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

(EH21 - pt, %, A1)

5= A7t 27t 7t =7t M| HE=T9E 0|27} MYt M.Dur HeE  OIZNE
NKTB006 111.53 111.56 111.50 111.51 -0.07 1.090% 11151 0.00 2.82 61,827 333,510
NKTB009 111.46 111.46 111.46 111.46 -0.02 1.106% 111.50 -0.04 2.82 - -
10KTB006 131.60 131.65 131.30 131.30 -0.54 1.600% 131.37 -0.07 8.22 31,865 116,674
10KTB009 131.69 131.69 131.69 131.69 0.17 1.564% 131.20 0.49 8.23 - 2
EX : AEYA NHHE 2| MAAIE
o)=s™a % b J1&H X|=E NKTB006 10KTB006
ojsdaM 2KF NS 111.58 131.77
SMA 10MA 20MA 60MA 1Xt N & 111.55 131.53
NKTB 111.52 111.57 111.50 111.23 PIVOT PIVOT 111.52 13142
10KTB 131.85 13231 132.06 132.13 1XHX| X 11149 131.18
KTB3Y 1.032 1.015 1.031 1.125 2KEX| K| 11146 131.07
KTB5Y 1.271 1.243 1.264 1.294 High 111.54 13148
Demark
KTB10Y 1.531 1.488 1.506 1.508 Low 111.48 13113
EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME
Basket 42| £t SUX[H|& (5191 % 7
NKTB003 BN SIX|H|€  NKTB006 EX-TE BIX|H|S 10KTB003 xolg sIX|H|€  10KTB006 BT SIX|H|S
=1 19-7 1.026 279.15, =1 19-7 1.026 279.15 =1 19-4 1.588 3481 =11 19-4 1.588 34.69
=1 19-3 0.969 270.12) =1 19-3 0.969 270.12 =1 19-8 1.579 38.74| =11 19-8 1.579 38.60
=1 19-5 1.261 66.35| =11 20-1 1.291 81.87
SH : QIEUA, NHME 2| MX|HE
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
2g| FHUH| 13=CHH| AZSCH| CRS IRS CRS-IRS
CD91¢Y 1.100 0.000 0.000 0.000 St Hedd| EdeAs HelH| Basis
EoH 0.830 -0.002 -0.034 -0.191 14 -0.480 0.040 0.915 0.005 -1.395
kL] 0.878 0.005 0.002 -0.127 24 -0.375 0.025 0.913 0.013 -1.288
=134 1.026 0.008 0.013 -0.072 34 -0.325 0.025 0.945 0.013 -1.270
=S54 1.288 0.011 0.071 -0.028 43 -0.280 0.025 0.983 0.015 -1.263
=110 1.576 0.030 0.132 0.014 54 -0.255 0.025 1.015 0.023 -1.270
=120 1.673 0.037 0.111 0.008 7d -0.135 0.025 1.020 0.023 -1.155
=130 1.692 0.033 0.115 0.031 101 0.045 0.025 1.070 0.030 -1.025
=150 1.693 0.034 0.117 0.032 SN QEUA NHME 2| NAME
EX : AEYA NHHE 2| MA[HIE
NKTB SEX{xbE ojoj S8 (@91 Aop  1OKTB EXFXHE Ojoj S8 (EH91 - %)
AR} QlFel S8EX £ 2% 2y ARt 2=l =S85 £4 2 2y
48 27Y 684 924 2,136 -5,214 108 48 27Y 692 -1,205 337 -435 364
48 24 4,252 -2,711 -599 116 -760 48 24Y 788 -885 96 -216 323
48 23 3,907 -2,991 -2,824 1611 131 4% 23Y 4,003 -867 11 -2,423 4
48 22 426 -1,031 -668 3,243 219 43 22 257 857 -547 -825 -257
48 21 -7,022 2,228 1,109 773 165 48 21 -3,797 3,360 393 -230 445
= 2,247 -3,581 -846 529 -137 S 1,943 1,260 290 -4,129 879
2F 17,133 -23,984 -948 2477 -106 23 8,545 -1,542 872 -7,948 862
4 27,865 -53,196 -3,437 9,110 -1,013 43 15,795 -8,325 218 -11,705 -951
L] 211,748 -186,616 -32,267 -15,785 -5,610 LX) 54,383 -34,196 -371 -11,378 -4,778
EX : AEYA, NHHE 2| MAHE X AEYA, NHHE 2| AAHIE
2 X2e FXO OIS &7 QI8 07t &= R M3 S SHo R AYEAELIC SA DS HZE = AHERN 2 ZAXLRO| 82 SAS| 2IMXIME M MEE 4 A= Xt2ot YEE 0|85t Ay Z{O0[L, GAl= O
HEAO|LE TS B 2 USLICL SXIAHE RHAIQ| BHEFT} M Qotoll 1S S10{0F S0, £ X2E X} 20| Ch3t HN MYATI FUKRE ALSE 4 SSLICH 121 THHAEL 52 JHAHEN02 I8 E7|2Ho
ks 22 &4% 5 Usl
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