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

(EH21 - pt, %, A1)
5= A7t 27t 7t =7t M| HE=T9E 0|27} MYt M.Dur HeE  OIZNE
NKTB006 111.40 111.44 111.22 111.22 -0.14 1.182% 111.23 -0.01 2.82 130,865 305,713
NKTB009 111.12 11112 111.12 111.12 0.00 1.214% 111.24 -0.12 2.82 - -
10KTB006 131.83 132.23 131.49 131.50 -0.10 1.582% 131.59 -0.09 8.22 54,246 112,307
10KTB009 0.00 0.00 0.00 131.44 0.00 1.587% 13143 0.01 8.22 - -
EX : AEYA NHHE 2| MAAIE
ols™a (EH9] %, pt) A= IPNE NKTB006 10KTB006
ojsdaM 2KF NS 111.51 132.48
SMA 10MA 20MA 60MA 1Xp Mg 111.37 131.99
NKTB 111.33 111.10 111.26 110.92 PIVOT PIVOT 111.29 131.74
10KTB 131.69 130.83 132.02 131.58 1XX| K| 11115 131.25
KTB3Y 1.077 1110 1.091 1.229 PINUSPA| 111.07 131.00
KTB5Y 1.298 1361 1.283 1.363 High 111.33 131.87
Demark
KTB10Y 1.538 1.603 1.509 1.557 Low 11111 131.13
EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME
Basket =2/ E 1} SIX|H| & (He] : 9%, 7o
NKTB003 Eael = SIX|H|2 NKTB006 A= SIX|H| 2 10KTB003 el f=3 siX|H|E  10KTB006 = SIX|H| &
=1 19-7 1.070 28105 =1 19-7 1.070 281.35 =1 19-4 1.569 3543 =11 19-4 1.569 35.45
=1 19-3 1.064 27095 =1 19-3 1.064 271.25 =1 19-8 1.551 39.35| =11 19-8 1.551 39.37
=1 19-5 1.310 68.77| =1 20-1 1.296 84.50
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 1.100 0.000 0.000 -0.300 St Hedd| =S4t HYUH| Basis
EoHd 1.006 -0.002 -0.027 -0.049 14 -0.600 -0.070 0.985 0.033 -1.585
Z1d 0.984 -0.005 -0.029 -0.048 24 -0.335 -0.010 1.013 0.038 -1.348
=134 1.092 0.022 -0.039 0.006 34 -0.235 -0.030 1.040 0.038 -1.275
=S54 1.326 0.030 -0.082 0.132 43 -0.260 -0.045 1.070 0.038 -1.330
=110 1.545 -0.006 -0.102 0.176 54 -0.270 -0.060 1.083 0.038 -1.353
=120 1.662 -0.009 -0.087 0.249 7d -0.170 -0.060 1.083 0.038 -1.253
=130 1.661 -0.008 -0.071 0.240 101 0.040 -0.060 1.120 0.038 -1.080
=150 1.661 -0.009 -0.071 0.241 SN QEUA NHME 2| NAME
EX  QIEUA, NHME 2| MA|ME
NKTB SEX{xbE ojoj S8 (@91 Aop  1OKTB EXFXHE Ojoj S8 (EH91 - %)
AR} QlFel S8EX £ ¥ 2y ARt 2=l =S85 £4 2 2y
48 1Y -2,585 -3,784 -1,854 2,083 -78 48 1Y 3,149 -5,124 396 -1,311 -351
3¢ 31 3,423 -12,266 339 729 -73 3¢ 31¢ 2,232 -2,118 -785 294 -373
3¢ 30 5517 -6,020 -2,591 1,954 601 3¢ 30¢ 3,834 -1,592 736 -2,201 -326
3% 27¢ 4,851 5,536 -1,327 -4,937 -1,305 38 27¢ 1,125 1,173 -1,041 -886 -218
3% 26¢ 618 2,277 -1,239 -793 -304 38 26Y 2,700 -2,220 165 -183 -246
F 11,824 -14,257 -6,672 -964 -1,159 F 13,040 -9,881 -529 -4,287 -1,514
2F -20,950 26,261 -8,942 -15,541 973 23 -749 1,088 379 -4,143 -484
4F -69,615 64,015 -52 -16,730 2,135 4= -14,372 20,924 -761 -13,173 3,886
L] 190,238 -155,490 -32,936 -20,129 -4,147 LX) 47,803 -34,705 -242 -2,891 -4,877
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
HEAO|LE TS B 2 USLICL SXIAHE RHAIQ| BHEFT} M Qotoll 1S S10{0F S0, £ X2E X} 20| Ch3t HN MYATI FUKRE ALSE 4 SSLICH 121 THHAEL 52 JHAHEN02 I8 E7|2Ho
He B8 24T & USUCH 2 2L SA BT

Exteao| M8 £ Atgh

O| X| (www.futures.co.kr) O M= 0| 5HA 2= Q.
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