Q) KisxtirEt
KIS DAILY 2025.09.18.

PART 1 32|30|

#1. 3 =2l F0| (EH21: %, bp) H2. 819 22| F=0| (EH21: %, bp)
FUS2 09/18 MY cfiy| HE ojy| FU32| 09/18 MY chy| HE iy
Eot 2y 2372 -0.5 -1.8 o= 2y 3.535 27 -19.9
=3 3y 2.400 -1.0 2.5 Oj= 5Y 3.629 43 -16.0
=1 10Y 2.750 2.5 -3.0 oj= 10y 4.057 32 2171
=1 30 2.655 35 6.2 =92y 2.001 0.2 8.4
CD 91D 2.560 -1.0 6.0 = 10y 2.672 -13 40
CP 91D 2.710 0.0 0.0 2= 10y 1.598 0.7 9.9

Call 2.550 0.0 1.0 = 10Y 1.848 03 14.5

73, 3YH S YTM (ZH2l: %, bp)

2s =€ YTM (09/18) M ohHl (09/17)

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

S0 AAA 2473 2.591 2.720 2939 0.5 -1.0 -1.0 -25
. M2/ 2517 2.520 2732 3.142 -0.2 -1.2 -1.7 2.7
AAA 2,533 2.617 2.809 3.240 0.2 12 17 2.7

AA+ 2.604 2724 2.926 4130 1.0 -1.5 -2.0 2.5

S8 AAOD 2.615 2771 3.118 4310 1.0 15 2.0 2.5
AA- 2,676 2.851 3.212 4520 1.0 -1.5 -2.0 2.5

AAA 2.544 2.729 2.895 3.309 03 -1.0 15 2.5

SA AA+ 2.588 2779 2.963 3.622 03 -1.0 -1.5 2.5
AAD 2.607 2.808 3.031 3.961 03 -1.0 -15 25

AA- 2.645 2.852 3.132 4327 03 -1.0 -1.5 2.5

H4. Ay G A=y = (EH2l: %, bp)
2s =Y AT E (09/18) Y CHH| (09/17)
- 1Y 3y 5Y 10Y 1Y 3Y 5Y 10Y
E=xy AAA 0.276 0.191 0.180 0.189 0.5 0.0 0.5 0.0
MNF/EF 0.320 0.120 0.192 0.392 -0.2 -0.2 -0.2 -0.2
28y
AAA 0.336 0.217 0.269 0.490 -0.2 -0.2 -0.2 -0.2
AA+ 0.407 0.324 0.386 1.380 1.0 -0.5 -0.5 0.0
=8 AAO 0418 0.371 0.578 1.560 1.0 -0.5 -0.5 0.0
AA- 0.479 0.451 0.672 1.770 1.0 -0.5 -0.5 0.0
AAA 0.347 0.329 0.355 0.559 03 0.0 0.0 0.0
N AA+ 0.391 0.379 0.423 0.872 0.3 0.0 0.0 0.0
B ALY
AAO 0.410 0.408 0.491 1.211 03 0.0 0.0 0.0
AA- 0.448 0.452 0.592 1.577 0.3 0.0 0.0 0.0




