229 5 10,231 4 2,675 10,080 1 10,082 0
o KIS 213 2470 10,135 1 10,136 2 o KIS 21 2.905 10,514 4 10,515 4 o KIS 213 2.765 10,225 4 10,227 4 o KIS 21 2.680 10,079 1 10,081 1
2475 10,134 1 10,135 1 2910 10,509 5 10,511 4 2.770 10,221 4 10,222 5 2.685 10,079 0 10,080 1
2.480 10,132 2 10,133 2 2915 10,505 4 10,507 4 2.775 10,216 5 10,218 4 2.690 10,078 1 10,079 1
2.485 10,131 1 10,132 1 2.920 10,501 4 10,503 4 2.780 10,212 4 10,214 4 2.695 10,077 1 10,079 0
2.490 10,129 2 10,131 1 2.925 10,497 4 10,498 5 2.785 10,208 4 10,209 5 2.700 10,077 0 10,078 1
2.495 10,128 1 10,129 2 2.930 10,492 5 10,494 4 2.790 10,203 5 10,205 4 2.705 10,076 1 10,077 1
2.500 10,126 2 10,128 1 2935 10,488 4 10,490 4 2.795 10,199 4 10,200 5 2.710 10,075 1 10,077 0
2.505 10,125 1 10,126 2 2.940 10,484 4 10,486 4 2.800 10,195 4 10,196 4 2.715 10,074 1 10,076 1
2.510 10,124 1 10,125 1 2.945 10,480 4 10,482 4 2.805 10,190 5 10,192 4 2.720 10,074 0 10,075 1




@ stz

13, KISXHHE 7 XSS 71 A = (OHOHY : 2025/01/03)

THER| SetsA Sty O 2 xH
R R | 29 o) mrY | MY | @Y | 5% z2 )| mY | HY | wY | 5% =24 )| Y | MY | Ty | 5%
olo0]3 (2HE2tDC025-0106-0910 0.8 25-01-06 | 2975 | 2955 | -0.020
olo]3 £9tDC025-0106-0910 0.8 25-01-06 | 2975 | 2955 | -0.020
olo0]e6 £90t03320-2501-01 119 | 25-01-09 | 2987 | 2967 | -0.020
oo (2HE9tDC025-0114-0910 0.8 25-01-14 | 2960 | 2940 | -0.020
oo £90tDC025-0114-0910 0.8 25-01-14 | 2960 | 2940 | -0.020
o|o]18 (2hHE9tDC025-0121-0910 0.8 25-01-21 | 2.895 | 2875 | -0.020
o|o|18 £90tDC025-0121-0910 0.8 25-01-21 | 2.895 | 2875 | -0.020
0| 0|24 £2tDC025-0127-0910 0.8 25-01-27 | 2977 | 2957 | -0.020
00|24 (2HE9tDC025-0127-0910 0.8 25-01-27 | 2977 | 2957 | -0.020
of1]1 £2tDC025-0204-0910 071 | 25-02-04 | 2987 | 2977 | -0.010
of1]1 (2HE2tDC025-0204-0910 0.71 | 25-02-04 | 2987 | 2977 | -0.010
0|18 (25 2tDC025-0211-0910 039 | 25-02-11 | 2992 | 2982 | -0.010
o118 £90tDC025-0211-0910 039 | 25-02-11 | 2992 | 2982 | -0.010
0| 1115 (&)E2tDC025-0218-0910 066 | 25-02-18 | 2987 | 2977 | -0.010
o115 £90tDC025-0218-0910 0.66 | 25-02-18 | 2987 | 2977 | -0.010
o122 (25 2DC025-0225-0910 0.8 25-02-25 | 2987 | 2977 | -0.010
o122 £9tDC025-0225-0910 0.8 25-02-25 | 2987 | 2977 | -0010
0] 2| 0| HLEOHHFTY)+1 |S202320-2503-03 419 | 25-03-03 | 2925 | 2915 | -0.010
o211 (2hHE9tDC025-0304-0910 05 25-03-04 | 2950 | 2940 | -0.010
o211 £90tDC025-0304-0910 0.5 25-03-04 | 2950 | 2940 | -0.010
o216 241 £90t03410-2503-01 0.69 | 25-03-09 | 2940 | 2930 | -0.010
o217 =1103375-2503(F 1123-3) 10.86 | 25-03-10 | 2.850 | 2.840 | -0.010
o217 =1101500-2503(F 1120-1) 1533 | 25-03-10 | 2.810 | 2.800 | -0.010
0| 2|8 £2tDC025-0311-0910 0.5 25-03-11 | 2977 | 2967 | -0.010
o218 (2hHE9tDC025-0311-0910 05 25-03-11 | 2977 | 2967 | -0.010
0| 2|15 £90tDC025-0318-0910 0.5 25-03-18 | 2980 | 2970 | -0.010
of21]1s (2hE9tDC025-0318-0910 05 25-03-18 | 2980 | 2970 | -0.010
02|22 £90tDC025-0325-0910 04 | 25-03-25 | 2972 | 2962 | -0.010
02|22 (2hE9tDC025-0325-0910 04 | 25-03-25 | 2972 | 2962 | -0.010
02130 £0t03280-2504-02 817 | 25-04-02 | 2.850 | 2.840 | -0.010
3M 2947 | 2937 | -0010 |3M 2850 | 2840 | -0010 |3M 3203 | 3.163 | -0.040
0|46 £0t03430-2505-01 059 | 25-05-09 | 2.860 | 2.845 | -0.015
o057 =1103125-2506(F 1122-4) 1066 | 25-06-10 | 2770 | 2760 | -0.010
0|57 =1102250-2506(F 1115-2) 129 | 25-06-10 | 2770 | 2760 | -0.010




