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

(EH21 - pt, %, A1)

5= A7t 27t 7t =7t M| HE=T9E 0|27} MYt M.Dur HeE  OIZNE
NKTB006 11141 111.46 111.32 111.35 -0.04 1.141% 11133 0.02 2.82 85,764 305,340
NKTB009 11133 111.33 11133 111.33 -0.07 1.147% 11131 0.02 2.82 - -
10KTB006 131.81 132.13 131.30 131.47 -0.35 1.585% 131.59 -0.12 8.22 49,259 112,550
10KTB009 131.67 131.67 131.67 131.67 0.31 1.566% 131.42 0.25 8.23 - -
EX : AEYA NHHE 2| MAAIE
o)=s™a % b J1&H X|=E NKTB006 10KTB006
ojsdaM 2KF NS 111.52 132.46
SMA 10MA 20MA 60MA 1K & 11143 131.97
NKTB 111.32 111.22 111.24 110.95 PIVOT PIVOT 111.38 131.63
10KTB 131.58 131.12 131.78 131.62 1XFX| K| 111.29 131.14
KTB3Y 1.077 1.092 1.091 1.219 2KEX| K| 111.24 130.80
KTB5Y 1314 1.342 1.298 1.359 High 11141 131.80
Demark
KTB10Y 1.545 1.583 1.527 1.554 Low 111.27 130.97
EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME
Basket 2| &1} &X|H|& (He] : 9%, 7o
NKTB003 BN SIX|H|€  NKTB006 ENCIE=] BIX|H|S 10KTB003 xolg sIX|H|€  10KTB006 BT SIX|H|S
=1 19-7 1.065 280.54| =11 19-7 1.065 280.60 =1 19-4 1.574 3536 =1 19-4 1574 35.29
=1 19-3 1.045 270.78| =11 19-3 1.045 270.84 =1 19-8 1.549 3930 =1 19-8 1.549 39.23
=1 19-5 1.319 6840 =11 20-1 1.327 83.97
SH : QIEUA, NHME 2| MX|HE
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
2g| FHUH| 13CjH| AZSCH| CRS IRS CRS-IRS
CD91Y 1.100 0.000 0.000 -0.290 St Hedd| EdeAs HelH| Basis
EoH 0.952 -0.024 -0.050 -0.154 14 -0.530 0.170 0.963 -0.003 -1.493
Z1d 0.950 -0.009 -0.043 -0.123 24 -0.370 0.110 1.005 0.015 -1.375
Enkl] 1.066 0.007 0.006 -0.083 34 -0.260 0.115 1.035 0.015 -1.295
=S54 1.329 0.026 0.063 0.015 43 -0.270 0.130 1.075 0.023 -1.345
=110 1.548 0.030 0.016 -0.022 54 -0.275 0.135 1.090 0.025 -1.365
=120 1.651 0.012 0.029 0.075 7d -0.175 0.135 1.093 0.028 -1.268
=130 1.668 0.023 0.032 0.077 101 0.040 0.135 1135 0.033 -1.095
=150 1.668 0.023 0.032 0.077 EX: QEUA NHHE 2| MAHE
EX : QIEUA NHMS 2| MAME
NKTB SEX{xbE ojoj S8 (@91 Aop  1OKTB EXFXHE Ojoj S8 (EH91 - %)
AR} QlFel S8EX £ 2% 2y ARt 2=l =S85 £4 2 2y
48 3Y -5,843 370 52 4,759 -287 48 3¢ -4,794 3,785 -89 -780 231
48 2Y 2,825 1,184 1,017 -4,070 -216 48 2¢ 806 -934 -187 734 -9
48 1Y -2,585 -3,784 -1,854 2,083 -78 48 1Y 3,149 -5,124 396 -1,311 -351
38 31¢ 3,423 -12,266 339 729 -73 3% 31Y 2,232 -2,118 -785 294 -373
38 30¢ 5,517 -6,020 -2,591 1,954 601 3% 30 3,834 -1,592 736 -2,201 -326
F 3,337 -20,516 -3,037 5,455 -53 F 5227 -5,983 71 -3,264 -828
2F 4,600 10,292 -8,262 -15,707 -2,053 2F 7,483 -3,981 -454 -5,625 -978
4 -73,820 61,560 -552 -22,956 1,979 4= -27,526 26,305 105 -12,899 4,069
LS 187,220 -153,936 -31,867 -19,440 -4,650 LX) 43,815 -31,854 -518 -2,937 -4,655
X QEWA NHME 2| MAAE 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
e fgRES SUY 4 ST 2 X
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