Q) KisxtirEt
KIS DAILY 2026.08.12.

PART 1 B2|30|

#1. 3 =2l F0| (EH21: %, bp) H2. 819 22| F=0| (EH21: %, bp)
Fla 08/12 HY iy HE iy FUZe 08/12 MY chy| Hg iy
Sk 2y 3.670 -1.5 3.0 oj= 2y 4215 -35 12.0
=3 3y 3.782 -1.5 8.5 Oj= 5Y 4.384 -39 25.6
=1 10Y 4287 0.8 217 oj= 10y 4,681 37 31.9
=1 30 4,687 3.0 347 =9 2y 2799 15 26.5
CD 91D 2.940 1.0 2.0 = 10y 3.165 2.9 31.9
CP 91D 3.180 0.0 2.0 U= 10y 2.853 2.5 17.0

Call 2.820 2.0 11.0 = 10Y 1.698 0.0 23

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

2s =€ YTM (08/12) M ohHl (08/11)

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

S0 AAA 3.669 4.095 4.296 4.468 0.0 -15 -20 -0.8
ean Ma/EE 3.604 4.009 4307 4632 03 -1.0 2.0 -0.8
AAA 3.676 4107 4345 4735 03 -1.0 2.0 0.8

AA+ 3.872 4328 4.441 5.656 0.0 -13 2.0 -0.8

=8M AAOD 3.880 4418 4617 5.841 0.0 -13 20 08
AA- 3.952 4513 4703 6.048 0.0 -1.0 2.0 -0.8

AAA 3.787 4285 4396 4798 -1.0 15 2.0 0.8

SA AA+ 3.900 4395 4.483 5.091 -1.0 -15 2.0 -0.8
AAD 3.926 4430 4551 5430 -1.0 15 2.0 -0.8

AA- 3.964 4474 4652 5.796 -1.0 -15 2.0 0.8

H4. Ay S A=y = (EH2l: %, bp)
2s Y ATYE (08/12) H o] (08/11)
- 1Y 3y 5Y 10Y 1Y 3Y 5Y 10Y
E+x AAA 0.419 0.313 0.281 0.181 1.0 0.0 0.0 0.0
MNF/EF 0.354 0.227 0.292 0.345 0.7 0.5 0.0 0.0
28
AAA 0.426 0.325 0.330 0.448 0.7 0.5 0.0 0.0
AA+ 0.622 0.546 0.426 1.369 1.0 0.2 0.0 0.0
Z8M AAO 0.630 0.636 0.602 1.554 1.0 0.2 0.0 0.0
AA- 0.702 0.731 0.688 1.761 1.0 0.5 0.0 0.0
AAA 0.537 0.503 0.381 0.511 0.0 0.0 0.0 0.0
N AA+ 0.650 0.613 0.468 0.804 0.0 0.0 0.0 0.0
ALY
AAO 0.676 0.648 0.536 1.143 0.0 0.0 0.0 0.0
AA- 0.714 0.692 0.637 1.509 0.0 0.0 0.0 0.0




#5. CD/CP YTM

@ «isrr

(SH21: %, bp)

o =Y YTM (08/12) e CiH| (08/11)

T 7D ™M 3M 6M 1Y 7D ™ 3M 6M 1Y
AAA 2.77 2.84 2.94 3.09 3.18 0.0 0.0 1.0 0.0 0.0

@ AA+ 2.81 2.89 3.03 3.17 337 0.0 0.0 1.0 0.0 0.0
A1 2.90 3.01 3.18 333 341 0.0 0.0 0.0 0.0 0.0

CcP A2+ 3.08 317 3.31 3.50 3.55 0.0 0.0 0.0 0.0 0.0
A3+ 3.15 333 3.49 3.69 3.77 0.0 0.0 0.0 0.0 0.0

