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1. KAP KTB 5Y TR Index
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(1) xYX|4 (Total Return Index)
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(2) ME7IHX|$ (Gross Price Index)
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(3) =7t4X|4$ (Clean Price Index)
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(4) EXX|E
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(Avg. Duration), = Z w; X (Duration);,
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(Avg.Convexity), = Z w; X (Convexity);,
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(Avg.YTM), = Z wi X (YTM);,
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