Q) KisxtirEt
KIS DAILY 2025.06.09.

PART 1 32|30|

#1. 3 =2l F0| (EH21: %, bp) H2. 82| 22| F0| (EH21: %, bp)
Fla 06/09 MY cfiy| HE iy FUZe 06/09 MY iy Hg iy
Sk 2y 2.367 -0.8 1.0 oj= 2y 4010 12.7 25.9
=3 3y 2.395 -1.7 75 Oj= 5Y 4.097 15.5 17.1
=1 10Y 2.862 2.8 26.7 oj= 10y 4497 12.7 13.5
=1 30Y 2.747 -0.8 29.7 =9 2y 1.860 6.7 17.4
CD 91D 2,570 -1.0 -14.0 =9 107 2.568 44 9.6
CP 91D 2.730 -1.0 -18.0 U= 10y 1476 1.4 183

Call 2.590 4.0 -24.0 53 107 1.689 -1.0 33

H3. A4S YTM (H21: %, bp)
2s =€ YTM (06/09) M thHl (06/05)
- 1v 3y 5Y 10Y 1v 3y 5Y 10Y
S=x AAA 2462 2.636 2.755 3.029 -2.0 -1.7 4.2 -3.0
MNF/EF 2.491 2.557 2.765 3.304 -1.0 -2.0 -4.0 -2.8
28y
AAA 2.524 2.677 2.848 3.402 -1.0 -2.0 -4.0 -2.8
AA+ 2.570 2.796 2.982 4216 -0.7 2.2 4.2 28
=S8 AAO 2.574 2.853 3.183 4402 -0.7 22 42 -2.8
AA- 2.638 2.939 3.283 4.599 -0.7 2.2 42 -2.8
AAA 2.548 2.796 2.963 3.430 -3.0 17 -4.0 -2.8
N AA+ 2.596 2.854 3.035 3.748 -1.5 1.7 -4.0 -2.8
I |
AAO 2615 2.883 3.103 4,087 -1.5 17 -40 -2.8
AA- 2.648 2.927 3.204 4453 -1.5 1.7 -4.0 -2.8
H4. Ay S A=y = (EH2l: %, bp)
2s =S¢ AZYE (06/09) M tiiy| (06/05)
- 1Y 3y 5Y 10Y 1Y 3Y 5Y 10Y
E=xy AAA 0.222 0.241 0.198 0.167 0.0 0.0 -0.2 -0.2
MNF/EF 0.251 0.162 0.208 0.442 1.0 -0.3 0.0 0.0
28y
AAA 0.284 0.282 0.291 0.540 1.0 -0.3 0.0 0.0
AA+ 0.330 0.401 0.425 1.354 13 -0.5 -0.2 0.0
=8 AAO 0.334 0.458 0.626 1.540 13 -0.5 -0.2 0.0
AA- 0.398 0.544 0.726 1.737 13 -0.5 -0.2 0.0
AAA 0.308 0.401 0.406 0.568 -1.0 0.0 0.0 0.0
N AA+ 0.356 0.459 0.478 0.886 0.5 0.0 0.0 0.0
B ALY
AAO 0.375 0.488 0.546 1.225 0.5 0.0 0.0 0.0
AA- 0.408 0.532 0.647 1.591 0.5 0.0 0.0 0.0




#5. CD/CP YTM

o =Y YTM (06/09) H CfH| (06/05)