#5. CD/CP YTM

- =% YTM (09/18) H hH| (09/17)
TE 7D ™ 3M 6M 1Y 7D ™ 3M 6M 1Y
AAA 2.50 2.51 2.56 2.52 2.52 0.0 0.0 -1.0 -1.0 -1.0
@ AA+ 2.52 2.53 2.57 2.54 2.55 0.0 0.0 -1.0 -1.0 -1.0
A1l 2.58 2.66 2.71 2.73 2.74 0.0 0.0 0.0 0.0 0.0
CcP A2+ 2.68 2.78 2.83 2.89 2.94 0.0 0.0 0.0 0.0 0.0
A3+ 2.76 2.93 3.02 3.09 317 0.0 0.0 0.0 0.0 0.0
PART 2 2. 27|/R S
#26. =Y 2 LY (SH9: %, 24 R)
M E] 559 R 2oy 7| | oIXIX|E | FE 2 sp ECE ESG* | &5
Eaxf | SH2HEZTAR69 2025-09-18 | 2045-09-18 | 20 (of: 2,947 | 21H0.2bp 1,000 AAA
28Ky | A3H2829-09-0]-1-B 2025-09-18 | 2026-09-18 1 (of: 2,540 | 2IE+0.5bp 3,000 AAA
23Ky | F22845090| E Y (03)1-18 2025-09-18 | 2026-09-18 1 (of: 2,540 | 2IE+0.5bp 3,000 AAA
28K | 7| Y28 (41)25090|2A-18 2025-09-18 | 2027-09-18 2 (of: 2510 | 21H0.2bp 3,600 AAA
28K | 7| P28 (425098 1A-18 2025-09-18 | 2026-09-18 1 gol 2450 | 2E-6.6bp 4,300 AAA
=8 | JB 22|71 &545-1 2025-09-18 | 2027-03-18 | 1.5 (ofF=3 2.666 | 9IE-4.0bp 200 AA-
8™ | JB R2I7HIEH545-2 2025-09-18 | 2027-09-17 2 (o] =4 2710 | BIE-4.0bp 600 AA-
88X | JB R2IFHTE545-3 2025-09-18 | 2028-09-15 | 2.99 (of: 2.821 | 2IH-4.0bp 300 AA-
88X | JB R2I7HTE545-4 2025-09-18 | 2028-09-18 3 (of: 2.821 | 2IH-4.0bp 1,600 AA-
8K | JB R2I7HT E545-5 2025-09-18 | 2029-03-16 | 3.49 (of: 2.891 | 2IH-4.0bp 300 AA-
BIAMRY | CHEHE 4154-1 2025-09-18 | 2027-09-17 2 ol® 2918 | S2HE-35 600 A0
SlAKY | CHEHE M 154-2 2025-09-18 | 2028-09-18 3 (of: 2990 | S20IHE-55 950 A0
*ESG : 5 (Green), AF&l(Social), X|Hi T Z(Governance)
F) MO EM A, ABS, FEA, THEME H 2
7. U7 g (T+7) (THSl: %, AY)
M| 5% RS 7 7] | o|Xx|T RE oy ESG* s
SOty | &2tDC025-0930-0910 2025-07-01 | 2025-09-30 | 0.24 gol 2.38 4,400
28] | StLt246-060(2.252-30 2023-06-30 | 2025-09-30 | 2.25 (ofF=3 3.99 1,000 AAA
SOty | &2tDC025-0930-0910 2025-07-01 | 2025-09-30 | 0.24 gol 2.38 4,400
*ESG : =M (Green), AtZ|(Social), X|Hi+Z&(Governance)
F) MO S A, ABS, FEA, THEME H| Q|
S8 | BNKIHIE346-4 2024-01-30 | 2025-09-30 | 1.67 (ofF=3 417 100 AA-
SF8M | fF-=274mE77 2022-09-30 | 2025-09-30 3 (of: 6.657 200 A0




=28 ME|E 2 /8 L TOP 3 (EH9l: 242l
MIE S=3cC =9 Hep =
=2k KR103501GF63 = 1102250-2806(Z 1125-4) 76,892
= %Y KR103502GF96 =1102625-5509(F 1125-7) 35,009
= %Y KR103502GF62 = 1102625-3506(= 1125-5) 33,921
WM KR2006011F14 AR AR B 2025-1 900
N KR2044022EA3 F7|X 9 71&24-10 160
N KR2044022F95 A7|X971225-09 57
S+H KR356401GB13 o S Eo-1 2,200
S+H KR350101GE81 k= 21408 1,600
E 41y KR350107GE77 St 21406 1,600
<2t KR310101GF76 £ 0+02400-2707-02 8,800
Sk KR310101GEA8 £0+02800-2610-02 2,600
Sk KR310102GF91 £0+02460-2809-03 2,500
28y KR6060004F99 =2 012345090| F 2(03)1-18 8,400
28y KR310503AF92 7| A28 (225098 1A-18 5,800
28y KR310505GF94 7| 28 (41)25090|2A-18 5,000
=8M KR6029881D45 SN I EH1977-1 1,800
=8M KR6019809F92 St T B 465-4 1,700
=8M KR6079315F93 JB R2|7H T &545-4 1,600
S| ALRY KR6035422B24 Hlo|H4-2 2,402
=IPNN KR6003451E98 KBS #45-1 1,100
S| AFKY KR6030751AA2 S H6(F) 3,600

