CLBLRIBI | KTB Futures Daily

* EHAF APY Q2 KTB Futuresi= H|O|Ef T2 A|ES ChMEHLICH ZHAFEILICH

2020-06-04(%)

www.futures.co.kr

KTB Futures

(E491 < pt, %, A1)
55 A7t inb/; X7} Z7t M| HE+9E 0|27t X7t M.Dur A 02N
NKTB006 11210 112.12 111.98 111.99 -0.14 0.938% 112.00 -0.01 2.82 142,945 364,461
NKTB009  112.00 112.00 112.00 112.00 -0.08 0.934% 111.94 0.06 2.82 - -
10KTB0O06  133.89 134.03 133.06 133.23 -0.72 1423% 13321 0.02 8.24 87,088 144,909
10KTB0OO9  133.30 133.30 133.30 133.30 0.00 1417% 133.02 0.28 8.24 - 2
X EUA, NHME 2| M| HE]
ol=HA 1% oy JEH X B NKTB006 10KTB006
ojsdaM 2KF NS 112.17 134.41
5MA 10MA 20MA 60MA 1XFR| & 112.08 133.82

NKTB 112.09 11212 112.06 111.62 PIVOT PIVOT 112.03 133.44

10KTB 133.67 133.93 133.63 13256 1AFX|X| 111.94 132.85

KTB3Y 0.838 0.840 0.865 0.990 2KFR| X 111.89 13247

KTB5Y 1114 1.097 1.120 1.220 Demark High 112.06 133.63

KTB10Y 1383 1.359 1.384 1.468 Low 111.92 132.66

X QUL NHME 2| MK HE] X UEUA, NHNE 2| M| HE]

Basket =9| E1} SUX|H| & (el %, 7ot

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB006 BN NKTB009 ST 10KTB006 BT 10KTB0OO9  #9/=
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=21 19-7 0.866 790 21 19-7 0.866 750 =1 19-4 1420 27t =21 19-4 1.420 274t
228 228 786 786
=21 19-3 0.809 638 21 19-3 0.809 038 =21 19-8 1422 2819 21 19-8 1422 2819
184 184 80.5 80.5
=1 19-5 1.115 1323 =1 20-1 1.152 176
382 425
=X QEUA NHME 2| MAUH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 HUH| 13| AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.810 0.000 -0.210 0.000 =74 HelH| =71z} HelH| Basis
EoH11d 0.650 0.015 -0.075 -0.017 144 -0.020 -0.020 0.740 0.028 -0.760
2314 0.708 0.016 -0.041 0.008 214 -0.155 -0.015 0.778 0.048 -0.933
2734 0.866 0.015 0.003 0.048 34 -0.155 -0.020 0.818 0.058 -0.973
2754 1.150 0.023 0.054 0.074 4 -0.140 -0.005 0.843 0.060 -0.983
23104 1426 0.048 0.086 0.083 544 -0.090 0.015 0.865 0.063 -0.955
23204 1.546 0.013 0.091 0.086 74 0.030 0.015 0.890 0.070 -0.860
21304 1585 0.013 0.102 0.095 1044 0.165 0.015 0.933 0.078 -0.768
231504 1585 0.013 0.102 0.095 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EXXIE Ijj ST (ol Aoy 1OKTB EXtXHH mjof S8 (24912 7%
EIPNS Ql=ol =8Ex L3 2y =y ARt Q=9 =8Ext L3 oY =¥
=T} -5,140 2,343 -709 3,386 280 oy -10,260 6,857 641 1,322 469

ES -16,638 23,109 1,573 -7,492 -731 15 -5,117 1,643 1,376 21 1,110
2% -24,658 20,602 2,483 4,674 -1,763 2% 1,467 -3,952 574 1,510 666
VES 11,266 6,843 -3,016 -7,012 -3,544 VES 14,307 -16,964 -775 5,811 673
=x 230480  -185,080 -33,658 -19,334 -10,218 =x 78,944 -60,751 431 -5,880 -5,813
X QEOUA, NHUES 2| MK HE] X UEUA, NHME 2| M|
2 A2E S0 082 §7| Yol B El= HE MBS SHOE MMEASUCL HA DASOH HELE RN 2 ZAR2S LSS DALl 2AMKIMEOIA A2l + U= AHESH HEE 0|8310) XA 20|L, BALE 1
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