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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 11226 112.34 112.26 112.28 0.02 0.846% 112.28 0.00 2.82 74,672 406,238
NKTBO12 11215 112.15 11215 11215 0.00 0.887% 112.19 -0.04 2.82 - -
10KTB0OO9  134.88 135.19 13473 13475 -0.22 1.286% 134.69 0.06 8.26 69,242 179,706
10KTBO12 13444 134.44 134.44 134.44 0.15 1.314% 13441 0.03 8.26 - -

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB009 10KTB009

ojsdaM 2KF NS 112.37 135.35
5MA 10MA 20MA 60MA 1XbA 8 11233 135.05

NKTB 112.22 112.21 112.13 112.07 PIVOT PIVOT 112.29 134.89

10KTB 13471 134.53 134.00 13372 1XFX| K| 112.25 134.59

KTB3Y 0.804 0.805 0.824 0.843 2KFX| K| 11221 13443

KTB5Y 1.052 1.058 1.090 1110 High 11235 134.97

Demark

KTB10Y 1.304 1318 1356 1375 Low 112.27 13451

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

Basket 20|21} sIX|H| & 91 - % Aot

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 0.765 739 =1 20-3 0.795 8.2 =1 19-4 1.273 272 =1 20-4 1.296 2928
21.0 253 76.1 823
=1 19-3 0718 >80 21 19-7 0.765 740 =21 19-8 1.289 2750 =21 19-8 1.289 2790
16.7 21.0 78.9 789
=1 20-1 1.031 R =1 20-1 1.031 133
406 40.6
SH : EIA, NHAS 2| A X ME]
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 FolH| 1Z=ChH| AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.780 0.000 0.000 0.000 =74 HelH| =71z} HelH| Basis
EoH11d 0.598 -0.002 -0.007 -0.008 144 0.000 -0.030 0.738 -0.003 -0.738
2014 0.658 -0.006 -0.013 -0.013 214 -0.060 -0.030 0.763 0.000 -0.823
2734 0.796 -0.003 -0.003 -0.007 34 -0.050 -0.020 0.790 0.000 -0.840
2754 1.031 -0.006 -0.018 -0.022 4 -0.040 -0.030 0.820 0.003 -0.860
23104 1.296 0.015 -0.009 -0.008 544 -0.010 -0.040 0.843 0.005 -0.853
23204 1.493 0.006 -0.004 0.002 74 0.120 -0.040 0.863 0.008 -0.743
21304 1.501 0.010 -0.002 0.008 1044 0.225 -0.040 0.908 0.008 -0.683
23504 1.499 0.010 -0.005 0.006 X EUA, NHME 2| M|

X QEUA, NHME 2| MK HE]

NKTB EX}XE Oj0j =& (g7 10KTB EXFXRHE DjIjS % @l o
UX} el=ol S EEX £ E=t!] 2 AR} o=l S8EXt £ 2y (i
o 2,422 2,089 -275 1,459 -477 oy 972 -1,775 -628 2,014 723

ES -523 -4,304 3,259 2,082 -1,623 15 1,135 1,588 -1,113 -719 -895
2% 4,481 1,880 % -4,373 -2,180 2% 12,279 -5,658 -3,020 173 2,292
VES 34,675 -16,071 -3,998 -14,584 -3,909 VES 21,884 -13,898 -4,593 -345 -2,696
=x 313,369  -249,843 -34,550 -31,107 -14,727 =x 115,218 -84,499 -6,895 -6,334 -7,891
S : QEUA, NHNE 2| MK e 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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