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(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27} XEt M.Dur P = = e = by [ s
NKTB103 111.54 111.60 111.52 111.58 0.04 1.068% 111.64 -0.06 2.82 99,720 347,320
NKTB106 111.36 111.36 111.36 111.36 0.04 1.138% 111.42 -0.06 2.82 - -
10KTB103  129.46 129.69 129.34 129.57 0.01 1.762% 129.60 -0.03 8.20 66,009 130,889
10KTB106  129.06 129.06 129.06 129.06 -0.14 1.810% 129.05 0.01 8.20 - 20

EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
o|sgaH pISYSES 111.65 129.88
5MA 10MA 20MA 60MA 1XEM g 111.61 129.73
NKTB 111.51 111.54 111.55 111.59 PIVOT PIVOT 111.57 129.53
10KTB 129.54 129.76 129.78 13047 XXX 111.53 129.38
KTB3Y 0.988 0.982 0.975 0.970 2XHX| X| 111.49 129.18
KTB5Y 1.337 1318 1316 1313 Dermark High 111.63 129.81
KTB10Y 1.768 1.743 1.731 1.675 Low 111.55 129.46
EX: AEUA NHHE 2| HE] EX; AEUA NHHES 2| M HIE]
Basket =2/ &1} X|H|E (EE9 - %, Al
3M dx|H|E 3M Ax|H| g 3M dx|H|E 3M AX|H| &
NKTB0103  +%U&E NKTB106 =9 10KTB103 FoAE 10KTB106 =&
104 Ax|H[E 104 Ax[H|2 104 AxjH[E 104 3AxjulE
1 20-3 0.930 8 =1 20-8 0.971 890 21 20-4 1.761 2080 =1 20-9 1.765 282>
218 263 79.3 83.6
23119-7 0.858 >8> =1 20-3 0.930 8 21 19-8 1726 2>>8 =1 20-4 1.761 2080
17.3 218 75.7 79.3
21 20-6 1317 1407 21 20-6 1317 1407
416 416
EX : AEBA NHME 2[MKMEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
2g| HMQUH| FESTE AZCHH| CRS IRS CRS-IRS
cD91Y 0.700 0.000 0.010 0.010 A A Hdy| 2t HdH| Basis
sehd 0.695 -0.004 0.009 -0.001 14 0.125 -0.005 0.775 0.000 -0.650
I 0.670 -0.007 -0.019 -0.019 2u 0.160 -0.005 0.870 -0.013 -0.710
Zn3i 0.971 -0.006 -0.022 -0.035 3d 0.190 -0.005 0.968 -0.015 -0.778
Z15i 1.320 -0.009 -0.006 -0.033 44 0.230 0.000 1.058 -0.015 -0.828
Z1104 1.768 0.004 0.010 -0.012 5d 0315 0.005 1.138 -0.013 -0.823
=120 1.899 0.001 0.032 0.011 74 0.470 0.005 1.228 -0.013 -0.758
F1301 1.907 0.005 0.038 0.014 104 0.660 0.005 1.323 -0.013 -0.663
1501 1.905 0.003 0.037 0.013 EX  AEBA NHHES 2| M HIE]
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 2 53

gy 8,204 -8,159 -489 2,620 -253 ge -1,672 54 391 1,068 218

15 -7,681 5,008 -4,196 9,230 -615 15 2,016 -4,266 269 1,370 440

2F -10,460 26,079 -1,361 2,293 -2,151 2F 4,813 -6,086 -308 3,230 1,136

4F 18,741 46,470 -1,106 -7,861 -2,142 4F -4,963 3,570 1,801 -889 1,112

5 222,284  -124,253 -33,512 -20,329 -10,989 5 51,250 -38,322 1,761 -15,084 230

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