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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 111.46 11155 11145 111.48 0.02 1.099% 11147 0.01 2.82 76,761 323,636
NKTB009 111.52 11152 111.52 111.52 0.00 1.087% 11145 0.07 2.82 - -
10KTBO06  131.60 13215 13151 131.66 -0.04 1.567% 13173 -0.07 8.23 48,233 113,076
10KTB009 0.00 0.00 0.00 131.58 0.00 1.574% 131.59 -0.01 8.23 - 2
EH: IEUA, NHHE 2| MM
o)=s™a % b J1&d KB NKTB006 10KTB006
ojsdaM 2KF NS 111.59 13241
5MA 10MA 20MA 60MA 1R S 111.54 132.04
NKTB 111.54 111.59 111.48 111.21 PIVOT PIVOT 111.49 131.77
10KTB 132.35 132.54 132.09 132.14 1XFX| K| 111.44 131.40
KTB3Y 1.027 1.007 1.035 1.134 2K K| 111.39 131.13
KTB5Y 1.245 1.226 1.263 1.298 High 111.57 132.23
Demark
KTB10Y 1483 1464 1.502 1.508 Low 111.47 131.59
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 1.035 27941 23 19-7 1.035 27928 =1 19-4 1.555 3487 21 19-4 1.555 34.90
=1 19-3 0.995 27000, 21 19-3 0.995 269.89| =1 19-8 1.546 3879 =1 19-8 1.546 38.82
=1 19-5 1.258 66.80| =1 20-1 1.291 82.28
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 0.000 U HUH| =743 FoUH| Basis
Eot1d 0.853 -0.017 0.010 -0.123 114 -0.495 0.105 0.930 -0.003 -1.425
2314 0.884 -0.009 0.022 -0.075 21 -0.320 0.010 0.933 -0.010 -1.253
2334 1.036 -0.010 0.050 -0.023 34 -0.260 0.015 0.960 -0.010 -1.220
2154 1.291 0.022 0.089 -0.012 411 -0.230 0.020 0.995 -0.013 -1.225
21104 1.545 0.013 0.107 0.027 514 -0.210 0.020 1.018 -0.015 -1.228
21201 1.635 0.008 0.100 -0.004 74 -0.110 0.020 1.023 -0.018 -1.133
21304 1.655 0.003 0.111 0.010 104 0.070 0.020 1.065 -0.020 -0.995
21504 1.655 0.001 0.112 0.010 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% 23y 3,907 -2,991 -2,824 1,611 131 4% 23y 4,003 -867 11 2,423 4
4% 229 426 -1,031 -668 3,243 219 4% 229 257 857 -547 -825 -257
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
48 17y -2,695 -4,490 515 4,810 102 4% 17Y 1,517 1,223 32 -2,760 46
E3 269 -14,846 -2,089 14,445 592 = 4,575 4,352 -70 -8,126 222
235 11,037 21,191 -251 5,479 297 pES 6,912 1,547 -399 -7,469 -225
43 28,398 -43,596 -7,540 8,478 -1,970 4z 18,140 -7,282 -1,091 -12,123 -2,102
LR 206,812  -184,829 -33,804 -10,687 -4,958 LR 52,903 -32,106 -804 -10,727 -5,465
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
ks YRES AT £ ASLICH £ NHEE YA BT

ExjZo| A
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St




