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

(EH21 - pt, %, A1)

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB009  112.00 112.12 112.00 112.07 0.08 0.912% 112.07 0.00 2.82 103,505 359,407
NKTBO12 111388 111.88 111.88 111.88 -0.11 0.972% 111.97 -0.09 2.82 - -
10KTB0O09 13341 133.93 133.40 133.60 0.16 1.390% 133551 0.09 8.25 79,048 157,703
10KTB0O12 13312 133.12 133.12 13312 -0.11 1.433% 13332 -0.20 8.24 - -

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB009 10KTB009

ojsdaM 2KF NS 112.18 134.17
5MA 10MA 20MA 60MA 1XbA 8 11213 133.89

NKTB 111.98 112.00 112.02 111.81 PIVOT PIVOT 112.06 133.64

10KTB 13347 133.44 13348 132.88 1XFX| K| 112,01 133.36

KTB3Y 0.847 0.847 0.854 0.934 2KFX| K| 111.94 13311

KTB5Y 1122 1.125 1131 1.186 High 112.16 134.03

Demark

KTB10Y 1387 1.393 1.396 1.443 Low 112.04 133.50

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

Basket 20|21} sIX|H| & 91 - % Aot

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 BT NKTB012 xol2 10KTB009 TS 10KTB012 1=
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=21 19-7 0.826 74 =1 20-3 0.825 %28 =1 19-4 1380 74 =1 20-4 1.382 2930
222 26.6 77.8 84.0
=1 19-3 0.780 621 21 19-7 0.826 773 =21 19-8 1382 2751 =21 19-8 1.382 279
178 222 80.5 80.5
=1 20-1 1.106 1oz =1 20-1 1.106 16>
419 419
EX: QEMA NHME 2| MX|MEH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 FolH| 1Z=ChH| AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.790 0.000 0.000 0.000 =74 HelH| =71z} HelH| Basis
Eohd 0.670 -0.013 -0.028 -0.044 144 -0.195 0.030 0.773 -0.005 -0.968
2014 0.709 -0.016 -0.027 -0.040 214 -0.325 0.010 0.790 -0.013 -1.115
2734 0.827 -0.019 -0.033 -0.047 34 -0.290 0.005 0.818 -0.015 -1.108
2754 1.109 -0.015 -0.022 -0.038 4 -0.240 0.000 0.848 -0.015 -1.088
23104 1385 -0.005 -0.017 -0.024 544 -0.180 0.000 0.870 -0.013 -1.050
23204 1.565 -0.006 0.012 0.008 74 -0.060 0.000 0.900 -0.013 -0.960
21304 1.594 -0.005 0.024 0.022 1044 0.075 0.000 0.950 -0.013 -0.875
23504 1.593 -0.005 0.023 0.022 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EX}XE Oj0j =& (g7 10KTB EXFXRHE DjIjS % @l o
UX} el=ol S EEX A E=t!] 2 AR} o=l S8EXt £ 2y (i
o 12,842 6,471 443 -4,526 -230 oy -1,610 1,992 -915 1,011 -203

ES 6,148 4,420 1,367 -8,785 75 15 8,829 6,712 -488 27 -501

2% 31,503 -27,798 -378 1,237 -237 2% 9718 -12,150 280 2,171 2

VES 4,198 -1,298 3,894 -12,578 -262 VES 9,348 -13,662 874 1,056 1,491

=x 254,385  -209,459 31,448 -26,176 -10,126 =x 91,921 77,134 -39 2,812 -5,221

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