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KTB Futures (9] : pt, %, 72H)
= A7t a7t X7t E7t U] HE2+9E 0|27} XYt M.Dur Agjg  OjEMYH
NKTB006 111.65 11173 11161 111.68 0.06 1.036% 111.67 0.01 2.82 74,579 319,067
NKTB009 11145 11145 11145 11145 0.00 1.109% 111.68 -0.23 2.82 - -
10KTBO0O6  132.90 133.15 132,60 13268 -0.07 1.473% 13275 -0.07 8.24 55,695 110,334
10KTBO09  133.30 133.30 133.30 133.30 0.71 1417% 13262 0.68 8.24 1 1
EH: IEUA, NHHE 2| MM
o)=s™a % b J1&d KB NKTB006 10KTB006
ojsdaM 2KF NS 111.79 133.36
5MA 10MA 20MA 60MA 1R S 111.74 133.02
NKTB 111.52 111.42 111.27 111.05 PIVOT PIVOT 111.67 13281
10KTB 132.02 131.80 13141 131.82 1XFX| K| 111.62 13247
KTB3Y 1.016 1.046 1.074 1.187 2K K| 111.55 132.26
KTB5Y 1.256 1.285 1312 1.336 High 111.77 132.92
Demark
KTB10Y 1.503 1.524 1.554 1.537 Low 111.65 13237
N QEYA, NHME 2| MM S QEYA NHMS 2| MM
Basket 42| £t SUX[H|& (5191 - % 7o
NKTB003 +~ol2 SIX|H|€  NKTB006 2ol2 BIX|H|S 10KTB003 xolg SIX|H|€  10KTBOO6 292 SR H| S
=1 19-7 0.970 28133 21 19-7 0.970 28203 =1 19-4 1.464 3493 21 19-4 1.464 3474
=1 19-3 0.961 271.08| 21 19-3 0.961 27176| =1 19-8 1.450 3885 =1 19-8 1.450 38.64
=1 19-5 1.186 67.63) =1 20-1 1.194 83.44
M IEYA, NHHE 2| M HE]
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
23 FolH| 1=ChH| 4ZSCijH]| CRS IRS CRS-IRS
CcD91Y 1.100 0.000 0.000 0.080 U HUH| 1% FoUH| Basis
Eohd 0.839 -0.004 -0.113 -0.199 114 -0.065 0.005 0.913 0.003 -0.978
F114 0.856 -0.006 -0.094 -0.163 21 -0.120 0.005 0.913 -0.013 -1.033
I134 0.970 -0.016 -0.096 -0.137 34 -0.095 0.015 0.938 -0.015 -1.033
2154 1.194 -0.008 -0.135 -0.194 411 -0.110 0.015 0.970 -0.015 -1.080
21104 1.444 0.006 -0.104 -0.167 514 -0.110 0.015 0.990 -0.015 -1.100
21201 1.534 -0.001 -0.117 -0.129 74 -0.010 0.015 0.998 -0.005 -1.008
21304 1.537 -0.007 -0.131 -0.108 104 0.170 0.015 1.045 -0.005 -0.875
21501 1.537 -0.006 -0.131 -0.107 X EUA NHHS 2| MX M
SN QIEWA NHME 2| MK HIE
NKTB EXXIE Ijj ST (ol Aoy 1OKTB EXtXHH mjof S8 (24912 7%
Xt QlFel S EEX £ 24 Hy Ut CIEX)] 28Ex} EAl 23 w3
4% 10 3 1,831 565 2,411 -109 4% 10 -1,001 -1,652 719 363 229
4% 9y -1,163 -825 1,669 315 -140 4% 99 848 2,651 -1,557 -535 -629
4% 8y 3,469 -1,179 -604 -1,044 -414 4% 8 525 246 -23 -22 -477
48 7Y 3,392 -6,063 120 2,366 -63 4% 7Y -1,053 607 10 -83 91
48 6 1,694 -2,460 -1,202 1,952 -128 4% 6 2,704 -2,652 126 -216 -17
E3 7,395 -8,696 548 1,178 -854 = 2,023 -800 725 -493 -985
235 10,732 -29,212 -2,489 6,633 -907 pES 7,250 -6,783 -654 -3,757 -1,813
43 -35,046 24,588 -11,684 -8,921 -818 4z -13,353 16,816 -1,807 -7,237 -971
LR 194,615  -162,632 -31,319 -18,262 -5,504 LR 45,838 -32,654 -1,243 -3,430 -5,640
N QIEBA, NHAES 2| MK HE] X EYA NHHS 2| MX M
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