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(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27t XEt M.Dur P = = e = by [ s
NKTB103 111.57 111.58 111.48 111.49 -0.11 1.096% 111.55 -0.06 2.82 100,350 340,914
NKTB106 111.42 111.42 111.42 111.42 0.00 1.118% 111.34 0.08 2.82 - -
10KTB103  130.00 130.00 129.51 129.58 -0.56 1.761% 129.58 0.00 8.20 67,564 129,550
10KTB106  129.71 129.71 129.71 129.71 -0.05 1.749% 129.20 0.51 8.20 - 21

EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
o|sgaH pISYSEE 111.62 130.19
5MA 10MA 20MA 60MA 1XEM g 111.55 129.88
NKTB 111.57 11157 111.55 111.61 PIVOT PIVOT 111.52 129.70
10KTB 129.99 129.93 129.95 130.66 XXX 111.45 129.39
KTB3Y 0.976 0.977 0.969 0.967 PESISPN 111.42 129.21
KTB5Y 1.298 1.305 1313 1.307 Demark High 111.54 129.79
KTB10Y 1.718 1719 1.714 1.659 Low 111.44 129.30
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 YX|H & M x|H &
NKTBO012 =AE NKTB103 FoAE 10KTB012 FoAE 10KTB103 FAE
oM 3lX|H& 10 slX|H| & 104 SlX|H| & oM 3X|Hlg
744 89.6 269.0 283.6
=1 20-3 0.959 =1 20-8 0.992 =1 20-4 1.752 =1 20-9 1.755
220 265 79.5 83.8
Z1 19-7 0.890 > =1 20-3 0.959 [ 21 19-8 1.731 2263 =1 20-4 1.752 2090
174 22.0 75.8 795
21 20-6 1325 14 21 20-6 1325 1414
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 0.020 0.000 A A Hdy| 2t HdH| Basis
sehd 0.686 0.008 0.007 0.009 19 0.140 -0.020 0.780 0.005 -0.640
Z1114 0.689 0.007 -0.010 -0.003 2d 0.170 -0.020 0.903 0.013 -0.733
Zn3i 0.993 0.022 0.020 0.025 3d 0.210 -0.025 1.005 0.025 -0.795
Z15i 1.326 0.043 0.012 0.023 44 0.245 -0.030 1.095 0.033 -0.850
Z1104 1.758 0.052 0.027 0.044 5d 0.310 -0.030 1.168 0.043 -0.858
=120 1.867 0.039 0.042 0.048 74 0.465 -0.030 1.248 0.045 -0.783
=304 1.869 0.042 0.041 0.050 104 0.655 -0.030 1.338 0.048 -0.683
S350 1.868 0.041 0.041 0.049 QIEYA, NHMS 2| MK MEf
EX QEBA NHME 2| K4HE
NKTB S£XIXtE Do) S @974 10KTB SXFXHE OHIHS S (EH91 < A%

Xt 2=l =S8FX £ 2 2y Uxt QlFel =S85 s =1 53

gy -9,631 8,155 2,081 1,384 -982 2y -3,541 3,031 -531 839 157

15 -2,779 21,071 2,835 -6,937 -1,536 15 2,797 -1,820 -577 1,860 696

2F -20,107 45,881 3,191 -12,827 -1,811 2F -4,796 9,290 -1,049 -1,621 1,005

4F -7,858 38,085 4,865 -17,517 -1,151 45 -8,096 10,292 2,708 -6,454 2,232

5 229,965 129,261 -29,316 -29,559 -10,374 5 49,234 -34,056 1,492 -16,454 -210
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