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(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27t XEt M.Dur P = = e = by [ s
NKTB103 111.49 111.52 111.43 111.44 -0.05 1.112% 111.48 -0.04 2.82 101,290 339,910
NKTB106 111.38 111.38 111.38 111.38 -0.04 1.131% 111.27 0.11 2.82 - -
10KTB103  129.55 129.65 129.30 129.37 -0.21 1.781% 129.37 0.00 8.20 59,270 130,448
10KTB106  129.14 129.14 128.91 128.91 -0.80 1.824% 128.88 0.03 8.19 3 20

EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
ol sdaM pISYSES 111.55 129.79
5MA 10MA 20MA 60MA 1XEM g 111.50 129.58
NKTB 111.54 111.56 111.55 111.60 PIVOT PIVOT 111.46 129.44
10KTB 129.86 129.86 129.88 130.60 XXX 111.41 129.23
KTB3Y 0.984 0.980 0972 0.968 2XHX| X| 111.37 129.09
KTB5Y 1.308 1.311 1315 1.309 Dermark High 111.48 129.51
KTB10Y 1.732 1.727 1.718 1.663 Low 111.39 129.16
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 0.974 743 =1 20-8 1.005 896 21 20-4 1.775 2083 =1 20-9 1.778 2083
220 265 79.5 83.8
Z1 19-7 0.904 >90 =1 20-3 0.974 743 21 19-8 1.749 2260 23 20-4 1.775 2083
174 22.0 75.8 795
21 20-6 1.351 1412 =1 20-6 1.351 1412
418 41.8
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 0.000 0.000 A A Hdy| 2t HdH| Basis
sehd 0.696 0.010 0.019 0.019 19 0.165 0.025 0.785 0.005 -0.620
Z1114 0.689 0.000 -0.003 0.001 2d 0.190 0.020 0.905 0.003 -0.715
Zn3i 1.006 0.013 0.038 0.032 3d 0.225 0.015 1.015 0.010 -0.790
Z15i 1.353 0.027 0.050 0.056 44 0.260 0.015 1.108 0.013 -0.848
Z1104 1.780 0.022 0.066 0.069 5d 0.325 0.015 1.183 0.015 -0.858
=120 1.888 0.021 0.069 0.063 74 0.480 0.015 1.263 0.015 -0.783
=304 1.893 0.024 0.074 0.069 104 0.670 0.015 1.355 0.018 -0.685
=150 1.892 0.024 0.073 0.068 S : QEUA, NHHES 2| MK HE]
EX QEBA NHME 2| K4HE
NKTB S£XIXtE Do) S @974 10KTB SXFXHE OHIHS S (EH91 < A%

Xt 2=l =S8FX £ =21 2y Xt 2=l =S85F% s4 =51 2y

gy -10,701 3,297 316 6,530 162 gy 2,504 -1,801 231 -758 -360

15 -17,188 18,569 3,462 1,422 -841 15 1,914 1,052 -844 31 8

2F -33,399 47,192 3,974 -2,406 -1,626 2F 5,515 8,670 -540 -1,022 896

4F -30,927 49,500 5,601 -10,717 -764 45 -10,226 10,993 3,504 7,274 1,966

5 219,264 -125,964 -29,000 -23,029 -10,212 5 51,738 -35,857 1,723 417,212 -570

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