TE 7D ™ 3M 6M 1Y 7D 1™ 3M 6M 1Y
AAA 2.53 2.57 2.57 2.56 2.52 0.0 0.0 -1.0 0.0 0.0

P AA+ 2.57 2.62 2.62 2.60 2.56 0.0 0.0 0.0 0.0 0.0
A1 2.60 2.68 2.73 2.75 2.76 0.0 -1.0 -1.0 0.0 0.0

CP A2+ 2.70 2.80 2.85 291 2.96 0.0 -1.0 -1.0 0.0 0.0
A3+ 2.78 2.95 3.04 3.1 3.19 0.0 -1.0 -1.0 0.0 0.0

PART 2 2. 27|/{ &

H6. 5 ¥ ¥W UG (29l %, 218)
ME =9 e = I | O|XX|E | FE = sp R ESG* | S&
28R | 7| Y2 (ThH25062273A-09 2025-06-09 | 2026-03-09 | 0.75 gol 2470 | 2 H-4.1bp 3,400 AAA
28K | 712H(A)250621A-09 2025-06-09 | 2026-06-09 1 &ol 2430 | 2IH-6.7bp 3,000 AAA
28k | A=25410/0106-0609-1 2025-06-09 | 2026-12-09 | 1.5 [o]:4 2.510 | 2IE+0.8bp 800 AAA
28k | A=25410]0200-0609-2 2025-06-09 | 2027-06-09 2 O|& 2.520 | 2IE+0.9bp 5,000 AAA
28K | ot=+EYF§2506C-22l-1 2025-06-09 | 2026-06-09 1 ol 2430 | 21H-6.7bp 2,500 AAA
28K | stx+EU3 8250622 21-153 2025-06-09 | 2025-11-09 | 0.42 gtol 2480 | 2IH-4.0bp 3,000 AAA
28K | =S EHEH)25-60[12-9 2025-06-09 | 2026-06-09 1 O|& 2.540 | 2IH0.3bp 500 AAA
S8 | Aot E515-1 2025-06-09 | 2027-06-09 2 O|& 2.693 | 2IH-50bp 600 AA-
8™ | Aehim Es515-2 2025-06-09 | 2027-12-09 | 25 ol® 2.754 | 21H-5.0bp 500 AA-
S8 | AetFfmEs15-3 2025-06-09 | 2028-06-08 3 O|& 2.845 | 2IH-50bp 200 AA-
S8 | AletimE515-4 2025-06-09 | 2028-06-09 3 O|& 2.845 | 2IH-50bp 1,200 AA-
F8M | 71270 E221-1 2025-06-09 | 2026-09-09 | 1.25 [o]:4 3.845 | 2IH-30.0bp 100 A-
F8M | 7IS70mE221-2 2025-06-09 | 2026-11-09 | 1.42 [o]:4 3.948 | 2IHE-20.0bp 200 A-
SF8M | 7IS70mE221-3 2025-06-09 | 2027-06-09 2 O|& 4235 | BI'H-20.0bp 100 A-
F8M | 712702214 2025-06-09 | 2028-06-09 3 O|& 4520 | BI'H-450bp 100 A-
SAK | 32 M R8tEH56-1 2025-06-09 | 2028-06-09 3 (o]F=3 3.039 | 2IE-9.0bp 600 A+
SlAKY | 22AMq3tE56-2 2025-06-09 | 2030-06-07 | 4.99 ol® 3311 | QIE-37.0bp 400 A+
S|AKY | SCHA T R 13-1 2025-06-09 | 2027-06-09 2 (o]F=3 2912 | 2IE-10.0bp 700 A+
BlARKY | SCHA TR 13-2 2025-06-09 | 2028-06-09 3 (o]F=3 3.046 | DIE-150bp 1,300 A+

*ESG : =M (Green), AF2(Social), X|H|+Z=(Governance)

) MOERH, ABS, =2, Tt

HeE

H el



H7. 7| o (T+7) (2Hl: %, AR)
ME 559 EC 271 k7] | O|X{X| S FE oy ESG* S8
I 0x | X{72025-0110-0063 2025-04-17 | 2025-06-19 | 0.17 ol 2.68 20,000
ExK | E2TAM626 2015-06-19 | 2025-06-19 | 10 = 2.64 1,300 AAA
E4K | ZAHMT|YTISKB692(AN 2020-06-19 | 2025-06-19 5 = 1.282 1,500 s AAA
EaA | HEHZA|ZAR023-4(Ah 2023-06-19 | 2025-06-19 2 = 4335 1,000 s AAO
28 | er=+EYU5823124-0|&-1.5 2023-12-19 | 2025-06-19 | 1.5 ol® 3.65 900 AAA
S8 | AN E1983-2 2023-06-19 | 2025-06-19 2 ol® 4186 400 AA+
S8 | AO/H|=BIF}E244-2 2018-06-19 | 2025-06-19 7 ol® 3.006 300 AA+
S8 | 24 mE743-2 2024-07-19 | 2025-06-19 | 0.92 ol® 3.437 500 AA-
S8 | Aletim E487-1 2023-09-19 | 2025-06-19 | 1.75 ol® 4692 300 AA-
SEM 22|74 £497-1 2023-12-19 | 2025-06-19 | 1.5 = 4121 100 AA-
S8 | Dl2Hoi MY T E79-4 2023-04-19 | 2025-06-19 | 2.17 FRN 2.969 200 AA-
=8N | i E469-3 2023-04-19 | 2025-06-19 | 2.17 (o] = 4257 100 AA-
S8 | A7 2469-4 2023-04-19 | 2025-06-19 | 2.17 FRN 3.66 1,000 AA-
S8 | er=74mEs518-2 2023-12-19 | 2025-06-19 | 1.5 ol® 5.688 400 A0
SIAKY | MEHE RIS H2306-1 2023-06-19 | 2025-06-19 2 ol® 4285 400 AAO
S|AKY | SKZkA37-2 2020-06-19 | 2025-06-19 5 ol® 17 600 AA-

