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(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27} XEt M.Dur P = = e = by [ s
NKTB103 111.49 111.52 111.47 111.52 -0.01 1.087% 111.55 -0.03 2.82 71,924 333,374
NKTB106 111.32 111.32 111.32 111.32 -0.09 1.150% 11133 -0.01 2.82 - -
10KTB103  129.51 129.70 129.43 129.70 0.00 1.750% 129.72 -0.02 8.20 41,944 127,736
10KTB106  129.32 129.32 129.32 129.32 0.05 1.785% 129.37 -0.05 8.20 - 19

EX : QEUA NHHES 2| M HE]
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
o|sgaH pISYSES 111.55 129.88
5MA 10MA 20MA 60MA 1XEM g 111.54 129.79
NKTB 111.55 111.54 111.55 111.66 PIVOT PIVOT 111.50 129.61
10KTB 129.75 129.97 130.18 131.08 XXX 111.49 129.52
KTB3Y 0.957 0.962 0.967 0.955 2XHX| X| 111.45 129.34
KTB5Y 1316 1.321 1.320 1.287 Dermark High 111.55 129.84
KTB10Y 1.720 1.709 1.693 1.620 Low 111.50 129.57
EX: AEUA NHHE 2| HE] EX; AEUA NHHES 2| M HIE]
Basket =2/ &1} X|H|E (EE9 - %, Al
o sxHE 3M slX|H| & 34 SIX|H| & 34 SiX|H| &
NKTBO012 =AE NKTB103 FoAE 10KTB012 FoAE 10KTB103 FAE
oM 3lX|H& 10 slX|H| & 104 SlX|H| & 104 sX|H| &
1 20-3 0.954 > =1 20-8 0.976 208 =3 20-4 1734 2703 =1 20-9 1.721 2853
223 26.8 79.8 84.3
23119-7 0.871 003 =1 20-3 0.954 >0 21 19-8 1714 2278 =1 20-4 1734 2703
17.8 223 76.1 79.8
21 20-6 1322 1425 =1 20-6 1.322 1425
421 421
EX: AmUA NHMZ 2| MX|MEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
2g| HMQUH| FESTE AZCHH| CRS IRS CRS-IRS
cD91Y 0.660 0.000 0.000 0.000 2t Hdy| 2t HdH| Basis
sehd 0.690 -0.002 -0.037 -0.037 19 0.195 0.015 0.723 0.000 -0.528
I 0.707 0.001 -0.019 -0.019 2u 0.210 0.015 0.830 0.003 -0.620
Zn3i 0.978 0.014 0.024 0.024 3d 0.245 0.020 0.938 0.005 -0.693
Z15i 1.326 0.005 0.004 0.004 44 0.265 0.010 1.035 0.008 -0.770
Z1104 1.729 0.005 0.006 0.006 5d 0.310 0.008 1.110 0.008 -0.800
=120 1.818 0.006 -0.005 -0.005 74 0.455 0.010 1.190 0.008 -0.735
=304 1.817 0.003 -0.006 -0.006 104 0.630 0.010 1.283 0.010 -0.653
=150 1.817 0.003 -0.005 -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 53 Uxt QlFel =S85 s 2 53

gy 1,428 -101 702 2,270 230 ge -1,442 1,207 349 -1,088 283

15 9,047 -4,419 -101 -4,264 284 15 -2,183 -1,454 2,581 -638 -333

2F 12,249 -7,796 1,674 -4,690 660 2F -3,300 1,002 3,757 -4,833 1,227

4F -497 14,765 4,839 -1,062 1,159 4F -19,172 17,995 5,531 -5,248 1,518

5 250,072 175,142 -32,507 -16,732 -8,563 5 60,659 -45,898 -405 -15,079 -915

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

LiCH EAF 1

O B ZElE AIR2AM 2 AR LHE2 SAte| 2| AX|AIE] of A

ME[E £ Qe K=ot YRE 08310] AT Ao, FAE O

=X &8 5HC= I = e
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