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

(EH21 - pt, %, A1)

55 A7t inb/; X7} Z7t M| HE+9E 0|27t X7t M.Dur A 02N
NKTB006 11208 112.08 112.00 112.02 -0.05 0.928% 111.98 0.04 2.82 52,276 379,184
NKTB009 11205 112.05 112.05 112.05 0.01 0.919% 112.00 0.05 2.82 - -
10KTB0O06  133.70 133.70 133.47 133.55 -0.15 1.394% 13346 0.09 8.25 47,412 136,784
10KTB0OO9  133.59 133.59 133.59 133.59 0.05 1.390% 133.36 0.23 8.25 - 2

X EUA, NHME 2| M| HE]

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

ojsdaM 2KF NS 112.11 133.80
5MA 10MA 20MA 60MA 1XbA 8 112.07 133.68

NKTB 112.05 111.94 111.75 111.46 PIVOT PIVOT 112.03 133.57

10KTB 133.49 133.04 13261 13246 1AFX|X| 111.99 133.45

KTB3Y 0.874 0.909 0.965 1.050 2KFR| X 111.95 133.34

KTB5Y 1.124 1.162 1.207 1.248 Demark High 112.05 133.63

KTB10Y 1.395 1435 1.469 1477 Low 111.97 133.40

EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME

Basket 2| E 1} SIX|H|E (EFO] + %, Fjok

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 0.886 8033 21 19-7 0.886 8030 =1 19-4 1.399 7870 =21 19-4 1399 7867
23.10 23.10 78.75 78.75
=21 19-3 0.839 6>10 27 19-3 0.839 6508 =21 19-8 1.39%4 801 =21 19-8 1.394 8088
18.73 1873 80.66 80.66
=1 19-5 1.091 13371 =1 20-1 1.128 149,08
3842 42.80
=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 0.000 -0.050 =743} HelH| =71z} HelH| Basis
Eohd 0733 0.001 -0.034 -0.131 144 -0.015 0.020 0.833 0.010 -0.848
2314 0783 -0.001 -0.038 -0.093 214 -0.075 0.000 0.825 0.020 -0.900
2734 0.887 0.013 -0.039 -0.126 34 -0.070 0.005 0.835 0.025 -0.905
2754 1128 0.010 -0.058 -0.089 a1 -0.055 0.010 0.855 0.028 -0.910
21104 1.394 0.011 -0.068 -0.050 544 -0.020 0.005 0.870 0.030 -0.890
23204 1.509 0.017 -0.054 -0.053 74 0.100 0.005 0.870 0.030 -0.770
21304 1518 0.013 -0.054 -0.059 1044 0.270 0.005 0.920 0.030 -0.650
231504 1.519 0.013 -0.054 -0.057 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 =¥
=T} 5,166 -9,695 -581 4,710 116 oy 1,368 -3,207 813 462 66

ES 20,594 -15,108 -5,152 2,514 -1,047 15 7,611 -5,968 217 -138 -781

2% 39,771 21,873 -4,378 -4,189 2,827 2% 14,063 -14,885 310 2,544 -960

VES 57,485 -42,746 -4,965 1,078 -3,492 VES 29,175 -18,281 1,218 -7,936 -639

LY 255590  -211,.241 -36,732 -17,064 -8,978 =x 74,174 -53,119 657 9,917 -6,093

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