% NH FUTURES

KTB Futures

KTB Futures Daily

2020-04-23(%)

www.futures.co.kr

* 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 111.58 111.60 111.43 111.46 -0.10 1.106% 111.46 0.00 2.82 136,539 322,766
NKTB009 111.38 111.38 111.38 111.38 0.00 1.131% 111.44 -0.06 2.82 - -
10KTB006 132.86 133.03 131.69 131.70 -1.05 1.563% 131.79 -0.09 8.23 60,408 111,715
10KTB009 132.62 132.62 132.62 132.62 0.00 1.479% 131.65 0.97 8.24 - 2
EX : AEYA NHHE 2| MAAIE
o)=s™a % b J1&H X|=E NKTB006 10KTB006
ojsdaM 2KF NS 111.67 133.48
SMA 10MA 20MA 60MA 1Xt N & 111.56 132.59
NKTB 111.58 111.59 11146 111.19 PIVOT PIVOT 111.50 132.14
10KTB 132.65 132.57 132.04 132.14 1XHX| X 111.39 131.25
KTB3Y 1.016 1.005 1.040 1.139 2K K| 111.33 130.80
KTB5Y 1.224 1.223 1.269 1.300 High 111.53 132.37
Demark
KTB10Y 1.457 1461 1.507 1.508 Low 111.36 131.03
EX : AEBWA NHME 2| MK ME EX : AEBA NHME 2| MK ME
Basket 2| &1} &X|H|& (He] : 9%, 7o
NKTB003 BN SIX|H|€  NKTB006 ENCIE=] BIX|H|S 10KTB003 xolg sIX|H|€  10KTB006 1= SIX|H|S
=1 19-7 1.046 279.26| =11 19-7 1.046 279.50 =1 19-4 1.550 3489 =11 19-4 1.550 34.60
=1 19-3 1.011 269.76| =11 19-3 1.011 270.00 =1 19-8 1.540 38.81| =11 19-8 1.540 38.50
=1 19-5 1.246 66.92| =11 20-1 1.275 82.53
SH : QIEUA, NHME 2| MX|HE
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
2g| FHUH| 13CjH| AZSCH| CRS IRS CRS-IRS
CD91Y 1.100 0.000 0.000 0.000 St Hedd| EdeAs HelH| Basis
EoH 0.870 0.001 0.010 -0.136 14 -0.600 -0.250 0.933 0.003 -1.533
Z1d 0.893 0.007 0.002 -0.091 24 -0.330 -0.120 0.943 0.013 -1.273
Enkl] 1.046 0.011 0.022 -0.046 34 -0.275 -0.115 0.970 0.028 -1.245
=S54 1.269 0.039 0.005 -0.057 43 -0.250 -0.100 1.008 0.045 -1.258
=110 1.532 0.074 0.021 -0.013 54 -0.230 -0.090 1.033 0.060 -1.263
=120 1.627 0.052 0.029 -0.035 7d -0.130 -0.090 1.040 0.070 -1.170
=130 1.652 0.056 0.044 -0.009 101 0.050 -0.090 1.085 0.078 -1.035
=150 1.654 0.058 0.047 -0.007 SN QEUA NHME 2| NAME
ZH : QEUA, NHMES 2| MK ME
NKTB SEX{xbE ojoj S8 (@91 Aop  1OKTB EXFXHE Ojoj S8 (EH91 - %)
AR} QlFel S8EX £ 2% 2y ARt 2=l =S85 £4 2 2y
48 229 426 -1,031 -668 3,243 219 48 22 257 857 -547 -825 -257
48 21 -7,022 2,228 1,109 773 165 48 21 -3,797 3,360 393 -230 445
48 20 5,653 -8,562 -221 4,008 -25 48 20 2,595 -221 41 -1,888 -16
4Y 17 -2,695 -4,490 515 4,810 102 48 17 1,517 1,223 32 -2,760 46
4 16 8,438 -1,488 52 -6,990 -64 48 16 3,329 -1,620 -173 -620 -233
F 4,800 -13,343 787 5,844 397 F 3,901 3,599 -254 -6,323 -15
2F 10,599 -19,379 1,969 2,824 -248 2F 3,434 2,660 -433 -5,068 -706
4 26,600 -33,911 -5,581 -1,332 -2,568 4= 14,544 -5,912 -892 -9,942 -2,010
L] 202,905 -181,838 -30,980 -12,298 -5,089 LX) 48,900 -31,239 -815 -8,304 -5,469
X QEWA NHME 2| MAAE 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
e 22 4% 5 UsUch £

ExjZo| A

25

O| X| (www.futures.co.kr) 0| A & 0|23}

o & g

R




