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YA APS O 2 KTB Futures= HO|E DU 2 Alghg CHM LT ZhAbetLCh

KTB Futures (EH91 = pt, %, 7 )

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB009 11208 112.10 112,01 112.04 -0.05 0.922% 112.02 0.02 2.82 97,564 376,806
NKTBO12 11199 111.99 111.99 111.99 -0.06 0.938% 111.92 0.07 2.82 - -
10KTB0OO9  133.74 133.86 13355 133.55 -0.26 1.394% 13353 0.02 8.25 73,539 155,077
10KTB0O12  133.66 133.66 133.66 133.66 -0.34 1.384% 13332 0.34 8.25 - -

X EUA, NHME 2| M| HE]

ol=HA 1% oy JEH X B NKTB009 10KTB009

ojsdaM 2KF NS 112.14 133.96
5MA 10MA 20MA 60MA 1XFR| & 112.09 13376

NKTB 112.11 112.05 112.02 111.87 PIVOT PIVOT 112.05 133.65

10KTB 133.85 133.66 13347 133.06 1AFX|X| 112.00 133.45

KTB3Y 0.826 0.836 0.851 0913 2KFR| X 111.96 133.34

KTB5Y 1.090 1.106 1127 1168 High 112.07 13371

Demark

KTB10Y 1.354 1371 1393 1428 Low 111.98 133.40

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

Basket =9| E1} SUX|H| & (el %, 7ot

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 2ol NKTB012 ST 10KTB009 *~ol2 10KTB012 =
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=1 19-7 0.843 768 =1 20-3 0.845 %20 =1 19-4 1.377 2718 =1 20-4 1.384 293>
22,0 264 77.7 83.8
=1 19-3 0.796 oL> 21 19-7 0.843 708 =21 19-8 1.384 279> =21 19-8 1.384 279>
17.7 220 80.4 80.4
=1 20-1 1114 16 =1 20-1 1114 w7
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
EoH11d 0.676 -0.001 0.006 0.010 144 -0.125 -0.030 0.768 0.005 -0.893
2014 0716 -0.001 0.007 0.009 214 -0.255 -0.025 0.798 0.015 -1.053
2734 0.842 0.000 0.015 0.023 34 -0.225 -0.030 0.828 0.020 -1.053
2754 1111 0.016 0.002 0.021 4 -0.165 -0.025 0.850 0.023 -1.015
23104 1373 0.008 -0.012 0.010 51 -0.080 -0.025 0.863 0.025 -0.943
23204 1577 0.019 0.012 0.025 74 0.040 -0.025 0.890 0.025 -0.850
21304 1.601 0.014 0.007 0.022 1044 0.155 -0.025 0.940 0.025 -0.785
21504 1.601 0.015 0.008 0.022 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 2,943 -6,049 127 2,920 110 oy 2,007 -1,194 -1,440 1,431 -366

ES 36,878 -35,539 -941 9,788 -448 15 637 5,537 -1,338 -1,464 -602

2% 43,026 -31,119 426 1,003 -373 2% 9,466 -1,175 1,826 -1,437 -1,103

VES 55,643 -57,575 560 6,332 -76 VES 3,354 -3,989 -1,167 2,926 459

=x 291,263 -244,998 32,389 -16,388 -10,574 =x 92,558 -71,597 -1,377 -4,276 -5,823

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