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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|27t XEt M.Dur P = = e = by [ s
NKTB012 111.68 111.72 111.65 111.69 0.00 1.033% 111.69 0.00 2.82 82,404 360,009
NKTB103 11176 111.76 111.55 111.57 0.06 1.071% 111.53 0.04 2.82 74 223
10KTBO12  130.91 131.05 130.73 130.92 0.01 1.636% 130.86 0.06 8.22 50,656 146,723
10KTB103  130.60 130.71 130.54 130.71 0.11 1.655% 130.56 0.15 8.22 120 689

EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
ol sdaM pISYSES 111.76 131.22
5MA 10MA 20MA 60MA 1XEM g 111.72 131.07
NKTB 111.64 111.63 111.64 111.77 PIVOT PIVOT 111.69 130.90
10KTB 130.77 130.81 130.97 131.82 XXX 111.65 130.75
KTB3Y 0.969 0.974 0.969 0.931 2XHX| X| 111.62 130.58
KTB5Y 1.328 1.328 1314 1.239 High 111.74 131.15
Demark
KTB10Y 1.657 1.652 1.635 1.551 Low 111.67 130.83
EX: AEUA NHHE 2| HE] EX; AEUA NHHES 2| M HIE]
Basket =2/ &1} X|H|E (EE9 - %, Al
3M BX|H|& 3M #x|H S 3M SR|HS 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 0.978 783 =1 20-3 0.978 783 21 20-4 1.648 27ae =1 20-4 1.648 27as
229 229 80.3 80.3
6.1 63.1 261.5 261.5
21 19-7 0.881 21 19-7 0.881 =1 19-8 1.630 =1 19-8 1.630
184 184 765 765
=1 20-1 1.296 1317 =1 20-6 1333
385
EX : AEBA NHME 2[MKMEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
2g| HMQUH| 1L H| AZCHH| CRS IRS CRS-IRS
cD91Y 0.660 0.000 0.000 0.000 A A Hdy| 2t HdH| Basis
sehd 0.715 0.000 -0.009 -0.010 19 0.260 0.005 0.720 0.008 -0.460
Z1114 0.708 -0.001 -0.007 -0.008 2d 0.285 0.020 0.835 0.008 -0.550
Zn3i 0.959 -0.002 -0.023 -0.023 3d 0.305 0.020 0918 0.003 -0.613
Z15i 1.311 -0.008 -0.024 -0.039 44 0.325 0.020 1.003 0.003 -0.678
Z1104 1.642 -0.004 -0.007 -0.033 5d 0.365 0.020 1.058 0.003 -0.693
=120 1.756 -0.002 0.029 -0.001 74 0.550 0.020 1.125 0.003 -0.575
=304 1.752 -0.001 0.028 0.003 104 0.730 0.020 1.205 0.003 -0.475
=150 1.753 0.001 0.030 0.005 S UEUA NHHE 2| MA HE]
EX QEBA NHME 2| K4HE
NKTB S£XIXtE Do) S @974 10KTB SXFXHE OHIHS S (EH91 < A%

Xt 2=l =S8FX £ =21 2y Xt 2=l =S85F% s =1 53

gy 5,462 246 -2,408 -1,350 -13 gy -2,892 1,488 829 563 350

15 15,386 -3,664 -3,993 -3,905 308 15 7,740 5,573 878 66 328

2F -15,421 20,752 592 -3,468 169 2F -18,776 13,906 2,394 -336 193

4F 12,294 24,147 642 -6,599 615 45 -23,946 10,128 5,795 3,156 865

5 250,569 -189,907 -37,346 -15,670 -9,722 5 73,202 -61,341 -2,990 -9,585 -2,733

EX : AEWA NHME 2[MKMEH EN  AEWA NHME 2| MK ME

2 AEE S0 0612 £7| Yok B} Bl HE HBS SHOE HMEIYSLICE BA DASOA WESE RE2N 2 FAXIRO| LIS TAS| 2l MAMEOA A2IE + Y Rzt WS 085101 ZHaIgt HO|LE, HAts 1
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