PART 2 2d.07|/7&

H6. 5% 23 U (EH91: %, )
H|Ef 529 gy | |y | w7 | oxxIZ | RE | w¥sp | wHA | g6t | S
E+X | &=T21608 2026-08-12 | 2028-08-11 2 ol® 4000 | 2IE+4.2bp 800 AAA
E1 | e+=21609 2026-08-12 | 2029-08-10 | 2.99 (O]:2 4220 | 2IE+6.0bp 700 AAA
E&x | 2=TH1610 2026-08-12 | 2031-08-12 5 (Off:2 4410 | BI'B+2.9bp 500 AAA
EK | S7HEES 455 2026-08-12 | 2029-08-10 | 2.99 (O]:2 4107 | BIE-2.0bp 2,000 AAA
EFX | FESBSA296(Ah 2026-08-12 | 2029-02-12 | 2.5 (off: 3.980 | 21E+1.0bp 1,400 S AAA
E1f | QH D EEAH2026-01 2026-08-12 | 2029-08-10 | 2.99 (O]f:3 4310 | 2E+7.0bp 200 AA+
2 | Alh2330-08-0]-1.5-A 2026-08-12 | 2028-02-12 1.5 ol&® 3.840 | B E+2.5bp 1,000 AAA
28K | 712 (4)26080[1.25A-12 2026-08-12 | 2027-11-12 | 1.25 (O]f:3 3.700 | 21E+0.6bp 700 AAA
2 | 71 Y28 (4)26080]1.5A-12 2026-08-12 | 2028-02-12 1.5 ol&® 3.780 | BIE+0.5bp 2,500 AAA
28Kl | 712 (4)26080(3A-12(Ah 2026-08-12 | 2029-08-12 3 (O]f:3 4.020 | 2IE-0.2bp 2,200 S AAA
=8 | JB 2I7HmE568-1 2026-08-12 | 2027-01-12 | 0.42 (o= 3489 | UE 200 AA-
8™ | B L2740l Er568-2 2026-08-12 | 2027-03-10 | 0.58 (O]f:3 3708 | 21E 200 AA-
=8X | JB 22741l Es568-3 2026-08-12 | 2029-08-10 | 2.99 ol® 4443 | BI'-3.0bp 500 AA-
=8 | B L2741l Er568-4 2026-08-12 | 2030-06-12 | 3.83 (O]f:3 4510 | 2IE-2.0bp 500 AA-
=8N | A M AE583-1 2026-08-12 | 2028-08-11 2 (o= 4.213 | BIE-3.0bp 800 AA-
S8 | eCi70{Hs583-2 2026-08-12 | 2029-08-10 | 2.99 (O]:2 4388 | QIH-3.0bp 500 AA-
S8X | oo x| 57| E268 2026-08-12 | 2028-10-12 | 2.17 FRN 3520 | - 500 AA-
M | ROIFHDE504-1 2026-08-12 | 2028-08-11 2 ol& 4818 | oI 200 A+
=S8N | ROIZHEE504-2 2026-08-12 | 2029-08-10 | 2.99 (=3 5132 | 91 400 A+

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

F) MOyExH A, ABS, T, THAAE X 2

7. 7| HE (T+7) (THl: %, 249)
ME] 5% R 7 271 | O|Xx|E RE g3y ESG* s=
S | 2=821065 2021-08-25 | 2026-08-25 5 (o= 1.942 2,000 AAA
E5M | S=HEHEH6-22 2016-08-25 | 2026-08-25 10 ol& 1.447 100
S | e=821065 2021-08-25 | 2026-08-25 5 (o= 1.942 2,000 AAA

*ESG : 52(Green), AFE|(Social), XIHiTZ(Governance)

F) MOyExH A, ABS, T, THAAE X 2
2K | =0-2845110](01)9MBH-25 2025-11-25 | 2026-08-25 | 0.75 FRN 2.953 2,000 AAA
=S8 | StLIFH=242-4 2023-08-25 | 2026-08-25 3 ol® 4554 100 AAO
S8 | StLIFHTE392-5 2023-05-25 | 2026-08-25 | 3.25 ol® 4313 500 AA-
=8 | StLIFHT E438-2 2024-09-25 | 2026-08-25 | 1.92 ol® 3.377 400 AA-
M | 7274 m E242-1(X]) 2025-02-27 | 2026-08-25 | 1.49 ol® 4.393 100 G A0
S|AHKY | KBE8XIF19-3 2016-08-25 | 2026-08-25 10 ol® 1.691 1,200 AAA
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#8. MEH U 335 WZ TOP 3 (59l 248
ME] SE3CE 553 ez
= XY KR103501GG62 =1103500-2906(= 126-5) 31,621
| KR103503GG37 =1103375-3103(2 126-3) 26,102
= XY KR103501GG39 =103500-5603(F 126-2) 19,697
M KR2077012CA8 AEX|Y7HE22-10 650
:pE KR2044022G86 A 7| X9 71226-08 31
[ 70 KR2001024G76 MEZAEE26-07 23
E 1y KR352702GG88 7P & Z e H455 2,000
EH KR354407GG82 FEIFZ B SA296(Ah 1,400
E 1y KR350103GBA1 =M E1077 1,300
< &l KR310102GG33 £0t03340-2903-03 3,700
= QHxf KR310102GG74 £0t03370-2707-01 2,600
< &l KR310101GF76 £2t02400-2707-02 2,400
2K KR310508GG82 7| 21234 (41)26080|3A-12(Ah) 4,500
28 Y KR310507GG83 7| 428(11)26080[1.5A-12 4,400
2K KR6000015F76 Aet2829-07-0]-1.25-A 3,203
a8 KR6029788G79 d71E2897 1,600
=M KR6079314G85 23|I t568-4 1,500
a8 KR6029692G82 ROI7Hm §504-2 1,200
SIAY KR6150351F48 HHEFII12 1,200
2 ARY KR6056553D78 SKO| = H| 0| M13-3 1,200
=IPAPA | KR6030751D65 SHLISH10(F 2,500
F) M, FRN, THEAME H 2|
A1 3 HEE Y LA (59l o4l a2, 335 ME{'H SH oty o (Eel: &)
7,000 6,000
6,000 5,000
5,000
4,000
4,000
3,000
3,000
2,000 2,000
1,000 1,000
0 0
IO XYL S S S S8 =AY IR K7L Ezxf SOk 28k 28k AR