) M, FRN, THYAE H| Q|

3. 3Y R ME(E P AN (cHel: o a2 33 MEE S 7Y GCHCT))

16,000 4,000

14,000 3,500

12,000 3,000

10,000 2,500

8,000 2,000

6,000 1,500

4,000 1,000

2,000 I 500

: O :
UK XYoL S SHx 22X S DAY DR K|S E4k| SO 28k 28k FARKY

RtE: KISKHHE 7t

AtE: KISKHEE 7}

H&F

™ 7}

o



PART 3 =2 x| HX|$

H9. FQAHAX

@ s

TE e e o KOBI30 KOBI120
. 3t =S H =Z8XY 3| ALY
g AX| 4 287.1118 296.3816 259.6336 308.8930 236.6525 254.5536
My 0.4467 0.6762 0.0465 0.1249 0.0236 0.0559
HaFy oM 6.1406 8.5638 1.4568 2.4688 0.9501 1.8403
23 YUYHFSFO|(KHBR 84, AUHFFO|(THETHY|)
Enby k| 10|38}
035 r 28 060 1-24
| Eobxf
0.30 S = L
— 3| ALK 0.50
025 040 |
020 r
030
015 F
020 |
010 r
0.05 F Q 010
-0.05 -0.10

09-10 09-12 09-14

09-16

09-18

ALE: KISKHAHE 7}

a5, 7|1AELFAEMASR)

35.00% r
30.00% r
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®12. 7|F% ©H7| Hetx (OjOHY : 2025/09/18)

