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

(EH21 - pt, %, A1)

5= A7t 27t 7t =7t M| HE=T9E 0|27} MYt M.Dur HeE  OIZNE
NKTB006 111.44 111.52 11141 111.52 0.12 1.087% 111.49 0.03 2.82 81,126 314,289
NKTB009 11141 11141 11141 111.41 0.10 1.122% 111.49 -0.08 2.82 - -
10KTB006 131.39 132.10 131.30 131.94 0.75 1.541% 132.02 -0.08 8.23 57,643 111,620
10KTB009 131.02 131.02 131.02 131.02 -0.36 1.626% 131.87 -0.85 8.22 - -
EX : AEYA NHHE 2| MAAIE
olsmyz (EF21 + %, pt) J|&d™ X|E NKTB006 10KTB006
ojsdaM 2KF NS 111.59 132.58
SMA 10MA 20MA 60MA 1XA g 111.56 132.26
NKTB 11141 11137 111.24 111.01 PIVOT PIVOT 111.48 131.78
10KTB 131.59 131.64 131.38 131.73 1XX| K| 111.45 131.46
KTB3Y 1.050 1.064 1.087 1.200 PINUSPA| 111.37 130.98
KTB5Y 1.303 1301 1.317 1.347 High 111.58 132.42
Demark
KTB10Y 1.540 1.539 1.558 1.546 Low 111.47 131.62
EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME
Basket 42| £t SUX[H|& (5191 - % 7o
NKTB003 Eael = CONEEIE=S NKTB006 A= CONIEIE=S 10KTB003 »ol2 siX|H|E  10KTB006 = SIX|H| &
=1 19-7 1.020 280.81| =11 19-7 1.020 281.15 =1 19-4 1.536 35.15| =1 19-4 1.536 3544
=1 19-3 1.005 270.83| =11 19-3 1.005 271.15 =1 19-8 1.510 39.09| =1 19-8 1.510 3941
=1 19-5 1.249 67.98 =11 20-1 1.260 83.65
SH : QIEUA, NHME 2| MX|HE
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
2g| FHUH| 13=CHH| AZSCH| CRS IRS CRS-IRS
CD91¢Y 1.100 0.000 0.000 0.080 St Hedd| =S4t HYUH| Basis
EoH 0.860 -0.024 -0.146 -0.092 14 -0.030 0.045 0.910 0.010 -0.940
Z1d 0.891 -0.020 -0.093 -0.091 24 -0.075 0.015 0.938 -0.013 -1.013
=134 1.024 -0.023 -0.068 -0.026 34 -0.045 0.015 0.970 -0.023 -1.015
=S54 1.264 -0.054 -0.062 0.008 43 -0.060 0.000 1.013 -0.038 -1.073
=110 1511 -0.069 -0.034 0.009 54 -0.075 0.000 1.038 -0.045 -1.113
=120 1.598 -0.063 -0.064 0.058 7d 0.025 0.000 1.043 -0.048 -1.018
=130 1.608 -0.062 -0.053 0.073 101 0.220 -0.020 1.095 -0.055 -0.875
=150 1.607 -0.063 -0.054 0.072 SN QEUA NHME 2| NAME
EX : AEYA NHHE 2| MA[HIE
NKTB S XtxtE OH0f 52 (@gl:Aop  LOKTB EXtXHE OHOH S (£491 < Ao
AR} QlFel S8EX £ =% 2y ARt 2=l =S85 £4 2 2y
4% 8¢ 3,469 -1,179 -604 -1,044 -414 4% 8Y 525 246 -23 -22 -477
48 7Y 3,392 -6,063 120 2,366 -63 49 7Y -1,053 607 10 -83 -91
4% 6 1,694 -2,460 -1,202 1,952 -128 48 6Y 2,704 -2,652 126 -216 -17
4% 3¢ -5,843 370 52 4,759 -287 48 3Y -4,794 3,785 -89 -780 231
4% 2 2,825 1,184 1,017 -4,070 -216 489 2 806 -934 -187 734 -9
F 5,537 -8,148 -617 3,963 -1,108 F -1,812 1,052 -163 -367 -363
2F 17,361 -22,405 -7,289 2,999 -2,267 2F 11,228 -8,829 -692 -4,654 -1,877
43 -55,530 47,033 -9,591 -11,682 -180 4= -25,702 21,947 472 -7,740 1,977
LS| 195,775 -163,638 -33,553 -16,166 -5,255 L] 45,991 -33,653 -405 -3,258 -5,240
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
EXtZo| ME £ ACEE S AMSE 4 QIAL|Ch 2 XtEE SAF SH 0| K| (www.futures.cokr) O £ O] 28HA = A& L|Ch
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