A= KISKFAHE 7L

A& KISKHAHE I



PART 3 =2 x| HX|$

H9. FQAHAX

@ «isriim7

TE e e o KOBI30 KOBI120
- Z2h Ry =8 2| ALY
== PNE 268.5240 265.8582 262.9409 307.9469 240.6001 256.0373
e -0.1158 -0.2164 0.0560 0.0952 0.0349 0.0821
Brwaol 5.0121 6.9094 1.3776 2.2723 0.9796 1.8537
133 YYHEFO|(HASR a4, YYHEFO|(HET))
=anby| 10|3t
060 28 1.00 r 1-24
EokK| 080 — -3
040 —— 3| A 060 ——3-54
040 | 54 ol
020 020 L
_ I | | g -
N S~ 020 |
020 -040
-060
040 080 r
-1.00
060 L -120 -
08-04 08-06 08-08 08-10 08-12 08-04 08-06 08-08 08-10 08-12
XtE: KISKHAHE 7} Xt KISKHHEIF
75 7| HEFYEFAER) dde. 7|ZHE Y E((ZHEDT))
10.00% r 20.00% r
0.00% ﬁ 0.00%
-10.00%
_ 0,
2000% | 20.00%
-30.00% -40.00%
-40.00% -60.00%
-50.00%
-80.00%
-60.00%
7000% | -100.00%
-80.00% - -120.00% -
=2t =k =7/t Azt =7t A7t 277t A7t
0K =2 =mEOHY  mARK 1908t m1-2d m2-3H m3-58 m5d 04

AtZ: KISKHAHE It

AtZ: KISKHAHEIL

f



®12. 7|F% TH7| Hetx (OHOHY : 2026/08/12)