359 =2l 9/22 | 9/23 xto] 359 ael 9/22 xto] 9/23 Ao 359 a2l 9/22 Ao 9/23 Xto| 324 a2l 9/22 Xto| 9/23 Xto|
s 2332 10,065 10,065 =124-12 2.342 10,195 10,196 =125-4 2.360 10,034 10,035 =124-7 2477 10,206 10,206
2.337 10,064 1 10,065 0 2.347 10,194 1 10,195 1 2.365 10,033 1 10,034 1 2482 10,204 2 10,205 1
2.342 10,063 1 10,064 1 2.352 10,193 1 10,194 1 2.370 10,032 1 10,032 2 2487 10,202 2 10,203 2
2.347 10,062 1 10,063 1 2.357 10,192 1 10,193 1 2.375 10,030 2 10,031 1 2492 10,200 2 10,201 2
2.352 10,061 1 10,062 1 2.362 10,191 1 10,192 1 2.380 10,029 1 10,030 1 2497 10,198 2 10,199 2
2.357 10,060 1 10,061 1 2.367 10,190 1 10,191 1 2.385 10,028 1 10,028 2 2.502 10,196 2 10,197 2
2.362 10,060 0 10,060 1 2372 10,189 1 10,189 2 2.390 10,026 2 10,027 1 2.507 10,194 2 10,195 2
2.367 10,059 1 10,059 1 2377 10,188 1 10,188 1 2.395 10,025 1 10,026 1 2512 10,192 2 10,193 2
o KIS 214 2372 10,058 1 10,058 1 o KIS 213 2382 10,187 1 10,187 1 o KIS 213 2.400 10,024 1 10,025 1 o KIS 213 2517 10,191 1 10,191 2
2377 10,057 1 10,058 0 2.387 10,186 1 10,186 1 2.405 10,023 1 10,023 2 2522 10,189 2 10,189 2
2.382 10,056 1 10,057 1 2392 10,184 2 10,185 1 2410 10,021 2 10,022 1 2.527 10,187 2 10,188 1
2.387 10,055 1 10,056 1 2397 10,183 1 10,184 1 2415 10,020 1 10,021 1 2532 10,185 2 10,186 2
2392 10,054 1 10,055 1 2.402 10,182 1 10,183 1 2.420 10,019 1 10,019 2 2537 10,183 2 10,184 2
2.397 10,053 1 10,054 1 2.407 10,181 1 10,182 1 2.425 10,017 2 10,018 1 2.542 10,181 2 10,182 2
2.402 10,053 0 10,053 1 2412 10,180 1 10,181 1 2.430 10,016 1 10,017 1 2.547 10,179 2 10,180 2
2.407 10,052 1 10,052 1 2417 10,179 1 10,180 1 2435 10,015 1 10,015 2 2552 10,177 2 10,178 2
2412 10,051 1 10,052 0 2422 10,178 1 10,179 1 2.440 10,013 2 10,014 1 2.557 10,175 2 10,176 2
=9 CLE 9/22 | 9/23 xto] =9 L 9/22 xto] 9/23 xto] =9 2| 9/22 xto] 9/23 xto] 359 2| 9/22 Ao 9/23 Ao
21253 2517 10,053 10,054 =2125-8 2.500 10,008 10,008 =2124-13 2717 10,314 10,314 21255 2.710 10,001 10,002
2.522 10,051 2 10,052 2 2.505 10,005 3 10,006 2 2.722 10,310 4 10,310 4 2.715 9,997 4 9,998 4
2.527 10,049 2 10,050 2 2.510 10,003 2 10,004 2 2.727 10,305 5 10,306 4 2.720 9,993 4 9,994 4
2.532 10,047 2 10,048 2 2.515 10,001 2 10,001 3 2732 10,301 4 10,302 4 2.725 9,989 4 9,990 4
2,537 10,045 2 10,046 2 2.520 9,998 3 9,999 2 2.737 10,297 4 10,298 4 2.730 9,985 4 9,985 5
2.542 10,043 2 10,044 2 2.525 9,996 2 9,997 2 2.742 10,293 4 10,294 4 2.735 9,980 5 9,981 4
2.547 10,041 2 10,042 2 2.530 9,994 2 9,994 3 2.747 10,289 4 10,290 4 2.740 9,976 4 9,977 4
2.552 10,039 2 10,039 3 2.535 9,991 3 9,992 2 2.752 10,285 4 10,286 4 2.745 9,972 4 9,973 4
o KIS 213 2.557 10,037 2 10,037 2 o KIS 21 2.540 9,989 2 9,990 2 o KIS 213 2.757 10,281 4 10,282 4 o KIS 21 2.750 9,968 4 9,968 5
2.562 10,035 2 10,035 2 2.545 9,987 2 9,988 2 2.762 10,277 4 10,278 4 2.755 9,963 5 9,964 4
2.567 10,032 3 10,033 2 2.550 9,985 2 9,985 3 2.767 10,273 4 10,273 5 2.760 9,959 4 9,960 4
2.572 10,030 2 10,031 2 2.555 9,982 3 9,983 2 2.772 10,269 4 10,269 4 2.765 9,955 4 9,956 4
2,577 10,028 2 10,029 2 2.560 9,980 2 9,981 2 2777 10,264 5 10,265 4 2.770 9,951 4 9,952 4
2.582 10,026 2 10,027 2 2.565 9,978 2 9,978 3 2.782 10,260 4 10,261 4 2.775 9,947 4 9,947 5
2.587 10,024 2 10,025 2 2.570 9,975 3 9,976 2 2.787 10,256 4 10,257 4 2.780 9,942 5 9,943 4
2.592 10,022 2 10,023 2 2.575 9,973 2 9,974 2 2.792 10,252 4 10,253 4 2.785 9,938 4 9,939 4
2.597 10,020 2 10,021 2 2.580 9,971 2 9,971 3 2.797 10,248 4 10,249 4 2.790 9,934 4 9,935 4




@ stz

Ak

13, KISXHHE 7 X FSS 71U A = (OHOHY : 2025/09/18)

