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KTB Futures

(E491 < pt, %, A1)
=5 Al7t a7t X7t E7t HUH| HE2+9E 0|27} Mgt M.Dur AHefg  OjZxeHH
NKTB0O09  112.16 11217 112.12 112.15 0.02 0.887% 112.12 0.03 2.82 77,099 362,090
NKTB012  112.00 112.00 112.00 112.00 0.04 0.934% 112.03 -0.03 2.82 - -
10KTB009  133.95 134.02 133.73 134.02 0.28 1.351% 133.94 0.08 8.25 49,556 158,166
10KTBO12  133.58 133.58 133.58 133.58 0.23 1.391% 133.77 -0.19 8.25 - -

EH QU2 NHAE 2| MK HE]

ol=H7 91+ %, pt JEH X B NKTB009 10KTB009

ojsdaM 2KF NS 112.20 134.21
5MA 10MA 20MA 60MA 1XFR| & 112.17 134.12

NKTB 112.06 112.01 112.02 111.83 PIVOT PIVOT 112.15 133.92

10KTB 133.65 133.50 13345 132.94 1AFX|X| 112.12 133.83

KTB3Y 0.831 0.843 0.851 0.926 2KFR| X 112.10 133.63

KTB5Y 1.106 1.119 1131 1179 High 112.16 134.17

Demark

KTB10Y 1.372 1.386 1.397 1438 Low 112.11 133.88

X QUL NHME 2| MK HE] N QIEBA, NHUEZ 2| MK M

Basket 2| E 1} SIX|H|E (EFO] + %, Fjok

3M six|Hg 3M BIX|H|S 3M BR|H|S 3M R|H|S
NKTB009 BN NKTB012 ST 10KTB009 BT 10KTB012  +92
104 Sx|H|S 104 gx|H|S 104 Sx|H|S 104 R|H|S
=21 19-7 0.817 772 =7 20-3 0.815 92> =1 19-4 1.342 2718 =1 20-4 1.344 2934
221 264 775 83.6
=1 19-3 0.770 019 23 19-7 0.817 773 21 19-8 1.344 2754 =1 19-8 1.344 2794
17.7 221 80.2 80.2
21 20-1 1.080 el 21 20-1 1.080 163
417 417
=X QEUA NHME 2| MAUH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
2g| HUH| 1Z=ChH| AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.790 0.000 0.000 0.000 =743} HelH| =74 HUH| Basis
EoHA 0.664 -0.002 -0.035 -0.028 14 -0.135 -0.010 0.760 -0.013 -0.895
2314 0.706 -0.001 -0.024 -0.019 21 -0.275 -0.010 0.783 -0.010 -1.058
2334 0.817 -0.002 -0.025 -0.027 34 -0.245 -0.010 0.805 -0.010 -1.050
2354 1.083 -0.007 -0.022 -0.042 a1 -0.195 -0.010 0.830 -0.015 -1.025
21104 1.344 -0.019 -0.026 -0.036 51 -0.125 -0.010 0.848 -0.018 -0.973
21204 1.542 -0.010 0.024 0.001 74 -0.010 -0.010 0.870 -0.025 -0.880
21304 1.570 -0.009 0.013 -0.013 104 0.105 -0.030 0.920 -0.025 -0.815
231504 1570 -0.009 0.014 -0.013 A QIEBA, NHAZ 2| MK e

=M QEUA, NHAE 2| MK HE]

NKTB EXXIE Ijj ST (ol Aoy 1OKTB EXtXHH mjof S8 (24912 7%
AR} Ql=el S8EXL A 2 53 AR} o=l S8ExL M 24 53
=T} 8,734 -1,713 -2,341 2,759 -413 ooy 2,014 179 113 -308 -160

ES 27,893 -13,850 -1,335 526 1,212 13 6,535 -697 -1,147 -1,033 -1,006
2% 53,419 -37,207 -2,080 474 -845 2% 21,435 -15,997 -953 -1,065 -769
43 24,509 -22,395 229 2,729 -945 VES 10,195 -13,522 524 2,545 939
LY 271,565  -220,033 -33,553 -20,747 -10,895 C¥:] 96,107 -76,178 -462 -5,261 -5,595
X QEOUA, NHUES 2| MK HE] N QIEBA NHAEZ 2| MK M
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