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(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27t XEt M.Dur P = = e = by [ s
NKTB103 111.60 111.61 111.56 111.58 -0.02 1.068% 111.61 -0.03 2.82 71,404 321,190
NKTB106 111.40 111.40 111.40 111.40 0.06 1.125% 111.40 0.00 2.82 - -
10KTB103  129.98 130.12 129.92 130.03 0.01 1.719% 130.05 -0.02 8.21 48,933 124,056
10KTB106  129.61 129.61 129.61 129.61 0.21 1.758% 129.60 0.01 8.20 - 21

EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
ol sdaM pISYSES 111.63 130.22
5MA 10MA 20MA 60MA 1XEM g 111.61 130.13
NKTB 111.57 111.56 111.55 111.63 PIVOT PIVOT 111.58 130.02
10KTB 129.89 129.84 129.99 130.78 XXX 111.56 129.93
KTB3Y 0.976 0972 0.964 0.964 2XHX| K| 111.53 129.82
KTB5Y 1.310 1313 1314 1.302 Dermark High 111.60 130.18
KTB10Y 1.722 1.720 1.704 1.647 Low 111.55 129.98
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 0.940 748 =1 20-8 0.975 200 31 20-4 1.711 2702 =1 20-9 1.711 2849
220 265 79.6 83.9
23119-7 0.869 >%> =1 20-3 0.940 78 21 19-8 1.692 2273 23 20-4 1.711 2702
17.5 22.0 759 79.6
21 20-6 1.297 1418 =1 20-6 1.297 1418
418 418
EX : AEBA NHME 2[MKMEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
2g| HMQUH| 1L H| AZCHH| CRS IRS CRS-IRS
cD91Y 0.690 0.000 0.030 0.020 2t Hdy| 2t HdH| Basis
sehd 0.677 0.000 -0.006 -0.005 19 0.135 0.010 0.775 0.008 -0.640
Z1114 0.688 -0.004 -0.014 -0.012 2d 0.170 0.010 0.890 0.010 -0.720
Zn3i 0.974 0.006 -0.002 -0.005 3d 0215 0.010 0.983 0.008 -0.768
Z15i 1.297 -0.006 -0.018 -0.013 44 0.260 0.010 1.068 0.008 -0.808
Z1104 1.711 -0.003 -0.007 -0.008 5d 0315 0.010 1.130 0.008 -0.815
=120 1.825 0.006 0.020 0.022 74 0.470 0.010 1.208 0.008 -0.738
=304 1.824 0.005 0.008 0.013 104 0.660 0.010 1.295 0.008 -0.635
=150 1.824 0.005 0.009 0.013 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 £ 2 53 Uxt QlFel =S85 s =1 53

gy -1,091 3,578 665 -2,260 7 gy 2,288 -628 -337 -845 -42

15 14,866 28,427 -256 -3,560 -1,134 15 -1,068 1,849 540 -1,253 661

2F -16,614 33,758 3,037 -10,481 -520 2F 11,747 10,674 1,363 -2,297 1,114

4F 8,087 22,800 2,867 -15,529 -839 45 2,251 1,569 3,708 -9,341 1,454

5 235,361 -140,955 -31,797 -26,711 -9,364 5 52,112 -37,537 2,230 -18,088 -620
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