ThET| SosA Enkl Ofl .Y
R 7Y 59 TH(x)| TIY Y g s £54 Y (x) | TIY Y g s 54 TY(x)| WY Y g =&
olo0]s £02tDC025-0923-0910 0.5 25-09-23 | 2345 | 2345 | 0.000
olo]s (2hS2DC025-0923-0910 0.5 25-09-23 | 2345 | 2345 | 0.000
o012 (25 2DC025-0930-0910 044 | 25-09-30 | 2350 | 2350 | 0.000
ofo|12 £0tDC025-0930-0910 044 | 25-09-30 | 2350 | 2350 | 0.000
o014 £0t04020-2510-02 6.24 | 25-10-02 | 2357 | 2357 | 0000 |X%2025-0240-0028 0 25-10-02 | 2500 | 2.500 | 0.000
00|22 (2hS2DC025-1010-0910 0.63 | 25-10-10 | 2360 | 2360 | 0.000
o022 £02tDC025-1010-0910 0.63 | 25-10-10 | 2360 | 2360 | 0.000
00|26 £90tDC025-1014-0910 072 | 25-10-14 | 2280 | 2.285 | 0.005
o026 (2hS2DC025-1014-0910 0.72 | 25-10-14 | 2280 | 2.285 | 0.005
o113 (25 2DC025-1021-0910 0.6 25-10-21 | 2345 | 2345 | 0.000
o113 £0tDC025-1021-0910 0.6 25-10-21 | 2345 | 2345 | 0.000
o110 £0tDC025-1028-0910 0.6 25-10-28 | 2340 | 2340 | 0.000
o110 (2hS2DC025-1028-0910 0.6 25-10-28 | 2340 | 2340 | 0.000
01117 (25 2DC025-1104-0910 04 25-11-04 | 2390 | 2380 | -0.010
ol 1117 £0tDC025-1104-0910 0.4 25-11-04 | 2390 | 2380 | -0.010
0] 1|22 41 £0t02880-2511-01 1.03 | 25-11-09 | 2355 | 2355 | 0.000
0] 1|24 £0tDC025-1111-0910 0.7 25-11-11 | 2385 | 2385 | 0.000
0| 11|24 ()& 2tDC025-1111-0910 0.7 25-11-11 | 2385 | 2385 | 0.000
o210 £0tDC025-1118-0910 0.84 | 25-11-18 | 2390 | 2390 | 0.000
o210 (&S 2tDC025-1118-0910 0.84 | 25-11-18 | 2390 | 2390 | 0.000
o217 (2hS2DC0O25-1125-0910 0.74 | 25-11-25 | 2365 | 2365 | 0.000
0o 2|7 £90tDC025-1125-0910 074 | 25-11-25 | 2365 | 2365 | 0.000
02114 (2hS2DC025-1202-0910 0.89 | 25-12-02 | 2385 | 2385 | 0.000
0] 2|14 £90tDC025-1202-0910 0.89 | 25-12-02 | 2385 | 2385 | 0.000
of|2|21 (2hS2DC0O25-1209-0910 094 | 25-12-09 | 2375 | 2375 | 0.000
02|21 £9tDC025-1209-0910 094 | 25-12-09 | 2375 | 2375 | 0.000
02|22 =1104250-2512(F122-13) | 1266 | 25-12-10 | 2350 | 2.350 | 0.000
0] 2|22 =102250-2512(F1115-8) 11.2 | 25-12-10 | 2322 | 2322 | 0.000
02128 (2hS2DC025-1216-0910 0.83 | 25-12-16 | 2380 | 2380 | 0.000
02128 £90tDC025-1216-0910 0.83 | 25-12-16 | 2380 | 2380 | 0.000
3M 2355 | 2355 | 0000 |3M 2350 | 2350 | 0.000 |3M 2464 | 2464 | 0000
0|3]15 £0t03340-2601-02 532 | 26-01-02 | 2255 | 2255 | 0.000
03|22 £0H02640-2601-01 098 | 26-01-09 | 2285 | 2285 | 0.000
03|23 E-1 9 BxHH02750-2601(25-1) 0.8 26-01-10 | 2360 | 2360 | 0.000