*ESG : =M (Green), AF2|(Social), X|HiTZ(Governance)

) MOHExHA, ABS, TR, THYAE K| 2|

#8. MEE JYU f& HZ 10 (THel: 248l

MEf 83 29 He
by KR103501GF63 =1102250-2806(=1125-4) 79,690
by KR103501GEC6 =1102875-2712(=1124-12) 47,440

= XY KR103502GEC4 =1103000-3412(=1124-13) 30,222

X SH KR2001051BC5 NS5 AR AH2021-11 200
WNE:H KR2044022F61 47| x| 271 e25-06 36
WM KR2001024F69 ME2EAEE25-06 27

S KR350101GF56 st 211492 2,700

E =% KR353603GF46 7| FE = A| S A25-04-104 800

E ) KR356001GE14 ohm B ST E24-1(Ah 800

& QXY KR310102AF63 & 2tDC025-0909-0910 8,800

& QXY KR310101GE44 & 0+03365-2604-02 8,500

& QXY KR310101GF43 & 0+02620-2704-02 6,600

2K KR310502AF69 7| 2% (Eh25062273A-09 6,100

A KR310204GF64 4t225410]0200-0609-2 4,600

A KR380803AF68 sta+== 243 825062t-801-153 4,200

a8 KR6205491E67 BILIFHE261-1 4,200

a8 KR6205492E66 SILIFHE261-2 2,400

=8 KR6023782F61 Mot I §515-2 1,700

S| AHY KR6034121E85 SBS14-1 1,000

S| AHY KR6000273A45 7|0t283-3 700

S| AHY KR6003452B41 KBZ#40-2 600

F) 24, FRN, THEA4E H| Q|
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PART 3 =2 x| HX|$

H9. FQAHAX

@ «isH

TE e e o KOBI30 KOBI120
. 3t =3XY =Z8XY 2| ALXH
g AX| 4 283.8904 292.6219 257.5607 305.8245 235.0921 252.8448
My 0.2750 0.3721 0.0795 0.1917 0.0410 0.0978
HaFy oM 6.0178 8.3072 1.4564 2.5591 0.9849 1.8551
23 YUYHFSFO|(KHBR 84, AUHFFO|(THETHY|)
Egnby b 1110]8}
040 r 28 050 1-24
020 + SOHKY
_ | — —A%ﬁ )
V 54 04
020 F -050
-040
-1.00
-0.60
080 -150 -
-1.00 |
200 |
-1.20
-1.40 - -250 -
06-01 06-03 06-05 06-07 06-09 06-01 06-03 06-05 06-07 06-09

ALE: KISKHAHE 7}

a5, 7|1AELFAEMASR)

10.00% r
0.00% —14——-4———4——L

-10.00%

-20.00%

-30.00%

-40.00%

-50.00% -
F2t 2zt 27)2t o
Enby| S8 =SOHx| w3 ALY

AtZ: KISKHAHE It

ALZ: KISKHAHE 7L
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@ «isriarE7)

®12. 7|F& TH7| Hetx (OjOHY : 2025/06/09)

