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

(EH21 - pt, %, A1)

5 A7t i, X7t 37t HeH| H=594E 0|27} g7t M.Dur HeE  OIZNE
NKTB006 111.39 111.48 111.37 111.40 0.00 1.125% 111.38 0.02 2.82 103,404 312,534
NKTB009 11131 11131 11131 11131 0.00 1.154% 111.37 -0.06 2.82 - -
10KTB006 131.46 131.76 131.14 131.19 -0.36 1.611% 131.25 -0.06 8.22 56,899 112,302
10KTB009 0.00 0.00 0.00 13138 0.00 1.593% 131.08 0.30 8.22 - -

EX : AEYA NHHE 2| MAAIE
ols™a (EH9] %, pt) A= IPNE NKTB006 10KTB006
ojsdaM 2KF NS 111.53 131.98
5MA 10MA 20MA 60MA 1Xp Mg 111.46 131.59
NKTB 111.35 111.33 111.23 110.99 PIVOT PIVOT 111.42 131.36
10KTB 13151 13151 131.47 131.68 1XFX|X| 111.35 130.97
KTB3Y 1.063 1.074 1.090 1.207 PINUSPA| 11131 130.74
KTB5Y 1.316 1315 1314 1351 High 111.50 131.48
Demark
KTB10Y 1.547 1.553 1.551 1.549 Low 111.39 130.86
EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME
Basket =2/ E 1} SIX|H| & (He] : 9%, 7o
NKTB003 o= SIX|H|2 NKTB006 A= SIX|H| 2 10KTB003 el f=3 SiX|H|2  10KTB006 o= SIX|H| &
=1 19-7 1.047 280.54, =1 19-7 1.047 280.82 =1 19-4 1.604 3530 =11 19-4 1.604 35.24
=1 19-3 1.025 270.78 =1 19-3 1.025 271.05 =1 19-8 1.581 39.24| =11 19-8 1.581 39.18
=1 19-5 1.303 68.05| =11 20-1 1.319 83.67
SH ;oA NHAS 2| A X ME]
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
2g| FUH| 13=CHH| ESW| CRS IRS CRS-IRS
CD91¢Y 1.100 0.000 0.000 0.080 St Hedd| S HYUH| Basis
Eord 0.884 -0.028 -0.124 -0.073 14 -0.075 0.270 0.900 -0.018 -0.975
Z1d 0.911 -0.017 -0.078 -0.070 24 -0.090 0.170 0.950 -0.010 -1.040
=134 1.047 -0.005 -0.023 0.017 34 -0.060 0.100 0.993 -0.005 -1.053
=S54 1.318 0.016 0.022 0.122 43 -0.060 0.100 1.050 -0.003 -1.110
=110 1.580 0.037 0.029 0.139 54 -0.075 0.100 1.083 0.003 -1.158
=120 1.661 0.033 -0.010 0.178 7d 0.025 0.100 1.090 0.005 -1.065
=130 1.670 0.030 0.001 0.188 101 0.240 0.100 1.150 0.013 -0.910
=150 1.670 0.029 0.000 0.189 SN QEUA NHME 2| NAME
EX  QIEUA, NHME 2| MA|ME
NKTB SEX{xbE ojoj S8 (@91 Aop  1OKTB EXFXHE Ojoj S8 (EH91 - %)
AR} QlFel S8EX =4 =29 L4 LR} 2=l S8&X £ =4 =2y
48 7Y 3,392 -6,063 120 2,366 -63 49 7Y -1,053 607 10 -83 -91
4% 6 1,694 -2,460 -1,202 1,952 -128 48 6Y 2,704 -2,652 126 -216 -17
4% 3¢ -5,843 370 52 4,759 -287 48 3Y -4,794 3,785 -89 -780 231
4 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
F -517 -10,753 -1,867 7,090 -772 F 812 -4,318 256 -1,656 -237

2F 16,001 -14,532 -7,550 -4,156 -2,320 23 11,110 -8,572 -459 -4,874 -1,304

4F -62,330 59,463 -7,686 -19,291 271 4= -23,816 20,572 179 -9,589 3,070

L] 192,306 -162,459 -32,949 -15,122 -4,841 LX) 45,466 -33,899 -382 -3,236 -4,763

EX : AEYA, NHHE 2| MAHE 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
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