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A AFSS 2 KTB Futuresi= Cf|O|Ef TtAZ AlgS CHAMLICH ZAriLICh

(EH21 - pt, %, A1)

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB009 11208 112.11 112.03 112.09 0.02 0.906% 112.07 0.02 2.82 47,521 366,586
NKTBO12 11193 111.93 111.93 111.93 0.04 0.957% 111.96 -0.03 2.82 - -
10KTB0OO9 13352 133.65 133.34 133.60 0.16 1.390% 133.56 0.04 8.25 37,136 154,262
10KTBO12  133.20 133.20 133.20 133.20 0.19 1.426% 13338 -0.18 8.24 - -

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB009 10KTB009

ojsdaM 2KF NS 112.16 133.84
5MA 10MA 20MA 60MA 1XbA 8 11212 13372

NKTB 112.06 112.08 112.04 111.93 PIVOT PIVOT 112.08 133.53

10KTB 133.46 133.62 133.54 133.22 1XFX| K| 112.04 13341

KTB3Y 0.841 0.836 0.841 0.893 2KFX| K| 112.00 133.22

KTB5Y 1117 1.108 1115 1152 Demark High 112.14 13378

KTB10Y 1.388 1375 1382 1414 Low 112.06 13347

X : UEUA, NHNE 2| M| HE] X UEUA, NHNE 2| M| HE]

Basket 2| &1} &X|H|& (911 %, 72p

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 BT NKTB012 xol2 10KTB009 TS 10KTB012 1=
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=21 19-7 0.829 7ol =1 20-3 0.837 oL =1 19-4 1375 2704 =1 20-4 1381 2719
218 26.2 775 83.6
=1 19-3 0.766 008 21 19-7 0.829 762 =21 19-8 1381 2780 =21 19-8 1381 2780
174 218 80.2 80.2
=1 20-1 1.105 149 =1 20-1 1.105 152
416 416
SH : EIA, NHAS 2| A X ME]
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 FolH| 1Z=ChH| AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.790 0.000 0.000 0.000 =74 HUH| =71z} HelH| Basis
Eohd 0.640 -0.004 -0.028 -0.010 144 -0.075 -0.010 0.763 -0.013 -0.838
2014 0.698 -0.003 -0.014 -0.003 214 -0.160 -0.020 0.800 -0.015 -0.960
2734 0.839 -0.004 -0.008 0.008 34 -0.125 -0.025 0.840 -0.015 -0.965
2754 1.105 -0.011 -0.027 -0.009 4 -0.065 -0.035 0.880 -0.013 -0.945
23104 1377 -0.011 -0.025 0.000 544 0.020 -0.040 0.898 -0.015 -0.878
23204 1.550 -0.015 -0.037 -0.021 74 0.140 -0.040 0.920 -0.018 -0.780
21304 1.565 -0.014 -0.038 -0.025 1044 0.255 -0.040 0.965 -0.023 -0.710
23504 1570 -0.012 -0.034 -0.023 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EX}XE Oj0j =& (g7 10KTB EXFXRHE DjIjS % @l o
UX} el=ol S EEX £ E=t!] 2 AR} o=l S8EXt £ 2y (i
o 2,484 2,534 -104 0 -113 oy 1,614 -1,782 -302 696 =222

ES -9,560 9,152 530 -1,915 -142 15 2,767 -3,747 -266 -406 271

2% 13,969 -15,296 436 6,910 -340 2% 2,364 4,699 1,421 -335 -129

VES 58,606 -55,172 465 8,375 -684 VES 15,944 -10,860 -2,351 -714 -691

=x 276,800  -233,616 -30,776 -16,596 -10,822 =x 91,729 -71,658 -1,996 -5,288 -5,564

S : QEUA, NHNE 2| MK e X UEUA, NHME 2| M|
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