5% =2l 6/12 xto| 6/13 | 5% 2| 6/12 | 6/13 | 359 2| 6/12 xto| 6/13 Ao 359 2| 6/12 Ao 6/13 Ao
=g 2.327 10,102 10,103 =124-4 2.340 10,178 10,178 =124-12 2.355 10,126 10,127 =1124-1 2.487 10,353 10,354
2.332 10,101 1 10,102 1 2.345 10,177 1 10,177 1 2.360 10,125 1 10,126 1 2492 10,351 2 10,352 2
2.337 10,100 1 10,101 1 2.350 10,176 1 10,176 1 2.365 10,124 1 10,125 1 2.497 10,350 1 10,350 2
2.342 10,100 0 10,100 1 2.355 10,175 1 10,175 1 2.370 10,123 1 10,123 2 2.502 10,348 2 10,349 1
2.347 10,099 1 10,099 1 2.360 10,174 1 10,174 1 2.375 10,121 2 10,122 1 2.507 10,346 2 10,347 2
2.352 10,098 1 10,098 1 2.365 10,173 1 10,173 1 2.380 10,120 1 10,121 1 2.512 10,344 2 10,345 2
2.357 10,097 1 10,098 0 2.370 10,172 1 10,172 1 2.385 10,119 1 10,120 1 2.517 10,342 2 10,343 2
2.362 10,096 1 10,097 1 2.375 10,171 1 10,171 1 2.390 10,118 1 10,118 2 2.522 10,341 1 10,341 2
o KIs 213 2.367 10,095 1 10,096 1 o KIS 213 2.380 10,170 1 10,170 1 o KIS 213 2.395 10,117 1 10,117 1 o KIS 213 2.527 10,339 2 10,340 1
2372 10,094 1 10,095 1 2.385 10,169 1 10,169 1 2.400 10,115 2 10,116 1 2.532 10,337 2 10,338 2
2.377 10,093 1 10,094 1 2.390 10,168 1 10,168 1 2.405 10,114 1 10,115 1 2.537 10,335 2 10,336 2
2.382 10,092 1 10,093 1 2.395 10,167 1 10,167 1 2410 10,113 1 10,114 1 2.542 10,333 2 10,334 2
2.387 10,092 0 10,092 1 2.400 10,166 1 10,166 1 2415 10,112 1 10,112 2 2.547 10,332 1 10,332 2
2.392 10,091 1 10,091 1 2.405 10,165 1 10,166 0 2.420 10,111 1 10,111 1 2.552 10,330 2 10,331 1
2.397 10,090 1 10,090 1 2410 10,164 1 10,165 1 2425 10,109 2 10,110 1 2.557 10,328 2 10,329 2
2.402 10,089 1 10,090 0 2415 10,163 1 10,164 1 2430 10,108 1 10,109 1 2.562 10,326 2 10,327 2
2.407 10,088 1 10,089 1 2.420 10,162 1 10,163 1 2435 10,107 1 10,108 1 2.567 10,324 2 10,325 2
359 a2 6/12 xto| 6/13 xto| 359 =2 6/12 xto| 6/13 *to| 359 =2 6/12 *to| 6/13 *to| 359 =2 6/12 *to| 6/13 *to|
=1124-7 2.535 10,262 10,262 =1125-3 2.517 10,114 10,115 =1124-5 2.847 10,516 10,517 =124-13 2.822 10,148 10,149
2.540 10,260 2 10,260 2 2.522 10,112 2 10,113 2 2.852 10,512 4 10,513 4 2.827 10,144 4 10,145 4
2.545 10,258 2 10,258 2 2.527 10,110 2 10,110 3 2.857 10,508 4 10,509 4 2.832 10,140 4 10,141 4
2.550 10,256 2 10,256 2 2.532 10,107 3 10,108 2 2.862 10,504 4 10,505 4 2.837 10,136 4 10,137 4
2.555 10,254 2 10,254 2 2.537 10,105 2 10,106 2 2.867 10,500 4 10,501 4 2.842 10,132 4 10,133 4
2.560 10,252 2 10,252 2 2.542 10,103 2 10,104 2 2.872 10,496 4 10,497 4 2.847 10,128 4 10,128 5
2.565 10,250 2 10,250 2 2.547 10,101 2 10,101 3 2.877 10,492 4 10,493 4 2.852 10,123 5 10,124 4
2.570 10,248 2 10,248 2 2.552 10,099 2 10,099 2 2.882 10,488 4 10,489 4 2.857 10,119 4 10,120 4
o KIS 2IH 2.575 10,246 2 10,246 2 o KIS 21 2.557 10,096 3 10,097 2 o KIS 214 2.887 10,484 4 10,485 4 o KIS 214 2.862 10,115 4 10,116 4
2.580 10,244 2 10,244 2 2.562 10,094 2 10,095 2 2.892 10,480 4 10,481 4 2.867 10,111 4 10,112 4
2.585 10,241 3 10,242 2 2.567 10,092 2 10,093 2 2.897 10,476 4 10,477 4 2.872 10,107 4 10,108 4
2.590 10,239 2 10,240 2 2.572 10,090 2 10,090 3 2.902 10,472 4 10,473 4 2.877 10,103 4 10,103 5
2.595 10,237 2 10,238 2 2.577 10,087 3 10,088 2 2.907 10,468 4 10,469 4 2.882 10,099 4 10,099 4
2.600 10,235 2 10,236 2 2.582 10,085 2 10,086 2 2912 10,464 4 10,465 4 2.887 10,094 5 10,095 4
2.605 10,233 2 10,234 2 2.587 10,083 2 10,084 2 2917 10,460 4 10,461 4 2.892 10,090 4 10,091 4
2.610 10,231 2 10,232 2 2.592 10,081 2 10,081 3 2.922 10,456 4 10,456 5 2.897 10,086 4 10,087 4
2,615 10,229 2 10,230 2 2.597 10,079 2 10,079 2 2.927 10,452 4 10,452 4 2.902 10,082 4 10,083 4




