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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 112.08 111.98 112.02 -0.04 112.01 0.01 2.82 63,195 368,532
NKTBO12 11196 111.96 111.96 111.96 0.00 111.88 0.08 2.82 - -
10KTB0OO9  133.50 133.55 133.06 133.23 -0.27 133.19 0.04 8.24 46,417 153,573
10KTB0O12 13332 133.32 133.32 13332 -0.02 132.98 0.34 8.25 - -

X EUA, NHME 2| M| HE]

o8 (EF21 + %, pt) NKTB009 10KTB009

ojsdaM 2KF NS 112.13 133.77
5MA 10MA 20MA 60MA 1XbA 8 112.07 133.50

NKTB 112.04 112.08 112.04 111.92 PIVOT 112.03 133.28

10KTB 13343 133.65 13355 133.19 1XFX| K| 111.97 133.01

KTB3Y 0.842 0.833 0.842 0.899 2KFX|X| 111.93 13279

KTB5Y 1122 1.106 1117 1156 High 112.05 133.39

KTB10Y 1.390 1373 1.384 1418 Low 111.95 132.90

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

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

M x|Hg 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 BN NKTB012 «olg TS 10KTB012 492
M K[H& 10M IX|H|S 104 sx|H|S 104 sx|H|S
=1 19-7 0.843 763 =1 20-3 0.854 o 1.407 2709 =1 20-4 1415 2924
21.9 263 77.8 83.9
=1 19-3 0.783 010 21 19-7 0.843 763 1415 278> =21 19-8 1415 2783
176 219 80.5 80.5
21 20-1 1136 10 21 20-1 1136 st
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 0.654 0.006 -0.023 -0.022 -0.045 0.035 0.780 0.013 -0.825
2014 0.710 0.007 -0.007 -0.006 -0.145 0.050 0.825 0.018 -0.970
2734 0.854 0.016 0.012 0.012 -0.095 0.060 0.865 0.023 -0.960
2754 1136 0.021 0.041 0.025 -0.025 0.070 0.905 0.025 -0.930
23104 1410 0.023 0.045 0.037 0.065 0.070 0.925 0.025 -0.860
23204 1.588 0.013 0.030 0.011 0.185 0.070 0.953 0.025 -0.768
21304 1.608 0.013 0.021 0.007 0.298 0.068 1.003 0.025 -0.705
231504 1.609 0.012 0.023 0.008 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 -3,384 -2,655 829 2,407 194 oy 4,428 1,870 366 245 46

ES -13,010 2,522 2,793 5,192 15 -1,645 1,672 -1,999 -37 308

2% 33,767 -33,439 2,168 7,534 -728 2% -4,625 10,395 -2,812 -1,921 -131

VES 51,641 -55,171 3,315 12,505 VES 6,536 -3,811 -2,000 -427 306

=x 275310  -236,427 29,723 -14,116 -10,624 =x 88,906 68,731 -1,936 -5,744 -5,149

X1 IEUA, NHME 2| K| HE] QIEYA, NHAE 2] MM

2 A2E SX10 052 §7| Yl B} £l e MBS SHOE MMEASLICH A IASOH R x@g w - Sl GNAILERA L2l 4 SIE TR0 B ol8ed 2 ol e 2
Heo|L} o a HE REY & gl XERbe XtAlo| BEHT} Molsiol SALE 5j0{0} 80, & X2E SA 2 WAZ 2 AR E + YEUICH 12T IAES £ JIHHUEHoE ol B2t
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