(Lmy
“J




@ stz

0| 4|23 2| HxHH02625-2602(25-2) 0.8 26-02-10 | 2350 2.350 0.000
0| 5|13 & 2t03570-2603-03 5.89 26-03-03 2.247 2.247 0.000
0| 5|19 & 2t02600-2603-01 0.92 26-03-09 | 2.255 2.255 0.000
0| 51|20 =1101250-2603(71121-1) 14.86 26-03-10 | 2.282 2.282 0.000
0| 51|20 =1105750-2603(= 1106-1) 6.22 26-03-10 | 2.297 2.297 0.000
0| 51|20 2 E R H02625-2603(25-3) 12 26-03-10 | 2352 2.352 0.000
0| 51|20 =1103250-2603(= 1124-3) 7.95 26-03-10 | 2.297 2.287 -0.010
6M 2.255 2.255 0.000 |6M 2.297 2.287 -0.010 |6M 2456 2456 0.000
0| 6|15 & 2t03365-2604-02 383 26-04-02 2.200 2.200 0.000
0| 6|23 QI H X #02375-2604(25-4) 1.62 26-04-10 | 2335 2.335 0.000
07|21 £ &2t02370-2605-01 0.82 26-05-09 | 2212 2212 0.000
0| 7122 L+1 2| HH#02375-2605(25-5) 1.82 26-05-10 | 2315 2.315 0.000
0| 8|23 2| ExHH02375-2606(25-6) 17 26-06-10 | 2.325 2.325 0.000
0| 8|23 =1103125-2606(=7 123-4) 10.88 26-06-10 | 2.240 2.240 0.000
0| 8|23 =1101875-2606(= 1116-3) 11.24 | 26-06-10 | 2.240 2.240 0.000
9M 2.200 2.200 0.000 |9M 2.240 2.240 0.000 |[9M 2464 2464 0.000
0| 9|14 &203200-2607-02 4.64 26-07-02 2.177 2.177 0.000
0| 921 & 2+02280-2607-01 1.1 26-07-09 | 2.240 2.240 0.000
0| 9|22 2| ExH#H02250-2607(25-7) 123 26-07-10 | 2.280 2.280 0.000
0|10]23 2| HH#02250-2608(25-8) 1 26-08-10 | 2.265 2.265 0.000
0 |11|16 & 2t04000-2609-03 5.86 26-09-03 2.185 2.185 0.000
0| 11]22 & 2+02270-2609-01 0.44 26-09-09 | 2.265 2.265 0.000
01123 =1102875-2609(= 1124-9) 52 26-09-10 | 2.265 2.265 0.000
0| 11]23 =3101750-2609(= 121-7) 11.72 26-09-10 | 2.225 2.225 0.000
1Y 2.197 2.197 0.000 [1Y 2.265 2.265 0.000 [1Y 2.382 2.382 0.000
110114 & 2+02800-2610-02 741 26-10-02 2.287 2.280 -0.007
112122 =1103875-2612(=1123-10) 13.59 26-12-10 | 2307 2.307 0.000
1 22 =3101500-2612(=1116-8) 1264 | 26-12-10 | 2307 2.307 0.000
1.25Y 1.25Y 1.25Y
113115 E-2 & 2+02700-2701-02 82 27-01-02 2.350 2.345 -0.005
1 5113 &2r03430-2703-03 8.8 27-03-03 2.255 2.250 -0.005
1 5120 =105250-2703(71107-3) 5.18 27-03-10 | 2.360 2.347 -0.013
1 5120 =1102375-2703(7122-1) 16.64 | 27-03-10 | 2.360 2.347 -0.013
1 5120 =102625-2703(71125-1) 13.84 | 27-03-10 | 2.360 2.347 -0.013
1.5Y 2.350 2.345 -0.005 [1.5Y 2.360 2.347 -0.013 |1.5Y 2431 2426 -0.005
116115 & 2t02620-2704-02 7 27-04-02 2.375 2.370 -0.005
118123 =1102125-2706(=7 1117-3) 1217 27-06-10 | 2370 2.360 -0.010
118123 =103250-2706(= 1124-4) 15.36 27-06-10 | 2370 2.360 -0.010
1.75Y 1.75Y 1.75Y

