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

(EH21 - pt, %, A1)

55 A7t inb/; X7} Z7t M| HE+9E 0|27t X7t M.Dur A 02N
NKTB0O12  111.93 112.04 111.92 112.04 0.11 0.922% 112.00 0.04 2.82 104,395 390,046
NKTB103 11174 111.74 111.74 111.74 0.04 1.017% 111.87 -0.13 2.82 - -
10KTBO12  132.85 13317 132.71 13317 0.32 1429% 133.01 0.16 8.24 63,368 164,595
10KTB103  132.95 13295 132.95 132.95 0.71 1.449% 13276 0.19 8.24 2 2

EH QU2 NHAE 2| MK HE]

ol=H7 91+ %, pt J|&X x| B NKTB012 10KTB012

ojsdaM 2KF NS 112.12 133.48
5MA 10MA 20MA 60MA 1XFR| & 112.08 133.32

NKTB 111.88 111.85 111.83 112.05 PIVOT PIVOT 112.00 133.02

10KTB 132.63 132.46 132.28 13345 1AFX|X| 111.96 132.86

KTB3Y 0.890 0.902 0.918 0.854 2KFR| X 111.88 132.56

KTB5Y 1.170 1.188 1.206 1.127 High 112.10 133.40

Demark

KTB10Y 1.470 1.490 1.512 1.409 Low 111.98 132.94

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

Basket 2| &1} &X|H|& (911 %, 72p

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB012 BT NKTB103 «olg 10KTB012 *~ol2 10KTB103 =
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=1 20-3 0.854 846 =7 20-3 0.854 846 =1 20-4 1.427 28>0 =1 20-4 1.427 2850
243 243 82.0 82.0
=21 19-7 0.806 09> 21 19-7 0.806 09> =21 19-8 1417 2710 =21 19-8 1417 2710
20.0 20.0 780 78.0
=1 20-1 1.074 1387 =1 20-6 1122 B2t
39.9 438
=X QEUA NHME 2| MAUH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 FolH| S ESATT AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.630 0.000 0.000 0.000 =743} HelH| =71z} HelH| Basis
Eohd 0.673 -0.005 -0.015 -0.013 14 0.105 0.010 0723 -0.008 0618
2314 0.674 -0.012 -0.031 -0.026 21 -0.010 -0.010 0.768 -0.018 -0.778
2734 0.857 -0.026 -0.057 -0.050 34 0.000 -0.020 0.818 -0.025 -0.818
2754 1.129 -0.020 -0.068 -0.069 a1 0.045 -0.025 0.860 -0.025 -0.815
21104 1437 -0.010 -0.071 -0.066 51 0.120 -0.030 0.890 -0.025 -0.770
23204 1.594 -0.004 -0.030 -0.028 74 0.270 -0.025 0.925 -0.025 -0.655
21304 1.59 -0.001 -0.037 -0.038 1044 0.385 -0.025 0.985 -0.030 -0.600
21504 1.593 -0.003 -0.035 -0.037 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EX}X}E Djoj =3 (@el- oy  1OKTB EXtXHE Ojoj S @l o
EIPNS Ql=ol =8Ex L3 2y =y ARt Q=9 =8Ext L3 oY =¥
=T} 11,421 -9,767 -343 -805 405 ooy 238 -823 -605 1,329 -243

ES 42,322 -23,787 -1,492 -14,037 374 13 15,267 -11,153 -2,559 475 -1,287

2% 59,842 -47,530 -146 -10,547 1,507 2% 18,592 -17,119 2,784 433 -1,386

43 -21,086 23,050 3,034 4,791 4,931 VES -11,174 5,695 -1,007 938 38

=x 279,553 -214,493 37,354 -23,824 -10,090 C¥:] 102,000 -83,243 -4,727 -9,997 -4,366

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
XSO MB EE MYHES SMS £ UELCHL 2 AARE FAF ZHO|X| (www.futures.cokr) Ol M 0| 83FA 4= & L|Ch




