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1. KAP Long Term KTB TR Index(5y+)
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IDX, = IDX,_, X (1 + TR,)
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(2) ME7IHX|$ (Gross Price Index)
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(3) =7t4X|$ (Clean Price Index)
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(4) EXX|E
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(Avg. Duration), = Z w; X (Dutation);;
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7L.iNAV 2HE Process
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(1) iNAV (Indicative Net Asset Value)
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7t A= Process

A

-

ol
ol
ol

e

ol

(“h w27 HolE

AME HolH: 5 27tEE HolH % KAPHERR

= 87t H&

=R

(Lh

Soel rEAf 8 =20k H=7Hel G olE

al
=

AL ElolE: 21K

=272l HO[& 7t

.

to 7t

Q&) HlolE 7}

.

| 2

or
kio

=13
=

I

(3) PDF

(1]

H0

I8 E

Tg

m

H0

250 ool Z2: ETF 2| PDF

Al
—

Il E=E

rg

858 org0| 7|9

Al
—

=

oF 7/go HEHEO/

o= Z2EA

=
S

£/ A
= T

| SIAZEO Lef 2 HE

713 £50/

or

4531}

=
=

EO/ eyl
o—/ oo

o0
ud

Klo
4o

=<
KIr

2AIZH 7HA0] A% ERSIE2 HE A0

=k

Al KOSCOM 1t

=

= =
= T




ETF 2| HS =0

-
o

o 273

0

mr
kio

RO
Tl

71871

QO

M7} O] F 0

E
or
1

=
o

of &

X
A 95%
6 + Call 5%2 74
SEOUAS

HEX
S A Ll)

o1

oI
ml
ot

ol
olJ

Ko

=
10

]

<d
m__m

Kir
ol
ofn
KEl
ol
EX

gl

&

ol
g

v

Lt X =
b X|229l%] E
TTiE = =

|52 = =

XS
Mok A

PNEe]
O Rule B
ook Of| A
N

wjr

ol

oju

ol

10



