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YA APS O 2 KTB Futures= HO|E DU 2 Alghg CHM LT ZhAbetLCh

(EH21 - pt, %, A1)

5 A7t i, X7t 37t HeH| H=594E 0|27} g7t M.Dur Hejg 02X
NKTB003 111.39 111.58 111.34 111.55 0.25 1.077% 111.58 -0.03 2.82 30,822 38,835
NKTB006 11141 111.55 111.32 111.49 0.15 1.096% 111.64 -0.15 2.82 182,648 297,041
10KTB003 131.94 132.34 131.69 13218 0.24 1.519% 133.09 -0.91 8.23 6,533 9,927
10KTB006 132.01 133.03 131.62 13294 0.93 1.450% 133.09 -0.15 8.24 84,602 117,533

X AEYA, NHHE 2| MAHE
ols™a (EH9] %, pt) Jled™ X E®E NKTB003 10KTB003
ojsdaM 2KF NS 111.73 132.72
5MA 10MA 20MA 60MA 1Xp Mg 111.64 132.45
NKTB003 11135 111.46 111.33 110.82 PIVOT PIVOT 111.49 132.07
10KTB003 132.68 13351 133.36 131.53 1XFX|X| 111.40 131.80
KTB3Y 1.085 1.070 1.119 1.274 PINUSPA| 111.25 131.42
KTB5Y 1.232 1191 1.225 1.380 High 111.69 132.59
Demark
KTB10Y 1.458 1.394 1411 1.565 Low 111.45 131.94
EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME
Basket 42| £t SUX[H|& (5191 % 7
NKTB003 o= SIX|H|2 NKTB006 A= SIX|H| 2 10KTB003 »ol2 SiX|H|2  10KTB006 o= SIX|H| &
=1 18-9 0.980 5510/ =11 19-3 1.018 70.63| =1 18-10 1437 7833| =1 19-4 1.435 80.30
=1 19-3 1.018 70.58| =1 19-5 1.206 138.98 =1 19-4 1.435 80.84| =11 19-8 1.435 82.38
=1 19-5 1.206 138.89| =11 19-7 1.018 85.84
SH ;oA NHAS 2| A X ME]
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
2g| FUH| 13=CHH| ESW| CRS IRS CRS-IRS
CD91¢Y 1.020 -0.370 -0.380 -0.390 St Hy| S HYUH| Basis
Eord 0.957 -0.085 -0.109 -0.199 14 -1.425 -0.475 0.873 -0.073 -2.298
kL] 0.981 -0.039 -0.052 -0.158 24 -0.555 -0.215 0.893 -0.055 -1.448
=134 1.030 -0.069 -0.052 -0.141 34 -0.435 -0.185 0.920 -0.050 -1.355
=S54 1.196 -0.072 0.013 -0.067 43 -0.370 -0.170 0.975 -0.053 -1.345
=110 1441 -0.083 0.086 0.012 54 -0.303 -0.158 1.003 -0.053 -1.305
=120 1.483 -0.057 0.097 0.040 7d -0.210 -0.155 1.000 -0.055 -1.210
=130 1.482 -0.065 0.082 0.035 101 -0.110 -0.155 1.035 -0.055 -1.145
=150 1481 -0.066 0.081 0.033 SN QEUA NHME 2| NAME
EX : AEYA NHHE 2| MA[HIE
NKTB S XtxtE OH0f 52 (@gl:Aop  LOKTB EXtXHE OHOH S (£491 < Ao

LR} 9=l S8EX £ ¥ 2y LR} 2=l S8&X £ =4 =2y
3¢ 17 -4,054 1,388 504 -924 282 3¢9 17¢ -5,377 5467 -616 -62 393
3¢ 16 -15,053 11,989 -4,018 7,142 -489 3¢ 16 -789 1,657 538 -1,059 -241
3¢ 13 -20,100 12,172 3,096 3,116 457 3¢ 13¢ -12,136 6,292 1,519 -413 2,424
3% 12¢d -1,544 11,279 1,231 -7,973 -68 38 12¢ -366 -162 -78 -262 124
38 11 -3,331 11,251 1,301 -8,653 37 38 11¢Y 2,411 -1,129 -316 -1,871 616

F -44,082 48,079 2,114 -7,292 219 F -16,257 12,125 1,047 -3,667 3,316

2F -53,145 53,556 8,501 -7,537 927 23 -8,119 13,248 126 -8,348 4,153

4F -19,742 8,113 4,837 -4,963 541 4= 12,439 -5,842 -1,288 -5,829 2,097

L] 210,554 -173,843 -23,149 -3,123 -4,893 LX) 53,025 -42,346 486 2,686 -4,517

EX : AEYA, NHHE 2| MAHE X AEYA, NHHE 2| AAHIE

2 X2e FXO OIS &7 QI8 07t &= R M3 S SHo R AYEAELIC SA DS HZE = AHERN 2 ZAXLRO| 82 SAS| 2IMXIME M MEE 4 A= Xt2ot YEE 0|85t Ay Z{O0[L, GAl= O
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