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

(EH21 - pt, %, A1)

= A7t a7t X7t E7t U] HE2+9E 0|27} XYt M.Dur Agjg  OjEMYH
NKTB006 111.15 11147 111.07 111.33 0.21 1.147% 111.32 0.01 2.82 135,648 280,968
NKTB009 111.13 11113 111.13 111.13 0.00 1.211% 111.34 -0.21 2.82 - -
10KTBO0O6  130.80 132.10 130.50 132.03 140 1.533% 132.09 -0.06 8.23 46,689 102,692
10KTB009 0.00 0.00 0.00 130.45 0.00 1.679% 131.94 -1.49 821 - -
EH: IEUA, NHHE 2| MM
o)=s™a % b J1&d KB NKTB006 10KTB006
ojsdaM 2KF NS 111.69 133.14
5MA 10MA 20MA 60MA 1R S 111.51 132.59
NKTB 111.03 111.08 111.29 110.88 PIVOT PIVOT 111.29 131.54
10KTB 130.40 130.94 13253 131.54 1XFX| K| 111.11 130.99
KTB3Y 1.117 1111 1.094 1.244 2K K| 110.89 129.94
KTB5Y 1.395 1.344 1.258 1.370 High 111.60 132.87
Demark
KTB10Y 1.637 1.588 1.468 1.561 Low 111.20 131.27
N QEBA, NHME 2| MK HE] S QEYA NHMS 2| MM
Basket =2/ E 1} SIX|H| & (He] : 9%, 7o
NKTB003 +~ol2 SIX|H|€  NKTB006 2ol2 BIX|H|S 10KTB003 xolg SIX|H|8  10KTB0O6 1= SIX|H|S
=1 19-7 1.068 28125 =3 19-7 1.068 28186 =1 19-4 1.529 3546 =1 19-4 1.529 35.97
=1 19-3 1.067 271.06| 21 19-3 1.067 27165 =1 19-8 1.502 3940 =1 19-8 1.502 39.96
=1 19-5 1.304 69.20| =7 20-1 1.284 85.03
EX:QZWA NHME 2| MX|ME
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
ErT FolH| 1Z=CiH| 4ZSCijH]| CRS IRS CRS-IRS
CcD91Y 1.100 0.000 0.080 -0.300 U HUH| =73 FHUH| Basis
sot1id 1.006 -0.027 -0.046 -0.071 114 -0.495 -0.095 1.000 -0.038 -1.495
2314 0.995 -0.018 -0.071 -0.051 21 -0.035 -0.035 0.968 -0.053 -1.003
I134 1.067 -0.064 -0.126 0.016 34 0.125 -0.025 0.940 -0.065 -0.815
F154 1.285 -0.123 -0.149 0.142 411 0.140 -0.035 0.960 -0.088 -0.820
21104 1.502 -0.145 -0.155 0.165 514 0.150 -0.050 0.950 -0.108 -0.800
21201 1.599 -0.150 -0.071 0.187 74 0.245 -0.058 0.943 -0.115 -0.698
21304 1.589 -0.143 -0.065 0.164 104 0.480 -0.055 0.970 -0.125 -0.490
21504 1.589 -0.143 -0.063 0.164 X EUA NHHS 2| MX M
A QIEYA, NHMS 2| MM
NKTB SEX{xbE ojoj S8 (@91 Aop  1OKTB EXFXHE Ojoj S8 (EH91 - %)
Xt QlFel S EEX £ =% EE] Uxt QlFel =S 8EX 4 2% EE]
3¢ 26Y 618 2,277 -1,239 -793 -304 3¢ 269 2,700 -2,220 165 -183 -246
3¢ 259 2,109 6,694 -865 -8,199 -467 39 259 407 503 210 -242 9%
3¢ 24y -4,051 11,871 -1,827 -5,585 189 39 249 245 1,090 257 -1,327 -275
3¢ 239 -2,264 4,430 33 -1,648 -113 3¢ 23y -2,221 1,456 -116 277 493
3¢ 20Y 7,741 9,014 -1,210 -1,036 326 3¢ 209 -4,059 3,850 382 114 -460
E3 -11,329 34,286 -5,108 -17,261 -369 = -2,928 4,679 898 -1,361 -392
235 -70,729 60,436 -4,772 -7,501 1,851 pES -33,864 28,718 1,407 -3,007 3,484
43 -79,759 63,956 4,789 -14,748 2,373 4z -22,099 22,457 -921 -7,144 4,526
LR 179,032  -138,956 -27,503 -19,958 -3,292 LR 37,463 -27,044 452 1,213 -3,609
N QIEBA, NHAES 2| MK HE] X EYA NHHS 2| MX M
2 Rzs £x10 0815 £ Ash AUt Els MR MS2 SHo2 ANEASLICL A DASOH HESS RR2M B AR B2 DA AMAIMEIO A H2IY & Us AHEe BB S 0|85t0] AT HOILL TAS 1
HEMOILE TS BES 2 USLICL SXAHE RHAIQ| BEIT MBS0l SRS S10(0F S0, £ KRS £X Zo| Ch3t BN MAATI| FURRE ALBE 4 ASLICH 12T THMNES 52 JHAHENOZ I8 £7|ZH
e 22 a8 4 YLt 2 A%l
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