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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 11216 112.20 11215 112.19 0.05 0.874% 11218 0.01 2.82 42,156 402,875
NKTBO12 11209 112.09 112.09 112.09 0.00 0.906% 112.10 -0.01 2.82 - -
10KTB0O09 13415 134.23 134.03 134.20 0.11 1.335% 134.09 0.11 8.25 38,163 171,181
10KTBO12  133.98 133.98 133.98 133.98 0.15 1.355% 133.84 0.14 8.25 - -

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB009 10KTB009

ojsdaM 2KF NS 112.23 134.35
5MA 10MA 20MA 60MA 1XbA 8 112.21 134.28

NKTB 112.15 112.08 112.08 112.01 PIVOT PIVOT 112.18 13415

10KTB 134.08 133.69 133.65 13343 1XFX| K| 112.16 134.08

KTB3Y 0.814 0.832 0.834 0.864 2KFX| K| 11213 133.95

KTB5Y 1.083 1110 1.109 1131 High 112.22 13432

Demark

KTB10Y 1352 1.380 1378 1399 Low 112.17 134.12

X : AT, NHES 2| MAME] X UEUA, NHNE 2| M| HE]

Basket £ Za RX|H| & (£491: %, A

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 ENTE NKTB012 2012 10KTB009 sol2 10KTB012 1=
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=1 19-7 0.786 749 =1 20-3 0.805 %02 =1 19-4 1328 2702 21 20-4 1.344 2913
214 257 76.7 82.9
=1 19-3 0.748 >%° 21 19-7 0.786 7>0 =21 19-8 1.337 2778 =21 19-8 1337 2778
17.0 214 79.5 79.5
=1 20-1 1.070 139 21 20-1 1.070 140
41.0 41.0
=X QEUA NHME 2| MAUH
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 HUH| =71z} HelH| Basis
Eohd 0618 -0.005 -0.026 -0.015 144 -0.050 -0.005 0.748 -0.015 -0.798
2014 0.680 -0.004 -0.020 -0.011 214 -0.100 0.005 0.788 -0.015 -0.888
2734 0.810 -0.008 -0.037 -0.019 34 -0.075 0.010 0.818 -0.018 -0.893
254 1.071 -0.013 -0.077 -0.041 4 -0.030 0.010 0.858 -0.015 -0.888
23104 1.346 -0.010 -0.068 -0.032 544 0.025 0.010 0.885 -0.010 -0.860
23204 1.548 -0.008 -0.050 -0.033 74 0.145 0.010 0.905 -0.008 -0.760
21304 1.557 -0.010 -0.044 -0.028 1044 0.260 0.010 0.950 -0.005 -0.690
27504 1.557 -0.011 -0.045 -0.030 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 3,376 -2,056 -552 38 -283 oy 40 925 0 -624 -13

ES 26,325 -14,390 -1,518 -5,357 -2,409 15 14,178 -8,853 -2,908 22 522

2% 43,654 -25,167 -5,006 -11,904 2,482 2% 16,724 -10,176 3,089 -995 -616

VES 57,623 -40,463 -4,570 -4,994 2,822 VES 14,360 -5,477 -4,510 -1,330 -745

=x 320454  -258,783 -35,782 -28,500 -13,304 =x 108,453 -81,834 -5,085 6,283 -6,180

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