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

(EH21 - pt, %, A1)

=5 Al7t a7t X7t E7t M| HE+9E 0|27t X7t M.Dur A 02N
NKTB0O09  112.20 11226 112.19 112.26 0.07 0.852% 112.27 -0.01 2.82 45,259 402,510
NKTB012 11212 11212 112.12 112.12 0.02 0.896% 11217 -0.05 2.82 - -
10KTB009  134.64 13497 134.62 134.97 033 1.266% 134.89 0.08 8.26 42,069 178,769
10KTBO12  134.29 134.29 134.29 134.29 0.00 1.327% 134.63 -0.34 8.26 - -

EH QU2 NHAE 2| MK HE]

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

ojsdaM 2KF NS 112.31 135.20
5MA 10MA 20MA 60MA 1XFR| & 112.28 135.09

NKTB 112.21 112.19 112.11 112.07 PIVOT PIVOT 112.24 134.85

10KTB 134.69 13445 133.93 133.70 1AFX|X| 112.21 134.74

KTB3Y 0.805 0.806 0.826 0.845 2KFR| X 112.17 134.50

KTB5Y 1.055 1.063 1.095 1112 High 112.30 135.15

Demark

KTB10Y 1.306 1.323 1.361 1.377 Low 112.23 134.80

X : UEUA, NHNE 2| M| HE] N QIEBA, NHUEZ 2| MK M

Basket £:2| £ 1} SIX|H| & (9] % A2y

3M six|Hg 3M BIX|H|S 3M BR|H|S 3M R|H|S
NKTB009 [= NKTB012 «olg 10KTB009 *~ol2 10KTB012 =
104 Sx|H|S 104 gx|H|S 104 Sx|H|S 104 R|H|S
=21 19-7 0.770 742 =1 20-3 0.797 8> =1 19-4 1.255 2707 =1 20-4 1.276 292
21.0 254 76.0 82.2
=1 19-3 0.722 >88 21 19-7 0.770 743 =1 19-8 1.271 2784 =1 19-8 1.271 2784
16.7 21.0 78.8 788
=1 20-1 1.032 133 =1 20-1 1.032 136
405 405
=X QEUA NHME 2| MAUH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
23 FolH| S ESATT PESTE CRS IRS CRS-IRS
CcD91Y 0.780 0.000 0.000 0.000 =743} HelH| =74 HUH| Basis
EoHA 0.600 -0.009 -0.007 -0.005 14 0.030 0.045 0.740 -0.005 -0.710
2314 0.664 -0.009 -0.008 -0.007 21 -0.030 0.035 0.763 -0.010 -0.793
2334 0.799 -0.012 0.001 0.000 34 -0.030 0.030 0.790 -0.013 -0.820
2354 1.037 -0.026 -0.011 -0.012 a1 -0.010 0.010 0.818 -0.013 -0.828
21104 1.281 -0.028 -0.037 -0.024 51 0.030 0.000 0.838 -0.015 -0.808
21204 1.487 -0.009 -0.027 -0.010 74 0.160 0.000 0.855 -0.015 -0.695
21304 1491 -0.004 -0.033 -0.012 1044 0.265 0.000 0.900 -0.018 -0.635
21504 1.489 -0.005 -0.037 -0.015 A QIEBA, NHAZ 2| MK e

=M QEUA, NHAE 2| MK HE]

NKTB EX}X}E Djoj =3 (@el- oy  1OKTB EXtXHE Ojoj S @l o
AR} Ql=el S8EXL A 2 53 AR} o=l S8ExL M 24 53
=T} -1,163 1,752 38 -591 -266 ooy 4,295 2372 -210 -993 -403

ES -1,638 2,433 3,835 -845 -955 13 1,690 2413 -1,293 -1,970 517
2% 15,334 -4,743 -1,098 -6,068 -2,837 2% 15,616 -6,798 2,812 -2,436 -1,506
43 37,006 -16,450 -2,944 -18,463 3,329 VES 20,645 -12,236 -4,453 -1,564 -1,912
LY 315791  -251,932 -34,275 -32,566 -14,250 C¥:] 114,246 -82,724 -6,267 -8,348 -7,168

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

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
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