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

(EH21 - pt, %, A1)

55 A7t inb/; X7} Z7t M| HE+9E 0|27t X7t M.Dur A 02N
NKTB006  112.06 112.09 112.05 112.07 -0.01 0.912% 112.02 0.05 2.82 48,364 378,868
NKTB009 11204 112.04 112.04 112.04 -0.09 0.922% 112.04 0.00 2.82 - -
10KTB0O06  133.56 13371 133.46 133.70 0.06 1.380% 133.62 0.08 8.25 34,609 135,280
10KTB0OO9  133.54 133.54 133.54 133.54 0.04 1.395% 13352 0.02 8.25 - 2

X EUA, NHME 2| M| HE]

ol=HA 1% oy JEH X B NKTB006 10KTB006

ojsdaM 2KF NS 112.11 133.87
5MA 10MA 20MA 60MA 1XFR| & 112.09 13379

NKTB 112.02 111.90 111.73 111.44 PIVOT PIVOT 112.07 13362

10KTB 133.32 132.89 132.56 13243 1AFX|X| 112.05 133.54

KTB3Y 0.882 0.921 0.970 1.057 2KFR| X 112.03 13337

KTB5Y 1.136 1174 1211 1.252 High 112.10 133.83

Demark

KTB10Y 1.408 1.447 1472 1.480 Low 112.06 13358

X : UEUA, NHNE 2| M| HE] X UEUA, NHNE 2| M| HE]

Basket £ Za RX|H| & (£491: %, A

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB003 2ol NKTB006 ST 10KTB003 BT 10KTBOO6  #9/=
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=21 19-7 0.874 8040 23 19-7 0.874 8042 =1 19-4 1.384 7873 =1 19-4 1.384 7e84
23.10 23.10 78.67 78.67
=1 19-3 0.825 6>18 21 19-3 0.825 6520 =21 19-8 1381 8093 =21 19-8 1381 8104
18.73 1873 80.57 80.57
21 19-5 1.083 13378 21 20-1 1116 .27
38.40 4277
=X QEUA NHME 2| MAUH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 HUH| 13| AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 1.050 0.000 -0.030 -0.050 =74 HelH| =71z} HelH| Basis
EoH11d 0.732 -0.003 -0.030 -0.136 14 -0.035 -0.025 0.823 0.008 -0.858
2314 0.784 -0.002 -0.035 -0.095 214 -0.075 -0.030 0.805 0.020 -0.880
2734 0.874 0.005 -0.040 -0.132 34 -0.075 -0.010 0.810 0.018 -0.885
2754 1.118 -0.004 -0.048 -0.101 a1 -0.065 -0.015 0.828 0.015 -0.893
23104 1383 0.002 -0.043 -0.055 544 -0.025 -0.015 0.840 0.015 -0.865
23204 1.492 0.003 -0.048 -0.072 74 0.095 -0.015 0.840 0.013 -0.745
21304 1.505 0.006 -0.053 -0.072 1044 0.265 -0.020 0.890 0.013 -0.625
231504 1.506 0.008 -0.052 -0.071 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EXXIE Ijj ST (ol Aoy 1OKTB EXtXHH mjof S8 (24912 7%
EIPNS Ql=ol =8Ex L3 2y =y ARt Q=9 =8Ext L3 oY =¥
o 3,655 -48 -2,249 -1,385 -1 oy -78 704 -86 216 -236

ES 17,257 -4,615 -4,366 -4,619 -1,684 15 3,832 -472 -1,386 -734 -588

2% 37,825 -10,853 -4,052 9,114 3,310 2% 14,512 -12,051 -557 1,715 -1,352

VES 54,022 -31,642 -4,747 -6,102 -3,790 VES 27,740 -14,903 240 -8,165 -815

=x 250424  -201,546 -36,151 21,774 9,094 =x 72,806 -49,912 -156 -10,379 -6,159

EX:QZBWA NHME 2|MX|ME SN QZWA NHME 2| MK ME

2 A2E S0 082 §7| Yol B El= HE MBS SHOE MMEASUCL HA DASOH HELE RN 2 ZAR2S LSS DALl 2AMKIMEOIA A2l + U= AHESH HEE 0|8310) XA 20|L, BALE 1
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