359 ael 8/14 | 8/18 xto] 359 ael 8/14 xto] 8/18 Ao 359 a2l 8/14 Xto| 8/18 Xto| 29 22 8/14 xto] 8/18 xto]
g 3610 | 10,009 10,013 =125-10 3.657 9,847 9,851 2126-5 3.742 9,997 10,001 =125-3 3.867 9,700 9,704
3615 | 10,008 1 10,012 1 3.662 9,846 1 9,850 1 3.747 9,995 2 9,999 2 3.872 9,699 1 9,703 1
3620 | 10,008 0 10,012 0 3.667 9,845 1 9,849 1 3.752 9,994 1 9,998 1 3.877 9,697 2 9,701 2
3.625 | 10,007 1 10,011 1 3.672 9,844 1 9,848 1 3.757 9,993 1 9,997 1 3.882 9,695 2 9,700 1
3630 | 10,006 1 10,010 1 3.677 9,843 1 9,847 1 3.762 9,991 2 9,995 2 3.887 9,694 1 9,698 2
3635 | 10,005 1 10,009 1 3.682 9,842 1 9,846 1 3.767 9,990 1 9,994 1 3.892 9,692 2 9,696 2
3.640 | 10,005 0 10,008 1 3.687 9,841 1 9,845 1 3.772 9,989 1 9,993 1 3.897 9,691 1 9,695 1
3645 | 10,004 1 10,008 0 3.692 9,840 1 9,844 1 3.777 9,987 2 9,991 2 3.902 9,689 2 9,693 2
o KIS 2IH 3.650 | 10,003 1 10,007 1 o KIS 21 3.697 9,839 1 9,843 1 o KIS 21 3.782 9,986 1 9,990 1 o KIS 21 3.907 9,687 2 9,691 2
3655 | 10,002 1 10,006 1 3.702 9,838 1 9,842 1 3.787 9,985 1 9,989 1 3912 9,686 1 9,690 1
3660 | 10,001 1 10,005 1 3.707 9,837 1 9,841 1 3792 9,983 2 9,988 1 3917 9,684 2 9,688 2
3665 | 10,001 0 10,005 0 3712 9,835 2 9,839 2 3.797 9,982 1 9,986 2 3.922 9,683 1 9,687 1
3670 | 10,000 1 10,004 1 3.717 9,834 1 9,838 1 3.802 9,981 1 9,985 1 3.927 9,681 2 9,685 2
3675 9,999 1 10,003 1 3.722 9,833 1 9,837 1 3.807 9,979 2 9,984 1 3.932 9,679 2 9,683 2
3.680 9,998 1 10,002 1 3.727 9,832 1 9,836 1 3812 9,978 1 9,982 2 3.937 9,678 1 9,682 1
3.685 9,997 1 10,001 1 3732 9,831 1 9,835 1 3817 9,977 1 9,981 1 3.942 9,676 2 9,680 2
3.690 9,997 0 10,001 0 3.737 9,830 1 9,834 1 3.822 9,975 2 9,980 1 3.947 9,674 2 9,679 1
89 =2l 8/14 xto| 8/18 Xto| 89 a2 8/14 Xto| 8/18 xto| 89 a2 8/14 Xto| 8/18 Xto| S5 22| 8/14 Xto| 8/18 Xto|
=125-8 3935 9,571 9,575 =126-3 3.975 9,894 9,899 =125-11 4237 9,303 9,307 =126-6 4247 | 10,076 10,081
3.940 9,569 2 9,573 2 3.980 9,892 2 9,897 2 4242 9,299 4 9,303 4 4252 | 10,072 4 10,077 4
3.945 9,567 2 9,571 2 3.985 9,890 2 9,895 2 4247 9,295 4 9,300 3 4257 | 10,068 4 10,073 4
3.950 9,565 2 9,569 2 3.990 9,888 2 9,893 2 4252 9,292 3 9,296 4 4262 | 10,064 4 10,069 4
3.955 9,563 2 9,567 2 3.995 9,886 2 9,890 3 4257 9,288 4 9,292 4 4267 | 10,060 4 10,065 4
3.960 9,561 2 9,566 1 4.000 9,884 2 9,888 2 4262 9,284 4 9,289 3 4272 | 10,056 4 10,061 4
3.965 9,560 1 9,564 2 4.005 9,882 2 9,886 2 4267 9,281 3 9,285 4 4277 | 10,052 4 10,057 4
3.970 9,558 2 9,562 2 4010 9,880 2 9,884 2 4272 9,277 4 9,281 4 4282 | 10,049 3 10,053 4
o KIS 21 3.975 9,556 2 9,560 2 o KIS 213 4015 9,878 2 9,882 2 o KIS 21 4277 9,274 3 9,278 3 o KIS 21 4287 | 10,045 4 10,049 4
3.980 9,554 2 9,558 2 4020 9,876 2 9,880 2 4282 9,270 4 9,274 4 4292 | 10,041 4 10,045 4
3.985 9,552 2 9,557 1 4025 9,874 2 9,878 2 4287 9,266 4 9,271 3 4297 | 10,037 4 10,041 4
3.990 9,551 1 9,555 2 4030 9,872 2 9,876 2 4292 9,263 3 9,267 4 4302 | 10,033 4 10,037 4
3.995 9,549 2 9,553 2 4035 9,870 2 9,874 2 4297 9,259 4 9,263 4 4307 | 10,029 4 10,033 4
4.000 9,547 2 9,551 2 4.040 9,868 2 9,872 2 4302 9,255 4 9,260 3 4312 | 10,025 4 10,029 4
4.005 9,545 2 9,549 2 4.045 9,866 2 9,870 2 4307 9,252 3 9,256 4 4317 | 10,021 4 10,025 4
4010 9,543 2 9,548 1 4.050 9,864 2 9,868 2 4312 9,248 4 9,252 4 4322 | 10,017 4 10,021 4
4015 9,542 1 9,546 2 4.055 9,862 2 9,866 2 4317 9,245 3 9,249 3 4327 | 10,013 4 10,018 3
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13, KISXHHE 7 XSS 71U A = (OHOHY : 2026/08/12)