l
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119114 & 2t02400-2707-02 8.08 27-07-02 2.377 2.372 -0.005
1111]16 & 2t02940-2709-03 8.18 27-09-03 2.390 2.382 -0.008
1 111]23 =1102250-2709(= 1125-6) 395 27-09-10 | 2.380 2.367 -0.013
1T]111]23 =1103125-2709(=7 1122-8) 10.88 27-09-10 | 2377 2.365 -0.012
2Y 2.377 2372 -0.005 |2y 2.380 2.367 -0.013 |2Y 2.465 2.460 -0.005
21222 =1102375-2712(71217-7) 11.9 27-12-10 | 2390 2.382 -0.008
2| 2|2 =1102875-2712(71124-12) 15.8 27-12-10 | 2392 2.382 -0.010
215114 & 2t02690-2803-03 8.1 28-03-03 2430 2420 -0.010
21521 =1105500-2803(= 1108-2) 10.79 28-03-10 | 2425 2412 -0.013
21521 =1103250-2803(71123-1) 14.95 28-03-10 | 2420 2407 -0.013
2.5Y 2.430 2.420 -0.010 [2.5Y 2.392 2.382 -0.010 |2.5Y 2.476 2.466 -0.010
2| 8123 E =3102250-2806(= 1125-4) 22.72 28-06-10 | 2410 2.400 -0.010
2| 8|23 £ =1102625-2806(= 1118-4) 11.18 28-06-10 | 2422 2412 -0.010
2 1116 d+1 & 2t02460-2809-03 15 28-09-03 2452 2442 -0.010
2 11123 d+1 =1103500-2809(= 1123-6) 104 28-09-10 | 2450 2435 -0.015
3y 2452 2442 -0.010 |3Y 2410 2.400 -0.010 |3Y 2.529 2.519 -0.010
32|22 d+1 =1102375-2812(=1118-10) 10.71 28-12-10 | 2.465 2.455 -0.010
3|15]20 E =1103250-2903(7 124-1) 13.95 29-03-10 | 2485 2475 -0.010
38|23 d+1 =1101875-2906(= 1119-4) 11.41 29-06-10 | 2.507 2.495 -0.012
3 (11|23 =3103000-2909(= 1124-7) 10.39 29-09-10 | 2530 2517 -0.013
4Y 4Y 2.530 2.517 -0.013 |4Y 2.540 2.531 -0.009
4|1 2|22 =3105500-2912(=1109-5) 10.63 29-12-10 | 2.575 2.562 -0.013
4| 2122 =1101375-2912(51119-8) 16.86 29-12-10 | 2.560 2.547 -0.013
4| 5120 L+1 =102625-3003(71125-3) 20.52 30-03-10 | 2.567 2.557 -0.010
41 8|23 =1101375-3006(= 1120-4) 23.11 30-06-10 | 2.590 2.580 -0.010
4 111]23 =102500-3009(= 1125-8) 2.01 30-09-10 | 2.555 2.540 -0.015
5Y 5Y 2.555 2.540 -0.015 |5Y 2.708 2.688 -0.020
512 |2 =2101500-3012(=71120-9) 1831 30-12-10 | 2615 2.600 -0.015
512 |22 =1104750-3012(=1110-7) 10.96 30-12-10 | 2.630 2.615 -0.015
5| 8]|23 =2102000-3106(=71121-5) 17.7 31-06-10 | 2.635 2617 -0.018
6Y 6Y 2.635 2.617 -0.018 |6Y 2.665 2.647 -0.018
6| 2|22 =104000-3112(71211-7) 17.93 31-12-10 | 2.657 2.640 -0.017
6 | 2|22 =1102375-3112(712121-11) 15.97 31-12-10 | 2.650 2.632 -0.018
6| 8|23 =1103375-3206(= 122-5) 14.1 32-06-10 | 2.687 2.670 -0.017
7Y Y 2.687 2.670 -0.017 |7y 2725 2.708 -0.017
712122 =104250-3212(71122-14) 14.11 32-12-10 | 2722 2.702 -0.020
718123 =1103250-3306(= 1123-5) 15.41 33-06-10 | 2757 2.735 -0.022
8y 8y 2.757 2.735 -0.022 |8Y 2.785 2.763 -0.022
8| 2|22 E1 =1103750-3312(71113-8) 15.11 33-12-10 | 2785 2.760 -0.025
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8| 2|22 £ =1104125-3312(71223-11) 14.07 33-12-10 | 2785 2.760 -0.025
8|8 |23 E =1103500-3406(= 1124-5) 15.38 34-06-10 | 2785 2.757 -0.028
9Y 9Y 2.785 2.757 -0.028 |9Y 2.822 2.794 -0.028
9] 2|22 A+1 =1103000-3412(71124-13) 15.82 34-12-10 | 2782 2.757 -0.025
9|8 |23 U+1 =1102625-3506(= 1125-5) 10 35-06-10 | 2.775 2.750 -0.025
