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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 111.32 11149 111.28 111.40 0.05 1.125% 111.37 0.03 2.82 100,565 304,350
NKTB009 111.32 111.32 111.32 111.32 0.00 1.150% 111.34 -0.02 2.82 - -
10KTBO0O6 13137 132.03 131.04 131.55 0.08 1.577% 131.64 -0.09 8.23 61,543 112,874
10KTB009 0.00 0.00 0.00 131.33 0.00 1.598% 131.48 -0.15 8.22 - -
EH: IEUA, NHHE 2| MM
o)=s™a % b J1&d KB NKTB006 10KTB006
ojsdaM 2KF NS 111.60 132.53
5MA 10MA 20MA 60MA 1R S 111.50 132.04
NKTB 111.34 111.29 111.23 110.97 PIVOT PIVOT 111.39 131.54
10KTB 131.59 131.35 131.61 131.65 1XFX| K| 111.29 131.05
KTB3Y 1.068 1.082 1.092 1.213 2K K| 111.18 130.55
KTB5Y 1311 1.326 1.307 1.355 High 111.55 132.29
Demark
KTB10Y 1.541 1.566 1.540 1.551 Low 111.34 131.30
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|€  10KTBOO6 292 SIX|H|S
=1 19-7 1.055 28049 =1 19-7 1.055 28074 =1 19-4 1.570 3529 =1 19-4 1.570 35.36
=1 19-3 1.031 27080, 21 19-3 1.031 27104| =1 19-8 1.544 3923 =1 19-8 1.544 39.31
=1 19-5 1.297 6823 =1 20-1 1.307 83.86
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 0.000 -0.290 U HUH| =73 FHUH| Basis
sot1id 0.912 -0.040 -0.109 -0.130 114 -0.345 0.185 0.918 -0.045 -1.263
2314 0.928 -0.022 -0.077 -0.092 21 -0.260 0.110 0.960 -0.045 -1.220
I134 1.052 -0.014 -0.046 -0.047 34 -0.160 0.100 0.998 -0.038 -1.158
2154 1.302 -0.027 -0.014 0.034 411 -0.160 0.110 1.053 -0.023 -1.213
21104 1.543 -0.005 -0.019 0.019 514 -0.175 0.100 1.080 -0.010 -1.255
21201 1.628 -0.023 -0.037 0.088 74 -0.075 0.100 1.085 -0.008 -1.160
21304 1.640 -0.028 -0.021 0.093 104 0.140 0.100 1.138 0.003 -0.998
21504 1.641 -0.027 -0.020 0.094 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]
48 6 1,694 -2,460 -1,202 1,952 -128 4% 6 2,704 -2,652 126 -216 -17
4% 3y -5,843 370 52 4,759 -287 4% 39 -4,794 3,785 -89 -780 231
4% 2y 2,825 1,184 1,017 -4,070 -216 4% 29! 806 -934 -187 734 -9
48 1Y -2,585 -3,784 -1,854 2,083 -78 4% 1 3,149 -5,124 396 1,311 -351
3¢ 31y 3,423 -12,266 339 729 -73 3¢ 319 2,232 -2,118 -785 294 -373
E3 -486 -16,956 -1,648 5,453 -782 = 4,097 -7,043 -539 -1,279 -519
235 8,558 3,402 -9,497 -12,107 -2,068 pES 12,408 -8,089 212 -6,118 -1,488
43 71,141 65,868 -5,465 -19,962 698 4z -29,904 25,730 298 -10,770 4,070
LR 188,914  -156,396 -33,069 -17,488 -4,778 LR 46,519 -34,506 -392 3,153 -4,672
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
H S oY+ UBLUCL 2 X2 A

Exteao| M8 £ Atgh
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