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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 111.55 111.66 111.54 111.64 0.13 1.048% 111.60 0.04 2.82 51,048 329,454
NKTB009 111.47 111.47 111.47 111.47 0.00 1.103% 111.60 -0.13 2.82 - -
10KTB006 131.72 132.10 131.70 132.04 043 1.532% 132.05 -0.01 8.23 36,116 118,992
10KTB009 131.60 131.60 131.60 131.60 0.00 1.573% 13191 -0.31 8.23 - 3
EX : AEYA NHHE 2| MAAIE
o)=s™a % b J1&H X|=E NKTB006 10KTB006
ojsdaM 2KF NS 111.73 132.35
SMA 10MA 20MA 60MA 1Xt N & 111.69 132.19
NKTB 111.54 111.56 111.52 111.26 PIVOT PIVOT 111.61 131.95
10KTB 131.69 132.17 132.08 132.15 1XHX| X 111.57 131.79
KTB3Y 1.024 1.020 1.024 1.115 2KEX| K| 11149 131.55
KTB5Y 1.278 1.251 1.260 1.290 High 111.71 132.27
Demark
KTB10Y 1.549 1.503 1.504 1.506 Low 111.59 131.87
EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME
Basket 42| £t SUX[H|& (5191 % 7
NKTB003 BN SIX|H|€  NKTB006 ENCIE=] BIX|H|S 10KTB003 xolg sIX|H|€  10KTB006 BT SIX|H|S
=1 19-7 1.006 27887, =1 19-7 1.006 279.39 =1 19-4 1.529 3455 =11 19-4 1.529 34.69
=1 19-3 0.950 269.77, =1 19-3 0.950 270.27 =1 19-8 1.516 3848 | =11 19-8 1.516 38.64
=1 19-5 1.214 65.91| =1 20-1 1.244 81.60
SH : QIEUA, NHME 2| MX|HE
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
2g| FHUH| 13CjH| AZSCH| CRS IRS CRS-IRS
CD91Y 1.100 0.000 0.000 0.000 St Hedd| EdeAs HQUH| Basis
EoH 0.817 -0.011 -0.053 -0.189 14 -0.385 0.075 0.905 -0.013 -1.290
Z1d 0.872 -0.007 -0.021 -0.112 24 -0.380 0.000 0.900 -0.018 -1.280
=134 1.006 -0.027 -0.040 -0.086 34 -0.340 -0.005 0.923 -0.023 -1.263
=S54 1.246 -0.042 -0.023 -0.080 43 -0.315 -0.013 0.950 -0.028 -1.265
=110 1.518 -0.042 -0.014 -0.027 54 -0.290 -0.015 0.975 -0.030 -1.265
=120 1.634 -0.045 0.007 -0.028 7d -0.170 -0.015 0.988 -0.030 -1.158
=130 1.656 -0.038 0.004 -0.005 101 0.010 -0.015 1.038 -0.030 -1.028
=150 1.656 -0.040 0.002 -0.005 EX: QEUA NHHE 2| MAHE
EX : AEYA NHHE 2| MA[HIE
NKTB SEX{xbE ojoj S8 (@91 Aop  1OKTB EXFXHE Ojoj S8 (EH91 - %)
Uxt = FBEX LY 2y CE Uxt olzel  ZgEX =4 oy e
48 29 3,220 1,325 -255 -215 -367 48 29 1,817 -373 -54 -367 -326
48 28 851 -4,077 168 3,125 -174 48 28Y 3,911 -3,665 772 -716 -29
48 27 684 924 2,136 -5,214 108 48 27 692 -1,205 337 -435 364
4 24 4,252 -2,711 -599 116 -760 48 24 788 -885 96 -216 323
4 23 3,907 -2,991 -2,824 1,611 131 4E 23 4,003 -867 11 -2,423 4
F 12,914 -7,530 -1,374 -577 -1,062 F 11,211 -6,995 1,162 -4,157 336
2F 17,714 -20,873 -587 5,267 -665 2F 15,112 -3,396 908 -10,480 321
4 22,996 -37,662 -1,272 9,337 -2,082 4= 15,457 -8,653 985 -10,881 -607
L] 215,819 -189,368 -32,354 -12,875 -6,151 LX) 60,111 -38,234 347 -12,461 -5,133
X QEWA NHME 2| MAAE 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
e 22 &4% + YsUch £ X
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