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

(EH21 - pt, %, A1)

=5 Al7t a7t X7t E7t HUH| HE2+9E 0|27} Mgt M.Dur AHefg  OjZxeHH
NKTB009 112.25 11228 112.18 112.24 0.00 0.858% 112.22 0.02 2.82 86,368 420,141
NKTB012 112.08 112.08 112.08 112.08 0.10 0.909% 112.08 0.00 2.82 - -
10KTB009  134.30 134.43 133.81 134.25 0.03 1.331% 134.16 0.09 8.26 65,009 187,766
10KTBO12  133.90 133.90 133.90 133.90 0.60 1.362% 133.80 0.10 8.25 1 1
EH QU2 NHAE 2| MK HE]
ol=H7 91+ %, pt J1&d KB NKTB009 10KTB009
ojsdaM 2KF NS 112.33 134.78
5MA 10MA 20MA 60MA 1XFR| & 112.29 134.52

NKTB 112.20 112.22 112.23 112.11 PIVOT PIVOT 112.23 134.16

10KTB 134.06 134.28 134.45 133.85 1AFX|X| 112.19 133.90

KTB3Y 0.817 0.815 0.809 0.832 2KFR| X 112.13 133.54

KTB5Y 1.078 1.072 1.062 1.101 Demark High 112.26 134.34

KTB10Y 1.367 1.346 1.328 1.367 Low 112.16 133.72

N QEBA, NHME 2| MK HE] N QIEBA, NHUEZ 2| MK M

Basket 2| E1} SIX|H| & (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& 0 lx|H|&
21 19-7 0778 725 =1 20-3 0.806 878 =1 19-4 1325 2081 =1 20-4 1352 2893
207 25.0 761 823
57.1 72.6 275.8 2758
=1 19-3 0.722 23 19-7 0.778 =1 19-8 1.338 =1 19-8 1.338
163 20.7 789 789
1415 141.7
=1 20-1 1.066 27 20-1 1.066
403 403
=X QEUA NHME 2| MAUH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
2g| FolH| 1Z=ChH| PESTE CRS IRS CRS-IRS
CcD91Y 0.630 -0.010 -0.070 -0.070 =743} HUH| =74 HUH| Basis
EoHA 0.611 0.000 -0.004 -0.004 14 0.040 0.000 0.683 0.003 -0.643
2314 0.662 -0.002 -0.010 -0.010 21 -0.070 -0.025 0.728 0.005 -0.798
2334 0.805 -0.005 -0.022 -0.022 34 -0.070 -0.035 0.775 0.003 -0.845
254 1.061 -0.009 -0.026 -0.026 411 -0.070 -0.040 0.820 0.003 -0.890
21104 1.347 -0.010 -0.026 -0.026 51 -0.055 -0.045 0.850 0.003 -0.905
21204 1.541 -0.006 -0.016 -0.016 7 0.065 -0.045 0.888 0.000 -0.823
21304 1.541 -0.007 -0.021 -0.021 104 0.170 -0.045 0.948 0.000 -0.778
21504 1.542 -0.006 -0.020 -0.020 A QIEBA, NHAZ 2| MK e

=M QEUA, NHAE 2| MK HE]

NKTB EXXIE Ijj ST (ol Aoy 1OKTB EXtXHH mjof S8 (24912 7%
AR} Ql=el S8EXL A 2 53 AR} o=l S8ExL M 24 53
=T} 1,944 -1,082 -153 -575 256 ooy -885 -354 935 121 172

ES 780 -2,005 -3,380 1,838 -2,004 13 -13,849 6,054 4,694 -877 2,143
2% -16,840 16,135 -4,514 -2,635 -151 2% -4,963 -1,144 3,693 -2,420 2,384
43 -11,607 14,694 -5,068 -4,489 -1,828 VES 10,342 -9,146 999 3,816 414
LY 305471  -242,033 -40,298 -33,027 -14,849 C¥:] 118,755 -91,905 -4,086 -9,475 -5,753
EX:QZBWA NHME 2|MX|ME SN QZWA NHME 2| MK ME
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
EXTO M El MYRES &M 4 YSLCL 2 A2E PAF ST 0|X| (www.futures.cokr) 0N 0|88t 4 ULICH




