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(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27t XEt M.Dur P = = e = by [ s
NKTB103 111.58 111.59 111.48 111.53 -0.05 1.083% 111.57 -0.04 2.82 110,656 352,653
NKTB106 111.42 111.42 111.42 111.42 0.06 1.118% 111.35 0.07 2.82 - -
10KTB103  129.52 129.52 129.07 129.25 -0.32 1.792% 129.27 -0.02 8.20 67,973 134,172
10KTB106  129.05 129.05 129.05 129.05 -0.01 1.811% 128.76 0.29 8.20 - 20

EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
o|sgaH pISYSEE 111.64 129.73
5MA 10MA 20MA 60MA 1XEM g 111.59 129.49
NKTB 111.53 111.53 111.55 111.59 PIVOT PIVOT 111.53 129.28
10KTB 129.52 129.69 129.76 130.43 1XFR|X]| 111.48 129.04
KTB3Y 0.986 0.985 0.977 0.971 2XHR| X| 111.42 128.83
KTB5Y 1.336 1.322 1317 1315 Dermark High 111.56 129.39
KTB10Y 1.772 1.752 1735 1.680 Low 111.45 128.94
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 X8
NKTB0103  +%U&E NKTB106 =9 10KTB103 FoAE 10KTB106 =&
104 Ax|H[E 104 Ax[H|2 104 AxjH[E 104 3AxjulE
1 20-3 0.944 7 =1 20-8 0.991 889 21 20-4 1.791 2073 =1 20-9 1.798 2018
218 263 79.3 83.6
Z1 19-7 0.868 >84 =1 20-3 0.944 7 21 19-8 1.755 252 =1 20-4 1.791 2073
17.3 218 75.7 79.3
21 20-6 1.341 1406 =1 20-6 1.341 1406
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
sohd 0.700 0.005 0.004 0.003 14 0.135 0.010 0.785 0.010 -0.650
Z1114 0.678 0.008 -0.011 -0.010 2u 0.190 0.030 0.883 0.013 -0.693
Zn3i 0.994 0.023 -0.012 -0.013 3d 0.220 0.030 0.980 0.013 -0.760
Z15i 1.346 0.026 -0.007 -0.002 44 0.265 0.035 1.080 0.023 -0.815
Z1104 1.803 0.035 0.023 0.033 5d 0.350 0.035 1.155 0.018 -0.805
=120 1.951 0.052 0.063 0.050 74 0.505 0.035 1.248 0.020 -0.743
F1301 1.958 0.051 0.065 0.055 104 0.695 0.035 1.345 0.023 -0.650
1501 1.953 0.048 0.061 0.051 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 =1 53

gy -5,437 -134 309 5,370 -155 2y 1,117 299 259 772 -329

15 -2,417 1,577 -4,203 8,070 -932 15 629 -2,166 297 1,356 471

2F -19,605 20,146 741 9,492 -1,773 2F 2,543 -1,114 -547 1,387 479

4F -29,139 49,116 -388 -1,279 -2,620 45 -8,292 7,875 2,425 777 816

5 216,847 124,387 -33,203 14,959 -11,144 5 52,367 -38,023 2,020 -15,856 -99

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