@ stz

0| 51|29 & 2t03670-2507-02 7.8 25-07-02 2.755 2.740 -0.015
6M 2.755 2.740 -0.015 |6M 2.770 2.760 -0.010 |6M 3.197 3.147 -0.050
0| 6|6 &2t03230-2507-01 123 25-07-09 | 2.745 2.730 -0.015
0| 8|0 & 2t03950-2509-03 3.88 25-09-03 2.695 2.680 -0.015
0| 8|6 &2t02890-2509-01 129 25-09-09 | 2670 2.655 -0.015
0| 8|7 =1103625-2509(=7 1123-8) 6.46 25-09-10 | 2.670 2.655 -0.015
0|87 =1101125-2509(= 1120-6) 13.45 25-09-10 | 2.595 2.580 -0.015
0| 8129 & 2t04020-2510-02 6.8 25-10-02 2.637 2.622 -0.015
9M 2.637 2.622 -0.015 [9M 2.670 2.655 -0.015 |9M 3.028 2.968 -0.060
0|10 6 A+1 &2t02880-2511-01 1.05 25-11-09 | 2.667 2.647 -0.020
o |11)7 =1102250-2512(=1115-8) 1.2 25-12-10 | 2.660 2.645 -0.015
o|11|7 = 104250-2512(71122-13) 12.66 25-12-10 | 2.660 2.645 -0.015
0| 11|30 &2t03340-2601-02 84 26-01-02 2.660 2.640 -0.020
1Y 2.660 2.640 -0.020 |1Y 2.660 2.645 -0.015 |1Y 2.871 2.826 -0.045
1121]0 &2t03570-2603-03 7.97 26-03-03 2.655 2.635 -0.020
11217 =1103250-2603(7 124-3) 8.6 26-03-10 | 2.690 2.670 -0.020
11217 =1105750-2603(= 1106-1) 6.55 26-03-10 | 2.682 2.662 -0.020
11217 =3101250-2603(7121-1) 14.86 26-03-10 | 2.670 2.650 -0.020
112130 & 2t03365-2604-02 8.88 26-04-02 2.660 2.640 -0.020
1.25Y 1.25Y 1.25Y
1 7 =1101875-2606(= 1116-3) 1154 | 26-06-10 | 2717 2.692 -0.025
1 517 =1103125-2606(= 1123-4) 12.56 26-06-10 | 2.700 2.675 -0.025
1 29 & 2t03200-2607-02 7.8 26-07-02 2.700 2.680 -0.020
1.5Y 2.700 2.680 -0.020 |1.5Y 2.700 2.675 -0.025 |1.5Y 2.805 2.765 -0.040
1181]0 5 2t04000-2609-03 8.61 26-09-03 2.700 2.682 -0.018
11817 =1102875-2609(= 1124-9) 2.78 26-09-10 | 2.682 2.667 -0.015
11817 =1101750-2609(= 1121-7) 12.02 26-09-10 | 2.682 2.667 -0.015
118129 & 2t02800-2610-02 741 26-10-02 2.665 2.650 -0.015
1.75Y 1.75Y 1.75Y
1T111] 7 =103875-2612(=1123-10) 14.79 26-12-10 | 2.670 2.645 -0.025
1117 =1101500-2612(=1116-8) 12.89 26-12-10 | 2.690 2.665 -0.025
1111130 E-2 & 2+02700-2701-02 3 27-01-02 2.642 2.620 -0.022
2y 2.642 2.620 -0.022 |2Y 2.682 2.667 -0.015 |2y 2797 2.757 -0.040
2120 el d4Y+1 | S2t03430-2703-03 8.8 27-03-03 2.655 2.655 0.000
2 2|7 =1105250-2703(=71107-3) 5.18 27-03-10 | 2.685 2.660 -0.025
2127 =102375-2703(71122-1) 16.64 | 27-03-10 | 2.685 2.660 -0.025
2 | 5|7 =1103250-2706(= 1124-4) 15.36 27-06-10 | 2.622 2.595 -0.027
2157 =102125-2706(71117-3) 12.17 27-06-10 | 2.675 2.647 -0.028
2.5Y 2.655 2.655 0.000 |2.5Y 2.622 2.595 -0.027 |2.5Y 2.822 2.795 -0.027

