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

(EH21 - pt, %, A1)

= A7t a7t X7t E7t U] HE2+9E 0|27} XYt M.Dur Agjg  OjEMYH
NKTB006 111.63 111.64 110.24 111.56 -0.05 1.074% 111.53 0.03 2.82 123,079 317,538
NKTB009 111.60 111.60 111.60 111.60 0.00 1.061% 111.52 0.08 2.82 - -
10KTBO0O6  133.02 133.12 131.87 132.75 -0.14 1.467% 13275 0.00 8.24 68,351 110,122
10KTB009 0.00 0.00 0.00 132.78 0.00 1.464% 13263 0.15 8.24 - 2
EH: IEUA, NHHE 2| MM
o)=s™a % b J1&d KB NKTB006 10KTB006
ojsdaM 2KF NS 112.55 133.83
5MA 10MA 20MA 60MA 1R S 112.05 133.29
NKTB 11161 111.59 11144 111.18 PIVOT PIVOT 111.15 132.58
10KTB 132.84 132.52 131.94 13213 1AFX|X| 110.65 132.04
KTB3Y 1.006 1.006 1.044 1.144 2K K| 109.75 131.33
KTB5Y 1.215 1.228 1.277 1.303 High 111.60 132.94
Demark
KTB10Y 1.443 1.466 1.516 1.510 Low 110.20 131.69
N QEYA, NHME 2| MM 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 1.035 27933 21 19-7 1.035 27920 =1 19-4 1.463 3472 =1 19-4 1.463 3471
=1 19-3 1.000 269.82| 21 19-3 1.000 26970 =1 19-8 1454 3863 =1 19-8 1.454 38.62
=1 19-5 1.206 67.00 =1 20-1 1.230 82.54
SH : QIEUA, NHME 2| MX|HE
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 0.000 U HUH| =743 FoUH| Basis
Eot1d 0.869 0.005 -0.015 -0.139 114 -0.350 -0.095 0.930 0.000 -1.280
2314 0.886 0.010 -0.025 -0.103 21 -0.210 -0.090 0.930 0.005 -1.140
2334 1.035 0.022 -0.012 -0.035 34 -0.160 -0.080 0.943 0.003 -1.103
2154 1.230 0.013 -0.088 -0.066 411 -0.150 -0.070 0.963 0.003 -1.113
21104 1.458 0.014 -0.122 -0.093 514 -0.140 -0.065 0.973 0.003 -1.113
21201 1.575 0.013 -0.086 -0.096 74 -0.040 -0.065 0.970 0.003 -1.010
21304 1.596 0.019 -0.074 -0.073 104 0.140 -0.065 1.008 0.003 -0.868
21504 1.596 0.020 -0.074 -0.074 A QIEBA, NHAZ 2| MK 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% 21 -7,022 2,228 1,109 773 165 4% 21 -3,797 3,360 393 -230 445
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
E3 6,077 -10,903 1,092 131 -4 = 3,577 2,913 128 -5,265 132
235 13,565 24,411 2,757 1,947 -530 pES 2,124 2,410 124 -4,326 -540
43 22,123 -21,009 -6,740 -10,160 -2,598 4z 14,532 -5,679 -88 -10,444 -2,028
LR 202,479  -180,807 -30,312 -15,541 -5,308 LR 48,643 -32,096 -268 7,479 -5,212
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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