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

(EH21 - pt, %, A1)

55 A7t inb/; X7} Z7t M| HE+9E 0|27t X7t M.Dur A 02N
NKTB0O06  111.96 112.06 111.88 111.93 -0.06 0.957% 111.94 -0.01 2.82 163,740 358,828
NKTB0O09  111.95 111.95 111.95 111.95 -0.05 0.950% 111.88 0.07 2.82 - -
10KTB0O6  133.08 13348 132.95 133.15 -0.08 1.430% 133.14 0.01 8.24 67,172 145,260
10KTB009  133.04 133.04 133.04 133.04 -0.26 1.440% 132.96 0.08 8.24 - 2

EH QU2 NHAE 2| MK HE]

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

ojsdaM 2KF NS 112.14 133.72
5MA 10MA 20MA 60MA 1XFR| & 112.03 13344

NKTB 112.06 112.10 112.06 111.63 PIVOT PIVOT 111.96 133.19

10KTB 133.51 133.84 133.66 13255 1AFX|X| 111.85 132.91

KTB3Y 0.852 0.843 0.862 0.987 2KFR| X 11178 132.66

KTB5Y 1.134 1.106 1.118 1.220 High 112.00 13358

Demark

KTB10Y 1.401 1.368 1382 1.469 Low 111.82 133.05

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

Basket 2| &1} &X|H|& (9] %, 7o

34 Sx|Hlg 3M sIX|H| g 3M sIX|H| & 3M sIX|H| g
NKTB006 = NKTB009 ST 10KTB006 BT 10KTB009 =
104 dx|Hl& 104 &x|Hlg 104 dx|Hlg 104 dx|Hlg
=21 19-7 0.885 790 21 19-7 0.885 789 =1 19-4 1426 2723 =21 19-4 1.426 2723
228 22.8 786 786
=1 19-3 0.823 637 21 19-3 0.823 037 =21 19-8 1429 2803 =21 19-8 1.429 2803
184 184 80.6 80.6
=1 19-5 1.135 1322 =1 20-1 1176 17>
382 426
=X QEUA NHME 2| MAUH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 FolH| 1Z=ChH| AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.800 -0.010 -0.010 -0.010 =74 HelH| =71z} HelH| Basis
EoH11d 0.665 0.015 -0.002 0.017 144 -0.005 0.015 0.753 0.013 -0.758
2014 0723 0.015 0.023 0.031 21 -0.130 0.025 0.808 0.030 -0.938
2734 0.886 0.020 0.068 0.060 34 -0.130 0.025 0.848 0.030 -0.978
2754 1179 0.029 0.103 0.082 a1 -0.115 0.025 0.878 0.035 -0.993
21104 1432 0.006 0.089 0.058 51 -0.065 0.025 0.905 0.040 -0.970
21204 1.542 -0.004 0.082 0.043 74 0.055 0.025 0.933 0.043 -0.878
21304 1577 -0.008 0.087 0.049 1044 0.190 0.025 0.975 0.043 -0.785
21504 1576 -0.009 0.086 0.049 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB S XtxtE OH0f 52 (ggl:Aop  LOKTB ZXtRHE OHOH S (£491 < Ao
EIPNS Ql=ol =8Ex L3 2y =y ARt Q=9 =8Ext L3 oY =¥
=T} -6,062 163 608 708 -75 ooy -751 25 -236 194 878

ES 22,638 12,721 732 4,850 -343 13 7,719 1,930 1,181 2,120 1,599

2% -34,604 25,973 3,809 2,932 -1,766 2% 2,226 -3,903 -351 616 1,667

43 -1,582 9,832 -2,757 -3,480 3,215 VES 9,184 -13,699 -856 6,553 369

LY 224418 -184,917 -33,050 -18,626 -10,293 C¥:] 78,193 -60,726 195 -5,686 -4,935

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