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
oflo]1 X 2026-0190-0063 1 26-08-13 | 2.820 | 2.820 | 0.000
olo]e6 £0tDC026-0818-0910 0.5 26-08-18 | 2770 | 2770 | 0.000

olo0]e6 (25 2DC026-0818-0910 0.5 26-08-18 | 2770 | 2770 | 0.000

olo]s8 X & 2026-0200-0063 1 26-08-20 | 2.820 | 2.820 | 0.000
o014 (25 2DC026-0826-0910 0.5 26-08-26 | 2770 | 2770 | 0.000

o014 £0tDC026-0826-0910 0.5 26-08-26 | 2770 | 2770 | 0.000

o015 X &2026-0210-0063 1 26-08-27 | 2780 | 2780 | 0.000
o020 (25 2tDC026-0901-0910 0.5 26-09-01 | 2770 | 2770 | 0.000

o020 £02tDC026-0901-0910 0.5 26-09-01 | 2770 | 2770 | 0.000

00|22 £0t04000-2609-03 399 | 26-09-03 | 2770 | 2770 | 0.000

o|o]27 (2hS2DC026-0908-0910 0.5 26-09-08 | 2770 | 2770 | 0.000

of|o]27 £0tDC026-0908-0910 05 26-09-08 | 2770 | 2770 | 0.000

o028 £0H02270-2609-01 0.78 | 26-09-09 | 2770 | 2770 | 0.000

00|29 =1102875-2609(= 1124-9) 5.2 26-09-10 | 2.850 | 2.850 | 0.000
o|o0]29 Q| B xHH02250-2609(25-9) 111 | 26-09-10 | 2.650 | 2.650 | 0.000
o029 =101750-2609(F 1121-7) 1141 | 26-09-10 | 2.850 | 2.850 | 0.000
o113 (2hS2DC026-0915-0910 0.4 26-09-15 | 2770 | 2770 | 0.000

o113 £90tDC026-0915-0910 0.4 26-09-15 | 2770 | 2770 | 0.000

0] 110 £0tDC026-0922-0910 041 | 26-09-22 | 2775 | 2775 | 0.000

0| 11]10 (&) & 2tDC026-0922-0910 0.41 26-09-22 | 2775 | 2775 | 0.000

0] 1 |17 £0tDC026-0929-0910 0.5 26-09-29 | 2795 | 2795 | 0.000

01117 (&5 2DC026-0929-0910 0.5 26-09-29 | 2795 | 2795 | 0.000

0] 120 £0t02800-2610-02 37 26-10-02 | 2790 | 2790 | 0.000

0] 1|24 (&S 2tDC026-1006-0910 062 | 26-10-06 | 2770 | 2770 | 0.000

0] 1|24 £0tDC026-1006-0910 0.62 | 26-10-06 | 2770 | 2770 | 0.000

o 1128 E-2 QB H02375-2610(25-10) | 0.84 | 26-10-10 | 2.750 | 2750 | 0.000
o211 £0tDC026-1013-0910 0.6 26-10-13 | 2770 | 2770 | 0.000

0] 2|1 (2HE2tDC026-1013-0910 0.6 26-10-13 | 2770 | 2770 | 0.000

o218 £0tDC026-1020-0910 0.6 26-10-20 | 2700 | 2700 | 0.00

o218 (2HE2tDC026-1020-0910 0.6 26-10-20 | 2700 | 2700 | 0.000

02115 (2hS2DC026-1027-0910 057 | 26-10-27 | 2755 | 2755 | 0.000

of21]15 £9tDC026-1027-0910 057 | 26-10-27 | 2755 | 2755 | 0.000

02|22 £0tDC026-1103-0910 039 | 26-11-03 | 2.860 | 2.860 | 0.000

0] 2|22 (2HE2tDC026-1103-0910 039 | 26-11-03 | 2.860 | 2.860 | 0.000

(Lmy
“J

=
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0] 2|28 &2+02540-2611-01 0.87 26-11-09 | 2.850 2.850 0.000
0| 2|29 (&)&2tDC026-1110-0910 0.62 26-11-10 | 2710 2.710 0.000 |2IEx4H02500-2611(25-11) 0.9 26-11-10 | 2750 2.750 0.000
0] 2129 &¢tDC026-1110-0910 0.62 26-11-10 | 2.710 2.710 0.000 |2/B{#H02500-2611(25-11) 0.9 26-11-10 | 2.750 2.750 0.000

3M 2.790 2.790 0.000 [3M 2.850 2.850 0.000 [3M 2.929 2.939 0.010
0| 3|28 2| A #02500-2612(25-12) 04 26-12-10 | 2.750 2.750 0.000
0| 3|28 =1103875-2612(=123-10) 126 26-12-10 3.100 3.090 -0.010
0| 3|28 =1101500-2612(71116-8) 12.64 | 26-12-10 | 3.100 3.090 | -0.010
0| 4|21 E-2 & 2t02700-2701-02 44 27-01-02 2.920 2.920 0.000
0| 4|28 E1 &2+02550-2701-01 0.92 27-01-09 | 2.925 2.925 0.000
0| 4|29 d+1 2| HH#02750-2701(26-1) 13 27-01-10 | 2.840 2.840 0.000
0| 5129 2| H02750-2702(26-2) 1.32 27-02-10 | 2.880 2.880 0.000