l



@ «isxrarmy|

2 0 & 2t02940-2709-03 47 27-09-03 2.655 2.630 -0.025
218 |7 =1103125-2709(=F 1122-8) 10.88 27-09-10 | 2.645 2615 -0.030
2 (11} 7 =1102875-2712(71124-12) 142 27-12-10 | 2.502 2.470 -0.032
2 11| 7 =1102375-2712(71217-7) 11.9 27-12-10 | 2.605 2572 -0.033
3Y 2.655 2.630 -0.025 [3Y 2.502 2.470 -0.032 |3Y 2.697 2.672 -0.025
3127 =1103250-2803(71123-1) 14.95 28-03-10 | 2670 2.640 -0.030
3127 =1105500-2803(= 1108-2) 10.79 28-03-10 | 2.707 2.677 -0.030
3157 =1102625-2806(=7 1118-4) 11.18 28-06-10 | 2.702 2.670 -0.032
318 |7 =1103500-2809(= 1123-6) 104 28-09-10 | 2.715 2.680 -0.035
3 (117 =1102375-2812(71118-10) 10.71 28-12-10 | 2720 2.685 -0.035
4Y 4Y 2.715 2.680 -0.035 |4Y 2.822 2.789 -0.033
41217 =1103250-2903(=7 124-1) 13.95 29-03-10 | 2727 2.690 -0.037
41517 =1101875-2906(= 1119-4) 11.41 29-06-10 | 2742 2.712 -0.030
41817 =3103000-2909(= 1124-7) 5.53 29-09-10 | 2.675 2.635 -0.040
4 11| 7 =1105500-2912(=1109-5) 10.83 29-12-10 | 2.780 2.742 -0.038
4 111 7 =101375-2912(71119-8) 16.88 29-12-10 | 2782 2.742 -0.040
5Y 5Y 2.675 2.635 -0.040 |5Y 2.872 2.832 -0.040
5 =3101375-3006(=7 120-4) 23.11 30-06-10 | 2.832 2.795 -0.037
11 =1104750-3012(=1110-7) 10.96 30-12-10 | 2.852 2.817 -0.035
" =3101500-3012(=1120-9) 18.31 30-12-10 | 2.852 2.817 -0.035
6Y 6Y 2.852 2.817 -0.035 |6Y 2.970 2.935 -0.035
5 =2102000-3106(=71121-5) 17.7 31-06-10 | 2.860 2.825 -0.035
11 =1102375-3112(71221-11) 16 31-12-10 | 2.887 2.857 -0.030
11 =104000-3112(71211-7) 18.12 31-12-10 | 2.887 2.857 -0.030
7Y Al 2.887 2.857 -0.030 |7Y 3.004 2.974 -0.030
5 =103375-3206(7 1122-5) 1435 32-06-10 | 2.907 2.890 -0.017
11 =1104250-3212(71122-14) 14.21 32-12-10 | 2922 2.902 -0.020
8y 8y 2.922 2.902 -0.020 |8Y 3.022 2.997 -0.025
5 =1103250-3306(= 1123-5) 15.57 33-06-10 | 2.935 2.915 -0.020
11 =1103750-3312(71113-8) 15.22 33-12-10 | 2.960 2.920 -0.040
11 =1104125-3312(7123-11) 1415 33-12-10 | 2.960 2.920 -0.040
9y 9y 2.960 2.920 -0.040 |9Y 3.024 2.999 -0.025
5 =1103500-3406(= 1124-5) 15.38 34-06-10 | 2.942 2.905 -0.037
11 =103000-3412(=71124-13) 141 34-12-10 | 2742 2.765 0.023
10Y 10v 2.742 2.765 0.023 |10Y 2923 2928 0.005
8 =1102625-3509(= 1115-6) 10.97 35-09-10 | 2.827 2.827 0.000
8 =1101500-3609(= 1116-6) 9.4 36-09-10 | 2.825 2.825 0.000
12Y 12Y 2.825 2.825 0.000 |12Y 2.940 2.935 -0.005
8 =1102250-3709(= 1117-5) 9.21 37-09-10 | 2815 2.815 0.000
