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

(ctel

pt, %, <)

= A7t a7t X7t E7t U] HE2+9E 0|27} Mgt M.Dur AHefg  OjZxeHH
NKTB009 112.15 11225 11213 112.24 0.10 0.858% 11222 0.02 2.82 76,035 417,478
NKTB012 111.98 111.98 111.98 111.98 -0.07 0.941% 112.07 -0.09 2.82 - -
10KTBO09  133.75 134.26 133.69 134.22 0.53 1.333% 134.14 0.08 8.26 59,628 187,472
10KTBO12  133.30 133.30 133.30 133.30 -0.39 1417% 133.77 -0.47 8.24 1 1
EH: IEUA, NHHE 2| MM
o)=s™a % b J1&d KB NKTB009 10KTB009
ojsdaM 2KF NS 112.33 134.63
5MA 10MA 20MA 60MA 1R S 112.28 134.42
NKTB 112.20 11222 112.22 112.10 PIVOT PIVOT 11221 134.06
10KTB 134.07 134.32 134.45 133.85 1XFX| K| 112.16 133.85
KTB3Y 0.820 0.814 0.809 0.833 2K K| 112.09 133.49
KTB5Y 1.081 1.071 1.063 1.101 High 11231 13453
Demark
KTB10Y 1.367 1.342 1.329 1.367 Low 112.19 133.96
EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME
Basket 2| E 1} SIX|H|E (EFO] + %, Fjok
o sx|HE 3M slX|H| & 34 SIX|H| & 3M SIX|H| &
NKTB009 208 NKTB012 *~olg 10KTB009 X1l 10KTB012 =
0M BliX|H|& 10M slX|H|& 104 sx|Hl& 104 3x|Hl&
21 19-7 0.777 726 =7 20-3 0.810 880 =1 19-4 1.326 2670 =1 20-4 1.354 2880
207 251 76.1 82.3
=1 19-3 0.725 >72 23 19-7 0.777 728 =1 19-8 1.341 2748 =1 19-8 1341 2748
16.3 207 789 789
1415 1419
=1 20-1 1.068 27 20-1 1.068
404 404
=X QEUA NHME 2| MAUH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
2g| FolH| S ESATT PESTE CRS IRS CRS-IRS
CcD91Y 0.640 -0.010 -0.090 -0.090 =74 HUH| =7tz HUH| Basis
sorid 0611 -0.007 0.002 0.002 114 0.040 -0.020 0.680 -0.005 -0.640
2314 0.664 -0.009 0.000 0.000 21 -0.045 -0.015 0.723 -0.023 -0.768
I134 0.810 -0.018 -0.008 -0.008 34 -0.035 -0.015 0.773 -0.028 -0.808
254 1.070 -0.026 -0.007 -0.007 411 -0.030 -0.015 0.818 -0.035 -0.848
21104 1.357 -0.039 0.012 0.012 514 -0.010 -0.015 0.848 -0.038 -0.858
21204 1.547 -0.026 0.008 0.008 74 0.110 -0.015 0.888 -0.038 -0.778
21304 1.548 -0.026 0.002 0.002 104 0.215 -0.015 0.948 -0.038 -0.733
21504 1.548 -0.026 0.002 0.002 A QIEBA, NHAZ 2| MK e
A QIEYA, NHMS 2| MM
NKTB EXXIE Ijj ST (ol Aoy 1OKTB EXtXHH mjof S8 (24912 7%
Ut QlFel S EEX 4 2% Lk Uxt QlFel = 8EX M 2% 5y
=] 1,710 -5,652 1,021 2,204 -332 =8| 3,929 -3,845 327 -246 246
E3 -4,021 1,282 -3,465 1,618 -2,060 13 -11,258 4,822 3,755 -1,544 2,052
235 -14,484 11,684 -5,249 -80 -216 pES 2,580 -5,754 1,771 -2,874 2,010
43 -13,710 14,560 -4,587 -2,923 -2,174 4z 12,339 -9,447 -186 3,723 164
LR 303,527  -240,951 -40,145 -32,452 -15,105 LR 119,640 91,551 -5,021 -9,596 -5,925
EX:QZBWA NHME 2|MX|ME SN QZWA NHME 2| MK ME
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