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

(EH21 - pt, %, A1)

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTBO12 11162 111.68 111.62 111.65 0.00 1.045% 111.65 0.00 2.82 86,570 367,539
NKTB103 11149 111.49 111.49 11149 0.01 1.096% 11152 -0.03 2.82 - -
10KTBO12  131.07 131.27 130.90 131.06 -0.09 1.623% 131.03 0.03 8.22 60,439 161,768
10KTB103  131.20 131.20 131.20 131.20 0.10 1.610% 130.74 0.46 8.22 1 22

=X QEUA NHME 2| MAUH
ol=HA 1% oy Jle™ X E NKTB012 10KTB012
ojsdaM 2KF NS 111.71 131.45
5MA 10MA 20MA 60MA 1XbA 8 111.68 131.25
NKTB 111.62 111.66 111.72 111.84 PIVOT PIVOT 111.65 131.08
10KTB 130.92 131.28 131.67 13226 1XFX| K| 111.62 130.88
KTB3Y 0.971 0.961 0.947 0913 2KFX| K| 111.59 13071
KTB5Y 1311 1.288 1.257 1.205 High 111.70 131.17
Demark
KTB10Y 1.636 1.603 1.566 1513 Low 111.64 130.80
EX: AmuA NHME 2| MX|MEH EX: AmUA NHUE 2| MX|AH
Basket 20|21} sIX|H| & 91 - % Aot
M x|Hg 34 Sx|H S M Sx|Hg 34 Yx|H S
NKTB012 1= NKTB103 xol2 10KTB012 TS 10KTB103 492
0N HX|H|& 10M IX|H|S 0N BX|H|& 104 sx|H|S
=1 20-3 0.961 80 =7 20-3 0.961 8o =1 20-4 1.622 2769 =1 20-4 1.622 2769
234 234 80.9 80.9
=21 19-7 0.875 6>0 21 19-7 0.875 6>0 =21 19-8 1.608 2640 =21 19-8 1.608 2640
19.0 19.0 77.1 77.1
21 20-1 1.255 1336 =7 20-6 1.296 1470
39.0 429
EX: QEMA NHME 2| MX|MEH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 HUH| 1Z=ChH| AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.660 0.000 0.000 0.000 =74 HUH| =71z} HelH| Basis
sot1d 0.710 -0.001 -0.011 -0.015 144 0.255 0.020 0.710 -0.003 -0.455
2014 0.698 -0.002 -0.006 -0.012 214 0.260 0.030 0.800 -0.003 -0.540
2734 0.960 -0.010 -0.016 -0.029 34 0.295 0.045 0.885 -0.005 -0.590
2754 1.297 -0.005 -0.009 -0.043 4 0.298 0.043 0.968 -0.003 -0.670
23104 1.620 -0.003 -0.004 -0.042 544 0.330 0.045 1.025 0.000 -0.695
23204 1733 -0.003 0.003 -0.015 74 0.545 0.045 1.093 0.003 -0.548
21304 1733 -0.006 -0.002 -0.021 104 0.725 0.045 1170 0.005 -0.445
23504 1.734 -0.006 -0.002 -0.021 X EUA, NHME 2| MX|ME]
X QIEUA, NHME 2| M| HE
NKTB EX}XE Oj0j =& (g7 10KTB EXFXRHE DjIjS % @91 : Aot
UX} el=ol S EEX £ E=t!] 2 AR} o=l S8EXt £ 2y (i
o 3,850 -5,626 792 1,588 -239 oy -1,117 -259 150 638 80
ES -152 299 -1,489 2,687 939 15 -5,229 -1,207 3,262 1,581 387

2% -18,419 12,643 -326 7,868 1,262 2% -4,602 -775 1,426 2,843 1,044

VES -44,202 30,827 1,710 10,537 1,056 VES -11,000 9,228 -805 -701 2,618

=x 262,711 -213,755 39,477 -6,384 9,398 =x 91,919 72,676 -5,523 -11,160 -3,211

EX : QEUA NHME 2| MKAH EX : QEYUA NHME 2| MA|HH
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