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13187 =1102375-3809(= 1118-7) 7.94 38-09-10 | 2.835 2.825 -0.010
14|87 E =1101125-3909(= 1119-6) 11.06 39-09-10 | 2.820 2.810 -0.010
15Y 15Y 2.820 2.810 -0.010 |15Y 2.977 2.967 -0.010
151 8|7 =1101500-4009(= 1120-7) 1135 | 40-09-10 | 2.815 2.805 -0.010
16| 8|7 F4+2 =1101875-4109(=121-9) 8.99 41-09-10 | 2815 2.800 -0.015
7Y 7Y 2.815 2.800 -0.015 |17y 2933 2918 -0.015
178 |7 =1103250-4209(=7 122-11) 109 42-09-10 | 2.790 2.765 -0.025
1717 =1103000-4212(=71112-5) 1936 | 42-12-10 | 2.795 2770 -0.025
18| 8|7 =1103875-4309(= 123-9) 79 43-09-10 | 2.795 2.770 -0.025
19| 8|7 E =1102875-4409(= 1124-10) 1.69 44-09-10 | 2.767 2737 -0.030
191117 £ =1102750-4412(=1114-7) 1493 | 44-12-10 | 2.802 2.775 -0.027
20Y 20Y 2.767 2.737 -0.030 |20Y 2.876 2.846 -0.030
211 2| 7 £ =1102000-4603(=1116-1) 1434 | 46-03-10 | 2.790 2.765 -0.025
22 2|7 d+1 =102125-4703(71217-1) 2141 47-03-10 | 2.772 2.745 -0.027
23| 2| 7 =1102625-4803(=1118-2) 229 48-03-10 | 2752 2.727 -0.025
24| 2| 7 =3102000-4903(=119-2) 26.68 | 49-03-10 | 2742 2.720 -0.022
25Y 25Y 2.742 2.720 -0.022 |25Y 2.903 2.881 -0.022
251 2| 7 =3101500-5003(= 120-2) 43.19 50-03-10 | 2730 2.707 -0.023
26| 2| 7 =1101875-5103(7121-2) 50.01 51-03-10 | 2727 2.710 -0.017
27 2| 7 d+1 =3102500-5203(7 122-2) 284 52-03-10 | 2732 2.715 -0.017
27| 8 | 7 =1103125-5209(=7 1122-9) 16.69 52-09-10 | 2730 2.712 -0.018
281 2| 7 =103250-5303(71123-2) 29.21 53-03-10 | 2722 2.705 -0.017
28| 8| 7 =1103625-5309(=7 1123-7) 1913 53-09-10 | 2.725 2.710 -0.015
29| 2| 7 =103250-5403(71124-2) 30.24 | 54-03-10 | 2.715 2.697 -0.018
29| 8| 7 =1102750-5409(= 1124-8) 10.29 54-09-10 | 2.692 2.675 -0.017
30Y 30Y 2.692 2.675 -0.017 |30Y 2.847 2.830 -0.017
35Y 35Y 2.695 2.677 -0.018 |35Y 2.875 2.857 -0.018
40Y 40Y 2.667 2.650 -0.017 |40Y 2.876 2.859 -0.017
41| 8| 7 =1101500-6609(= 1116-9) 2.18 66-09-10 | 2.642 2.625 -0.017
431 8 | 7 =102000-6809(= 1118-8) 7.51 68-09-10 | 2.637 2.620 -0.017
45Y 45Y 2.632 2.615 -0.017 |45Y 2.869 2.852 -0.017
451 8 | 7 =1101625-7009(= 1120-10) 9.22 70-09-10 | 2.595 2.577 -0.018
47| 8 | 7 E1 =1103500-7209(=7 1122-12) 8.83 72-09-10 | 2.587 2.570 -0.017
491 8 | 7 =1102750-7409(= 1124-11) 17 74-09-10 | 2.582 2.565 -0.017
50Y 50Y 2.582 2.565 -0.017 |50Y 2.846 2.829 -0.017
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