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KTB Futures (EH91 = pt, %, 7 )

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB009 11228 112.29 112.22 112.23 -0.04 0.862% 112.25 -0.02 2.82 60,908 414,468
NKTBO12 11215 112.15 11215 112.15 -0.12 0.887% 11213 0.02 2.82 - 8
10KTB0OO9 13473 134.82 134.50 134.54 -0.18 1.305% 13446 0.08 8.26 40,666 193,717
10KTB0O12 13430 134.30 134.30 134.30 -0.29 1.326% 13415 0.15 8.26 - -

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB009 10KTB009

ojsdaM 2KF NS 112.32 134.94
5MA 10MA 20MA 60MA 1XbA 8 112.27 134.74

NKTB 112.27 112.25 112.18 112.10 PIVOT PIVOT 112.25 134.62

10KTB 134.69 134.70 134.32 133.84 1XFX| K| 112.20 134.42

KTB3Y 0.803 0.804 0.813 0.836 2KFX| K| 112.18 13430

KTB5Y 1.050 1.051 1.073 1103 High 112.26 134.68

Demark

KTB10Y 1.306 1.305 1334 1.366 Low 112.19 13436

X : UEUA, NHNE 2| M| HE] X UEUA, NHNE 2| M| HE]

Basket 2| &1} &X|H|& (9] %, 7o

3M HR|H|E 34 Sx|H S M Sx|Hg 34 Yx|H S
NKTB009 BT NKTB012 «olg 10KTB009 *~ol2 10KTB012  +92
104 BIX|H|S 10M IX|H|S 0N BX|H|& 104 sx|H|S
=1 19-7 0.770 734 =1 20-3 0.809 886 =1 19-4 1.296 2701 =1 20-4 1.322 2916
20.9 25.2 76.1 823
=1 19-3 0.711 >80 21 19-7 0.770 734 =1 19-8 1311 2779 =1 19-8 1311 2779
16.5 20.9 78.9 789
21 20-1 1.060 14 21 20-1 1.060 12>
405 405
EX: QEMA NHME 2| MX|MEH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 FolH| 1Z=ChH| AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.750 -0.010 -0.030 -0.030 =74 HelH| =71z} HelH| Basis
EoH11d 0.596 0.004 -0.002 0.000 144 0.000 0.015 0.705 -0.003 -0.705
2314 0.655 0.002 -0.003 0.000 214 -0.085 -0.005 0.738 -0.003 -0.823
2734 0.810 0.003 0.014 0.011 34 -0.070 0.000 0.778 0.000 -0.848
2354 1.058 0.005 0.027 0.018 4 -0.060 0.000 0.818 0.003 -0.878
23104 1319 0.013 0.023 0.013 544 -0.040 0.000 0.845 0.003 -0.885
23204 1514 0.003 0.021 -0.001 74 0.085 0.000 0.875 0.005 -0.790
21304 1.529 0.004 0.028 0.008 1044 0.190 0.000 0.923 0.008 -0.733
21504 1528 0.005 0.029 0.010 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EX}XE Oj0j =& (g7 10KTB EXFXRHE DjIjS % @l o
UX} el=ol S EEX £ E=t!] 2 AR} o=l S8EXt £ 2y (i
o 6,331 4,582 72 705 453 oy 1,998 -1,706 70 -189 -13

ES -8,397 10,016 2322 -870 608 15 14,341 -10,254 -1,687 -2,065 190

2% -8,920 5,712 937 1,212 -1,015 2% 15,476 -8,666 2,800 2,784 -705

VES 16,337 -1,256 -4,340 -11,168 -2,440 VES 36,370 22,592 -6,877 -2,054 -2,090

=x 304972 -239,827 -36,872 31,977 -14,119 =x 129,559 94,753 -8,582 -8,399 -7,701

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