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

(EH21 - pt, %, A1)

55 A7t inb/; X7} Z7t M| HE+9E 0|27t X7t M.Dur A 02N
NKTB0O09 112,07 11212 111.97 112.03 -0.02 0.925% 112.04 -0.01 2.82 89,255 379,119
NKTB012  111.93 111.93 111.93 111.93 -0.01 0.957% 111.92 0.01 2.82 - -
10KTBO09 13345 133.63 13337 133.39 0.00 1.409% 13338 0.01 8.25 53,918 154,424
10KTBO12  133.20 133.20 133.20 133.20 -0.02 1426% 133.16 0.04 8.24 - -

EH QU2 NHAE 2| MK HE]

ol=H7 91+ %, pt JEH X B NKTB009 10KTB009

ojsdaM 2KF NS 112.19 133.72
5MA 10MA 20MA 60MA 1XFR| & 11211 133.56

NKTB 112.05 112.05 112.04 111.95 PIVOT PIVOT 112.04 13346

10KTB 13341 13348 133.52 133.25 1AFX|X| 111.96 133.30

KTB3Y 0.845 0.843 0.841 0.889 2KFR| X 111.89 133.20

KTB5Y 1.120 1117 1.115 1.149 Demark High 112.08 133.51

KTB10Y 1393 1.387 1.383 1412 Low 111.93 133.25

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

Basket £ Za RX|H| & (£491: %, A

34 Sx|Hlg 3M sIX|H| g 3M sIX|H| & 3M sIX|H| g
NKTB009 »ol2 NKTB012 «olg 10KTB009 *~ol2 10KTB012  +92
104 dx|Hl& 104 &x|Hlg 104 dx|Hlg 104 dx|Hlg
=1 19-7 0.835 >3 =7 20-3 0.847 oLt =1 19-4 1.392 2701 =1 20-4 1.397 2916
21.8 26.2 775 83.7
=1 19-3 0.773 00> 21 19-7 0.835 7>9 =21 19-8 1.399 2777 =21 19-8 1399 2777
174 21.8 80.3 80.3
=1 20-1 1124 s =1 20-1 1124 a7
415 415
=X QEUA NHME 2| MAUH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 HUH| 13| AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.790 0.000 0.000 0.000 =743} HelH| =71z} HelH| Basis
EoH11d 0.643 0.002 -0.005 -0.011 144 -0.080 -0.015 0.773 0.010 -0.853
2314 0.703 0.001 0.000 -0.007 21 -0.165 -0.015 0.808 0.003 -0.973
2734 0.849 0.009 0.011 -0.005 34 -0.160 -0.020 0.853 0.003 -1.013
2754 1125 0.009 0.010 -0.011 a1 -0.120 -0.035 0.888 -0.003 -1.008
21104 1.397 0.006 0.010 -0.013 51 -0.050 -0.045 0.910 -0.003 -0.960
21204 1570 0.006 -0.005 -0.018 74 0.070 -0.045 0.930 -0.003 -0.860
21304 1.579 0.002 -0.016 -0.029 1044 0.185 -0.045 0.973 -0.005 -0.788
21504 1.584 0.003 -0.013 -0.025 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EXXIE Ijj ST (ol Aoy 1OKTB EXtXHH mjof S8 (24912 7%
EIPNS Ql=ol =8Ex L3 2y =y ARt Q=9 =8Ext L3 oY =¥
=T} 7,749 -4,399 -1,118 -1,984 -558 ooy 4,652 -3,552 42 -550 -169

ES 9,941 -4,799 -1,980 -4,286 -861 13 -145 -1,560 597 -356 -416

2% 12,008 -13,860 -260 1,309 -974 2% -3,958 3,286 -971 -231 115

43 64,420 -46,152 -1,129 -2,920 1314 VES 15,436 -8,395 -2,524 -2,198 -817

LY 288,635  -238,571 32,532 -20,809 -11,679 C¥:] 93,189 72,161 -1,705 -6,345 -5,611

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

2 xtes =Xto| o812 £7| Ss) H07t Sl HE MBS SHo2 AMEUSUTE SA SO HESE AESM B TAKE RS EAtel 2l MAIMEO|N MEIZ 4+ s K=ot B2 S 0[830] e ZHo|Lf, BA 1
HEAO|L SRS BEY 4+ USUICH SXRHS RHAlS] BEDL MoIBto] SXLS S10{of 310, & Xt=s S Aojol O3t WA sl SUXEE ABE 4 AL 120 IMAES £ HuE o= A8 Tz
EXtFo| ME EE MTEES 2ME 4 QAL|CL £ KBS YA SH 0| X|(www.futures.cokr) Ol A £ 0| 884 4= QU&L|Ch