6M 2.920 2.920 0.000 (6M 3.100 3.090 | -0.010 |6M 3.218 3233 0.015
0| 619 &2+03430-2703-03 4.44 27-03-03 | 2.900 2.900 0.000
0] 625 &2+02700-2703-01 0.9 27-03-09 | 3.007 3.007 0.000
0| 6|26 2| X #02875-2703(26-3) 125 27-03-10 | 3.010 3.010 0.000
0| 626 =1102625-2703(7 125-1) 13.84 | 27-03-10 | 3.330 3315 -0.015
0| 6|26 =1105250-2703(7 107-3) 5.07 27-03-10 | 3.330 3315 -0.015
0| 626 =1102375-2703(7122-1) 14.98 | 27-03-10 | 3.330 3315 -0.015
0| 7121 &2+02620-2704-02 413 27-04-02 | 3.060 3.060 0.000
0| 7|29 E1 2| HA #03000-2704(26-4) 0.8 27-04-10 | 3.065 3.065 0.000
0| 8|27 U+1 &2+02900-2705-01 0.6 27-05-09 | 2.995 2.995 0.000
0| 8128 2| #03250-2705(26-5) 12 27-05-10 | 3.285 3.285 0.000

9M 3.060 3.060 0.000 (9M 3.330 3315 -0.015 |9M 3.496 3.506 0.010
0] 9129 =1102125-2706(7117-3) 1202 | 27-06-10 | 3.410 3415 0.005
0| 9|29 =1103250-2706(= 1124-4) 132 27-06-10 3410 3415 0.005
0] 9129 2| #03250-2706(26-6) 1.1 27-06-10 | 3.405 3.405 0.000
0|10/ 20 & 2+02400-2707-02 8.68 27-07-02 3.260 3.250 -0.010
0| 10|27 &2t03370-2707-01 0.7 27-07-09 | 3330 3.325 -0.005
0|10 28 £ Q| #03375-2707(26-7) 1 27-07-10 3.440 3.440 0.000

1Y 3.260 3250 | -0.010 |1Y 3410 3415 0.005 |1Y 3.585 3.585 0.000
1102 & 2t02940-2709-03 6.24 27-09-03 3.245 3.240 -0.005
110129 =1103125-2709(7 122-8) 10.88 | 27-09-10 | 3.505 3.500 | -0.005
110129 =1102250-2709(= 1125-6) 13.72 27-09-10 3.505 3.500 -0.005
111120 E1 &2+02500-2710-02 8.8 27-10-02 | 3.510 3.510 0.000

1.25Y 1.25Y 1.25Y
113128 =1102875-2712(71124-12) 14.92 27-12-10 3515 3510 -0.005
113128 =1102375-2712(71217-7) 10.22 27-12-10 3.515 3.510 -0.005
14|21 L+1 &2+02840-2801-02 7.7 28-01-02 | 3.605 3.600 | -0.005

