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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 11217 112.25 112.16 112.23 0.03 0.862% 11217 0.06 2.82 63,856 388,867
NKTB009 11215 112.15 11215 112.15 0.12 0.887% 11221 -0.06 2.82 - -
10KTB0O06  134.04 134.47 133.97 134.40 0.32 1317% 13436 0.04 8.26 43,798 145,713
10KTB0O09  134.30 134.30 134.30 134.30 0.00 1.326% 13427 0.03 8.26 - 3

X EUA, NHME 2| M| HE]

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

ojsdaM 2KF NS 112.30 134.78
5MA 10MA 20MA 60MA 1XbA 8 112.27 134.59

NKTB 112.13 112.09 111.89 11155 PIVOT PIVOT 112.21 134.28

10KTB 134.00 133.75 132.94 132557 1XFX| K| 112.18 134.09

KTB3Y 0.850 0.862 0.923 1.021 2KFX| K| 11212 133.78

KTB5Y 1.094 1.109 1174 1231 High 112.29 134.69

Demark

KTB10Y 1351 1.373 1.442 1.467 Low 112.20 134.19

X QUL NHME 2| MK HE] X UEUA, NHNE 2| M| HE]

Basket =2/ E 1} SIX|H| & (el %, 7o

34 Sx|Hlg 3M sIX|H| g 3M sIX|H| & 3M sIX|H| g
NKTB006 2ol NKTB009 ST 10KTB006 BT 10KTB0OO9  #9/=
104 dx|Hl& 104 &x|Hlg 104 dx|Hlg 104 dx|Hlg
=21 19-7 0.814 757 23 19-7 0.814 708 21 19-4 1.319 27> 21 19-4 1.319 27>
228 228 785 785
=1 19-3 0.799 o4 21 19-3 0.799 o4> =21 19-8 1315 2830 =21 19-8 1315 2830
184 184 80.7 80.7
21 19-5 1.020 1333 21 20-1 1.050 1489
38.0 423
=X QEUA NHME 2| MAUH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 HUH| 13| AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 1.020 0.000 -0.030 -0.080 =743} HelH| =71z} HelH| Basis
Eohd 0.710 -0.007 -0.023 -0.120 144 0.070 0.070 0.815 0.003 -0.745
2014 0.743 -0.012 -0.040 -0.135 214 -0.140 0.060 0.785 0.005 -0.925
2734 0.815 -0.022 -0.072 -0.211 34 -0.135 0.065 0.783 0.000 -0.918
2754 1.050 -0.032 -0.078 -0.238 4 -0.145 0.060 0.803 0.000 -0.948
23104 1316 -0.031 -0.078 -0.260 544 -0.130 0.055 0.815 -0.003 -0.945
21204 1.454 -0.018 -0.055 -0.219 74 -0.010 0.055 0.825 -0.003 -0.835
21304 1.481 -0.009 -0.037 -0.211 1044 0.125 0.055 0.873 -0.003 -0.748
231504 1.481 -0.009 -0.038 -0.212 K QEUA, NHAEZ 2| MK HIE]

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} 1,592 4326 -86 -4,994 -208 oy 4916 2723 -785 -208 -182

ES 4,438 7,562 153 -10,472 -410 15 6,871 9,630 -830 5,821 -565

2% 25,032 -7,546 -4,999 -7,958 1,457 2% 14,482 -15,598 1,047 5,683 -1,346

VES 57,123 -21,841 -5,599 -15,238 -4,299 VES 32,145 -31,510 642 4,208 -1,189

LY 260,028  -203,679 -36,579 -27,536 9,388 =x 81,045 62,749 -173 -4,096 -6,658

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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