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A AFSS 2 KTB Futuresi= Cf|O|Ef TtAZ AlgS CHAMLICH ZAriLICh

(EH21 - pt, %, A1)

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB006 11195 112.10 111.94 112.05 0.03 0.919% 112.00 0.05 2.82 74,585 376,728
NKTB009  112.00 112.00 112.00 112.00 -0.05 0.934% 112.02 -0.02 2.82 - -
10KTB0OO6  133.18 133.76 133.14 13353 -0.02 1.396% 13349 0.04 8.25 51,395 137,912
10KTB0O09 13347 133.50 133.47 13350 -0.09 1.399% 13339 0.11 8.25 3 1

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB006 10KTB006

ojsdaM 2KF NS 112.19 134.10
5MA 10MA 20MA 60MA 1XbA 8 11212 133.81

NKTB 112.06 111.97 111.77 111.48 PIVOT PIVOT 112.03 13348

10KTB 133.59 133.17 132,63 13249 1XFX| K| 111.96 133.19

KTB3Y 0.872 0.899 0.959 1.044 2KFX| K| 111.87 132.86

KTB5Y 1122 1.154 1.204 1.243 High 112.16 133.96

Demark

KTB10Y 1.388 1.424 1.468 1.475 Low 112.00 133.34

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

Basket 2| &1} &X|H|& (911 %, 72p

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB003 BT NKTB006 xol2 10KTB003 sol2 10KTB006 =
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=21 19-7 0.875 8024 21 19-7 0.875 8028 =1 19-4 1.397 7870 =21 19-4 1.397 7872
23.08 23.08 78.75 78.75
=1 19-3 0.830 6501 21 19-3 0.830 6504 =21 19-8 1392 8092 =21 19-8 1.392 8094
18.71 1871 80.65 80.65
21 19-5 1.089 13360 23 20-1 1.130 149,06
3841 42.78
EX: QEMA NHME 2| MX|MEH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 FolH| 1Z=ChH| AZ=CfH]| CRS IRS CRS-IRS
CD91Y 1.020 -0.030 -0.030 -0.080 =74 HUH| =71z} HelH| Basis
Eohd 0733 0.000 -0.013 -0.136 144 0.105 0.120 0.828 -0.005 -0.723
2014 0.781 -0.002 -0.018 -0.105 214 -0.010 0.065 0.825 0.000 -0.835
2734 0.876 -0.011 -0.010 -0.159 34 -0.005 0.065 0.838 0.003 -0.843
2754 1132 0.004 -0.010 -0.098 4 0.010 0.065 0.863 0.008 -0.853
23104 1391 -0.003 -0.033 -0.067 544 0.045 0.065 0.883 0.013 -0.838
23204 1510 0.001 -0.025 -0.065 74 0.165 0.065 0.895 0.025 -0.730
21304 1519 0.001 -0.027 -0.077 1044 0.335 0.065 0.943 0.023 -0.608
23504 1.520 0.001 -0.025 -0.076 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EX}XE Oj0j =& (g7 10KTB EXFXRHE DjIjS % @l o
UX} el=ol S EEX £ E=t!] 2 AR} o=l S8EXt £ 2y (i
o 736 2,847 129 -3,524 93 oy 1,930 -1,471 -829 886 -247

ES 17,441 -7,79 6,232 -3,048 -310 15 5,419 -5,231 -422 1,862 -887

2% 40,268 -15,928 6,274 -9,303 2,614 2% 15,737 -14,617 1,132 2,562 -1,260

VES 49,783 -38,411 -4,888 4,544 3,335 VES 27,776 -18,132 562 6,430 -653

=x 256,326  -208,39% -36,603 -20,588 -8,885 =x 76,104 -54,590 -172 9,031 -6,340

X T, NHES 2| MAME] X UEUA, NHME 2| M|
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