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

(EH21 - pt, %, A1)

55 A7t b, X7t = T 2| HE2+9E 0|7} MYt M.Dur REE 0| ZH e
NKTB006 111.26 111.28 110.22 110.55 -0.76 1.397% 110.80 -0.25 281 186,295 298,745
NKTB009 11149 11149 11149 111.49 0.00 1.096% 110.77 0.72 282 - -
10KTB006 131.70 131.70 129.02 129.87 -1.83 1.734% 130.19 -0.32 821 69,431 107,816
10KTB009 131.40 131.40 131.40 131.40 -0.62 1.591% 129.97 143 8.22 1 -

SH : AEYA, NHHES 2| A ME]
olEHA (91 % p) J1&a™ X|®E NKTB006 10KTB006
ojsdaM 2KF NS 111.74 132.88
S5MA 10MA 20MA 60MA 1K & 111.15 131.37
NKTB 111.13 11131 111.33 110.84 PIVOT PIVOT 110.68 130.20
10KTB 131.47 132.78 133.24 131.54 1XFX| K| 110.09 128.69
KTB3Y 1112 1.091 1.108 1.266 PISUNPN| 109.62 127.52
KTB5Y 1.298 1.236 1.225 1.376 High 110.92 130.79
Demark
KTB10Y 1.528 1441 1412 1.561 Low 109.86 128.11
EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME
Basket 2| &1} &X|H|& (He] : 9%, 7o
NKTB003 ] SIX|H|€  NKTB006 ESeIf=] SIX|H|S 10KTB003 2ol SIX|H|E&  10KTB006 2ol SR H| S
=1 19-7 1.195 280.81| =11 19-7 1.195 277.95 =1 19-4 1.708 36.05 =1 19-4 1.708 35.55
=1 19-3 1.195 270.83| =11 19-3 1.195 268.07 =1 19-8 1.662 40.03| =11 19-8 1.662 39.48
=1 19-5 1.495 70.03| =11 20-1 1.452 84.83
SH : AEYA, NHAES 2| A% ME]
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
2g| HH| 1ZCy | AZCfH| CRS IRS CRS-IRS
CD91¢Y 1.020 0.000 -0.370 -0.390 e FHYUH| S HYUH| Basis
Sortd 1.025 0.073 -0.026 -0.157 1A -1.450 -0.690 1.025 0.125 -2.475
1014 1.055 0.073 0.033 -0.099 214 -0.745 -0.375 1.083 0.140 -1.828
Enkl] 1.234 0.184 0.172 0.040 34 -0.565 -0.340 1115 0.133 -1.680
=S54 1457 0.201 0.270 0.167 44 -0.475 -0.315 1.178 0.130 -1.653
=010 1.605 0.103 0.218 0.162 5 -0.385 -0.305 1.213 0.128 -1.598
=120 1.640 0.100 0.202 0.161 74 -0.225 -0.305 1.215 0.123 -1.440
=130 1.613 0.078 0.165 0.133 104 0.015 -0.335 1.253 0.115 -1.238
=150 1.610 0.075 0.162 0.130 EX : QEUA NHHZ 2| MR
EX : QEOUA, NHME 2| M| HE
NKTB S XtxtE OH0f 52 (@gl:Aop  LOKTB EXtXHE OHOH S (£491 < Ao

LXt 2=l =S 85X £ 23 2y Xt 2=l =S85F% s4 23 2y
3¢ 19¢ -20,827 8,509 1,599 1,891 2,197 38 19¢ -8,161 4,070 175 1,322 1,176
3¢l 18¢Y 634 -7,908 -845 -1,465 -227 38 18Y -4,473 6,553 -1,107 -1,434 124
38 17 -4,054 1,388 504 -924 282 38 17¢Y -5,377 5,467 -616 -62 393
38 16Y -15,053 11,989 -4,018 7,142 -489 3% 16Y -789 1,657 538 -1,059 -241
38 13 -20,100 12,172 3,096 3,116 457 3% 13Y -12,136 6,292 1,519 -413 2,424

F -59,400 26,150 336 9,760 2,220 F -30,936 24,039 509 -1,646 3,876

2F -72,154 49,992 10,357 -634 4,314 2F -23,962 27,213 1,133 -8,041 5,409

4 -51,634 15,729 5,542 2,309 2,699 4= 343 3,947 -1,683 -7,523 3,690

LS 190,361 -173,242 -22,395 -2,697 -2,923 LX) 40,391 -31,723 -446 2,574 -3,217

EH : AEYA, NHAS 2| A x| ME] EH : AEUA NHHE 2| M| HE
2 REE £X10| O[¢hS §7| o A1t Bl YE MBS SHOZ HYEASLCL YA DHSOH HEEE R22M 2 RAKRO| LSS TAS| 2 MAIMEOA A2/2 4 s X2 HBE 0150 S48 HO|LE FAE 1
HEO|LL BTG S & QB LICE EXIRHS XFAIO| BHEEDL M QSlo| £XIS 5100 Sh0f, & K2 EXF ZIH0) O3 WX MYAT|O| ZUXIRE ASE £ QS LICH 1211 AL &2 7IABEHO 2 Qs T2t
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