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* EHAF APY Q2 KTB Futuresi= H|O|Ef T2 A|ES ChMEHLICH ZHAFEILICH

(EH21 - pt, %, A1)

5= A7t 27t 7t =7t M| HE=T9E 0|27} MYt M.Dur HeE  OIZNE
NKTB003 111.32 11141 110.60 111.02 -0.49 1.246% 111.13 -0.11 2.82 177,662 186,541
NKTB006 111.30 111.50 110.95 111.00 -0.68 1.253% 111.20 -0.20 2.82 34,916 178,764
10KTB003 132.86 133.64 130.80 130.90 -2.88 1.638% 131.33 -0.43 8.22 97,036 66,433
10KTB006 133.00 133.02 130.80 130.80 -2.60 1.647% 13131 -0.51 8.22 8,788 73,837
EX : AEYA NHHE 2| MAAIE
ols™a (EH9] %, pt) A= IPNE NKTB003 10KTB003
ojsdaM 2KF NS 111.82 134.62
SMA 10MA 20MA 60MA 1Xp Mg 111.42 132.76
NKTB003 111.40 111.46 111.27 110.79 PIVOT PIVOT 111.01 131.78
10KTB003 133.50 133.78 133.26 131.48 1XX| K| 11061 129.92
KTB3Y 1.083 1.081 1.142 1.284 PINUSPA| 110.20 128.94
KTB5Y 1.201 1.186 1.243 1.387 High 111.22 132.27
Demark
KTB10Y 1.393 1372 1422 1.569 Low 11041 129.43
EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME
Basket =2/ E 1} SIX|H| & (He] : 9%, 7o
NKTB003 Eael = SIX|H|2 NKTB006 A= SIX|H| 2 10KTB003 el f=3 siX|H|E  10KTB006 Eael = SIX|H| &
=1 18-9 1.146 55.57| =11 19-3 1.146 7111 =1 18-10 1.593 78.24| =1 19-4 1.602 80.67
=1 19-3 1.146 71.09| =1 19-5 1.341 139.13 =1 19-4 1.602 80.60| =11 19-8 1.584 82.83
=1 19-5 1.341 13910 =1 19-7 1.152 86.27
SH ;oA NHAS 2| A X ME]
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
2g| FUH| 13=CHH| ESW| CRS IRS CRS-IRS
CD91¢Y 1.390 0.000 -0.010 -0.020 St Hedd| =S4t HelH| Basis
Eord 1.106 0.055 0.029 -0.117 14 -0.715 -0.675 1.010 -0.080 -1.725
Z1d 1.073 0.051 0.027 -0.136 24 -0.440 -0.465 1.030 0.008 -1.470
Enkl] 1.149 0.087 0.098 -0.085 34 -0.390 -0.440 1.060 0.055 -1.450
=S54 1314 0.127 0.171 -0.017 43 -0.360 -0.430 1.125 0.120 -1.485
=110 1.570 0.183 0.233 0.055 54 -0.315 -0.400 1.158 0.153 -1473
=120 1.576 0.138 0.164 0.039 7d -0.225 -0.390 1.168 0.173 -1.393
=130 1.591 0.143 0.166 0.043 101 -0.125 -0.365 1.210 0.188 -1.335
=150 1.591 0.143 0.166 0.043 SN QEUA NHME 2| NAME
EX  QIEUA, NHME 2| MA|ME
NKTB SEX{xbE ojoj S8 (@91 Aop  1OKTB EXFXHE Ojoj S8 (EH91 - %)
AR} QlFel S8EX £ 2% 2y ARt 2=l =S85 £4 2 2y
3¢ 13 -20,100 12,172 3,096 3,116 457 3¢ 13¢ -12,136 6,292 1,519 -413 2,424
3¢ 129 -1,544 11,279 1,231 -7,973 -68 3¢ 12¢ -366 -162 -78 -262 124
3¢ 11 -3,331 11,251 1,301 -8,653 37 39 11 2,411 -1,129 -316 -1,871 616
3% 10¢ -5,419 342 2,341 1,695 364 38 10 -7,141 5,765 129 -1,264 909
3¢ 9¢ -985 -6,768 3,711 -1,042 1,153 3% 9¢ 5,082 -2,077 -67 -2,345 -18
F -31,379 28,276 11,680 -12,857 1,943 F -12,150 8,689 1,187 -6,155 4,055
2F -40,061 20,107 17,199 -5,065 1,505 23 295 -1,031 -239 -6,488 4,422
4F -10,005 8,528 5111 -11,597 1,204 4= 29,449 -23,874 -1,422 -2,446 747
L] 229,661 -187,220 -19,635 -9,341 -4,686 LX) 59,191 -49,470 564 3,807 -4,669
EX : AEYA, NHHE 2| MAHE X AEYA, NHHE 2| AAHIE
2 X2e FXO OIS &7 QI8 07t &= R M3 S SHo R AYEAELIC SA DS HZE = AHERN 2 ZAXLRO| 82 SAS| 2IMXIME M MEE 4 A= Xt2ot YEE 0|85t Ay Z{O0[L, GAl= O
HEAO|LE TS B 2 USLICL SXIAHE RHAIQ| BHEFT} M Qotoll 1S S10{0F S0, £ X2E X} 20| Ch3t HN MYATI FUKRE ALSE 4 SSLICH 121 THHAEL 52 JHAHEN02 I8 E7|2Ho
He 282U 4+ YsLC £ X o4
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