% NH FUTURES

KTB Futures

KTB Futures Daily

2020-05-28(%)

www.futures.co.kr

* GHAR AP & KTB Futuresis C0[E| THI@ AlZHS CHMIZLICH ZARRILICE

(EH21 - pt, %, A1)

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB006 11214 112.17 112.03 112.10 0.00 0.903% 112.06 0.04 2.82 113,883 383,003
NKTB009 11228 112.28 112.28 112.28 0.09 0.846% 112.08 0.20 2.82 - -
10KTB0O06  134.25 134.49 134.05 134.25 0.10 1.331% 134.14 0.11 8.26 53,232 146,301
10KTB0OO9  134.06 134.06 134.06 134.06 -0.25 1.348% 134.04 0.02 8.25 - 3

=X QEUA NHME 2| MAUH
ol=HA 1% oy Jlad X NKTB006 10KTB006
ojsdaM 2KF NS 112.24 134.70
5MA 10MA 20MA 60MA 1XbA 8 11217 134.48
NKTB 112.15 112.10 111.95 111.58 PIVOT PIVOT 112.10 134.26
10KTB 134.20 133.93 133.19 132,60 1XFX| K| 112.03 134.04
KTB3Y 0.842 0.858 0.906 1011 2KFX| K| 111.96 133.82
KTB5Y 1.081 1.102 1.155 1.225 High 112.14 134.59
Demark
KTB10Y 1335 1358 1421 1.464 Low 112.00 134.15
EX: AmuA NHME 2| MX|MEH EX: AmUA NHUE 2| MX|AH
Basket 20|21} sIX|H| & 91 - % Aot
M x|Hg 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB006 BT NKTB009 xol2 10KTB006 sol2 10KTB009 IS
0N HX|H|& 10M IX|H|S 104 sx|H|S 104 sx|H|S
=21 19-7 0.855 796 21 19-7 0.855 754 =1 19-4 1.340 273> =21 19-4 1.340 2735
227 227 78.1 78.1
=1 19-3 0.830 o3 21 19-3 0.830 o4 =21 19-8 1335 2802 =21 19-8 1335 2802
184 184 80.0 80.0
21 19-5 1.059 1330 21 20-1 1.089 183
38.0 423
EX: QEMA NHME 2| MX|MEH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 HUH| 1Z=ChH| AZ=CfH]| CRS IRS CRS-IRS
CD91Y 1.020 0.000 -0.030 -0.080 =74 HUH| =71z} HelH| Basis
EoH11d 0.710 -0.007 -0.023 -0.120 144 0.070 0.070 0.815 0.003 -0.745
2014 0.743 -0.012 -0.040 -0.135 214 -0.140 0.060 0.785 0.005 -0.925
2734 0.815 -0.022 -0.072 -0.211 34 -0.135 0.065 0.783 0.000 -0.918
2754 1.050 -0.032 -0.078 -0.238 4 -0.145 0.060 0.803 0.000 -0.948
23104 1316 -0.031 -0.078 -0.260 544 -0.130 0.055 0.815 -0.003 -0.945
23204 1.454 -0.018 -0.055 -0.219 74 -0.010 0.055 0.825 -0.003 -0.835
21304 1.481 -0.009 -0.037 -0.211 104 0.125 0.055 0.873 -0.003 -0.748
23504 1.481 -0.009 -0.038 0212 X EUA, NHME 2| MX|ME]
X QIEUA, NHME 2| M| HE
NKTB EX}XE Oj0j =& (g7 10KTB EXFXRHE DjIjS % @91 : Aot
UX} el=ol S EEX £ E=t!] 2 AR} o=l S8EXt £ 2y (i
o -3,069 -28 111 1,756 377 oy 1,488 1,078 -32 2,033 211
ES -8,020 -2,507 910 12,166 -1,032 15 6,584 -5,595 -802 1,489 -444

2% 2,870 9,195 -1,676 8,248 -174 2% 12,479 12,422 1,333 5,056 -1,216

VES 36,054 -20,649 -828 1,271 -3,769 VES 30,370 -29,403 237 5,042 -1,781

=x 247,118  -208,189 -35,231 -11,842 9,487 =x 84,061 62,394 -945 -5,901 -6,923

EX : QEUA NHME 2| MKAH EX : QEYUA NHME 2| MA|HH
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