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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| 0|27t Mgt M.Dur REE; 0] 2|27
NKTB009 11219 112.24 11213 112.23 0.06 11222 0.01 2.82 84,127 426,441
NKTBO12 11204 112.04 112.04 112.04 -0.06 112.08 -0.04 2.82 8 -
10KTB0O09  134.20 134.35 133.93 13431 0.19 134.24 0.07 8.26 66,735 195,309
10KTB0O12  133.82 133.82 133.82 133.82 048 13391 -0.09 8.25 - -

X EUA, NHME 2| M| HE]

o8 (EF21 + %, pt) NKTB009 10KTB009

ojsdaM 2KF NS 112.31 134.62
5MA 10MA 20MA 60MA 1XbA 8 112.27 134.46

NKTB 112.24 112.25 112.20 112.10 PIVOT 112.20 134.20

10KTB 13450 134.62 134.42 133.86 1XFX| K| 112.16 134.04

KTB3Y 0.812 0.807 0.810 0.834 2KFX| K| 112.09 133.78

KTB5Y 1.066 1.055 1.067 1101 High 112.29 134.54

KTB10Y 1325 1312 1328 1.365 Low 112.18 134.12

X : UEUA, NHNE 2| M| HE] Mg 2l MXIME

Basket 2| E 1} SIX|H|E (EFO] + %, Fjok

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 BN NKTB012 xol2 TS 10KTB012 492
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=1 19-7 0.779 732 =1 20-3 0.819 88> 1317 2083 21 20-4 1.344 2896
20.9 25.2 76.2 824
=1 19-3 0.717 >78 21 19-7 0.779 733 1330 2762 =21 19-8 1330 2762
16.5 20.9 79.0 79.0
=1 20-1 1.076 l 21 20-1 1076 14
405 405
=X QEUA NHME 2| MAUH
HE F2| F0| (2] : %, %p) (EE2] : %, %p)
27 HUH| 13| AZ=CiH| CRS IRS CRS-IRS
CcD91Y 0.730 -0.010 -0.030 -0.030 =74 HelH| =71z} HelH| Basis
EoH11d 0.609 -0.001 0.011 0.017 0.060 0.020 0.703 -0.008 -0.643
2014 0.664 -0.004 0.007 0.015 -0.050 0.025 0.745 -0.008 -0.795
2734 0.818 -0.012 0.016 0.023 -0.035 0.025 0.785 -0.010 -0.820
2754 1.077 -0.018 0.022 0.032 -0.025 0.025 0.830 -0.010 -0.855
23104 1.345 -0.018 0.039 0.052 0.000 0.025 0.858 -0.013 -0.858
23204 1.539 -0.013 0.014 0.029 0.125 0.025 0.890 -0.015 -0.765
21304 1.546 -0.014 0.012 0.022 0.230 0.025 0.943 -0.018 -0.713
27504 1.546 -0.014 0.016 0.025 2 MK A

X QEUA, NHME 2| MK HE]

NKTB EXXIE Ijj ST (&l - 7y 10KTB EX}X'E Do} S (24912 7%
UX} el=ol S EEX £ E=t!] 2 AR} o=l S8EXt £ 2y (i
o -2,857 2,205 -238 -795 200 oy 1,706 -1,586 -4 -546 81

ES -17,620 18,140 -1,134 -4,473 1,853 15 8,886 -7,198 -1,001 -1,543 241

2% -12,844 13,863 -795 -4,090 538 2% 25,250 -18,877 -3,344 -2,098 -1,035

VES 14,372 4,808 -3,202 -14,950 -1,840 VES 34,801 -21,530 -6,657 2,220 -2,361

=x 304,691  -240,028 -36,918 -34,865 -12,845 =x 132,604 -97,959 -8,780 -8,598 -7,896

X1 IEUA, NHME 2| K| HE] QIEYA, NHAE 2] MM

2 A2E SX10 052 §7| Yl B} £l e MBS SHOE MMEASLICH A IASOH R ma; ﬁ - Sl GNAILERA L2l 4 SIE TR0 B ol8ed 2 ol e 2
HEMO|LE BHAS BAY & QUEUICH SAKLE AHAIS| BHELTL MEABl0] SXIE SH0I0F 810, & A X H WAZ 2 AR E + YEUICH 12T IAES £ JIHHUEHoE ol B2t
e 22 &4% + YsUch £ X
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