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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 111.21 111.39 111.12 111.36 0.06 1.138% 111.31 0.05 2.82 159,329 302,532
NKTB009 111.37 111.37 111.37 111.37 0.00 1.134% 111.33 0.04 2.82 - -
10KTBO0O6  131.18 131.86 130.85 131.60 0.10 1.573% 13161 -0.01 8.23 77,612 108,620
10KTB009 0.00 0.00 0.00 131.35 0.00 1.596% 131.44 -0.09 8.22 - -
EH: IEUA, NHHE 2| MM
o)=s™a % b J1&d KB NKTB006 10KTB006
ojsdaM 2KF NS 111.56 132.45
5MA 10MA 20MA 60MA 1R S 111.46 132.02
NKTB 111.31 11111 111.29 110.92 PIVOT PIVOT 111.29 131.44
10KTB 131.52 130.85 13218 131.58 1AFX|X| 111.19 131.01
KTB3Y 1.085 1.106 1.088 1.232 2K K| 111.02 130.43
KTB5Y 1314 1.354 1.273 1.363 High 111.51 132.24
Demark
KTB10Y 1.559 1.599 1.496 1.557 Low 111.24 131.23
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 1.070 28070, =3 19-7 1.070 28067, =1 19-4 1.569 3542 21 19-4 1.569 35.50
=1 19-3 1.064 27062 21 19-3 1.064 27060, =1 19-8 1.551 3934 =1 19-8 1.551 39.43
=1 19-5 1310 6875 =1 20-1 1.296 84.35
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 0.030 -0.300 U HUH| =743 FoUH| Basis
Eot1yd 1.008 -0.013 -0.026 -0.058 114 -0.530 -0.085 0.953 -0.025 -1.483
2314 0.989 -0.016 -0.026 -0.044 21 -0.325 -0.070 0.975 0.003 -1.300
2334 1.070 -0.028 -0.057 -0.012 34 -0.205 -0.050 1.003 0.018 -1.208
2154 1.296 -0.020 -0.134 0.113 411 -0.215 -0.055 1.033 0.025 -1.248
21104 1.551 -0.011 -0.157 0.196 514 -0.210 -0.055 1.045 0.030 -1.255
21201 1671 0.006 -0.109 0.285 74 -0.110 -0.040 1.045 0.033 -1.155
21304 1.669 0.008 -0.098 0.269 104 0.100 -0.040 1.083 0.033 -0.983
21504 1.670 0.009 -0.096 0.270 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 £ o 2y AR} Q|Zel 3I8Ex} EAl 23 w3
3¢ 31y 3,423 -12,266 339 729 -73 3¢ 319 2,232 2,118 -785 294 -373
3¢ 30Y 5,517 -6,020 -2,591 1,954 601 3¢ 309 3,834 -1,592 736 -2,201 -326
3¢ 27Y 4,851 5,536 -1,327 -4,937 1,305 39 27y 1,125 1,173 1,041 -886 -218
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 3¢ 259 407 503 210 -242 9%
E3 16,518 3,779 -5,683 -11,246 -1,548 = 10,298 -4,254 -715 -3,218 -1,067
235 -17,731 22,137 -7,933 -19,089 824 pES -8,371 12,765 -1,124 -4,266 -9
43 -70,876 75,693 568 -26,626 1,751 4z -16,490 26,013 -998 -12,614 4,144
LR 192,823  -151,706 -31,082 22,212 -4,069 LR 44,654 -29,581 -638 -1,580 -4,526
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
ks 22 &4% + YsUch B X2E YA 21
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