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* EHAF APY Q2 KTB Futuresi= H|O|Ef T2 A|ES ChMEHLICH ZHAFEILICH

(ctel

pt, %, <)

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB009 11219 112.22 11213 112.14 -0.05 0.890% 112.14 0.00 2.82 72,989 400,661
NKTBO12 11209 112.09 112.09 112.09 0.04 0.906% 112.06 0.03 2.82 - -
10KTB0O09  134.24 134.42 134.02 134.09 -0.18 1.345% 133.99 0.10 8.25 58,717 170,138
10KTB0O12  133.83 133.83 133.83 133.83 0.18 1.369% 13373 0.10 8.25 - -

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB009 10KTB009

ojsdaM 2KF NS 112.25 134.58
5MA 10MA 20MA 60MA 1XbA 8 112.20 134.33

NKTB 112.11 112.07 112.07 112.00 PIVOT PIVOT 112.16 134.18

10KTB 13391 133.63 133.63 13339 1XFX| K| 11211 133.93

KTB3Y 0.821 0.835 0.835 0.867 2KFX| K| 112.07 13378

KTB5Y 1.098 1.113 1.110 1135 Demark High 112.18 134.26

KTB10Y 1.366 1.383 1.378 1.402 Low 112.09 133.86

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

Basket 2| E1} SIX|H| & (EFO] + %, Fjok

M x|Hg 34 Sx|H S M Sx|Hg 34 Yx|H S
NKTB009 BT NKTB012 «olg 10KTB009 *~ol2 10KTB012 1=
0N HX|H|& 10M IX|H|S 0N BX|H|& 104 sx|H|S
=1 19-7 0.798 7>0 =1 20-3 0818 %02 =1 19-4 1336 2709 =1 20-4 1353 2924
214 25.8 76.8 83.0
=1 19-3 0.758 >0 21 19-7 0.798 7>0 =21 19-8 1.347 2783 21 19-8 1.347 2783
17.0 214 79.6 79.6
=1 20-1 1.084 1439 =1 20-1 1.084 1440
411 411
EX: QEMA NHME 2| MX|MEH
dE 3l F0| (2] : %, %p) CRS/IRS (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
Eohd 0.623 0.006 -0.024 -0.021 144 -0.045 0.015 0.763 -0.005 -0.808
2314 0.684 0.010 -0.020 -0.016 214 -0.105 0.015 0.803 -0.003 -0.908
2734 0.818 0.017 -0.036 -0.029 34 -0.085 0.010 0.835 0.000 -0.920
2754 1.084 0.018 -0.065 -0.064 4 -0.040 0.000 0.873 0.003 -0.913
23104 1356 0.022 -0.062 -0.058 544 0.015 -0.015 0.895 0.003 -0.880
23204 1.556 0.021 -0.038 -0.042 74 0.135 -0.015 0.913 0.008 -0.778
21304 1.567 0.017 -0.035 -0.034 1044 0.250 -0.015 0.955 0.010 -0.705
21504 1.568 0.017 -0.035 -0.034 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EXXIE Ijj ST (ol Aoy 1OKTB EXtXHH mjof S8 (24912 7%
UX} el=ol S EEX £ E=t!] 2 AR} o=l S8EXt £ 2y (i
o -159 -1,216 328 991 -90 oy 1,112 -655 -250 214 -78

ES 26,759 -11,891 -1,514 -8,623 -2,016 15 10,610 -6,330 -2,962 719 632

2% 37,794 -20,577 -4,558 -11,942 22,312 2% 18,298 -12,883 3,391 325 -825

VES 62,693 -47,268 3,782 -2,362 -2,895 VES 16,492 -5,625 -5,046 -2,847 -946

=x 317,078  -256,727 -35,230 -28,538 -13,021 =x 108,413 -82,759 -5,085 -5,659 -6,167

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