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KTB Futures (9] : pt, %, 72H)
= A7t b, X7t = T 2| HE2+9E 0|7} MYt M.Dur A2z 02X
NKTB006 111.91 111.94 111.85 111.85 -0.09 0.982% 111.82 0.03 2.82 72,187 355,749
NKTB009 111.87 111.87 111.87 111.87 0.00 0.976% 111.84 0.03 2.82 - -
10KTB0O06 13296 133.07 132.69 132.70 -0.43 1.472% 132,67 0.03 8.24 39,651 127,223
10KTB0O09  133.02 133.02 133.02 133.02 0.00 1.442% 13255 0.47 8.24 - 3

S QEYA, NHHS 2| A X HE

olEHA (91 % p) J|1&X K& NKTB006 10KTB006

ojsdaM 2KF NS 111.97 133.20
5MA 10MA 20MA 60MA 1XFA S 111.91 132.95

NKTB 111.83 111.69 111.64 11135 PIVOT PIVOT 111.88 132.82

10KTB 132.59 132.14 132.36 13227 LRI X| 111.82 132,57

KTB3Y 0.944 0.984 0.995 1.086 2| K| 111.79 132.44

KTB5Y 1.200 1.239 1.231 1.272 High 111.90 132.89

Demark

KTB10Y 1.475 1.512 1.486 1.495 Low 111.81 132,51

S AEYA, NHHE 2| A X HE] S QEUA, NHHE 2| MK HE]

Basket 42| £t SUX[H|& (5191 - % 7o
NKTB003 »olg SIX|H€  NKTB006 ESCIES SIX|H|S 10KTB003 2ol SIX|H|€  10KTB0O6 »olg SIX|H| S
=21 19-7 0.926 80.98 =1 19-7 0.926 80.96| =1 19-4 1.465 7897 =1 19-4 1.465 7875
=21 19-3 0.875 6577 =21 19-3 0.875 6576| =11 19-8 1.465 8111 =1 19-8 1.465 80.88
=21 19-5 1.155 134.14| =1 20-1 1.188 149.49

S QEYA, NHHES 2| A X ME]

dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)

2g FoUH| 1Z=ChH| VES | CRS IRS CRS-IRS

CcD91Y 1.050 -0.030 -0.050 -0.050 i HUH| =743t FQlH| Basis
Eohi 0.767 0.005 -0.034 -0.081 14 -0.070 0.135 0.828 0.008 -0.898
2114 0.821 0.002 -0.035 -0.046 2 -0.180 0.075 0.823 0.028 -1.003
Zn3i 0.926 0.012 -0.049 -0.070 34 -0.200 0.045 0.848 0.030 -1.048
2m54 1.186 0.020 -0.029 -0.039 4 -0.185 0.045 0.873 0.030 -1.058
=23n104 1.462 0.036 -0.037 -0.007 5 -0.160 0.040 0.883 0.030 -1.043
21204 1.563 0.023 -0.059 0.002 74 -0.035 0.040 0.900 0.030 -0.935
=23n304 1.572 0.014 -0.073 0.014 104 0.140 0.035 0.950 0.030 -0.810

=150 1.573 0.015 -0.073 0.015 S AEYA, NHAE 2| N M
EH : QIEWA NHAES 2| MK ME

NKTB EXXIE Ijj ST (ol Aoy 1OKTB EXtXHH mjof S8 (24912 7%

LXt 2=l =S 85X £ 23 2y Xt 2=l =S85F% s4 23 2y
58 11 1,829 798 205 -2,423 -521 58 119 -2,411 2,289 -356 -134 259
59 8Y 7,167 -2,182 -1,492 -2,009 -332 59 8y 35 -2,413 179 2,594 -267
59 7Y 6,786 -2,826 349 -2,824 -404 59 7Y 4,372 -3,240 -155 -548 -164
59 6 3,156 543 -313 -1,037 -403 59 6 4,270 -3,814 246 -98 -60
59 4% 239 -3,098 2,025 1,590 -120 59 4% 256 -1,739 613 868 53
- 19,177 -6,765 774 -6,703 -1,780 - 6,452 -8,917 527 2,682 -179
25 32,091 -14,295 -600 -7,280 -2,842 2F 17,663 -15,912 1,689 -1,475 157
4% 42,690 -33,674 1,369 -4,456 -3,090 4z 21,097 -13,252 1,256 -6,543 -549
X 234,996 196,133 -31,580 -19,578 7,931 L) 66,563 -47,151 874 -9,779 -5,312

N QIEUA, NHMS 2| XM S QEYA, NHHE 2| MK M
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