@ «ist

13, KISXHHE 7L XSS 71 A = (OHOHY : 2025/06/09)

mEE| S5y a4 o =4
CRE AR #e 523 ByE)| Wy | MY | Y | s¥ L ByE) | Wy | MY | Y | s¥ L myE)| WY | WY | T
0|01 &2tDC025-0610-0910 0.5 25-06-10 | 2.505 2.495 -0.010 |=2103125-2506(=1122-4) 10.66 25-06-10 | 2410 2.400 -0.010
0|0 1 &QtDC025-0610-0910 0.5 25-06-10 2.505 2495 -0.010 |=1102250-2506(=1115-2) 129 25-06-10 2410 2400 -0.010
0|01 (&)&2tDC025-0610-0910 0.5 25-06-10 | 2.505 2.495 -0.010 |=2103125-2506(=1122-4) 10.66 25-06-10 | 2410 2.400 -0.010
0|0 1 (&8 2tDC025-0610-0910 0.5 25-06-10 2.505 2495 -0.010 |=1102250-2506(=1115-2) 129 25-06-10 2410 2400 -0.010
0|0} 3 XH°82025-0100-0063 0 25-06-12 2.500 2.500 0.000
0|0 8 (&8 2tDC025-0617-0910 05 25-06-17 2.505 2.505 0.000

00| 8 &2tDC025-0617-0910 0.5 25-06-17 | 2.505 2.505 0.000

0] 0]10 XH°82025-0110-0063 0 25-06-19 | 2.500 2.500 0.000
0| 0|15 &2tDC025-0624-0910 0.5 25-06-24 | 2485 2.485 0.000

0| 0|15 (&)82tDC025-0624-0910 05 25-06-24 | 2485 2485 0.000

0| 0|17 XH°82025-0120-0063 0 25-06-26 | 2.500 2.500 0.000
0] 01|22 (&)82tDC025-0701-0910 05 25-07-01 2.510 2.510 0.000

0| 0|22 &2tDC025-0701-0910 0.5 25-07-01 2.510 2.510 0.000

0| 0|23 & 2+03670-2507-02 78 25-07-02 2.522 2.502 -0.020 |Z§7§2025-0130-0063 0 25-07-02 2.500 2.500 0.000
0| 0|29 (&)&2tDC025-0708-0910 0.5 25-07-08 | 2.495 2.495 0.000

0| 0|29 & 2tDC025-0708-0910 05 25-07-08 | 2495 2495 0.000

0|1 0 50t03230-2507-01 1.18 25-07-09 2.517 2497 -0.020

0|1 1 XH°82025-0140-0063 0 25-07-10 | 2470 2470 0.000
0|1 6 S 2tDC025-0715-0910 0.5 25-07-15 2415 2.405 -0.010

0| 1|6 (&)&2tDC025-0715-0910 05 25-07-15 2415 2.405 -0.010

0|1 8 XH°82025-0150-0063 0 25-07-17 2.400 2.400 0.000
0| 1]13 & 2tDC025-0722-0910 05 25-07-22 2.390 2.390 0.000

0| 1113 (&)82tDC025-0722-0910 0.5 25-07-22 2.390 2.390 0.000

0| 1115 XH°82025-0160-0063 0 25-07-24 | 2420 2420 0.000
0| 1120 5 2tDC025-0729-0910 0.5 25-07-29 2.400 2.400 0.000

0| 1120 (&)&2tDC025-0729-0910 0.5 25-07-29 | 2.400 2.400 0.000

0| 1122 X82025-0170-0063 0 25-07-31 2430 2430 0.000
0| 1129 XH°82025-0180-0063 0 25-08-07 | 2420 2420 0.000
0|21 3 &2tDC025-0812-0910 0.5 25-08-12 2410 2400 -0.010

