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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 111.58 111.67 111.58 111.61 0.02 1.058% 111.58 0.03 2.82 49,407 322,089
NKTB009 111.58 11158 111.58 111.58 0.00 1.068% 111.57 0.01 2.82 - -
10KTBO0O6  132.65 133.17 13265 132.89 0.13 1.454% 132.90 -0.01 8.24 39,334 112,009
10KTB009 0.00 0.00 0.00 132.65 0.00 1.476% 132.79 -0.14 8.24 - 2
EH: IEUA, NHHE 2| MM
o)=s™a % b J1&d KB NKTB006 10KTB006
ojsdaM 2KF NS 111.71 133.42
5MA 10MA 20MA 60MA 1R S 111.66 133.16
NKTB 111.62 111.57 111.40 111.16 PIVOT PIVOT 111.62 132.90
10KTB 13277 13240 131.76 132.08 1XFX| K| 111.57 132.64
KTB3Y 0.999 1.007 1.050 1.151 2K K| 111.53 132.38
KTB5Y 1.214 1.235 1.289 1.308 High 111.69 133.29
Demark
KTB10Y 1.445 1474 1.529 1.514 Low 111.60 13277
N QEBA, NHME 2| MK HE] S QEYA NHMS 2| MM
Basket =2/ E 1} SIX|H| & (He] : 9%, 7o
NKTB003 BN SIX|H|€  NKTB006 2ol2 BIX|H|S 10KTB003 xolg SIX|H|€  10KTBOO6 292 SR H| S
=1 19-7 1.014 27981 =1 19-7 1.014 27990, =1 19-4 1.446 3472 =1 19-4 1.446 34.80
=1 19-3 0.989 27002 21 19-3 0.989 27011 =1 19-8 1.442 3863 =1 19-8 1.442 3871
=1 19-5 1.193 67.07| =3 20-1 1216 82.68
EX:QZWA NHME 2| MX|ME
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
ErT FolH| 1=ChH| 4ZSCijH]| CRS IRS CRS-IRS
CcD91Y 1.100 0.000 0.000 0.000 U HUH| =73 FHUH| Basis
Eot1d 0.864 -0.004 -0.048 -0.157 114 -0.255 -0.010 0.930 -0.005 -1.185
2314 0.876 -0.003 -0.052 -0.129 21 -0.120 0.040 0.925 -0.005 -1.045
2334 1.013 0.007 -0.039 -0.085 34 -0.080 0.040 0.940 -0.005 -1.020
F154 1.217 -0.002 -0.085 -0.099 411 -0.080 0.040 0.960 -0.005 -1.040
21104 1.444 0.006 -0.099 -0.118 514 -0.075 0.040 0.970 -0.005 -1.045
21201 1.562 -0.002 -0.066 -0.103 74 0.025 0.040 0.968 -0.005 -0.943
21304 1.577 0.000 -0.063 -0.084 104 0.205 0.040 1.005 -0.005 -0.800
21501 1.576 -0.001 -0.065 -0.085 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]
4% 20y 5,653 -8,562 -221 4,008 -25 4% 20y 2,595 -221 41 -1,888 -16
4% 17y -2,695 -4,490 515 4,810 102 48 17Y 1,517 1,223 32 -2,760 46
4% 16 8438 -1,488 52 -6,990 -64 4% 16 3,329 -1,620 -173 -620 -233
4% 14y 1,703 1,409 -363 -2,470 -182 4% 14y -67 171 -165 233 -110
4% 13 1,787 7,272 -85 2,590 200 4% 13y 772 -2,355 847 1,216 296
E3 14,886 -20,403 -102 1,948 31 = 6,602 -2,802 582 -3,819 -17
235 22,281 -29,099 446 3,126 -823 pES 8,625 -3,602 -143 -4,312 -1,002
43 26,881 -18,807 -7,816 -12,581 -2,876 4z 16,108 -7,583 -597 -9,937 -1,980
LR 209,501  -183,035 -31,421 -16,314 -5,473 LR 52,440 -35,456 -661 -7,249 -5,657
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
e 22 &4% + YsUch £ X
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