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KTB Futures (9] : pt, %, 72H)
55 A7t b, X7t = T 2| HE2+9E 0|7} MYt M.Dur REE 0| ZH e
NKTB006 111.87 112.02 111.85 112.00 0.15 0.934% 111.97 0.03 282 79,182 362,440
NKTB009 111.87 111.87 111.87 111.87 0.00 0.976% 111.99 -0.12 282 - -
10KTB006 132.71 133.26 132.67 133.05 0.35 1.440% 133.09 -0.04 8.24 41,103 131,177
10KTB009 132.58 132.58 132.58 132.58 -0.44 1.482% 132,97 -0.39 8.24 - 3
SN 1 QIEUYA, NHME 2| X HE
ol EmZ (5491 %, p) &M X & NKTB006 10KTB006
ojsdaM 2KF NS 112.13 133.58
5MA 10MA 20MA 60MA 1Xpx{E 112.06 13332
NKTB 111.88 111.74 111.66 111.37 PIVOT PIVOT 111.96 132.99
10KTB 13275 132.28 13241 13230 1XFR|X| 111.89 13273
KTB3Y 0.926 0.969 0.988 1.079 PISUNPN| 111.79 132.40
KTB5Y 1.185 1.224 1.225 1.268 High 112.10 133.45
Demark
KTB10Y 1.460 1.500 1.482 1.492 Low 111.93 132.86
EX : QEUA, NHME 2| A HE EH : QEYA, NHHE 2| M| HE
Basket =2 1 AX|H|& EERE
NKTB003 #ol5 gIX|H€  NKTB006 o128 SIX|H|& 10KTB003 Lol sIX|H€  10KTB006 #0l5 SIX|H|E
23 19-7 0.886 80.86) =1 19-7 0.886 80.97| =1 19-4 1.432 7894 21 19-4 1.432 79.27
231 19-3 0.835 65.64| =1 19-3 0.835 65.74| =1 19-8 1.427 81.14| =1 19-8 1.427 8148
231 19-5 1.110 13412| =1 20-1 1.141 149.77
SN 1 QIEYA, NHME 2| M| HE
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
23| HUH| 1Ll H| 47| CRS IRS CRS-IRS
CD91¢Y 1.050 0.000 -0.050 -0.050 e FHYUH| =S4t FHUH| Basis
Sortd 0.746 -0.021 -0.055 -0.109 1A -0.030 0.040 0.810 -0.018 -0.840
1014 0.799 -0.022 -0.057 -0.072 214 -0.145 0.035 0.790 -0.033 -0.935
Enkl] 0.886 -0.040 -0.089 -0.110 34 -0.165 0.035 0.813 -0.035 -0.978
=S54 1.142 -0.044 -0.073 -0.083 44 -0.150 0.035 0.835 -0.038 -0.985
=010 1424 -0.038 -0.075 -0.040 5 -0.125 0.035 0.848 -0.035 -0.973
=120 1.535 -0.028 -0.087 -0.032 74 0.000 0.035 0.865 -0.035 -0.865
=130 1.546 -0.026 -0.099 -0.026 104 0.175 0.035 0.915 -0.035 -0.740
=150 1.545 -0.028 -0.101 -0.026 EX : QEUA NHHZ 2| MR
SN QIEWA NHME 2| MK HIE
NKTB EX}XIe njoj =&t el Aoy 1OKTB EXtXH Ojof 5% (el - Alen
LXt 2=l =S 85X £ 23 2y Xt 2=l =S85F% s4 23 2y
59 129 3,889 -4,465 1,209 2,038 -644 58 129 4,122 -2,208 -624 -1,114 -141
59 11 1,829 798 205 -2,423 -521 59 11 -2,411 2,289 -356 -134 259
52 8y 7,167 -2,182 -1,492 -2,009 -332 52 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
528 6Y 3,156 543 -313 -1,037 -403 58 6Y 4,270 -3,814 246 -98 -60
F 22,827 -8,132 -42 -6,255 -2,304 E-3 10,318 -9,386 -710 700 -373
2% 32,073 -15,769 3,433 -6,853 -3,617 2% 17,782 -17,253 1,054 -166 12
43 43,110 -36,960 3,182 -1,374 -3,320 4z 24,694 -15,706 655 -7,635 -213
L 238,885 -200,598 -30,371 -17,540 -8,575 L) 70,685 -49,359 250 -10,893 -5,453
EX : QEUA, NHHE 2| A HE EH : AEUA NHHE 2| M| HE
2 REE £X10| O[¢hS §7| o A1t Bl YE MBS SHOZ HYEASLCL YA DHSOH HEEE R22M 2 RAKRO| LSS TAS| 2 MAIMEOA A2/2 4 s X2 HBE 0150 S48 HO|LE FAE 1
HEO|LL BTG S & QB LICE EXIRHS XFAIO| BHEEDL M QSlo| £XIS 5100 Sh0f, & K2 EXF ZIH0) O3 WX MYAT|O| ZUXIRE ASE £ QS LICH 1211 AL &2 7IABEHO 2 Qs T2t
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