//\LX_X Tra d it io n 2024-10-21

1082108 & 108 228 8 108 232 108l 2421 & 108 2580 &
23 10Y 24-5 0.9F Z0 D 0.5F : B 24-8 <-> S0 04 3.0F : F23 MBS 2024-21 0.5% DOW 43275.00 0.08% 34 23-10, 24-1, 24-4.
24-13 0.6 F31 18-4, 20-4, 11-7, 20-7, 21-9, 14-7 (33 23-3, 15-5, 22-4, 22-13, 21-1, 24~
E0H 912 0.8F 3, 16-3, 23-4, 16-8 KOSPI 2593.82 -0.59% SIHxEt 105.93, +0.04
Bet 22 1,2,37 0.6~0.7% Ay 1369.30 -0.25% 1084 23-11, 24-5
u.s 2y 3.9500 -2.40bp | BIHAWIH 116.49. +0.10
U.S 5Y 3.8800 -2.10 bp oM 23-7,24-2
gy |=Y 98 HHKBIIXF Yoy &= 3571(23) ZHLTE Yoy 01 98 7IZFE0H0q MoM 0| 98 A7} 1% RIFRS 115 01 108 BXAAE| HERES u.s10Y 4.0850| -0.80bp | BIHAIMWI 140.60, -0.07
108 ~2027H%] 2] Yo EU 108/(Z3) HCOB R2& PMI 108 (213) DIAIZICH 28| XHIZIXIG: 1111, 2122, 412, 5/23, 7/11, 8/22, 10/11, 11/28
1OB(EIS) olslsich Hictermetols S0 28 108 220(e | =24 o1 108 29U
R0 28 0.5F : 1 24-8 <-> 1 18-4, 20-4, 11-7, 20-7, 21-9, 14-7
R oiel 3.0% : R7 23-3, 15-5, 22-4, 22-13, 21-1, 24-3, 16-3, 23-4, 16-8
= = = 3 3UE 1.6X(XEH| +0X) - Py 3 1098 1.5X (M| -0.1 =
o 72(@) 108 11243 o 1451(2) 108 152(2h 108 1824(3) 24-13 0.6 109 2123|247 1.2 108l 282U(8)

Y =51 7120 a1y Fedd| Y 5 7| 22 g zedd| 0|xk FE
29.91 33 24-8 2054-09-10 2.932 2.5 2.87 £0402940-2709-03 2027-09-03 — 2.970 1.5 [E:3 2.94
29.40 =31 24-2 2054-03-10 2.945 2.5 2.36 £0103430-2703-03 2027-03-03 = 2.973 1.4 O|E 3.43
28.91 33 23-7 2053-09-10 2.958 2.6 1.87 £0404000-2609-03 2026-09-03 = 2.971 1.2 o|E 4.00
28.40 =31 23-2 2053-03-10 2.968 2.9 1.36 £2103570-2603-03 2026-03-03 ] 2.929 1.6 O|E 3.57
27.91 3 22-9 2052-09-10 2.968 2.9 0.87 £0403950-2509-03 2025-09-03 & 2.874 1.0 o|E 3.95
27.40 =3 22-2 2052-03-10 2.975 3.1 1.95 £0102800-2610-02 2026-10-02 5 2.912 1.2 []F:3 2.80
26.40 33 21-2 2051-03-10 2.927 2.9 1.70 £0403200-2607-02 2026-07-02 = 2.970 1.2 O|E 3.37
25.40 =3 20-2 2050-03-10 2.913 2.9 s 1.45 £0103365-2604-02 2026-04-02 = 2.975 1.1 O|E 3.37
24.40 33 19-2 2049-03-10 2.978 2.9 of 1.20 £0403340-2601-02 2026-01-02 2 2.935 1.9 o|E 3.34
23.40 3 18-2 2048-03-10 2.990 3.0 0.95 £2104020-2510-02 2025-10-02 5 2.885 1.8 []F:3 4.02
22.40 F317-1 2047-03-10 3.002 3.0 L] 0.70 £0403670-2507-02 2025-07-02 * 2.868 0.5 o|E 3.67
21.40 23 16-1 2046-03-10 3.028 3.1 0.45 £0103280-2504-02 2025-04-02 * 2.951 0.2 []F:3 3.28
20.15 33 14-7 2044-12-10 3.031 3.2 0.88 £0102890-2509-01 2025-09-09 % 2.886 1.0 E:3 2.89
19.90 23 24-10 2044-09-10 2.981 3.9 0.92 £2103230-2507-01 2025-07-09 * 2.890 0.5 [[F:3 3.23
18.90 1 23-9 2043-09-10 3.030 3.0 0.55 £0403430-2505-01 2025-05-09 2 2.966 0.5 o|E 3.41