0| 2|3 (&)&2tDC025-0812-0910 0.5 25-08-12 2410 2.400 -0.010

0| 2110 & 2tDC025-0819-0910 0.5 25-08-19 2.240 2.240 0.000

0| 21|10 (&)&2tDC025-0819-0910 05 25-08-19 | 2.240 2.240 0.000

0| 2117 & 2tDC025-0826-0910 0.5 25-08-26 2.385 2.385 0.000

0| 2|17 (&)&2tDC025-0826-0910 05 25-08-26 | 2385 2.385 0.000

(Lmy
“J

=




@ st

[=

23 (&)&2tDC025-0901-0910 0.5 25-09-01 2.340 2.340 0.000
23 & 2tDC025-0901-0910 05 25-09-01 2.340 2.340 0.000
25 & 2t03950-2509-03 374 25-09-03 2.502 2.482 -0.020
3M 2.522 2.502 -0.020 |3M 2410 2.400 -0.010 |3M 2.537 2.517 -0.020
0|30 &2t02890-2509-01 127 25-09-09 | 2487 2.477 -0.010
0|30 & 2tDC025-0909-0910 0 25-09-09 | 0.000 2.300 2.300
0311 =1101125-2509(= 1120-6) 13.45 25-09-10 | 2.240 2.240 0.000
0|3 ]1 =1103625-2509(=7 1123-8) 6.46 25-09-10 | 2.365 2.355 -0.010
0| 3|23 & 2t04020-2510-02 6.24 25-10-02 2.442 2432 -0.010
0O|5|0 &2t02880-2511-01 1.03 25-11-09 | 2420 2410 -0.010
6M 2.442 2432 -0.010 (6M 2.365 2.355 -0.010 |6M 2.480 2.470 -0.010
061 = 104250-2512(71122-13) 12.66 25-12-10 | 2355 2.345 -0.010
0|61 =1102250-2512(=1115-8) 1.2 25-12-10 | 2.345 2.335 -0.010
0| 6|24 & 2t03340-2601-02 5.69 26-01-02 2.352 2.347 -0.005
o710 &2t02640-2601-01 1.21 26-01-09 | 2352 2.347 -0.005
0| 7|1 2| ExH#02750-2601(25-1) 0.8 26-01-10 | 2.345 2.340 -0.005
o811 2 HxHH02625-2602(25-2) 0.8 26-02-10 | 2.345 2.340 -0.005
0| 8|22 & 2t03570-2603-03 6.23 26-03-03 2.300 2.295 -0.005
9M 2.352 2.347 -0.005 (9M 2.355 2.345 -0.010 |9M 2439 2.429 -0.010
0|90 & 2t02600-2603-01 1 26-03-09 | 2300 2.295 -0.005
091 =1103250-2603(= 1124-3) 8.6 26-03-10 | 2.250 2.240 -0.010
091 =105750-2603(71106-1) 6.55 26-03-10 | 2.247 2237 -0.010
091 =1101250-2603(71121-1) 14.86 26-03-10 | 2210 2.200 -0.010
091 2| HxH#02625-2603(25-3) 12 26-03-10 | 2342 2337 -0.005
0|9 |24 &5 0t03365-2604-02 6.91 26-04-02 2.260 2.240 -0.020
0|10 1 2/ HxHH02375-2604(25-4) 1.62 26-04-10 | 2345 2.340 -0.005
0 0 &5 2t02370-2605-01 05 26-05-09 | 2330 2.325 -0.005
0 1 2| HxH#02375-2605(25-5) 1.82 26-05-10 | 2.345 2.340 -0.005
1Y 2.260 2.240 -0.020 (1Y 2.250 2.240 -0.010 |1Y 2.409 2.389 -0.020
0|1 =103125-2606(= 1123-4) 12.56 26-06-10 | 2.260 2.250 -0.010
0|1 =1101875-2606(= 1116-3) 1154 | 26-06-10 | 2.260 2.250 -0.010
023 & 2t03200-2607-02 78 26-07-02 2.325 2.320 -0.005
2|25 & 2t04000-2609-03 7.02 26-09-03 2.345 2.340 -0.005
1.25Y 1.25Y 1.25Y
1 =1102875-2609(= 1124-9) 5.49 26-09-10 | 2335 2.325 -0.010
1 =101750-2609(71121-7) 12.02 26-09-10 | 2315 2.305 -0.010
23 &5 2t02800-2610-02 741 26-10-02 2.360 2.355 -0.005
1.5Y 2.360 2.355 -0.005 [1.5Y 2.335 2.325 -0.010 |1.5Y 2431 2421 -0.010
1 =1103875-2612(71123-10) 1479 26-12-10 | 2330 2.315 -0.015
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11611 =101500-2612(=1116-8) 12.89 26-12-10 | 2.345 2.330 -0.015
1] 61|24 E-2 & 2+02700-2701-02 82 27-01-02 2.380 2.375 -0.005
