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(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27t XEt M.Dur P = = e = by [ s
NKTB103 111.59 111.61 111.54 111.58 0.01 1.068% 111.58 0.00 2.82 94,976 322,477
NKTB106 0.00 0.00 0.00 111.32 0.00 1.150% 111.37 -0.05 2.82 - -
10KTB103  129.99 130.08 129.72 129.90 0.06 1.731% 129.87 0.03 8.21 53,703 126,499
10KTB106 0.00 0.00 0.00 129.49 0.00 1.769% 129.47 0.02 8.20 - 20

EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
o|sgaH pISYSES 111.65 130.26
5MA 10MA 20MA 60MA 1XEM g 111.61 130.08
NKTB 111.56 111.54 111.53 111.64 PIVOT PIVOT 111.58 129.90
10KTB 129.84 129.84 130.06 130.96 XXX 111.54 129.72
KTB3Y 0.973 0.966 0.966 0.960 2XHX| X| 111.51 129.54
KTB5Y 1315 1.318 1.320 1.294 Dermark High 111.60 129.99
KTB10Y 1.716 1.715 1.700 1.632 Low 111.53 129.63
EX: AEUA NHHE 2| HE] EX; AEUA NHHES 2| M HIE]
Basket =2/ &1} X|H|E (EE9 - %, Al
M Sx|H & 3M #x|H S 3M SR|HS 3M sx|H| 8
NKTBO012 =AE NKTB103 FoAE 10KTB012 FoAE 10KTB103 FAE
oM 3lX|H& 10 slX|H| & 104 SlX|H| & 104 sX|H| &
1 20-3 0.945 >3 =1 20-8 0.976 %03 21 20-4 1.723 2703 =1 20-9 1717 2852
222 267 79.7 84.1
Z1 19-7 0.869 000 =1 20-3 0.945 >3 21 19-8 1.701 2276 23 20-4 1.723 2703
17.7 222 76.0 79.7
21 20-6 1.308 1423 21 20-6 1.308 1423
419 419
EX : AEBA NHME 2[MKMEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
2g| HMQUH| 1L H| AZCHH| CRS IRS CRS-IRS
cD91Y 0.670 0.010 0.010 0.010 A A Hdy| 2t HdH| Basis
sehd 0.682 -0.001 -0.014 -0.010 19 0.185 0.000 0.740 0.018 -0.555
Z1114 0.700 -0.002 -0.009 -0.006 2d 0.215 -0.005 0.848 0.015 -0.633
Zn3i 0.979 0.003 0.026 0.015 3d 0.255 -0.005 0.948 0.013 -0.693
Z15i 1.310 -0.005 -0.012 -0.011 44 0.285 -0.005 1.040 0.013 -0.755
Z1104 1.719 0.001 -0.012 -0.005 54 0.330 -0.005 1.113 0.013 -0.783
=120 1.803 -0.002 -0.019 -0.009 74 0.485 -0.005 1.200 0.023 -0.715
F1301 1.811 -0.005 -0.013 -0.003 104 0.675 -0.005 1.290 0.028 -0.615
1501 1.811 -0.004 -0.012 -0.003 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 £ =1L 53 Uxt QlFel =S85 s =1 53

gy 5,755 -1,185 -986 -3,297 -459 2y -2,753 2,519 447 -303 67

15 2,937 8,605 984 -12,920 445 15 -6,453 7,992 351 -2,713 417

2F 12,117 2,607 -24 14,520 207 2F -9,256 8,052 2,580 -3,505 65

4F 3,954 14,929 2,845 12,024 27 45 -10,254 13,927 3,994 -9,047 1,145

5 255,982 -170,567 -32,527 -26,448 -8,689 5 50,427 -36,867 2,137 -17,138 -1,214
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