18.15 =31 12-5 2042-12-10 3.033 3.1 0.38 £2t03410-2503-01 2025-03-09 o 3.026 0.2 (E:4 3.41
17.90 3 22-11 2042-09-10 3.023 2.9 0.22 £0403320-2501-01 2025-01-09 = 3.078 0.2 o|E 3.32
16.90 3 21-9 2041-09-10 3.038 3.2 0.05 £9103730-2411-01 2024-11-09 E 3.163 0.2 []F:3 3.73
15.90 1 20-7 2040-09-10 3.042 3.3 109 1524 (3) Sotxl S=&j 1.8% : 25.3.95 / 25.9.35 / 26.3.35
14.90 =1 19-6 2039-09-10 3.043 2.9 =gt 5.03 S0IFEN1E24-10 2029-10-31 % 3.133 2.7 =2| 1.3
13.90 31 18-7 2038-09-10 3.077 3.5 =2 4.95 S0IFEH1E24-09 2029-09-30 o 3.140 2.7 52| 1.3
12.90 23117-5 2037-09-10 3.080 3.7 23 4.86 S0IZE1524-08 2029-08-31 El 3.137 2.7 =2 1.3
11.90 31 16-6 2036-09-10 3.089 3.9 4.78 S0IFEH1E24-07 2029-07-31 ] 3.128 2.6 2| 1.3
10.89 23 15-6 2035-09-10 3.088 4.1 4.69 FOIFE1524-06 2029-06-30 E 3.120 2.6 =2 1.3
9.64 3 24-5 2034-06-10 3.080 4.3 4.61 S0IFEH1E24-05 2029-05-31 2 3.108 2.5 52| 1.3
9.14 =1 13-8 2033-12-10 3.101 4.3 4.53 ROIFEH1E524-04 2029-04-30 | 3.098 2.6 =2 1.3
9.14 31 23-11 2033-12-10 3.095 4.3 4.44 S0IFEH1E24-03 2029-03-31 E 3.092 2.6 2| 1.3
8.64 =1 23-5 2033-06-10 3.110 4.3 == 4.36 2OIFEH1524-02 2029-02-28 [ 3.087 2.6 =2| 1.3
8.14 33 22-14 2032-12-10 3.119 4.1 4.28 S0IFEH1E24-01 2029-01-31 o 3.081 2.5 2| 1.3
7.64 23 22-5 2032-06-10 3.118 3.9 4.20 S0IZE1F23-12 2028-12-31 5 3.062 2.5 =2| 1.3
7.14 33 11-7 2031-12-10 3.112 3.8 4.11 SOIFEH1E23-11 2028-11-30 ] 3.078 2.5 2| 1.3
7.14 =23 21-11 2031-12-10 3.112 3.8 4.03 S0IFEH1E23-10 2028-10-31 E 3.070 2.5 =2| 1.3
6.64 3 21-5 2031-06-10 3.008 3.5 3.95 S0IFEH1523-09 2028-09-30 5 3.063 2.5 52l 1.3
6.14 23 10-7 2030-12-10 3.095 3.5 3.86 =0IZE1523-08 2028-08-31 El 3.060 2.3 =2| 1.3
6.14 =3 20-9 2030-12-10 3.095 3.5 9.64 871 24-6 2034-06-10 5 0.755 3.1 [IE:3 1.625

= 5.64 3 20-4 2030-06-10 3.085 3.4 7t 7.64 B7122-6 2032-06-10 5 0.389 2.7 O|E 1.625
2 5.14 331 19-8 2029-12-10 3.065 3.0 5.64 871 20-5 2030-06-10 ] 0.640 2.2 O|E 1.125
5.14 =3 09-5 2029-12-10 3.065 2.9 49.92 23 24-11 2074-09-10 E 2.762 - [E:3 2.75
L 4.89 =21 24-7 2029-09-10 2.985 3.2 el 47.92 =3 22-12 2072-09-10 E 2.851 2.1 [E: 3.5
4.64 23 19-4 2029-06-10 3.054 3.0 45.92 23 20-10 2070-09-10 E 2.856 2.1 [UE:4 1.625
4.39 33 24-1 2029-03-10 3.012 3.0 43.92 21 18-8 2068-09-10 ] 2.871 2.2 O|E 2
4.14 =3 18-10 2028-12-10 3.033 2.9 ™ oM om p— 7 3y - 5y 7 oy
3.89 23 23-6 2028-09-10 3.010 2.5
3.39 31 08-2 2028-03-10 3.024 2.1 SIUFEME 3.127 [3.03 3.035 2.947 2.986 3.016 3.066 3.133 - -
3.39 3 23-1 2028-03-10 2.990 2.1 MBS 3.342 [3.34 3.255 3.232 3.209 3.215 3.25 3.279 | 3.304 3.314
