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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
NKTB009 11208 112.16 112.08 11213 0.06 0.893% 112.10 0.03 2.82 77,304 365,000
NKTBO12 11196 111.96 111.96 111.96 0.08 0.947% 112.00 -0.04 2.82 - -
10KTB0OO9  133.60 133.96 133.53 13374 0.14 1.377% 133.67 0.07 8.25 56,896 158,522
10KTB0O12 13335 133.35 13335 13335 0.23 1.412% 13349 -0.14 8.25 - -

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB009 10KTB009

ojsdaM 2KF NS 112.20 134.17
5MA 10MA 20MA 60MA 1XbA 8 112.17 133.96

NKTB 112.03 112,01 112.02 111.82 PIVOT PIVOT 112.12 13374

10KTB 133.56 133.46 13345 13291 1XFX| K| 112.09 133.53

KTB3Y 0.836 0.845 0.851 0.930 2KFX| K| 112.04 13331

KTB5Y 1111 1122 1130 1183 High 112.19 134.07

Demark

KTB10Y 1378 1.389 1397 1441 Low 11211 133.64

X : AT, NHES 2| MAME] X UEUA, NHNE 2| M| HE]

Basket £ Za RX|H| & (£491: %, A

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 ENTE NKTB012 2012 10KTB009 sol2 10KTB012 1=
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=1 19-7 0.821 773 =1 20-3 0.819 %27 =1 19-4 1365 2716 =1 20-4 1368 2932
221 26.5 77.7 83.8
=1 19-3 0.771 620 21 19-7 0.821 74 =21 19-8 1.368 2792 =21 19-8 1368 2792
178 221 80.4 80.4
146.2 146.4
21 20-1 1.090 21 20-1 1.090
41.8 41.8
=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
£ohd 0.666 -0.004 -0.048 -0.033 144 -0.125 0.070 0.773 0.000 -0.898
2014 0.707 -0.002 -0.042 -0.023 214 -0.265 0.060 0.793 0.003 -1.058
2734 0.819 -0.008 -0.055 -0.023 34 -0.235 0.055 0.815 -0.003 -1.050
2754 1.090 -0.019 -0.057 -0.015 4 -0.185 0.055 0.845 -0.003 -1.030
23104 1363 -0.022 -0.046 -0.007 544 -0.115 0.065 0.865 -0.005 -0.980
23204 1552 -0.013 -0.005 0.034 74 0.000 0.060 0.895 -0.005 -0.895
21304 1579 -0.015 0.007 0.022 1044 0.135 0.060 0.945 -0.005 -0.810
27504 1579 -0.014 0.008 0.023 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 8,446 -8,861 236 2,670 -356 oy 2,172 777 -536 2,141 214

ES 15,921 -6,346 2,489 -5,528 -732 15 8,730 -4,871 -1,287 -999 -640

2% 44,637 -39,876 29 1,465 344 2% 18,308 -15,559 -930 -379 -562

VES 15,713 -10,131 4,019 -11,664 -995 VES 10,032 -13,963 370 948 1,488

=x 262,831  -218320 31,212 -23,506 -10,482 =x 94,093 -76,357 -575 -4,953 -5,435

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