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* @A AF82 2 KTB Futuress H|O|E Dt Alg2 CHAELICH ZARELICE

(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27} XNEt M.Dur Az O/ANLHE
NKTB012 111.58 111.62 111.58 111.60 0.01 1.061% 111.61 -0.01 2.82 60,266 358,546
NKTB103 111.46 111.46 111.46 111.46 0.00 1.106% 111.47 -0.01 2.82 - -
10KTBO12  130.66 130.96 130.63 130.85 0.18 1.642% 130.85 0.00 8.22 49,753 154,876
10KTB103  130.55 130.55 130.55 130.55 0.13 1.670% 130.54 0.01 8.21 1 36
EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTBO012 10KTB012
ol sdaM pISYSES 111.64 131.14
5MA 10MA 20MA 60MA 1XEM g 111.62 131.00
NKTB 111.61 111.64 111.65 111.78 PIVOT PIVOT 111.60 130.81
10KTB 130.85 131.10 131.19 131.93 XXX 111.58 130.67
KTB3Y 0.979 0.968 0.965 0.928 2XHX| X| 111.56 13048
KTB5Y 1.327 1.308 1.298 1.231 Dermark High 111.63 131.07
KTB10Y 1.647 1.623 1613 1.541 Low 111.59 130.74
EX: AEUA NHHE 2| HE] EX; AEUA NHHES 2| M HIE]
Basket =2/ &1} X|H|E (EE9 - %, Al
34 gxjHl8 3M sx|H|8 3M sx|H| & 3M sx|H| 8
NKTBO012 =AE NKTB103 FoAE 10KTB012 FoAE 10KTB103 FAE
104 3x|H& 10 slX|H| & 104 SlX|H| & 104 sX|H| &
1 20-3 0.978 789 =1 20-3 0.978 789 21 20-4 1.648 273 =1 20-4 1.648 273
23.0 23.0 80.5 80.5
=1 19-7 0.881 > 2119-7 0.881 7 21 19-8 1.630 2024 2119-8 1.630 2024
18.6 18.6 76.7 76.7
=1 20-1 1.296 1322 =1 20-6 1333
386
EX : AEBA NHME 2[MKMEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
237 HMQUH| FESTE AZCHH| CRS IRS CRS-IRS
cD91Y 0.660 0.000 0.000 0.000 A A Hdy| 2t HdH| Basis
sohd 0.724 -0.003 0.014 0.004 14 0.275 0.005 0.720 -0.005 -0.445
I 0.715 -0.001 0.016 0.008 2u 0.270 0.005 0.840 -0.005 -0.570
F134 0.982 -0.001 0.019 0.011 34 0.295 0.005 0.940 -0.005 -0.645
F154 1.335 -0.002 0.046 0.027 44 0.305 0.010 1.033 -0.005 -0.728
Z1104 1.649 -0.010 0.051 0.020 5d 0.345 0.010 1.090 -0.010 -0.745
=120 1.727 -0.007 0.023 0.001 74 0.530 0.010 1.153 -0.013 -0.623
F1301 1.724 -0.007 0.025 0.001 104 0.710 0.010 1.230 -0.013 -0.520
1501 1.723 -0.008 0.024 0.002 S UEUA NHHE 2| MA HE]
EX QEBA NHME 2| K4HE
NKTB S£XIXtE Do) S @974 10KTB SXFXHE OHIHS S (EH91 < A%
LRt QlFel S 8EX £ 2 53 Uxt QlFel =S85 s 2 53
gy -5,134 4,811 966 -972 58 ge 1,703 -897 141 -1,038 -117
15 -30,807 24,416 4,585 437 -139 15 -11,036 8,333 1,516 -402 -135
2F -27,528 27,512 6,124 -5,381 -632 2F -10,977 5,762 1,655 1,509 150
4F -45,947 40,155 5,798 2,487 630 4F -15,579 4,987 3,081 4,352 1,194
5 235,183 -186,243 -33,353 -11,765 -10,030 5 80,942 -66,914 -3,868 -9,651 -3,061
EX : AEWA NHME 2[MKMEH EN  AEWA NHME 2| MK ME
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