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KTB Futures

(EH9] < pt, %, A12)
= A7t a7t X7t E7t U] HE2+9E 0|27} XYt M.Dur Agjg  OjEMYH
NKTB006 112.04 112.16 112.04 112.09 0.09 0.906% 112.05 0.04 2.82 77,547 367,830
NKTB009 111.91 111.91 111.91 111.91 0.04 0.963% 112.09 -0.18 2.82 - -
10KTBO0O6  133.27 133.70 133.26 133.52 047 1.397% 133.49 0.03 8.25 45,800 132,923
10KTBO09  133.50 133.50 133.50 133.50 0.92 1.399% 133.38 0.12 8.25 1 2
EH: IEUA, NHHE 2| MM
o)=s™a % b J1&d KB NKTB006 10KTB006
ojsdaM 2KF NS 112.13 133.58
5MA 10MA 20MA 60MA 1R S 112.06 133.32
NKTB 111.94 111.79 111.69 111.39 PIVOT PIVOT 111.96 132.99
10KTB 133.01 132.45 13245 132.34 1XFX| K| 111.89 13273
KTB3Y 0.906 0.953 0.981 1.072 2K K| 111.79 132.40
KTB5Y 1.163 1.208 1.220 1.263 High 112.10 13345
Demark
KTB10Y 1.437 1485 1.480 1.489 Low 111.93 132.86
N QEBA, NHME 2| MK HE] S QEYA NHMS 2| MM
Basket 42| £t SUX[H|& (5191 - % 7o
NKTB003 BN SIX|H|€  NKTB006 2ol2 BIX|H|S 10KTB003 xolg SIX|H|€  10KTBOO6 292 SIX|H|S
=1 19-7 0.858 8076/ =1 19-7 0.858 80.92| =1 19-4 1.397 78.85| =1 19-4 1.397 78.86
=1 19-3 0.810 65.54| =1 19-3 0.810 6566 =1 19-8 1.392 81.06| =1 19-8 1.392 81.07
=1 19-5 1.083 134.08| =1 20-1 1112 149.85
M IEYA, NHHE 2| M HE]
dE 3l F0| (2] : %, %p) CRS/IRS (EE9] : %, %p)
ErT FolH| 1Z=CiH| 4ZSCijH]| CRS IRS CRS-IRS
CcD91Y 1.050 0.000 -0.050 -0.050 U3 HUH| =743 FHUH| Basis
Eot1d 0.746 -0.021 -0.055 -0.109 114 -0.030 0.040 0.810 -0.018 -0.840
2114 0.799 -0.022 -0.057 -0.072 21 -0.145 0.035 0.790 -0.033 -0.935
I134 0.886 -0.040 -0.089 -0.110 34 -0.165 0.035 0.813 -0.035 -0.978
254 1.142 -0.044 -0.073 -0.083 4'd -0.150 0.035 0.835 -0.038 -0.985
21104 1.424 -0.038 -0.075 -0.040 514 -0.125 0.035 0.848 -0.035 -0.973
21201 1.535 -0.028 -0.087 -0.032 74 0.000 0.035 0.865 -0.035 -0.865
21304 1.546 -0.026 -0.099 -0.026 104 0.175 0.035 0915 -0.035 -0.740
21504 1.545 -0.028 -0.101 -0.026 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 £ =% EE] Uxt QlFel =S 8EX 4 2% EE]
59 139 5,363 1,604 -3,184 -2,550 -738 59 139 897 -613 138 -64 -254
59 129 3,889 -4,465 1,209 2,038 -644 59 129 4,122 -2,208 -624 -1,114 -141
59 119 1,829 798 205 -2,423 -521 59 11 -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
E3 25,034 -7,071 -2,913 -7,768 -2,639 = 6,945 -6,185 -818 734 -567
235 33,184 -11,454 848 9,519 -3,595 pES 17,891 -16,981 1,096 -14 -565
43 49,636 -34,531 -1,671 -4,239 -3,918 4z 24,743 -18,970 2,350 -7,164 162
LR 244248  -198994 -33,555 -20,090 9,313 LR 71,582 -49,972 388 -10,957 -5,707
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