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

(EH21 - pt, %, A1)

5 A7t i, 7t =7t M| HE=T9E 0|27} MYt M.Dur HeE  OIZNE
NKTB006 111.36 111.50 111.28 11131 -0.18 1.154% 111.38 -0.07 2.82 130,849 308,088
NKTB009 111.53 111.53 111.53 11153 0.00 1.083% 11135 0.18 2.82 - -
10KTB006 132.20 132.81 131.70 131.70 -1.24 1.563% 132.11 -041 8.23 72,776 113,118
10KTB009 132.02 132.02 132.02 132.02 -0.03 1.534% 131.93 0.09 8.23 1 1

EX : AEYA NHHE 2| MAAIE
olsmyz (EF21 + %, pt) A= IPNE NKTB006 10KTB006
ojsdaM 2KF NS 111.58 133.18
5MA 10MA 20MA 60MA 1Xp Mg 111.45 132.44
NKTB 111.33 111.42 111.35 110.83 PIVOT PIVOT 111.36 132.07
10KTB 132.25 133.21 13335 131.54 1XX| K| 111.23 13133
KTB3Y 1.078 1.073 1.108 1.268 PINUSPA| 111.14 130.96
KTB5Y 1.244 1.205 1.219 1.377 High 11141 132.26
Demark
KTB10Y 1.485 1414 1.408 1.562 Low 111.19 131.15
EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME
Basket =2/ E 1} SIX|H| & (He] : 9%, 7o
NKTB003 o= CONEEIE=S NKTB006 A= SIX|H| 2 10KTB003 »ol2 SiX|H|2  10KTB006 o= SIX|H| &
=1 19-7 1.435 27230, =1 19-7 1435 271.65 =1 19-4 1.169 36.33| =11 19-4 1.169 36.23
=1 19-3 1437 26291 =1 19-3 1.437 262.28 =1 19-8 1.206 40.28 =1 19-8 1.206 40.17
=1 19-5 1.018 70.44| =1 20-1 1.018 86.06
SH : QIEUA, NHME 2| MX|HE
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
2g| FHUH| 13=CHH| AZSCH| CRS IRS CRS-IRS
CD91¢Y 1.020 0.000 -0.380 -0.390 St Hy| S HYUH| Basis
EoH 0.952 -0.005 -0.103 -0.185 14 -0.755 0.670 0.900 0.028 -1.655
kL] 0.982 0.001 -0.050 -0.137 24 -0.370 0.185 0.943 0.050 -1.313
=134 1.050 0.020 -0.036 -0.085 34 -0.225 0.210 0.983 0.063 -1.208
=S54 1.256 0.060 0.062 0.024 43 -0.160 0.210 1.048 0.073 -1.208
=110 1.502 0.061 0.133 0.107 54 -0.080 0.223 1.085 0.083 -1.165
=120 1.540 0.057 0.127 0.116 7d 0.080 0.290 1.093 0.093 -1.013
=130 1.535 0.053 0.114 0.106 101 0.350 0.460 1.138 0.103 -0.788
=150 1.535 0.054 0.115 0.106 SN QEUA NHME 2| NAME
EX : AEYA NHHE 2| MA[HIE
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¢ 18 634 -7,908 -845 -1,465 -227 3¢ 18¢ -4,473 6,553 -1,107 -1,434 124
3¢ 17¢ -4,054 1,388 504 -924 282 3¢9 17¢ -5,377 5,467 -616 -62 393
3¢ 16 -15,053 11,989 -4,018 7,142 -489 3¢ 16 -789 1,657 538 -1,059 -241
3¢ 13 -20,100 12,172 3,096 3,116 457 3¢ 13 -12,136 6,292 1,519 -413 2,424
3¢9 129 -1,544 11,279 1,231 -7,973 -68 3¢ 12¢ -366 -162 -78 -262 124

F -40,117 28,920 -32 -104 -45 F -23,141 19,807 256 -3,230 2,824

2F -48,665 37,754 8,890 -1,189 1,162 2F -13,623 19,836 -1,140 -9,030 4,370

43 -24,022 7,235 3,257 -4,239 25 4= 9,828 -1,390 -2,193 -8,538 2,489

L] 211,188 -181,751 -23,994 -4,588 -5,120 L] 48,552 -35,793 -621 1,252 -4,393

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
EXTO M El MYRES &M 4 YSLCL 2 A2E PAF ST 0|X| (www.futures.cokr) 0N 0|88t 4 ULICH




