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* @A AF82 2 KTB Futuress H|O|E Dt Alg2 CHAELICH ZARELICE

(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27t XEt M.Dur Az O/ANLHE
NKTB103 111.52 111.54 111.48 111.49 -0.04 1.096% 111.47 0.02 2.82 81,760 324,451
NKTB106 111.34 111.34 111.34 111.34 -0.07 1.144% 111.29 0.05 2.82 - -
10KTB103  130.26 130.33 129.90 130.08 -0.18 1.714% 130.00 0.08 8.21 46,707 127,331
10KTB106  129.70 129.70 129.70 129.70 -0.01 1.750% 129.63 0.07 8.20 1 19
EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTBO012 10KTB012
o|sgaH pISYSES 111.56 130.53
5MA 10MA 20MA 60MA 1XEM g 111.53 130.31
NKTB 111.55 111.50 111.58 111.69 PIVOT PIVOT 111.50 130.10
10KTB 130.33 130.21 130.49 131.31 1KER| ] 11147 129.88
KTB3Y 0.952 0.965 0.969 0.949 2KFX|X| 111.44 129.67
KTB5Y 1.308 1.323 1.322 1.273 High 111.52 130.21
Demark
KTB10Y 1,672 1.684 1.671 1.598 Low 111.46 129.78
EX: AEUA NHHE 2| HE] EX; AEUA NHHES 2| M HIE]
Basket =2/ &1} X|H|E (EE9 - %, Al
I CNLCTE= 3M #x|H S 3M SR|HS 3M sx|H| 8
NKTBO012 =AE NKTB103 FoAE 10KTB012 FoAE 10KTB103 FAE
oM 3lX|H& 104 &x|Hlg 108 &x|blg 104 sX|H| &
21 20-3 0.972 766 21 20-3 0.972 706 31 20-4 1.666 2720 23 20-4 1.666 2720
225 225 80.0 80.0
614 614 2594 2594
21 19-7 0.885 21 19-7 0.885 =1 19-8 1.651 =1 19-8 1.651
18.0 18.0 763 763
23 20-1 1.253 1302 21 20-6 1.306 1433
383 422
EX : AEBA NHME 2[MKMEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
237 HMQUH| 1L H| AZCHH| CRS IRS CRS-IRS
cD91Y 0.660 0.000 0.000 0.000 A A Hdy| 2t HdH| Basis
sohd 0.744 0.008 0.022 0.022 19 0.240 0.115 0.730 0.000 -0.490
Z1114 0.736 0.008 0.021 0.021 2u 0.295 0.120 0.845 0.008 -0.550
F134 0.973 0.015 0.028 0.028 3d 0.320 0.115 0.940 0.008 -0.620
F154 1.327 0.011 0.025 0.025 44 0.350 0.110 1.035 0.010 -0.685
Z1104 1.698 0.017 0.041 0.041 5d 0.400 0.110 1.100 0.013 -0.700
=120 1.810 0.007 0.022 0.022 74 0.545 0.080 1.173 0.015 -0.628
F1301 1.808 0.005 0.011 0.011 104 0.720 0.075 1.255 0.015 -0.535
=150 1.807 0.005 0.010 0.010 CQIETA NHME 2| MK ME
EX QEBA NHME 2| K4HE
NKTB S£XIXtE Do) S @974 10KTB SXFXHE OHIHS S (EH91 < A%
LRt QlFel S 8EX £ 2 53 Uxt QlFel =S85 s =1 53
gy -849 -297 -16 -260 212 2y 202 319 -118 -807 67
15 21,445 -17,611 1,581 -146 216 15 5,150 -3,091 1,766 -4,283 1,186
2F -4,591 11,235 2,254 502 -456 2F -2,091 6,711 1,009 -6,021 1,224
4F 2,699 17,583 1,800 -1,395 1,404 45 -19,354 21,417 3,448 -5,827 1,732
5 243,016 -173,471 -32,519 -12,188 -8,684 5 59,885 -44,600 -561 14,440 1,212
EX : AEWA NHME 2[MKMEH EN  AEWA NHME 2| MK ME
2 R2E £X19 0612 57| ok B0t Els YL MBS SHOE HYEASLICH PA DASOA HEEIE RHEZ2M 2 ZAREO| B2 AR AMAME A M2 + Ut K29 HEE 0|83t0] A3 HOILL PARS 1
Hetgo|Lt 2R de BEE 5 QgL Ch EXA s Rt ol Eetat MRSt £X1E SH0j0F 5O, & A2 A} Zatof Chsh YA MAAT 0| ZUXRE AHEE &+ glEUCh Q2|2 IHYAES 52 7HHEH 22 2lsj tho|zhol
EXAFZol MR £ MRS &MY £ AELICL 2 XEE DA ST O|X| (www.futures.cokr) M E O|85H = AL L|CH




