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* EHAF APY Q2 KTB Futuresi= H|O|Ef T2 A|ES ChMEHLICH ZHAFEILICH

(EH21 - pt, %, A1)

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB009  112.00 112.02 111.96 111.99 0.03 0.938% 112.00 -0.01 2.82 51,243 343,948
NKTBO12 11199 111.99 111.99 111.99 0.09 0.938% 111.89 0.10 2.82 - -
10KTB0OO9 13352 133.58 13321 133.44 0.00 1.404% 13335 0.09 8.25 45,467 158,750
10KTB0O12 13323 133.23 133.23 133.23 -0.11 1.423% 133.17 0.06 8.24 - -

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB009 10KTB009

ojsdaM 2KF NS 112.05 133.78
5MA 10MA 20MA 60MA 1XbA 8 112.02 13361

NKTB 111.95 112.00 112.02 111.79 PIVOT PIVOT 111.99 13341

10KTB 133.38 13345 133.50 132.83 1AFX|X| 111.96 133.24

KTB3Y 0.853 0.851 0.854 0.939 2KFX| K| 111.93 133.04

KTB5Y 1126 1.128 1.129 1191 Demark High 112,01 133.51

KTB10Y 1.390 1.394 1.393 1.447 Low 111.95 133.14

X QUL NHME 2| MK HE] X UEUA, NHNE 2| M| HE]

Basket 2| E1} SIX|H| & (EFO] + %, Fjok

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 »ol2 NKTB012 «olg 10KTB009 *~ol2 10KTB012 492
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=1 19-7 0.849 773 =1 20-3 0.847 %27 =1 19-4 1.393 278 =1 20-4 1397 2933
222 26.6 77.9 84.1
=21 19-3 0.800 622 21 19-7 0.849 773 =21 19-8 1.397 2754 =21 19-8 1.397 2794
17.9 222 80.7 80.7
=1 20-1 1.125 13 =1 20-1 1.125 163
420 420
=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 0.000 0.000 0.000 =74 HelH| =71z} HelH| Basis
EoH11d 0.683 -0.009 -0.008 -0.015 144 -0.225 -0.025 0.778 0.003 -1.003
2014 0.725 0.000 -0.011 -0.011 214 -0.335 -0.025 0.803 -0.003 -1.138
2734 0.846 0.002 -0.015 -0.014 34 -0.295 -0.035 0.833 -0.003 1128
2754 1.124 -0.001 -0.029 -0.007 4 -0.240 -0.035 0.863 0.000 -1.103
23104 1.390 0.010 -0.034 -0.012 544 -0.180 -0.040 0.883 0.003 -1.063
23204 1571 0.030 0.006 0.018 74 -0.060 -0.040 0.913 0.008 -0.973
23304 1.599 0.016 0.016 0.029 1044 0.075 -0.040 0.963 0.008 -0.888
21504 1.598 0.015 0.015 0.028 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 -1,547 2,085 9 -293 -74 oy 436 -831 722 -230 -7

ES -2,544 8,284 1,757 -4,573 278 15 13,732 -11,112 -119 -1,304 -336

2% 17,874 21,732 1,147 4,971 771 2% 11,161 -14,206 812 1,494 437

VES -18,485 691 4,688 5,886 -508 VES 12,486 -16,377 1,049 273 1,640

=x 241,543 -202,988 31,891 -21,650 9,896 =x 93,531 -79,126 876 3,823 -5,018

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