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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
NKTB0O06  112.14 112.24 112.07 112.15 0.03 0.887% 112.16 -0.01 2.82 137,883 376,647
NKTB0O09 11227 11227 112.27 112.27 0.16 0.849% 11213 0.14 2.82 - -
10KTB006  133.96 13436 133.60 133.82 -0.14 1.370% 13378 0.04 8.25 74,177 146,514
10KTB009  134.99 134.99 134.99 134.99 0.00 1.264% 13361 138 8.26 - 1

EH QU2 NHAE 2| MK HE]

ol=H7 91+ %, pt JEH X B NKTB006 10KTB006

ojsdaM 2KF NS 112.32 134.69
5MA 10MA 20MA 60MA 1XFR| & 112.24 134.25

NKTB 112.14 11211 112.01 111.60 PIVOT PIVOT 112.15 133.93

10KTB 134.12 133.97 13343 13259 1AFX|X| 112.07 133.49

KTB3Y 0.832 0.849 0.885 1.001 2KFR| X 111.98 133.17

KTB5Y 1.080 1.095 1.134 1221 High 112.28 134.09

Demark

KTB10Y 1.340 1353 1.400 1.465 Low 112.11 133.33

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

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

34 Sx|Hlg 3M sIX|H| g 3M sIX|H| & 3M sIX|H| g
NKTB006 = NKTB009 ST 10KTB006 BT 10KTB0OO9  #9/=
104 dx|Hl& 104 &x|Hlg 0 &x|Hlg 104 dx|Hlg
=1 19-7 0.810 793 21 19-7 0.810 752 =1 19-4 1.371 2733 21194 1371 2733
227 22.7 783 783
=1 19-3 0.767 040 21 19-3 0.767 639 =21 19-8 1.366 2813 =21 19-8 1366 2813
184 184 80.6 80.6
=1 19-5 1.062 1326 =1 20-1 1.091 179
380 424
=X QEUA NHME 2| MAUH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 HUH| 1Z=ChH| AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.810 0.000 -0.210 -0.210 =743} HelH| =74 HelH| Basis
EoH11d 0.648 -0.019 -0.069 -0.062 14 0.020 -0.025 0723 -0.048 -0.703
2314 0.692 -0.008 -0.063 -0.051 21 -0.130 -0.025 0.735 -0.045 -0.865
2734 0.826 0.008 -0.011 0.011 34 -0.130 -0.025 0.763 -0.035 -0.893
2354 1.097 0.021 0.015 0.047 a1 -0.135 -0.025 0.783 -0.038 -0.918
21104 1.374 0.031 0.027 0.058 51 -0.130 -0.035 0.805 -0.040 -0.935
21204 1.499 0.039 0.027 0.045 74 -0.010 -0.035 0.823 -0.038 -0.833
21304 1.528 0.038 0.038 0.047 1044 0.125 -0.035 0.860 -0.048 -0.735
21504 1.527 0.037 0.037 0.046 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} -5,864 8,859 879 -3,461 -4 ooy -206 -603 120 453 72

ES -17,244 19,226 3,590 -4,395 774 13 9,577 -3,233 -1,478 -3,465 -130

2% 9,232 12,767 3,248 -5,163 -860 2% 12,900 -13,347 -710 3,026 -447

43 28,593 1,914 -804 -14,277 -4,170 VES 27,412 -25,398 -1,267 4,741 -1,799

LY 241,192 -188,779 -32,903 -26,937 -9,954 C¥:] 85,706 -63,259 -866 -7,353 -6,606

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