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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| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB009 11211 112.18 112.10 11215 0.05 0.887% 11215 0.00 2.82 63,014 399,924
NKTBO12 11191 111.91 111.91 111.91 0.00 0.963% 112.07 -0.16 2.82 - -
10KTB0OO9  133.94 134.15 133.86 134.02 0.19 1.351% 133.97 0.05 8.25 56,285 165,603
10KTBO12  132.99 132.99 132.99 132.99 -0.04 1.445% 133.74 -0.75 8.24 - -

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB009 10KTB009

ojsdaM 2KF NS 112.22 134.30
5MA 10MA 20MA 60MA 1XbA 8 112.19 134.16

NKTB 112.04 112.04 112.06 111.98 PIVOT PIVOT 112.14 134.01

10KTB 133.52 13347 13357 13331 1XFX| K| 11211 133.87

KTB3Y 0.840 0.843 0.837 0.875 2KFX| K| 112.06 13372

KTB5Y 1127 1123 1114 1141 High 112.21 134.23

Demark

KTB10Y 1.39 1394 1383 1.408 Low 11213 133.94

X : QEUA, NHAE 2| MK HEY S AU, NHHS 2| MAIME]

Basket £ Za RX|H| & (£491: %, A

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 BT NKTB012 xol2 10KTB009 TS 10KTB012 492
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=1 19-7 0.795 7> =1 20-3 0.812 206 =1 19-4 1338 2702 =1 20-4 1350 291>
215 25.8 76.9 83.1
=1 19-3 0.751 >%8 21 19-7 0.795 >4 =21 19-8 1.348 2778 =21 19-8 1348 2778
17.1 215 79.7 79.7
21 20-1 1.080 Al 21 20-1 1.080 14>
411 411
EX: QEMA NHME 2| MX|MEH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
24 HUH| 13| AZ=CiH| CRS IRS CRS-IRS
CD91Y 0.790 0.000 0.000 0.000 =74 HUH| =71z} HelH| Basis
EoH11d 0625 -0.008 -0.018 -0.023 144 -0.060 -0.020 0.778 -0.003 -0.838
2014 0.682 -0.009 -0.021 -0.028 214 -0.130 -0.005 0.815 -0.003 -0.945
2734 0.812 -0.017 -0.037 -0.048 34 -0.115 -0.005 0.848 -0.010 -0.963
2754 1.080 -0.032 -0.045 -0.066 4 -0.070 0.000 0.883 -0.013 -0.953
23104 1.348 -0.030 -0.049 -0.072 544 0.000 0.000 0.905 -0.015 -0.905
23204 1563 -0.018 -0.007 -0.028 74 0.120 0.000 0.920 -0.015 -0.800
21304 1570 -0.015 -0.009 -0.028 104 0.235 0.000 0.960 -0.018 -0.725
23504 1571 -0.016 -0.013 -0.030 X UL, NHHS 2| MAIME]

X QEUA, NHME 2| MK HE]

NKTB £X}XHE Ojo} S & (o] - Aok 10KTB S XXHE Ojof 58 (THe] - Aok
UX} el=ol S EEX £ E=t!] 2 AR} o=l S8EXt £ 2y (i
o 8431 -4,534 -1,469 -236 -1,134 oy 4,309 2,915 -420 -595 63

ES 20,253 -13,152 2,114 -5,925 -868 15 9,750 -6,680 -2,170 -162 12

2% 30,194 -17,951 -4,094 -10,211 -1,729 2% 9,605 -8,240 1,573 -518 -404

VES 65,798 -46,650 -2,665 -5,377 2,725 VES 9,844 -546 -4,029 2,914 -588

=x 308,888  -251,723 -34,646 26,734 -12,547 =x 102,939 -78,841 -3,875 -6,507 -5,599

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

2 A2E S0 082 §7| Yol B El= HE MBS SHOE MMEASUCL HA DASOH HELE RN 2 ZAR2S LSS DALl 2AMKIMEOIA A2l + U= AHESH HEE 0|8310) XA 20|L, BALE 1
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