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

(EH91 - pt, %, 7l

== Al7F a7t X7t = HYH| HEE 0|27t XNEt M.Dur Az O/ANLHE
NKTB103 111.61 111.63 111.58 111.63 0.02 1.052% 111.68 -0.05 2.82 84,670 362,281
NKTB106 111.41 111.41 111.41 111.41 0.00 1.122% 111.44 -0.03 2.82 - -
10KTB103  129.40 129.54 129.09 129.40 0.07 1.778% 129.49 -0.09 8.20 63,599 130,345
10KTB106  128.60 128.60 128.60 128.60 -0.40 1.854% 12891 -0.31 8.19 1 26
EX: AEWMA NHME 2| MX|MEH
EE] @0 % pb J1&d KB NKTBO012 10KTB012
ol sdaM pISYSES 111.66 129.79
5MA 10MA 20MA 60MA 1XEM g 111.65 129.60
NKTB 111.58 111.55 111.56 111.58 PIVOT PIVOT 111.61 129.34
10KTB 129.42 129.48 129.70 130.29 1KER| ] 111.60 129.15
KTB3Y 0.984 0.986 0.981 0.972 2XHR| X| 111.56 128.89
KTB5Y 1.322 1.330 1318 1.317 Dermark High 111.66 129.70
KTB10Y 1.783 1.775 1.747 1.691 Low 111.61 129.25
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 +9 10KTB106 T E
104 &x[H|E 104 &x|H|2 104 &Ax[b|E 104 3AxjulE
21 20-3 0.929 32 21 20-8 0.982 883 31 20-4 1.783 2069 23 20-9 1.783 2814
217 26.2 79.1 83.4
23119-7 0.830 >79 21 20-3 0.929 732 21 19-8 1.737 2>>0 23 20-4 1.783 2069
17.1 217 75.6 79.1
21 20-6 1.306 140 21 20-6 1.306 1401
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 0.030 0.030 A A Hdy| 2t HdH| Basis
sohd 0.685 -0.004 -0.010 -0.015 14 0.150 -0.005 0.780 -0.003 -0.630
Z1114 0.670 0.000 0.000 -0.008 2u 0.210 -0.025 0.885 -0.008 -0.675
F134 0.982 -0.002 0.011 -0.012 34 0.255 -0.025 0.995 -0.005 -0.740
F154 1311 -0.013 -0.009 -0.035 44 0.290 -0.025 1.100 -0.005 -0.810
Z1104 1.791 -0.002 0.023 -0.012 54 0.370 -0.030 1.183 -0.005 -0.813
Z1201 1.935 0.010 0.036 -0.016 74 0.525 -0.030 1.290 0.003 -0.765
F1301 1.942 0.011 0.035 -0.016 104 0.720 -0.025 1.405 0.008 -0.685
1501 1.941 0.012 0.036 -0.012 S UEUA NHHE 2| MA HE]
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 399 1,933 =777 2,594 -965 2y 103 1,599 255 -861 -160
15 -6,304 26,407 -1,339 9,678 -974 15 1,316 9,186 -1,079 -6,349 -788
2F -13,985 31,415 -5,535 -448 -1,589 2F 3,332 4,920 -810 -4,979 -348
aF -36,683 75,310 -1,877 -9,384 -3,377 45 -4,687 15,391 -1,581 -5,243 908
=5 215,980 -97,846 -34,851 -30,007 -11,963 5 52,566 -29,136 682 -21,433 -558
EX : AEWA NHME 2[MKMEH EN  AEWA NHME 2| MK ME
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