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

(EH21 - pt, %, A1)

=5 Al7t a7t X7} Z7t M| HE+9E 0|27t X7t M.Dur A 02N
NKTBO003 111.65 111.65 111.13 111.30 0.28 1.157% 111.36 -0.06 2.82 124,422 74,049
NKTBO006 111.57 111.57 111.22 11134 0.34 1.144% 111.62 -0.28 2.82 57,293 275,452
10KTB003  131.50 132.73 131.49 131.94 1.04 1.541% 132.18 -0.24 8.23 52,944 25,771
10KTB006 131.40 132.90 131.40 132.01 121 1.535% 132.12 -0.11 8.23 35,712 110,064
EH QU2 NHAE 2| MK HE]
ol=H7 91+ %, pt J&H XK= NKTB003 10KTB003
ojsdaM 2KF NS 111.88 133.29
5MA 10MA 20MA 60MA 1XFR| & 111.59 13262
NKTB003 11133 11145 111.30 110.80 PIVOT PIVOT 111.36 132.05
10KTB003 132.88 133.60 133.30 131.49 1XFX| K| 111.07 131.38
KTB3Y 1.096 1.078 1131 1.279 2KFX|X| 110.84 13081
KTB5Y 1.229 1191 1234 1.384 High 111.48 132.96
Demark
KTB10Y 1441 1.387 1417 1.568 Low 110.96 131.72

X : UEUA, NHNE 2| M| HE] X UEUA, NHNE 2| M| HE]

Basket =2/ E 1} SIX|H| & (He] : 9%, 7o
NKTB003 BN sIX|H|€  NKTB006 xol2 BIX|H|S 10KTB003 xolz SIX|H|8  10KTBO06 492 SIX|H|2
27 18-9 1.068 5523 =1 19-3 1.075 70.72| 21 18-10 1.519 7795 =1 19-4 1.519 80.35
27 19-3 1.075 7075 =1 19-5 1.270 13885 =119-4 1.519 8040 =1 19-8 1.523 82.37
21 19-5 1.270 13891 =1 19-7 1.087 85.88

EX:QZWA NHME 2| MX|ME

dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)

23 Y| 1ZCqH]  4ZCHy| CRS IRS CRS-IRS
CcD91¢Y 1.390 0.000 -0.010 -0.020 A HLH| =7+ HYUH| Basis
Sortd 1.042 -0.064 -0.004 -0.109 14 -0.950 -0.235 0.945 -0.065 -1.895
=11E 1.020 -0.053 0.006 -0.109 2 -0.340 0.100 0.948 -0.083 -1.288
Enkit] 1.099 -0.050 0.061 -0.040 34 -0.250 0.140 0.970 -0.090 -1.220
=S54 1.268 -0.046 0.141 0.032 44 -0.200 0.160 1.028 -0.098 -1.228
=104 1.524 -0.046 0.238 0.108 53 -0.145 0.170 1.055 -0.103 -1.200
=204 1.540 -0.036 0.206 0.100 74 -0.055 0.170 1.055 -0.113 -1.110
=304 1.547 -0.044 0.197 0.099 104 0.045 0.170 1.090 -0.120 -1.045
=150 1.547 -0.044 0.198 0.099 X AEWA NH 2| M XM E
X QEUA, NHME 2| K| HE]
NKTB S XtxtE OH0f 52 (@gl:Aop  LOKTB EXtXHE OHOH S (£491 < Ao
ARt Q|=ol 28Ex L 2y =y ARt Q|=ol 285Xt L2 oY 53
3¢ 16 -15,053 11,989 -4,018 7,142 -489 38 16 -789 1,657 538 1,059 -241
3¢ 13 -20,100 12,172 3,096 3,116 457 39 13 12,136 6,292 1,519 -413 2,424
3¢ 129 -1,544 11,279 1,231 -7,973 -68 39 129 -366 -162 -78 -262 124
3g 11y 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 39 109 7,141 5,765 129 -1,264 909
ES -45,447 47,033 3,951 -4,673 301 E3 -18,021 12,423 1,792 -4,869 3,832
2% -49,443 32,077 9,747 -1,455 1,663 2% -148 882 954 -8,717 4,144
43 -29,375 26,972 1,360 -5,758 364 VES 25,809 -19,118 -670 -4,379 634
LY 214,608  -175231 -23,653 -2,199 -5,175 C¥:] 58,402 -47,813 1,102 2,748 -4,910
S : QEUA, NHNE 2| MK e X UEUA, NHME 2| M|
2 xtes =Xto| o812 £7| Ss) H07t Sl HE MBS SHo2 AMEUSUTE SA SO HESE AESM B TAKE RS EAtel 2l MAIMEO|N MEIZ 4+ s K=ot B2 S 0[830] e ZHo|Lf, BA 1
HEAO|L SRS BEY 4+ USUICH SXRHS RHAlS] BEDL MoIBto] SXLS S10{of 310, & Xt=s S Aojol O3t WA sl SUXEE ABE 4 AL 120 IMAES £ HuE o= A8 Tz
He 22 2 MY 4 USUTL E X
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