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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
NKTB006 111.68 111.78 111.65 111.75 0.11 1.014% 111.70 0.05 2.82 61,532 330,068
NKTB009 111.57 111.57 111.57 111.57 0.00 1.071% 111.72 -0.15 2.82 - -
10KTB006 132.27 132.45 13194 132.29 0.25 1.509% 132.34 -0.05 8.23 42,960 121,017
10KTB009 131.90 131.90 131.90 131.90 0.00 1.545% 132.23 -0.33 8.23 - 3

X AEYA, NHHE 2| MAHE
ols™a (EH9] %, pt) Jled™ X E®E NKTB006 10KTB006
ojsdaM 2KF NS 111.86 132.74
5MA 10MA 20MA 60MA 1Xp Mg 111.80 13251
NKTB 111.60 111.57 111.55 111.28 PIVOT PIVOT 111.73 132.23
10KTB 131.82 132.08 132.12 132.17 1XX| K| 111.67 132.00
KTB3Y 1.012 1.019 1.019 1.110 2XEX|X| 111.60 131.72
KTB5Y 1.263 1.254 1.254 1.287 High 111.83 132.63
Demark
KTB10Y 1.540 1512 1.502 1.505 Low 111.70 13212
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 el f=3 SiX|H|2  10KTB006 = SIX|H| &
=1 19-7 0.972 27935 =1 19-7 0.972 279.89 =1 19-4 1.504 3449 =1 19-4 1.504 3461
=1 19-3 0.915 27020, =1 19-3 0.915 270.73 =1 19-8 1.497 3841 =11 19-8 1497 38.54
=1 19-5 1.185 65.79| =1 20-1 1.213 81.50
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 0.000 St Hy| S HYUH| Basis
EoHd 0.801 -0.016 -0.029 -0.111 14 -0.365 0.020 0.885 -0.020 -1.250
kL] 0.856 -0.016 -0.022 -0.072 24 -0.360 0.020 0.868 -0.033 -1.228
=134 0.975 -0.031 -0.051 -0.077 34 -0.350 -0.010 0.888 -0.035 -1.238
=S54 1.215 -0.031 -0.073 -0.087 43 -0.330 -0.015 0.915 -0.035 -1.245
=110 1.499 -0.019 -0.077 -0.044 54 -0.305 -0.015 0.935 -0.040 -1.240
=120 1.622 -0.012 -0.051 -0.006 7d -0.185 -0.015 0.948 -0.040 -1.133
=130 1.645 -0.011 -0.047 0.005 101 -0.005 -0.015 0.998 -0.040 -1.003
=150 1.646 -0.010 -0.047 0.005 SN QEUA NHME 2| NAME
EX : AEYA NHHE 2| MA[HIE
NKTB EXXIE Ijj ST (ol Aoy 1OKTB EXtXHH mjof S8 (24912 7%
LR} 9=l S8EX =4 =29 L4 LR} 2=l S8&X £ =4 =2y
5¢ 4 239 -3,098 2,025 1,590 -120 5¢ 4 256 -1,739 613 868 53
48 29 3,220 1,325 -255 -215 -367 4% 29 1,817 -373 -54 -367 -326
48 28Y 851 -4,077 168 3,125 -174 4% 28Y 3,911 -3,665 772 -716 -29
48 27 684 924 2,136 -5,214 108 48 27 692 -1,205 337 -435 364
48 24 4,252 -2,711 -599 116 -760 48 24 788 -885 96 -216 323
F 9,246 -7,637 3,475 -598 -1,313 F 7,464 -7,867 1,764 -866 385

2F 9,515 -22,483 1,386 13,847 -721 23 12,039 -3,515 1,694 -8,992 607

4F 25,820 -36,976 2,607 8,844 -2,124 4= 12,564 -5,268 1,202 -8,702 -203

L] 216,058 -192,466 -30,329 -11,285 -6,271 LX) 60,367 -39,973 960 -11,593 -5,080

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