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(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27t XEt M.Dur P = = e = by [ s
NKTB103 111.52 111.56 111.47 111.54 0.02 1.080% 111.58 -0.04 2.82 111,159 342,109
NKTB106 111.32 111.32 111.32 111.32 0.00 1.150% 111.38 -0.06 2.82 - -
10KTB103  129.66 129.67 129.38 129.56 -0.08 1.763% 129.56 0.00 8.20 52,288 130,741
10KTB106  129.20 129.20 129.20 129.20 0.00 1.797% 129.06 0.14 8.20 - 20

EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
o|sgaH pISYSEE 111.61 129.83
5MA 10MA 20MA 60MA 1XEM g 111.58 129.69
NKTB 111.49 111.54 111.54 111.59 PIVOT PIVOT 111.52 129.54
10KTB 129.54 129.79 129.80 130.50 XXX 111.49 129.40
KTB3Y 0.993 0.983 0.975 0.970 2XHX| X| 111.43 129.25
KTB5Y 1.338 1317 1317 1.312 Dermark High 111.60 129.62
KTB10Y 1.766 1.739 1.728 1.672 Low 111.51 12933
EX: AEUA NHHE 2| HE] EX; AEUA NHHES 2| M HIE]
Basket =2/ &1} X|H|E (EE9 - %, Al
3M BIX|H| & 3M SX|H|& 3M BX|H| & 3M AX|H| &
NKTB0103  +%U&E NKTB106 =9 10KTB103 FoAE 10KTB106 T E
104 Ax|H[E 104 Ax[H|2 104 AxjH[E 104 3AxjulE
74.1 89.3 268.3 282.8
=1 20-3 0.954 =1 20-8 0.985 =1 20-4 1.755 =1 20-9 1.760
219 26.4 79.3 83.6
Z1 19-7 0.885 >88 =1 20-3 0.954 74 21 19-8 1.727 2260 =1 20-4 1.755 2083
174 219 75.7 79.3
21 20-6 1335 1409 21 20-6 1.335 1409
417 417
EX : AEBA NHME 2[MKMEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
2g| HMQUH| 1L H| AZCHH| CRS IRS CRS-IRS
cD91Y 0.700 0.000 0.010 0.010 A A Hdy| 2t HdH| Basis
sehd 0.699 -0.002 0.021 0.013 19 0.130 -0.025 0.775 -0.010 -0.645
Z1114 0.677 -0.004 -0.005 -0.012 2d 0.165 -0.015 0.883 -0.013 -0.718
Zn3i 0.977 -0.005 0.006 -0.016 3d 0.195 -0.010 0.983 -0.013 -0.788
Z15i 1.329 -0.006 0.046 0.003 44 0.230 -0.010 1.073 -0.013 -0.843
Z1104 1.764 0.007 0.058 0.006 5d 0.310 -0.005 1.150 -0.010 -0.840
=120 1.898 0.005 0.070 0.031 74 0.465 -0.005 1.240 -0.003 -0.775
F1301 1.902 0.009 0.075 0.033 104 0.655 -0.005 1.335 0.000 -0.680
1501 1.902 0.009 0.075 0.034 CQIETA NHME 2| MK ME
EX QEBA NHME 2| K4HE
NKTB S£XIXtE Do) S @974 10KTB SXFXHE OHIHS S (EH91 < A%

LRt QlFel S 8EX £ 2 53 Uxt QlFel =S85 s =1 53

gy -2,032 2,409 -3,003 3,076 -237 2y -1,943 300 242 349 230

15 -25,516 21,322 -1,626 7,994 -1,344 15 147 -1,289 -653 1,141 379

2F -29,979 47,645 -940 -1,621 -1,842 2F 5,834 -4,811 -695 987 912

4F -28,936 57,377 -504 -10,761 -2,052 45 -6,963 6,224 1,931 -1,712 1,224

5 214,080 -116,094 -33,023 -22,949 -10,736 5 52,922 -38,376 1,370 -16,152 12

EX : AEWA NHME 2[MKMEH EN  AEWA NHME 2| MK ME
2 AEE S0 0612 £7| Yok B} Bl HE HBS SHOE HMEIYSLICE BA DASOA WESE RE2N 2 FAXIRO| LIS TAS| 2l MAMEOA A2IE + Y Rzt WS 085101 ZHaIgt HO|LE, HAts 1
Hetgo|Lt 2R de BEE 5 QgL Ch EXA s Rt ol Eetat MRSt £X1E SH0j0F 5O, & A2 A} Zatof Chsh YA MAAT 0| ZUXRE AHEE &+ glEUCh Q2|2 IHYAES 52 7HHEH 22 2lsj tho|zhol

o H 28 4% 2 JUSUCH 2 XtEE YA ZHO|X|(www.futures.cokr) Ol M = 0| 8384 5= Q&LICH




