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* @A AF82 2 KTB Futuress H|O|E Dt Alg2 CHAELICH ZARELICE

(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27t XEt M.Dur P = = e = by [ s
NKTB103 111.54 111.57 111.52 111.54 -0.04 1.080% 111.61 -0.07 2.82 75,289 378,766
NKTB106 111.39 111.39 111.39 111.39 0.00 1.128% 111.38 0.01 2.82 - -
10KTB103  128.71 128.83 128.53 128.61 -0.34 1.853% 128.66 -0.05 8.19 68,259 129,533
10KTB106  128.25 128.25 128.20 128.20 0.10 1.892% 128.10 0.10 8.19 3 26

EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
o|sgaH pISYSES 111.59 128.96
5MA 10MA 20MA 60MA 1XEM g 111.57 12878
NKTB 111.58 111.58 111.56 111.58 PIVOT PIVOT 111.54 128.66
10KTB 128.98 129.22 129.50 130.15 1XFR|X]| 111.52 128.48
KTB3Y 0.993 0.987 0.985 0.974 2K X|X| 111.49 128.36
KTB5Y 1.331 1.328 1.322 1.319 Dermark High 111.58 12872
KTB10Y 1.826 1.802 1.771 1.705 Low 111.53 12842
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 0.935 726 21 20-8 0.996 o7 31 20-4 1.864 2043 23 20-9 1.868 2788
216 26.1 789 83.2
Z1 19-7 0.850 > =1 20-3 0.935 728 21 19-8 1.817 2228 =1 20-4 1.864 2045
17.0 216 754 789
21 20-6 1.360 1393 21 20-6 1.360 1393
415 415
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 0.000 0.000 0.000 A A Hdy| 2t HdH| Basis
sohd 0.686 0.002 -0.001 0.001 14 0.130 0.000 0.798 0.005 -0.668
Z1114 0.675 0.002 -0.002 0.005 2u 0.205 0.000 0.928 0.018 -0.723
Zn3i 0.998 0.003 -0.003 0.016 3d 0.285 0.030 1.053 0.023 -0.768
Z15i 1.362 0.025 0.035 0.051 44 0.340 0.043 1.168 0.025 -0.828
Z1104 1.871 0.040 0.049 0.080 5d 0.445 0.050 1.265 0.028 -0.820
=120 2.004 0.039 0.024 0.069 74 0615 0.055 1.383 0.033 -0.768
F1301 2012 0.038 0.027 0.070 104 0.810 0.055 1.495 0.035 -0.685
=150 2012 0.038 0.028 0.071 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 £ =1L 53 Uxt QlFel =S85 s =1 53

gy 1,520 -1,216 -1,379 860 -544 2y 2,772 -2,722 41 -343 121

15 -9,830 1,794 -522 12,288 -788 15 -7,390 10,581 -659 -1,676 -120

2F -8,329 18,109 -1,573 2,636 -1,050 2F -7,849 18,222 -1,602 -6,096 -530

4F -38,308 65,754 -2,513 1,015 -2,892 45 -2,015 13,411 -2,297 -5,109 382

5 205,751 -97,985 -34,596 -20,313 -11,786 5 45,073 -20,154 -232 -22,248 518

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