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

(EH21 - pt, %, A1)

=5 Al7t inb/; X7} Z7t M| HE+9E 0|27t X7t M.Dur A 02N
NKTB0O06  111.87 111.97 111.87 111.90 0.00 0.966% 111.92 -0.02 2.82 87,700 353,308
NKTB0OO9  111.87 111.87 111.87 111.87 -0.06 0.976% 111.84 0.03 2.82 - -
10KTB006  132.60 133.29 132.55 132.90 0.09 1453% 132.94 -0.04 8.24 55,845 147,798
10KTB009  132.67 132.70 132.67 132.70 -0.25 1472% 13273 -0.03 8.24 20 22
EH QU2 NHAE 2| MK HE]
ol=H7 91+ %, pt JEH X B NKTB006 10KTB006
ojsdaM 2KF NS 112.01 133.65
5MA 10MA 20MA 60MA 1XFR| & 111.96 133.28

NKTB 111.97 112.04 112.06 111.64 PIVOT PIVOT 111.91 132,91

10KTB 13321 133.56 133.65 13249 1AFX|X| 111.86 132.54

KTB3Y 0.880 0.858 0.860 0.982 2KFR| X 111.81 132.17

KTB5Y 1.167 1.130 1.120 1.222 High 111.99 13347

Demark

KTB10Y 1428 1.392 1382 1473 Low 111.89 132.73

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

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

M dx|Hg 3M sIX|H| g 3M sIX|H| & 3M sIX|H| g
NKTB006 2ol NKTB009 ST 10KTB006 BT 10KTB0OO9  #9/=
oM Sx|Hl& 104 &x|Hlg 104 dx|Hlg 104 dx|Hlg
=21 19-7 0.899 786 21 19-7 0.899 788 =1 19-4 1.448 274 =21 19-4 1.448 74
227 22.7 787 787
634 634 279.0 279.0
=1 19-3 0.828 27 19-3 0.828 =1 19-8 1.448 =1 19-8 1.448
183 183 80.7 80.7
=1 19-5 1.146 118 =1 20-1 1.187 172
381 426
SH : EIA, NHAS 2| A X ME]
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
23 FolH| S ESATT AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.790 0.000 -0.020 -0.020 =743} HelH| =74 HUH| Basis
EoHA 0.674 0.000 0.038 0.039 14 0.035 0.015 0.755 0.005 -0.720
2314 0.732 0.002 0.043 0.040 21 -0.070 0.035 0.803 0.005 -0.873
2734 0.902 0.008 0.071 0.051 34 -0.070 0.035 0.855 0.005 -0.925
2354 1.191 0.002 0.072 0.064 a1 -0.055 0.035 0.898 0.003 -0.953
21104 1453 0.001 0.058 0.075 51 0.000 0.040 0.928 0.000 -0.928
23204 1.566 0.004 0.040 0.033 74 0.120 0.040 0.963 0.000 -0.843
21304 1.583 -0.002 0.025 0.011 1044 0.255 0.040 1.013 0.000 -0.758
21504 1583 0.000 0.025 0.011 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EX}X}E Djoj =3 (@el- oy  1OKTB EXtXHE Ojoj S @l o
AR} Ql=el S8EXL A 2 53 AR} o=l S8ExL M oY =¥
=T} 1,744 727 742 -4,313 -323 ooy 5,355 -5,865 35 236 392

ES -13,132 3,698 -64 -538 -397 13 -4,498 185 278 2,609 840
2% -36,359 22,423 3,541 915 -1,279 2% 1,325 2171 237 1,221 1,203
43 -11,327 14,877 -1,458 -7,043 -2,736 VES 15,807 -17,769 -810 4,462 -143
LY 223669  -181,256 -33,038 -26,621 -10,667 C¥:] 82,370 -64,920 64 -5317 -5,455

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