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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 11217 112.18 11212 112.14 -0.01 0.890% 11212 0.02 2.82 66,903 366,526
NKTBO12 11202 112.02 112.02 112.02 0.02 0.928% 112.05 -0.03 2.82 - -
10KTB0O09  134.10 134.32 133.93 134.14 0.12 1.341% 134.10 0.04 8.25 50,328 158,136
10KTB0O12  133.64 133.64 133.64 133.64 0.06 1.386% 133.94 -0.30 8.25 - -

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB009 10KTB009

ojsdaM 2KF NS 112.21 134.52
5MA 10MA 20MA 60MA 1XbA 8 112.17 134.33

NKTB 112.10 112.02 112.02 111.85 PIVOT PIVOT 112.15 134.13

10KTB 133.79 133.56 13347 132.99 1XFX| K| 11211 133.94

KTB3Y 0.824 0.840 0.851 0.921 2KFX| K| 112.09 133.74

KTB5Y 1.095 1114 1.129 1.175 High 112.16 13443

Demark

KTB10Y 1.362 1.379 1395 1.434 Low 112.10 134.04

EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME

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

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 BT NKTB012 «olg 10KTB009 *~ol2 10KTB012  +92
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=1 19-7 0.818 769 =1 20-3 0.810 %23 =1 19-4 1.327 2724 =1 20-4 1330 2941
22,0 263 773 834
=1 19-3 0.773 oLe 21 19-7 0.818 770 =21 19-8 1330 2801 =21 19-8 1330 2801
176 220 80.1 80.1
=1 20-1 1.070 159 21 20-1 1.070 el
416 416
=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 0.665 0.001 -0.027 -0.018 144 -0.065 0.070 0.758 -0.003 -0.823
2314 0.701 -0.005 -0.024 -0.024 214 -0.210 0.065 0.780 -0.003 -0.990
2734 0.811 -0.006 -0.033 -0.035 34 -0.180 0.065 0.800 -0.005 -0.980
2754 1.071 -0.012 -0.054 -0.053 4 -0.130 0.065 0.818 -0.013 -0.948
23104 1.327 -0.017 -0.053 -0.063 544 -0.050 0.075 0.830 -0.018 -0.880
23204 1526 -0.016 -0.015 -0.045 74 0.070 0.080 0.853 -0.018 -0.783
21304 1551 -0.019 -0.032 -0.048 1044 0.185 0.080 0.903 -0.018 -0.718
21504 1551 -0.019 -0.032 -0.047 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 5,062 -4,678 1,281 -1,371 190 oy 1,040 731 272 -853 -131

ES 33,537 -19,638 291 -761 -883 15 4,052 2,848 -888 2,521 -715

2% 52,412 32,292 -869 -4,229 -340 2% 19,394 -11,681 -1,553 -1,967 932

VES 35,435 -35,932 631 4,819 -751 VES 11,441 -12,188 132 1,239 880

=x 276,627  -224711 32,272 22,118 -10,705 =x 97,147 -75,447 734 -6,114 -5,726

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

2 A2E S0 082 §7| Yol B El= HE MBS SHOE MMEASUCL HA DASOH HELE RN 2 ZAR2S LSS DALl 2AMKIMEOIA A2l + U= AHESH HEE 0|8310) XA 20|L, BALE 1
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