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YA APS O 2 KTB Futures= HO|E DU 2 Alghg CHM LT ZhAbetLCh

(EH21 - pt, %, A1)

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB006  111.90 111.97 111.88 111.90 -0.03 0.966% 111.91 -0.01 2.82 83,057 358,989
NKTB009 11193 111.93 111.93 111.93 -0.02 0.957% 111.84 0.09 2.82 - -
10KTB0O06  132.92 133.07 132.79 132.81 -0.34 1461% 132.84 -0.03 8.24 47,484 143,834
10KTB0OO9  132.95 132.95 132.95 132.95 -0.09 1.449% 13263 0.32 8.24 - 2

X EUA, NHME 2| M| HE]

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

ojsdaM 2KF NS 112.01 133.17
5MA 10MA 20MA 60MA 1XbA 8 111.95 132,99

NKTB 112.01 112.07 112.06 111.64 PIVOT PIVOT 111.92 132.89

10KTB 13331 13371 133.64 13251 1XFX| K| 111.86 13271

KTB3Y 0.866 0.849 0.861 0.985 2KFR| X 111.83 13261

KTB5Y 1.153 1116 1.120 1221 High 111.98 132.94

Demark

KTB10Y 1417 1.378 1.383 1472 Low 111.89 132,66

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

Basket £ Za RX|H| & (£491: %, A

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 104 dx|Hlg 104 dx|Hlg
=21 19-7 0.893 787 21 19-7 0.893 787 =1 19-4 1457 2724 =21 19-4 1457 2724
228 228 78.8 78.8
=1 19-3 0.825 63> 21 19-3 0.825 63> =21 19-8 1455 2801 =21 19-8 1.455 2801
184 184 80.8 80.8
=1 19-5 1.155 118 =1 20-1 1.194 wr
382 426
=X QEUA NHME 2| MAUH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 HUH| 13| AZ=CiH| CRS IRS CRS-IRS
CcD91Y 0.790 -0.010 -0.020 -0.020 =74 HelH| =71z} HelH| Basis
EoH11d 0.674 0.009 0.026 0.038 144 0.020 0.025 0.750 -0.003 -0.730
2714 0730 0.007 0.038 0.041 214 -0.105 0.025 0.798 -0.010 -0.903
2734 0.894 0.008 0.068 0.063 34 -0.105 0.025 0.850 0.003 -0.955
2754 1.189 0.010 0.092 0.070 a1 -0.090 0.025 0.895 0.018 -0.985
23104 1452 0.020 0.078 0.057 544 -0.040 0.025 0.928 0.023 -0.968
23204 1562 0.020 0.063 0.036 74 0.080 0.025 0.963 0.030 -0.883
21304 1585 0.008 0.057 0.027 1044 0.215 0.025 1.013 0.038 -0.798
231504 1583 0.007 0.056 0.025 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EXXIE Ijj ST (ol Aoy 1OKTB EXtXHH mjof S8 (24912 7%
UX} el=ol S EEX £ E=t!] 2 AR} o=l S8EXt £ 2y (i
o 2,493 4,388 -730 -3,682 -51 oy -1,178 1,671 -166 133 912

ES -19,267 8,250 -877 4,629 -390 15 -8,691 4,204 895 1,800 759

2% -36,511 27,476 2713 234 1,164 2% 886 971 -583 -1,665 629

VES -11,242 16,402 -1,995 -5,153 -2,934 VES 8,041 9,615 -1,201 4,092 -276

=x 221,925  -180,529 -33,780 -22,308 -10,344 =x 77,015 -59,055 29 -5,553 -5,847

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