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

(EH21 - pt, %, A1)

55 A7t b, X7t = T 2| HE2+9E 0|7} MYt M.Dur REE 0| ZH e
NKTB006 11147 111.58 111.44 111.58 0.10 1.068% 111.55 0.03 282 91,232 328,414
NKTB009 11148 11148 11148 111.48 -0.04 1.099% 111.55 -0.07 282 - -
10KTB006 131.56 131.84 131.20 131.84 0.18 1.550% 131.80 0.04 8.23 59,609 115,672
10KTB009 131.52 131.52 131.52 131.52 -0.06 1.580% 131.66 -0.14 8.22 - 2

SN 1 QIEUYA, NHME 2| X HE
ol EmZ (5491 %, p) 71&d x| & NKTB006 10KTB006
ojsdaM 2KF NS 111.67 132.27
5MA 10MA 20MA 60MA 1Xpx{E 111.63 132.05
NKTB 111.54 111.58 111.49 111.22 PIVOT PIVOT 111.53 13163
10KTB 132.17 132.45 132.08 132.14 1XFX|X| 11149 13141
KTB3Y 1.030 1.010 1.033 1.130 2KEX| K| 111.39 130.99
KTB5Y 1.257 1.233 1.263 1.296 High 111.65 13216
Demark
KTB10Y 1.505 1.475 1.504 1.508 Low 11151 131.52
EX : AEYA, NHMS 2 A HEf EH : QEYA, NHHE 2| M| HE
Basket =2 £1} SIX|H|& (E+9I : %, Ao
NKTB003 ENCIE=S gIX|H€  NKTB006 o128 SIX|H|& 10KTB003 Lol &IX|H|2  10KTBO06 ENCIE=S SIX|H|E
=3 19-7 1.014 27941 =21 19-7 1.014 279.72| =1 19-4 1.545 3476 =1 19-4 1.545 34.86
=3 19-3 0.968 27011 =1 19-3 0.968 27040 =1 19-8 1.542 38.67| =1 19-8 1.542 38.78
=3 19-5 1.233 66.52| =1 20-1 1.260 82.14
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 FHYUH| S HYUH| Basis
Sortd 0.832 -0.021 -0.036 -0.170 1A -0.520 -0.025 0.910 -0.020 -1.430
Z1d 0.873 -0.011 -0.006 -0.120 214 -0.400 -0.080 0.900 -0.033 -1.300
Enkl] 1.018 -0.018 0.012 -0.042 34 -0.350 -0.090 0.933 -0.028 -1.283
=S54 1.277 -0.014 0.058 0.011 44 -0.305 -0.075 0.968 -0.028 -1.273
=010 1.546 0.001 0.108 0.014 5 -0.280 -0.070 0.993 -0.025 -1.273
=120 1.636 0.001 0.072 0.014 74 -0.160 -0.050 0.998 -0.025 -1.158
=130 1.659 0.004 0.082 0.023 104 0.020 -0.050 1.040 -0.025 -1.020
=150 1.659 0.004 0.082 0.023 EX : QEUA NHHZ 2| MR
EX : QEOUA, NHME 2| M| HE
NKTB SEX{xbE ojoj S8 (@91 Aop  1OKTB EXFXHE Ojoj S8 (EH91 - %)

LXt 2=l =S 85X £ 2 2y LR} o|=ol 28EX EA o3 B3
48 249 4,252 -2,711 -599 116 -760 48 249 788 -885 96 -216 323
4% 23y 3,907 -2,991 -2,824 1,611 131 48 239 4,003 -867 11 -2,423 4
48 229 426 -1,031 -668 3,243 219 48 229 257 857 -547 -825 -257
48 21y -7,022 2,228 1,109 773 165 48 219 -3,797 3,360 393 -230 445
4% 20 5,653 -8,562 -221 4,008 -25 48 20 2,595 -221 41 -1,888 -16

F 7,216 -13,067 -3,203 9,751 -270 E-3 3,846 2,244 -6 -5,582 499

2% 16,452 -23,077 -2,519 5,280 -323 2% 6,852 -1,989 1,254 -7,150 727

43 32,032 -48,584 -6,900 9,387 -2,426 4z 16,228 -5,947 -1,160 -12,156 -1,533

L 211,064 -187,540 -34,403 -10,571 -5,718 L) 53,691 -32,991 -708 -10,943 -5,142

S AEYA, NHMES 2 A HIEf 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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