118122 &2t03430-2703-03 8.8 27-03-03 2.395 2.387 -0.008
1.75Y 1.75Y 1.75Y
11911 =1105250-2703(=1107-3) 5.18 27-03-10 | 2392 2.377 -0.015
1191 =1102375-2703(71122-1) 16.64 | 27-03-10 | 2.382 2.367 -0.015
11911 =1102625-2703(=125-1) 9.56 27-03-10 | 2.380 2.365 -0.015
119124 & 2t02620-2704-02 6.7 27-04-02 2.375 2.367 -0.008
2Y 2.375 2.367 -0.008 |2y 2.380 2.365 -0.015 |2Y 2472 2.462 -0.010
21011 =1102125-2706(=71117-3) 1217 27-06-10 | 2415 2.397 -0.018
21011 =1103250-2706(= 1124-4) 15.36 27-06-10 | 2397 2.380 -0.017
212125 & 2t02940-2709-03 8.18 27-09-03 2430 2420 -0.010
21311 =1103125-2709(= 1122-8) 10.88 27-09-10 | 2422 2.405 -0.017
2.5Y 2430 2420 -0.010 |2.5Y 2.397 2.380 -0.017 |2.5Y 2499 2482 -0.017
2161 =1102375-2712(=7217-7) 11.9 27-12-10 | 2467 2.450 -0.017
2161 = 102875-2712(=1124-12) 15.8 27-12-10 | 2412 2.395 -0.017
2| 8|23 &2t02690-2803-03 37 28-03-03 2.470 2.455 -0.015
21911 =1103250-2803(7 123-1) 14.95 28-03-10 | 2.465 2.445 -0.020
21911 =1105500-2803(= 1108-2) 10.79 28-03-10 | 2.480 2.460 -0.020
3y 2470 2455 -0.015 |3Y 2412 2.395 -0.017 |3Y 2.556 2.539 -0.017
3101 £ =1102250-2806(= 1125-4) 16 28-06-10 | 2.390 2.375 -0.015
3101 E1 =1102625-2806(= 1118-4) 11.18 28-06-10 | 2477 2452 -0.025
3131 L+1 =1103500-2809(= 1123-6) 104 28-09-10 | 2.502 2477 -0.025
3161 d+1 =102375-2812(=1118-10) 10.71 28-12-10 | 2.547 2.522 -0.025
3191 £ =1103250-2903(= 1124-1) 13.95 29-03-10 | 2.557 2.527 -0.030
4y 4Y 2.557 2.527 -0.030 |4Y 2.587 2.552 -0.035
41011 L+1 =1101875-2906(= 1119-4) 11.41 29-06-10 | 2.582 2.547 -0.035
41 3|1 =103000-2909(= 1124-7) 10.39 29-09-10 | 2.610 2.575 -0.035
4161 =1105500-2912(=1109-5) 10.67 29-12-10 | 2.637 2.600 -0.037
416 |1 =101375-2912(71119-8) 16.86 29-12-10 | 2.632 2.595 -0.037
4191 Q+1 =1102625-3003(=7 1125-3) 10.56 30-03-10 | 2597 2.557 -0.040
5Y 5Y 2.597 2.557 -0.040 |5Y 2.737 2.695 -0.042
5 1 =1101375-3006(= 1120-4) 23.11 30-06-10 | 2.685 2.647 -0.038
5161 =2101500-3012(=71120-9) 18.31 30-12-10 | 2717 2.682 -0.035
5161 =1104750-3012(=1110-7) 10.96 30-12-10 | 2717 2.682 -0.035
6Y 6Y 2717 2.682 -0.035 |6Y 2.785 2.748 -0.037
6| 0|1 =1102000-3106(=71121-5) 17.7 31-06-10 | 2.740 2.705 -0.035
6|61 =102375-3112(71221-11) 15.97 31-12-10 | 2785 2.750 -0.035
6| 6|1 =1104000-3112(71111-7) 18.05 31-12-10 | 2785 2.750 -0.035
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7Y 7Y 2.785 2.750 -0.035 |7Y 2.851 2.814 -0.037
710 =1103375-3206(=7 1122-5) 14.28 32-06-10 | 2.820 2.785 -0.035
716 =1104250-3212(7122-14) 1413 32-12-10 | 2.857 2.822 -0.035
8y 8y 2.857 2.822 -0.035 |8Y 2915 2.878 -0.037
8|0 =1103250-3306(= 1123-5) 15.41 33-06-10 | 2.885 2.850 -0.035
8|6 E =1103750-3312(71113-8) 15.16 33-12-10 | 2.902 2.872 -0.030
8|6 £ =1104125-3312(71223-11) 14.1 33-12-10 | 2902 2.872 -0.030