3.14 33 24-12 2027-12-10 2.884 1.7 RS/ 3.345 |3.28 3.176 3.123 3.111 3.079 3.122 3.175 | 3.205 3.199
3.14 23 17-7 2027-12-10 2.981 1.7 S3FMAAA 3.36 [3.34 3.244 3.212 3.176 3.173 3.213 3.235 | 3.263 3.265
2.89 1 22-8 2027-09-10 2.970 1.6 E4FAA+ 3.392 [3.39 3.312 3.261 3.278 3.271 3.33 3.367 | 3.415 3.455
2.64 23117-3 2027-06-10 2.963 1.7 A 3.382 |3.33 3.246 3.192 3.131 3.085 3.129 3.184 | 3.337 3.558
2.64 33 24-4 2027-06-10 2.915 1.7 3 3.382 [3.33 3.246 3.192 3.131 3.085 3.134 3.191 | 3.362 3.584
2.38 3 22-1 2027-03-10 2.970 1.5 SHUHMAAA 3.405 |3.36 3.282 3.217 3.176 3.204 3.259 3.292 | 3.452 3.657
2.38 3 07-3 2027-03-10 2.970 1.5 SHMAA+ 3.424 |3.39 3.324 3.279 3.274 3.293 3.337 3.398 | 3.531 3.738
2.14 =3 23-10 2026-12-10 2.952 1.5 FL=RAA+ 3.449 |3.41 3.332 3.293 3.303 3.338 3.38 3.41 3.824 4.411
2.14 31 16-8 2026-12-10 2.981 1.5 FH=FHAAD 3.472 [3.43 3.352 3.319 3.346 3.4 3.479 3.611 | 4.029 4.588
1.89 2121-7 2026-09-10 2.956 1.3 FL=RAA- 3.498 |3.47 3.424 3.401 3.431 3.494 3.59 3.718 | 4.234 4.81
1.89 =33 24-9 2026-09-10 2.927 1.3 FH=FA+ 3.888 |4.13 4171 4.153 4.212 4.434 4.705 4.859 | 5.125 5.506
1.64 3 23-4 2026-06-10 2.970 1.5 SEEAFHAAA 3.445 | 3.4 3.323 3.262 3.293 3.342 3.373 3.402 | 3.458 3.671
1.64 231 16-3 2026-06-10 2.985 1.5 SEZAAA+ 3.457 |3.42 3.346 3.277 3.336 3.407 3.442 3.475 | 3.576 3.949
1.38 =3 06-1 2026-03-10 2.949 1.0 SRZAMAAQ 3.471 |3.43 3.365 3.3 3.36 3.438 3.48 3.536 | 3.675 4.29
1.38 3 21-1 2026-03-10 2.947 1.1 SEZAIAA- 3.495 |3.46 3.391 3.329 3.394 3.486 3.543 3.638 | 3.872 4.648
1.38 33 24-3 2026-03-10 2.945 1.3 SREAFA+ 3.512 |3.52 3.54 3.539 3.651 3.831 4.12 4.357 | 4.594 5.233
1.14 =1 22-13 2025-12-10 2.944 0.9 SEZAFHA0 3.631 |3.66 3.704 3.711 3.824 4.001 4.464 4.78 5.034 5.693
1.14 =23 15-8 2025-12-10 2.944 0.9 SEREAFA- 3.854 |3.91 3.964 3.975 4.149 4.528 4.956 5.363 | 5.556 6.203
0.89 1 23-8 2025-09-10 2.870 1.0 & ) 1D 7D 15D M 3m 1Y
0.89 =3 20-6 2025-09-10 2.850 1.0 3.29 3.31 3.33 3.35 3.39 3.26
0.64 =3 15-2 2025-06-10 2.964 0.9 Y 559 =3 s 2ZHE(p) | (bp)
0.64 3 22-4 2025-06-10 2.955 1.0 54.09.10 =1 24-8 615 fﬂf 30Y-10Y -13.90 -1.4
0.38 =31 20-1 2025-03-10 2.917 -0.1 25.10.18 ZF22 MBS(AD 600 T 10Y-3Y 16.40 3.3
0.38 33 23-3 2025-03-10 2.944 -0.1 n“ﬁ'éﬁ 25.10.02 Sor 500
0.14 =31 22-15 2024-12-10 3.060 -0.6 35.09.10 =1 15-6 -17 EaC|sm210} SR #S0 Bond Desk
0.14 =23 21-10 2024-12-10 2.896 -1.7 25.09.10 23 20-6 -21
51.03.10 =23 21-2 -100
e 232 6021-5852 g T 6021-5850
N2 H3s 6021-5860 2l 83 6021-5875
ks HE 6021-5856 QIE 0|78, 0|53 6021-5867,5