1.5Y 3.605 3.600 -0.005 [1.5Y 3.515 3.510 -0.005 |1.5Y 3.717 3712 -0.005
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116120 & 2t02690-2803-03 8.1 28-03-03 3.607 3.602 -0.005
11627 =1105500-2803(= 1108-2) 10.44 | 28-03-10 3.627 3.620 -0.007
11627 =1103000-2803(= 1126-1) 19.49 28-03-10 3.627 3.620 -0.007
11627 =1103250-2803(71123-1) 13.54 | 28-03-10 3.627 3.620 -0.007
11721 U+1 & 2t03420-2804-02 7.36 28-04-02 3.660 3.650 -0.010
1.75Y 1.75Y 1.75Y
119129 £ =1102625-2806(= 1118-4) 11.06 28-06-10 3.630 3615 -0.015
119129 E =1102250-2806(= 1125-4) 27.99 28-06-10 3.630 3615 -0.015
1110120 d+1 &203730-2807-02 493 28-07-02 3.685 3.670 -0.015
2Y 3.685 3.670 -0.015 |2Y 3.627 3.620 -0.007 |2Y 3.793 3.778 -0.015
2|10 |22 U+1 & 2t02460-2809-03 8.39 28-09-03 3.695 3.680 -0.015
210129 L+1 =3103500-2809(= 123-6) 10.21 28-09-10 3.687 3.670 -0.017
21029 d+1 =1103625-2809(= 1126-7) 2.06 28-09-10 3.687 3.670 -0.017
2] 31|28 d+1 =102375-2812(=1118-10) 10.71 28-12-10 3.720 3.702 -0.018
2| 3|28 d+1 =1102750-2812(=1125-10) 19.31 28-12-10 3.715 3.697 -0.018
2.5Y 3.695 3.680 -0.015 |2.5Y 3.715 3.697 -0.018 |2.5Y 3.895 3.877 -0.018
2|6 |19 £ & 0t03340-2903-03 5.69 29-03-03 3.820 3.805 -0.015
26|26 E =1103250-2903(7 124-1) 13.67 29-03-10 3.765 3.750 -0.015
21929 d+1 =1101875-2906(= 1119-4) 11.41 29-06-10 3.830 3.815 -0.015
219129 L+1 =3103500-2906(= 1126-5) 11.08 29-06-10 3.797 3.782 -0.015
3Y 3.820 3.805 -0.015 [3Y 3.797 3.782 -0.015 |3Y 3.974 3.959 -0.015
3101]29 =103000-2909(= 1124-7) 10.39 29-09-10 3.850 3.830 -0.020
33|28 =1101375-2912(51119-8) 16.86 29-12-10 3.890 3.870 -0.020
33|28 =105500-2912(=71109-5) 10.61 29-12-10 3.892 3.872 -0.020
36|26 L+1 =1102625-3003(=F 1125-3) 20.52 30-03-10 3.930 3.907 -0.023
319129 =3101375-3006(= 1120-4) 22.87 30-06-10 3.962 3.940 -0.022
4y 4y 3.930 3.907 -0.023 |4Y 4.080 4.057 -0.023
410129 =3102500-3009(= 1125-8) 16.06 30-09-10 3.995 3.975 -0.020
41 3|28 =1101500-3012(=1120-9) 18.03 30-12-10 | 4.017 4.007 -0.010
4| 31|28 =104750-3012(71210-7) 10.96 30-12-10 | 4.017 4.007 -0.010
41 6|26 =1103375-3103(71126-3) 1913 31-03-10 | 4.035 4.015 -0.020
419129 =102000-3106(=71121-5) 1764 | 31-06-10 | 4.072 4.052 -0.020
5Y 5Y 4.035 4.015 -0.020 |5Y 4.249 4229 -0.020
5] 3|28 =102375-3112(71221-11) 15.97 31-12-10 | 4.090 4.072 -0.018
5] 3|28 =1104000-3112(71111-7) 17.93 31-12-10 | 4.090 4.072 -0.018
5191]29 =1103375-3206(= 1122-5) 13.84 | 32-06-10 | 4.115 4.097 -0.018
6Y 6Y 4115 4.097 -0.018 |6Y 4232 4222 -0.010
6| 3|28 =104250-3212(71122-14) 14.06 32-12-10 | 4.150 4.135 -0.015
6| 9|29 =1103250-3306(= 1123-5) 15.04 | 33-06-10 | 4.175 4.160 -0.015
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7Y 7Y 4.175 4.160 -0.015 |7Y 4327 4312 -0.015
713128 E =1103750-3312(71113-8) 1491 33-12-10 | 4.220 4.205 -0.015
713 |28 £ =1104125-3312(71223-11) 13.94 | 33-12-10 | 4.220 4.205 -0.015
719129 E =1103500-3406(= 1124-5) 1531 34-06-10 | 4.237 4222 -0.015
8Y 8Y 4237 4222 -0.015 |8Y 4357 4.342 -0.015
8| 3|28 A+1 =1103000-3412(71124-13) 15.81 34-12-10 | 4.260 4247 -0.013
8|92 U+1 =1102625-3506(= 1125-5) 135 35-06-10 | 4.265 4.252 -0.013
9y 9y 4.265 4252 -0.013 |9y 4.366 4353 -0.013
