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(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27t XEt M.Dur P = = e = by [ s
NKTB103 111.56 111.57 111.52 111.57 -0.02 1.071% 111.57 0.00 2.82 76,963 326,051
NKTB106 0.00 0.00 0.00 111.35 0.00 1.141% 11135 0.00 2.82 - -
10KTB103  129.90 129.99 129.67 129.84 -0.23 1.737% 129.80 0.04 8.21 52,306 127,043
10KTB106 0.00 0.00 0.00 129.50 0.00 1.768% 129.44 0.06 8.20 - 20

EX : QEUA NHHES 2| M HE]
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
o|sgaH pISYSES 111.60 130.15
5MA 10MA 20MA 60MA 1XH A& 111.59 130.00
NKTB 111.55 111.54 111.54 111.65 PIVOT PIVOT 111.55 129.83
10KTB 129.78 129.88 130.10 131.00 XXX 111.54 129.68
KTB3Y 0.968 0.966 0.966 0.958 2XHX| X| 111.50 12951
KTB5Y 1317 1.319 1.320 1.292 Dermark High 111.60 129.92
KTB10Y 1.719 1713 1.697 1.628 Low 111.55 129.60
EX: AEUA NHHE 2| HE] EX; AEUA NHHES 2| M HIE]
Basket =2/ &1} X|H|E (EE9 - %, Al
o sxHE 3M SX|H| g 3M BIX|H| & 3M 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 0.950 >4 =1 20-8 0.976 208 31 20-4 1.727 2703 =1 20-9 1716 2853
222 267 79.7 84.2
21 19-7 0.873 001 =1 20-3 0.950 >4 21 19-8 1.707 21 23 20-4 1.727 2703
17.7 222 76.0 79.7
21 20-6 1312 1423 =1 20-6 1312 1423
42.0 420
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 0.683 0.000 -0.011 -0.013 19 0.185 0.000 0.740 0.018 -0.555
Z1114 0.702 0.002 -0.004 -0.007 2d 0215 -0.005 0.848 0.015 -0.633
Zn3i 0.976 0.007 0.040 0.023 3d 0.255 -0.005 0.948 0.013 -0.693
Z15i 1.315 0.014 0.027 -0.007 44 0.285 -0.005 1.040 0.013 -0.755
Z1104 1.718 0.026 0.027 -0.013 54 0.330 -0.005 1.113 0.013 -0.783
=120 1.805 0.015 0.003 -0.017 74 0.485 -0.005 1.200 0.023 -0.715
F1301 1.816 0.014 0.009 -0.008 104 0.675 -0.005 1.290 0.028 -0.615
1501 1.815 0.013 0.008 -0.008 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 £ =1L 53 Uxt QlFel =S85 s =1 53

gy -2,436 3,774 1,433 -2,528 356 gy -4,073 5,141 -573 -645 185

15 -1,748 5,331 3,293 -6,921 614 15 -10,679 8,825 823 -1,044 453

2F 1,123 6,986 1,574 -11,423 1,131 2F -5,462 4,190 3,091 -5,281 882

4F -6,433 20,567 3,352 -6,996 815 45 12,697 15,914 3,978 -8,529 1,108

5 250,227 -169,382 -31,541 -23,151 -8,230 5 53,180 -39,386 1,690 -16,835 -1,281

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

LiCH EAF 1

oA B el RA22M 2 ZAKIEC| 82 FAtS 2l MAIME oM Mg + e AEet FHE 0|83t g3 HOLE, GAs O

=X && SHoR A4y = e
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