9y 9y 2.902 2.872 -0.030 |9Y 2.959 2.927 -0.032
9|0 £ =1103500-3406(= 1124-5) 15.38 34-06-10 | 2915 2.887 -0.028
91 6 A+1 =1103000-3412(71124-13) 15.82 34-12-10 | 2.890 2.862 -0.028
10y 10y 2.890 2.862 -0.028 |10Y 2.981 2.951 -0.030
010 d+1 =1102625-3506(=7 125-5) 1.25 35-06-10 | 2.842 2.820 -0.022
10| 3 =1102625-3509(= 1115-6) 109 35-09-10 | 2.882 2.857 -0.025
M]3 =3101500-3609(= 1116-6) 9.4 36-09-10 | 2.862 2.837 -0.025
12y 12y 2.862 2.837 -0.025 |12Y 2.945 2.918 -0.027
1213 =3102250-3709(= 1217-5) 9.21 37-09-10 | 2.832 2.810 -0.022
13| 3 =1102375-3809(= 1118-7) 7.94 38-09-10 | 2.865 2.842 -0.023
141 3 E =101125-3909(=71119-6) 11.06 39-09-10 | 2.827 2.807 -0.020
15Y 15Y 2.827 2.807 -0.020 |15Y 2.969 2.947 -0.022
151 3 =3101500-4009(= 1120-7) 1133 | 40-09-10 | 2.855 2.835 -0.020
16| 3 F442 =1101875-4109(=1121-9) 8.99 41-09-10 | 2.855 2.837 -0.018
17Y 7Y 2.855 2.837 -0.018 |17Y 2.960 2.940 -0.020
17| 3 =1103250-4209(=7 1122-11) 10.09 | 42-09-10 | 2.850 2.835 -0.015
171 6 =2103000-4212(71112-5) 1876 | 42-12-10 | 2.840 2.825 -0.015
18| 3 =1103875-4309(= 1123-9) 7.9 43-09-10 | 2.862 2.847 -0.015
191 3 E1 =102875-4409(= 1124-10) 5.44 44-09-10 | 2.842 2.827 -0.015
19| 6 £ =1102750-4412(=1114-7) 1493 | 44-12-10 | 2.865 2.852 -0.013
20Y 20Y 2.842 2.827 -0.015 |20Y 2938 2.921 -0.017
20| 9 £ =1102000-4603(=1116-1) 1434 | 46-03-10 | 2.862 2.850 -0.012
2119 d+1 =102125-4703(71217-1) 21.41 47-03-10 | 2832 2.820 -0.012
22| 9 =1102625-4803(71118-2) 229 48-03-10 | 2.807 2.795 -0.012
231 9 =102000-4903(71119-2) 26.68 | 49-03-10 | 2.775 2.765 -0.010
241 9 =1101500-5003(= 1120-2) 43.19 50-03-10 | 2740 2.730 -0.010
25Y 25Y 2.740 2.730 -0.010 |25Y 2.922 2910 -0.012
25| 9 =1101875-5103(7121-2) 50.01 51-03-10 | 2750 2.750 0.000
26| 9 L+1 =102500-5203(71122-2) 284 52-03-10 | 2772 2.765 -0.007
27| 3 =1103125-5209(=7 1122-9) 16.69 52-09-10 | 2772 2.765 -0.007
271 9 =103250-5303(71123-2) 29.21 53-03-10 | 2.765 2.757 -0.008
28| 3 =1103625-5309(7 1123-7) 1913 53-09-10 | 2755 2.752 -0.003
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28 =1103250-5403(7 124-2) 30.24 | 54-03-10 | 2760 2.752 | -0.008
29 =1102750-5409(= 1124-8) 20.86 54-09-10 | 2755 2.747 -0.008
29 =1102625-5503(F 125-2) 30.85 | 55-03-10 | 2755 2.747 | -0.008
30Y 30Y 2,055 2.747 -0.008 |30Y 2.908 2.898 -0.010
35Y 35Y 2.772 2.765 -0.007 |35Y 2.945 2.935 -0.010
40v 40v 2,055 2.747 -0.008 |40Y 2.958 2.948 -0.010
41 =1101500-6609(= 1116-9) 218 66-09-10 | 2.700 2692 | -0.008
43 =1102000-6809(= 1118-8) 7.51 68-09-10 | 2.690 2.682 -0.008
45Y 45Y 2.690 2682 | -0.008 |45Y 2916 2906 | -0.010
45 =1101625-7009(= 120-10) 9.22 70-09-10 | 2.677 2.670 -0.007
47 E1 =1103500-7209(= 122-12) 8.83 72-09-10 | 2650 2642 | -0.008
49 =1102750-7409(= 124-11) 5.1 74-09-10 | 2.655 2.647 -0.008
50Y 50Y 2.655 2,647 | -0.008 |50Y 2913 2.903 -0.010

11