910 |29 =1102625-3509(= 1115-6) 10.88 35-09-10 | 4.290 4.280 -0.010
9] 3|28 =1103250-3512(71125-11) 17.66 35-12-10 | 4.285 4277 -0.008
919 |2 =1104250-3606(= 1126-6) 843 36-06-10 | 4.295 4.287 -0.008
10Y 10Y 4.295 4.287 -0.008 |10Y 4410 4.402 -0.008
10| 0 | 29 =1101500-3609(= 1116-6) 9.5 36-09-10 | 4.342 4335 -0.007
1M1 0|29 =3102250-3709(= 1217-5) 9.21 37-09-10 | 4382 4375 -0.007
12y 12y 4382 4.375 -0.007 |12Y 4452 4.445 -0.007
121 0|29 =1102375-3809(= 1118-7) 7.94 38-09-10 | 4.420 4412 -0.008
13|10 |29 £ =1101125-3909(= 1119-6) 11.26 39-09-10 | 4427 4.420 -0.007
141 0|29 =3101500-4009(= 120-7) 11.08 | 40-09-10 | 4.487 4.492 0.005
15Y 15Y 4.487 4492 0.005 |15Y 4.597 4.602 0.005
151 0|29 FM42 =101875-4109(71121-9) 8.99 41-09-10 | 4.517 4527 0.010
16| 0 | 29 =1103250-4209(= 1122-11) 8.76 42-09-10 | 4.580 4.595 0.015
16| 3 |28 =2103000-4212(71112-5) 17.76 | 42-12-10 | 4.587 4.607 0.020
17Y 17y 4.587 4.607 0.020 |17Y 4.690 4710 0.020
171 0|29 =103875-4309(7 1123-9) 7.79 43-09-10 | 4.605 4.627 0.022
18| 0 | 29 £ =1102875-4409(= 1124-10) 72 44-09-10 | 4.630 4.655 0.025
18] 3 |28 E1 =102750-4412(71114-7) 1495 | 44-12-10 | 4.625 4.650 0.025
19| 0 |29 L+1 =1102750-4509(= 1125-9) 6.08 45-09-10 | 4.630 4.655 0.025
19] 6 | 26 E1 =102000-4603(71116-1) 1434 | 46-03-10 | 4.637 4.662 0.025
20Y 20Y 4.630 4.655 0.025 |20Y 4755 4.780 0.025
20| 6 | 26 d+1 =102125-4703(71217-1) 21.41 47-03-10 | 4.652 4.680 0.028
21| 6 | 27 =1102625-4803(71118-2) 22.78 | 48-03-10 | 4.662 4.690 0.028
22| 6 | 26 =102000-4903(71119-2) 26.52 | 49-03-10 | 4.662 4.690 0.028
23| 6 | 26 =1101500-5003(= 1120-2) 4334 | 50-03-10 | 4.667 4.695 0.028
24| 6 | 26 =101875-5103(7121-2) 49.66 51-03-10 | 4.680 4707 0.027
25Y 25Y 4.680 4707 0.027 |25Y 4.847 4874 0.027
25| 6 | 27 d+1 =102500-5203(71122-2) 28.39 52-03-10 | 4.685 4.715 0.030
26| 0 | 29 =1103125-5209(=7 1122-9) 16.69 52-09-10 | 4.685 4715 0.030
26| 6 | 26 =103250-5303(71123-2) 29.21 53-03-10 | 4.677 4707 0.030
271 0 | 29 =1103625-5309(7 1123-7) 19.13 53-09-10 | 4.682 4712 0.030
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27| 6 | 26 =1103250-5403(7 124-2) 30.18 | 54-03-10 | 4.670 4.700 0.030
28| 0|29 =1102750-5409(= 1124-8) 20.86 54-09-10 | 4.660 4.690 0.030
28| 6 | 26 =1102625-5503(F 125-2) 41.97 | 55-03-10 | 4.660 4.690 0.030
29| 0| 29 =1102625-5509(F 125-7) 27.09 55-09-10 | 4.657 4.687 0.030
29| 6 |27 =1103500-5603(7 126-2) 2845 | 56-03-10 | 4.657 4.687 0.030

30Y 30Y 4.657 4.687 0.030 |30Y 4.815 4.845 0.030
30| 0|29 L+1 =1104500-5609(= 126-8) 1.41 56-09-10 | 4.655 4.685 0.030

35Y 35Y 4.682 4.710 0.028 |35Y 4.860 4.888 0.028

40Y 40Y 4.660 4.687 0.027 |40Y 4.870 4.897 0.027
40| 0 | 29 =1101500-6609(= 1116-9) 2.18 66-09-10 | 4.607 4.632 0.025
421 0|29 =1102000-6809(= 1118-8) 7.51 68-09-10 | 4.602 4.627 0.025
44| 0 | 29 =1101625-7009(= 1120-10) 9.22 70-09-10 | 4.597 4.622 0.025

45Y 45Y 4.597 4.622 0.025 |45Y 4.822 4.847 0.025
46| 0 | 29 E1 =1103500-7209(=7 122-12) 8.83 72-09-10 | 4.597 4.622 0.025
481 0 | 29 =1102750-7409(= 124-11) 1559 | 74-09-10 | 4.600 4.625 0.025

50Y 50Y 4.600 4.625 0.025 |50Y 4.848 4.873 0.025
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