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YA APS O 2 KTB Futures= HO|E DU 2 Alghg CHM LT ZhAbetLCh

(EH21 - pt, %, A1)

55 A7t b, X7t = T 2| HE2+9E 0|7} MYt M.Dur REE 0| ZH e
NKTB006 111.66 111.75 111.62 111.67 0.06 1.039% 111.64 0.03 282 95,640 328,841
NKTB009 111.53 111.53 111.53 111.53 0.00 1.083% 111.66 -0.13 2.82 - -
10KTB006 132.90 13343 132.81 133.14 0.50 1.431% 133.14 0.00 8.24 56,516 109,580
10KTB009 132.30 132.30 132.30 132.30 0.00 1.508% 133.03 -0.73 8.23 - 2

SN 1 QIEUYA, NHME 2| X HE
ol EmZ (5491 %, p) J|&H X8 NKTB006 10KTB006
ojsdaM 2KF NS 111.81 133.75
5MA 10MA 20MA 60MA 1Xpx{E 11174 133.44
NKTB 111.64 111.52 11131 111.11 PIVOT PIVOT 111.68 133.13
10KTB 13273 132.16 131.50 131.98 1XFR|X| 11161 132.82
KTB3Y 0.986 1.018 1.064 1.164 2KFX| K| 111.55 13251
KTB5Y 1.206 1.255 1.308 1.319 High 111.78 133.60
Demark
KTB10Y 1.445 1.493 1.548 1.523 Low 111.65 132.98
EX : QEUA, NHME 2| A HE EH : QEYA, NHHE 2| M| HE
Basket =2 £1} SIX|H|& (E+9I : %, Ao
NKTB003 #ol5 gIX|H€  NKTB006 o128 SIX|H| S 10KTB003 Lol sIX|H€  10KTB006 #0l5 SIX|H|E
=3 19-7 0.987 280.66, =11 19-7 0.987 281.09| =m19-4 1.423 3478 =1 19-4 1.423 35.04
=3 19-3 0.968 27069, =11 19-3 0.968 27110 =m19-8 1417 38.69| =11 19-8 1417 38.98
=23 19-5 1.180 67.39| =1 20-1 1.190 83.13
EX: QIZWA NHME 2| M| ME
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
2g| FolH| 1ZCy | AZCfH| CRS IRS CRS-IRS
CD91¢Y 1.100 0.000 0.000 0.000 e Hedd| =S4t FHUH| Basis
Sortd 0.855 0.000 -0.121 -0.151 1A -0.295 -0.170 0.925 -0.010 -1.220
Z1d 0.868 -0.003 -0.091 -0.127 214 -0.240 -0.125 0.910 -0.023 -1.150
Enkl] 0.982 -0.014 -0.077 -0.085 34 -0.205 -0.125 0.925 -0.030 -1.130
=S54 1.184 -0.041 -0.119 -0.101 44 -0.205 -0.125 0.945 -0.040 -1.150
=010 1411 -0.053 -0.107 -0.091 5 -0.205 -0.120 0.955 -0.050 -1.160
=120 1.533 -0.034 -0.106 -0.066 74 -0.105 -0.120 0.950 -0.060 -1.055
=130 1.547 -0.025 -0.098 -0.042 104 0.075 -0.120 0.983 -0.068 -0.908
=150 1.546 -0.025 -0.099 -0.043 EX : QEUA NHHZ 2| MR
EX : QEOUA, NHME 2| M| HE
NKTB S XtxtE OH0f 52 (@gl:Aop  LOKTB EXtXHE OHOH S (£491 < Ao

LXt 2=l =S 85X £ 23 2y Xt 2=l =S85F% s4 23 2y
48 16 8,438 -1,488 52 -6,990 -64 48 169 3,329 -1,620 -173 -620 -233
48 149 1,703 1,409 -363 -2,470 -182 48 149 -67 171 -165 233 -110
4% 13y 1,787 -7,272 -85 2,590 200 48 13 -772 -2,355 847 1,216 296
4% 10Y 3 1,831 565 -2,411 -109 48 10Y -1,001 -1,652 719 363 229
48 9 -1,163 -825 1,669 315 -140 48 9 848 2,651 -1,557 -535 -629

F 10,768 -6,345 1,838 -8,966 -295 E-3 2,337 -2,805 -329 657 -447

2% 16,305 -14,493 1,221 -5,003 -1,403 2% 525 -1,753 -492 290 -810

43 -4,645 11,768 -7,721 -20,544 -430 4z -224 -665 -113 -3,853 -1,294

L 206,543 -169,983 -31,715 -25,132 -5,550 L) 48,328 -36,458 -734 -2,601 -5,687

EX : QEUA, NHHE 2| A HE EH : AEUA NHHE 2| M| HE

2 REE £X10| O[¢hS §7| o A1t Bl YE MBS SHOZ HYEASLCL YA DHSOH HEEE R22M 2 RAKRO| LSS TAS| 2 MAIMEOA A2/2 4 s X2 HBE 0150 S48 HO|LE FAE 1
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