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KTB Futures

(EF91 - pt, %, A2
35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB009 11215 112.16 112.09 112.09 -0.05 0.906% 112.05 0.04 2.82 81,012 379,018
NKTBO12 11205 112.05 112.05 112.05 0.03 0.919% 111.95 0.10 2.82 - -
10KTB0O09  134.24 134.27 133.69 133.81 033 1.370% 13375 0.06 8.25 54,217 156,034
10KTBO12  134.00 134.00 134.00 134.00 0.36 1.353% 13357 043 8.25 - -

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB009 10KTB009

ojsdaM 2KF NS 112.18 134.50
5MA 10MA 20MA 60MA 1XbA 8 112.14 134.16

NKTB 112.12 112.03 112.02 111.86 PIVOT PIVOT 11211 13392

10KTB 133.86 133.62 133.49 133.02 1XFX| K| 112.07 13358

KTB3Y 0.823 0.838 0.851 0.917 2KFX| K| 112.04 133.34

KTB5Y 1.090 1.108 1128 1172 High 11213 134.04

Demark

KTB10Y 1357 1.374 1393 1431 Low 112.06 133.46

X : QEUA, NHAE 2| MK HEY X UEUA, NHNE 2| M| HE]

Basket 2| E1} SIX|H| & (EFO] + %, Fjok

3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 BN NKTB012 xol2 10KTB009 TS 10KTB012 492
104 BIX|H|S 10M IX|H|S 104 sx|H|S 104 sx|H|S
=21 19-7 0.839 768 =1 20-3 0.840 o2t =1 19-4 1358 2726 =1 20-4 1362 2944
22,0 264 775 83.7
=1 19-3 0.795 oL> 21 19-7 0.839 769 =21 19-8 1362 2803 =21 19-8 1362 2803
176 220 80.3 80.3
21 20-1 1.095 18 21 20-1 1.095 18
417 417
EX: QEMA NHME 2| MX|MEH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 HUH| 13| AZ=CiH| CRS IRS CRS-IRS
CcD91Y 0.790 0.000 0.000 0.000 =74 HUH| =71z} HelH| Basis
EoH11d 0.677 0.012 -0.006 0.007 144 -0.095 -0.030 0.763 0.005 -0.858
2014 0.717 0.016 -0.008 0.008 214 -0.230 -0.020 0.783 0.003 -1.013
2734 0.842 0.031 -0.004 0.015 34 -0.195 -0.015 0.808 0.008 -1.003
2754 1.095 0.024 -0.029 -0.014 4 -0.140 -0.010 0.828 0.010 -0.968
23104 1.365 0.038 -0.025 -0.020 544 -0.055 -0.005 0.838 0.008 -0.893
23204 1558 0.032 -0.013 -0.007 74 0.065 -0.005 0.865 0.013 -0.800
21304 1.587 0.036 -0.012 -0.007 1044 0.180 -0.005 0.915 0.013 -0.735
23504 1.586 0.035 -0.012 -0.007 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EXXIE Ijj ST (ol Aoy 1OKTB EXtXHH mjof S8 (24912 7%
UX} el=ol S EEX £ E=t!] 2 AR} o=l S8EXt £ 2y (i
o 11,693 -14,238 -244 2,810 21 oy -6,596 5,044 797 407 269

ES 46,777 -35,961 -625 2,342 -788 15 -2,980 8723 -813 -1,884 -439
2% 44,233 27,677 1,132 2,231 -510 2% 10,752 -2,389 932 -3,188 -775
VES 51,519 -53,995 458 6,775 -414 VES 3,683 -5,298 277 2,219 838
=x 288320  -238949 32,516 -19,308 -10,684 =x 90,551 -70,403 63 -5,707 -5,457
X1 IEUA, NHME 2| K| 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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