9 | 11|23 =1102625-3509(= 1115-6) 10.86 35-09-10 | 2.810 2.785 -0.025
10y 10y 2.775 2.750 -0.025 |10Y 2.888 2.863 -0.025
101123 =1101500-3609(= 1116-6) 94 36-09-10 | 2.790 2.765 -0.025
11123 =1102250-3709(= 1117-5) 9.21 37-09-10 | 2.780 2.755 -0.025
12Y 12y 2.780 2.755 -0.025 |12y 2.860 2.835 -0.025
121123 =1102375-3809(= 1118-7) 7.94 38-09-10 | 2.787 2.765 -0.022
1311123 E =101125-3909(= 1119-6) 11.06 39-09-10 | 2767 2.745 -0.022
14 11|23 =1101500-4009(= 1120-7) 1133 | 40-09-10 | 2817 2.795 -0.022
15Y 15Y 2.817 2.795 -0.022 |15Y 2.906 2.884 -0.022
15| 11| 23 F442 =1101875-4109(=1121-9) 8.99 41-09-10 | 2.800 2.777 -0.023
16| 11|23 =103250-4209(=1122-11) 96 42-09-10 | 2.800 2777 -0.023
17Y 17v 2.800 2.777 -0.023 |17Y 2.897 2.874 -0.023
171 2|22 =103000-4212(71112-5) 1852 | 42-12-10 | 2.812 2.790 -0.022
17 11|23 =1103875-4309(= 1123-9) 7.9 43-09-10 | 2812 2.790 -0.022
1811123 E = 102875-4409(=1124-10) 72 44-09-10 | 2.800 2777 -0.023
19| 2|22 £ =1102750-4412(=1114-7) 1493 | 44-12-10 | 2.830 2.807 -0.023
1911123 d+1 =3102750-4509(= 1125-9) 0.83 45-09-10 | 2.775 2.752 -0.023
20Y 20Y 2.775 2.752 -0.023 |20Y 2.910 2.885 -0.025
20| 5|20 E1 =102000-4603(71116-1) 1434 | 46-03-10 | 2.827 2.802 -0.025
21| 5|20 L+1 =1102125-4703(71217-1) 2141 47-03-10 | 2797 2.772 -0.025
22| 5|21 =1102625-4803(=71118-2) 229 48-03-10 | 2.792 2.765 -0.027
23| 5|20 =1102000-4903(=1119-2) 26.68 | 49-03-10 | 2.755 2.727 -0.028
24| 5|20 =2101500-5003(=1120-2) 43.19 50-03-10 | 2737 2710 -0.027
25Y 25Y 2.737 2.710 -0.027 |25Y 2.916 2.886 -0.030
25| 5|20 =101875-5103(7121-2) 50.01 51-03-10 | 2735 2.705 -0.030
26| 5 | 21 Q+1 =1102500-5203(=7 1122-2) 284 52-03-10 | 2727 2.697 -0.030
26| 11| 23 =1103125-5209(= 122-9) 16.69 52-09-10 | 2727 2.697 -0.030
27| 5120 =1103250-5303(71123-2) 29.21 53-03-10 | 2735 2.705 -0.030
27 | 11| 23 =1103625-5309(= 123-7) 19.13 53-09-10 | 2720 2.687 -0.033
28| 5|20 =1103250-5403(F 1124-2) 30.24 | 54-03-10 | 2712 2.680 -0.032
28 | 11| 23 =102750-5409(= 1124-8) 20.86 54-09-10 | 2.702 2.670 -0.032
29| 5120 =1102625-5503(F 1125-2) 4197 55-03-10 | 2.697 2.665 -0.032
29 | 11| 23 =1102625-5509(= 125-7) 8.49 55-09-10 | 2.690 2.655 -0.035
30Y 30Y 2.690 2.655 -0.035 |30Y 2.841 2.804 -0.037
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S5\ B\ 2.702 2,667 | -0.035 |35Y 2.870 2.835 -0.035
40Y 40v 2.677 2.642 -0.035 |40Y 2.875 2.840 -0.035
40 | 11| 23 =1101500-6609(= 1116-9) 218 66-09-10 | 2.607 2572 | -0.035
42|11 | 23 =1102000-6809(= 1118-8) 7.51 68-09-10 | 2.585 2.550 -0.035
44111 | 23 =1101625-7009(= 120-10) 9.22 70-09-10 | 2575 2.540 | -0.035
45Y 45Y 2.585 2.550 -0.035 |45Y 2.806 2.771 -0.035
46 | 11| 23 = =1103500-7209(= 122-12) 8.83 72-09-10 | 2545 2510 | -0.035
48 | 11| 23 =1102750-7409(= 124-11) 8 74-09-10 | 2.537 2.502 -0.035
50Y 50Y 2.537 2502 | -0.035 |50Y 2.790 2.755 -0.035
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