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

(EH21 - pt, %, A1)

=5 Al7t a7t X7t E7t HUH| 0|27t X7t M.Dur A 02N
NKTB0O06  111.98 112.02 111.95 112.02 0.07 112.03 -0.01 2.82 12,617 -
NKTB0OO9 11191 111.98 111.86 111.92 0.04 111.94 -0.02 2.82 83,533 340,778
10KTB0O6  133.15 133.32 132.98 133.26 0.08 13334 -0.08 8.24 9,065 -
10KTBO09  132.95 13338 132.80 133.15 0.15 133.14 0.01 8.24 64,640 147,950
EH QU2 NHAE 2| MK HE]
o8 (EF21 + %, pt) NKTB006 10KTB006
ojsdaM 2KF NS 112.07 133.53
5MA 10MA 20MA 60MA 1XFR| & 112.04 133.39

NKTB 112.02 111.99 112.06 111.71 PIVOT 112.00 133.19

10KTB 133.42 133.28 133.64 132.59 1AFX|X| 111.97 133.05

KTB3Y 0.848 0.865 0.853 0.959 2KFR| X 111.93 132.85

KTB5Y 1.129 1.149 1121 1211 High 112.06 13346

KTB10Y 1.399 1416 1.384 1.467 Low 111.99 133.12

X : UEUA, NHNE 2| M| HE] Mg Bl Mx e

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

3M six|Hg 3M BIX|H|S 3M BR|H|S 3M R|H|S
NKTB006 BN NKTB009 ST BT 10KTB0OO9  #9/=
104 Sx|H|S 104 gx|H|S 104 Sx|H|S 104 R|H|S
=1 19-7 0.870 779 23 19-7 0.870 780 1411 2713 =1 19-4 1411 2713
225 225 783 783
=1 19-3 0.820 627 27 19-3 0.820 627 1414 2789 =1 19-8 1414 2789
181 181 80.2 80.2
21 19-5 1.089 B3 21 20-1 1.135 1ios
37.8 422
=X QEUA NHME 2| MAUH
sE =32 F0| (4] < %, %p) (5491 : %, %p)
23 FolH| S ESATT PESTE CRS IRS CRS-IRS
CcD91Y 0.790 0.000 0.000 0.000 =743} HelH| =74 HUH| Basis
EoHA 0.698 0.007 0.032 0.037 -0.245 0.040 0.760 -0.008 -1.005
2314 0736 0.000 0.014 0.016 -0.320 0.040 0.800 -0.005 -1.120
2334 0.860 -0.001 -0.001 0.020 -0.255 0.050 0.835 0.000 -1.090
2354 1131 -0.022 -0.003 0.009 -0.200 0.050 0.860 0.000 -1.060
23104 1.402 -0.022 0.005 0.004 -0.140 0.055 0.875 0.000 -1.015
21204 1.553 -0.012 0.030 0.025 -0.020 0.055 0.900 0.000 -0.920
21304 1.570 -0.013 0.028 0.024 0.115 0.055 0.948 0.000 -0.833
21504 1.570 -0.013 0.028 0.024 ERERIE

=M QEUA, NHAE 2| MK HE]

NKTB EX}X}E Djoj =3 el 7 10KTB EX}X}E Djoj =& @l o
AR} Ql=el S8EXL A 2 53 AR} o=l S8ExL M 24 53
=T} 4,150 -2,607 833 314 27 ooy 3,293 -2,408 -546 -320 -38

ES 25,355 32,218 -1,745 10,022 312 13 889 -5438 768 2,144 499
2% 12,617 -26,456 134 5,329 297 2% -6,112 2,814 659 4363 1,562
43 -8,089 -5,485 3,788 3,197 -1316 VES 6,988 -15,832 621 6,192 1,620
=x 248237  -213,879 -32,815 -17,391 -10,201 C¥:] 83,092 -70,422 449 -2,839 -4,720
X QEOUA, NHUES 2| MK HE] CQIEAA, NHAEZ B MK M
2 xtes =Xto| 08| 57| Slsh #1075l e MBS SN2 AMEYSLCL A DS HEEE ma; ﬁ wo| 2IMKIMEO|N M2 4 Qs REet BEE 0[8310] AH4e 20[L, EAtE 1
HEAO|L SRS BEY 4+ USUITH SXRHS RHAlS] BEHDL Molsto] SXLS stofof 3j0, & A= SAt 2 UAEE ASE 4 AL 2|0 IMAES £ JtHuEEoz Qs Tzt
e 22 &4% + YsUch £ X
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