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(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27t XEt M.Dur Az O/ANLHE
NKTB103 111.54 111.59 111.53 111.56 0.03 1.074% 111.62 -0.06 2.82 95,708 353,946
NKTB106 111.34 111.34 111.34 111.34 -0.08 1.144% 111.40 -0.06 2.82 - -
10KTB103  129.26 129.69 129.22 129.56 0.31 1.763% 129.57 -0.01 8.20 66,295 132,231
10KTB106  128.72 12872 12872 12872 -0.33 1.842% 129.05 -0.33 8.19 - 20
EX : QEUA NHHES 2| M HE]
olEHF 91 % po J|1&X X8 NKTBO012 10KTB012
o|sgaH pISYSEE 111.62 129.96
5MA 10MA 20MA 60MA 1XEM g 111.59 129.76
NKTB 111.55 111.53 111.55 111.59 PIVOT PIVOT 111.56 129.49
10KTB 129.52 129.64 129.74 130.39 1XFR|X]| 111.53 129.29
KTB3Y 0.981 0.986 0.979 0.972 2XHR| X| 111.50 129.02
KTB5Y 1.329 1.324 1318 1316 Dermark High 111.61 129.86
KTB10Y 1.770 1.757 1.739 1.683 Low 111.55 129.39
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  $9E NKTB106 =9 10KTB103 FoAE 10KTB106 =&
104 &x[H|E 104 &x|H|2 104 &Ax[b|E 104 3AxjulE
21 20-3 0.933 7 21 20-8 0.980 808 31 20-4 1.760 2078 23 20-9 1.763 2624
218 263 79.2 835
23119-7 0.855 >84 21 20-3 0.933 7 21 19-8 1.726 2> 23 20-4 1.760 2078
17.2 218 75.6 79.2
21 20-6 1319 1406 21 20-6 1319 1406
416 416
EX : AEBA NHME 2[MKMEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
237 HMQUH| 1L H| AZCHH| CRS IRS CRS-IRS
cD91Y 0.730 0.030 0.040 0.030 A A Hdy| 2t HdH| Basis
sohd 0.690 -0.010 -0.007 -0.011 14 0.145 0.010 0.793 0.008 -0.648
Z1114 0.670 -0.008 -0.018 -0.011 2 0.225 0.035 0.890 0.008 -0.665
F134 0.980 -0.014 -0.027 -0.002 3d 0.260 0.040 0.985 0.005 -0.725
F154 1314 -0.032 -0.034 -0.021 44 0.305 0.040 1.078 -0.003 -0.773
Z1104 1.758 -0.045 -0.012 0.001 54 0.390 0.040 1.150 -0.005 -0.760
=120 1.951 0.052 0.063 0.024 74 0.545 0.040 1.235 -0.013 -0.690
F1301 1.958 0.051 0.065 0.031 104 0.735 0.040 1.333 -0.013 -0.598
1501 1.922 -0.031 0.020 0.029 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 2,094 7,421 -402 -8,697 -1,483 2y 8,725 -3,098 -794 -2,670 -265
15 4,835 4,358 -4,186 -1,513 2,417 15 5,708 -1,409 -762 -1,900 196
2F 16,420 23,989 -1,808 3,055 -3,263 2F 8,980 -3,584 -1,004 -438 256
4F -33,034 57,747 1,229 7,426 -3,783 45 -2,767 7,090 359 -2,735 1,370
5 218,941 -116,966 -33,605 -23,656 12,627 5 61,092 -41,121 1,226 -18,526 -364
EX : AEWA NHME 2[MKMEH EN  AEWA NHME 2| MK ME
2 R2E £X19 0612 57| ok B0t Els YL MBS SHOE HYEASLICH PA DASOA HEEIE RHEZ2M 2 ZAREO| B2 AR AMAME A M2 + Ut K29 HEE 0|83t0] A3 HOILL PARS 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
EXAFZol MR £ MRS &MY £ AELICL 2 XEE DA ST O|X| (www.futures.cokr) M E O|85H = AL L|CH




