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KTB Futures

(EH21 - pt, %, A1)

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB006 11224 112.32 112.10 112.10 -0.13 0.903% 112.09 0.01 2.82 144,087 388,984
NKTB009 11219 112.19 112.19 112.19 0.04 0.874% 11211 0.08 2.82 - -
10KTB0O06 13441 134.79 134.07 13415 -0.25 1.340% 134.14 0.01 8.25 67,579 146,042
10KTB0OO9 13431 13431 13431 13431 0.01 1.325% 134.04 0.27 8.26 - 3

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB006 10KTB006

ojsdaM 2KF NS 112.39 135.06
5MA 10MA 20MA 60MA 1XbA 8 112.25 134.60

NKTB 112.14 112.10 111.92 111.56 PIVOT PIVOT 112.17 134.34

10KTB 134.12 133.86 133.07 13258 1XFX| K| 112.03 133.88

KTB3Y 0.843 0.858 0.913 1016 2KFX| K| 111.95 133.62

KTB5Y 1.084 1.103 1.164 1228 High 112.21 13447

Demark

KTB10Y 1338 1363 1432 1.466 Low 111.99 13375

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

Basket 20|21} sIX|H| & 91 - % Aot

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB006 »ol2 NKTB009 ST 10KTB006 BT 10KTB0OO9  #9/=
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=21 19-7 0.841 757 21 19-7 0.841 798 =1 19-4 1.340 275> =21 19-4 1340 27>
228 228 786 786
=1 19-3 0.821 o4 27 19-3 0.821 043 =21 19-8 1335 2834 =21 19-8 1335 2834
184 184 80.9 80.9
=1 19-5 1.051 1332 =1 20-1 1.081 186
38.0 424
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
CcD91Y 1.020 0.000 -0.030 -0.080 =74 HelH| =71z} HelH| Basis
EoH11d 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
23204 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
23504 1.481 -0.009 -0.038 -0.212 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 9,841 -4,482 1,237 13,938 -476 oy 1,528 723 -740 228 -54

ES 6,139 233 1,261 6,990 -979 15 6,469 -8,882 -741 5,163 372

2% 11,302 -7,563 -4,971 3,942 -1,289 2% 11,888 -14,113 -1,163 7,025 -1,259

VES 43,375 -23,332 -1,538 2,911 -4,906 VES 29,670 -31,366 -109 6,859 -1,247

=x 250,187  -208,161 -35,342 -13,598 9,864 =x 82,573 63,472 913 -3,868 6,712

S : QEUA, NHNE 2| MK e X UEUA, NHME 2| M|
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