CLBLRIBI | KTB Futures Daily

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

2020-07-24(2)

www.futures.co.kr

KTB Futures

(E491 < pt, %, A1)
55 A7t inb/; X7} Z7t M| HE+9E 0|27t X7t M.Dur A 02N
NKTB0O09 11224 11225 112.19 112.23 0.04 0.862% 11221 0.02 2.82 64,974 397,505
NKTB012 112,07 11207 112.07 112.07 -0.02 0.912% 112.14 -0.07 2.82 - -
10KTB009  134.40 134.60 134.22 134.50 0.30 1.308% 13439 0.11 8.26 47,733 173,978
10KTBO12  133.75 133.75 133.75 133.75 -0.23 1.376% 13412 -0.37 8.25 - -

EH QU2 NHAE 2| MK HE]

ol=H7 91+ %, pt JEH X B NKTB009 10KTB009

ojsdaM 2KF NS 112.28 134.82
5MA 10MA 20MA 60MA 1XFR| & 112.26 134.66

NKTB 112.18 112.10 112.08 112.03 PIVOT PIVOT 112.22 134.44

10KTB 134.22 133.81 133.68 13348 1AFX|X| 112.20 134.28

KTB3Y 0.808 0.828 0.833 0.860 2KFR| X 112.16 134.06

KTB5Y 1.070 1.103 1.107 1.127 High 112.24 134.74

Demark

KTB10Y 1.340 1.373 1.376 1.394 Low 112.18 134.36

X : UEUA, NHNE 2| M| HE] X UEUA, NHNE 2| M| HE]

Basket £:2| £ 1} SIX|H| & (9] % A2y

34 Sx|Hlg 3M sIX|H| g 3M sIX|H| & 3M sIX|H| g
NKTB009 »ol2 NKTB012 «olg 10KTB009 *~ol2 10KTB012  +92
104 dx|Hl& 104 &x|Hlg 104 dx|Hlg 104 dx|Hlg
=21 19-7 0.780 748 =1 20-3 0.799 %02 =1 19-4 1303 2703 =1 20-4 1321 2916
213 25.6 76.5 82.7
594 749 277.9 2779
=1 19-3 0.740 23 19-7 0.780 =1 19-8 1311 =21 19-8 1311
16.9 213 79.3 793
=1 20-1 1.051 138 =1 20-1 1.051 it
409 409
=X QEUA NHME 2| MAUH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 FolH| S ESATT AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.780 -0.010 -0.010 -0.010 =74 FolH| =71z} HelH| Basis
Eohd 0.607 -0.011 -0.026 -0.018 14 -0.055 -0.005 0.743 -0.005 -0.798
2314 0.672 -0.008 -0.019 -0.010 21 -0.100 0.000 0.775 -0.013 -0.875
2734 0.798 -0.012 -0.031 -0.014 34 -0.085 -0.010 0.803 -0.015 -0.888
2354 1.048 -0.023 -0.064 -0.032 a1 -0.040 -0.010 0.838 -0.020 -0.878
21104 1318 -0.028 -0.060 -0.030 51 0.015 -0.010 0.860 -0.025 -0.845
23204 1514 -0.034 -0.067 -0.049 74 0.135 -0.010 0.880 -0.025 -0.745
21304 1.524 -0.033 -0.061 -0.046 1044 0.250 -0.010 0.930 -0.020 -0.680
21504 1526 -0.031 -0.061 -0.045 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EX}X}E Djoj =3 (@el- oy  1OKTB EXtXHE Ojoj S @l o
EIPNS Ql=ol =8Ex L3 2y =y ARt Q=9 =8Ext L3 oY =¥
=T} -3,025 9,284 -2,328 3,221 9 ooy 4,103 -3,303 111 -95 471

ES 16,972 2,310 -4,933 -5,223 -1,882 13 13,926 9,211 -1,519 -466 -989
2% 36,543 -15,327 -6,696 -12,896 2174 2% 24,019 -16,528 -3,227 -583 -1,209
43 45,864 -29,466 -4,557 -10,974 -2,400 VES 16,449 -8,959 -4,512 -1,117 -1,056
=x 317,429  -249,499 38,110 31,721 -13,295 C¥:] 112,556 -85,137 -4,974 -6,378 -6,651
S : QEUA, NHNE 2| MK e X UEUA, NHME 2| M|
2 xtes =Xto| o812 £7| Ss) H07t Sl HE MBS SHo2 AMEUSUTE SA SO HESE AESM B TAKE RS EAtel 2l MAIMEO|N MEIZ 4+ s K=ot B2 S 0[830] e ZHo|Lf, BA 1
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