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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| 0|27t Mgt M.Dur REE; 0] 2|27
NKTB009 11206 112.09 112.05 112.08 0.07 112.07 0.01 2.82 71,433 371,957
NKTBO12 11196 111.96 111.96 111.96 0.00 111.97 -0.01 2.82 - -
10KTB0O09 13341 133.68 133.38 13355 0.24 133.56 -0.01 8.25 48,206 155,035
10KTB0O12 13333 133.33 133.33 13333 0.00 13335 -0.02 8.25 - -

X EUA, NHME 2| M| HE]

o8 (EF21 + %, pt) NKTB009 10KTB009

ojsdaM 2KF NS 112.11 133.84
5MA 10MA 20MA 60MA 1XbA 8 112.10 133.69

NKTB 112.07 112.07 112.03 111.89 PIVOT 112.07 133.54

10KTB 133.67 133.66 133.50 13312 1XFX| K| 112.06 133.39

KTB3Y 0.835 0.833 0.847 0.906 2KFR| X 112.03 133.24

KTB5Y 1.105 1.105 1.123 1.162 High 11211 13377

KTB10Y 1369 1371 1389 1423 Low 112.07 13347

X : UEUA, NHNE 2| M| HE] Mg 2l MXIME

Basket 42| £t SUX[H|& (91 % Ao

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 »ol2 NKTB012 «olg *~ol2 10KTB012 492
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=1 19-7 0.823 766 =1 20-3 0.828 %20 1373 277 =1 20-4 1382 2926
22,0 264 77.6 83.8
=1 19-3 0.770 o3 21 19-7 0.823 7e7 1382 2787 =21 19-8 1382 2787
176 220 80.4 80.4
=1 20-1 1112 4 =1 20-1 1112 16
417 417
=X QEUA NHME 2| MAUH
HE F2| F0| (2] : %, %p) (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 0.650 -0.018 -0.014 -0.015 -0.070 0.035 0.768 -0.005 -0.838
2314 0.701 -0.011 -0.005 0.000 -0.185 0.030 0.808 -0.005 -0.993
2734 0.831 -0.016 0.014 0.020 -0.145 0.030 0.843 -0.003 -0.988
2754 1114 -0.018 0.031 0.043 -0.085 0.030 0.875 0.003 -0.960
23104 1377 -0.025 0.033 0.050 0.005 0.030 0.895 0.005 -0.890
23204 1571 -0.016 0.029 0.045 0.125 0.030 0.923 0.003 -0.798
23304 1.590 -0.013 0.020 0.039 0.240 0.030 0.975 0.003 -0.735
21504 1.593 -0.011 0.023 0.042 2 MK A

X QEUA, NHME 2| MK HE]

NKTB EXXIE Ijj ST (&l - 7y 10KTB EX}X'E Do} S (24912 7%
UX} el=ol S EEX £ E=t!] 2 AR} o=l S8EXt £ 2y (i
o -7,575 7,286 -25 578 241 oy 4,639 2,577 -84 -1,902 37

ES 7,220 -15,449 2,222 6,644 -26 15 -2,506 5,690 -1,352 -1,523 339

2% 35,113 -29,299 887 7,170 -1,238 2% 4,029 4,993 -2,499 -2,556 -667

VES 54,367 -50,565 1,719 4,523 -628 VES 15,408 9,762 -2,009 -1,098 321

=x 278785  -235482 31,331 -14,103 -10,921 =x 93,601 -70,488 -1,814 6,784 -5,256

X QEOUA, NHUES 2| MK HE] QIEYA, NHAE 2] MM
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