% NH FUTURES

KTB Futures

KTB Futures Daily

2020-08-04(%})

www.futures.co.kr

*

A AFSS 2 KTB Futuresi= Cf|O|Ef TtAZ AlgS CHAMLICH ZAriLICh

(EH21 - pt, %, A1)

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB009 11228 112.32 112.27 112.29 0.01 0.843% 112.28 0.01 2.82 65,006 412,321
NKTBO12 11224 112.24 112.24 112.24 0.09 0.858% 11218 0.06 2.82 - -
10KTB0O09 13470 134.88 134.61 134.68 -0.07 1.292% 134.62 0.06 8.26 57,533 181,871
10KTB0O12 13481 134.81 134.81 134.81 0.37 1.280% 13435 0.46 8.26 - -

=X QEUA NHME 2| MAUH
ol=HA 1% oy Jlad X NKTB009 10KTB009
ojsdaM 2KF NS 112.34 134.99
5MA 10MA 20MA 60MA 1XbA 8 112.32 134.84
NKTB 112.24 112.22 112.14 112.08 PIVOT PIVOT 112.29 13472
10KTB 134.69 134.57 134.07 133.76 1XFX| K| 112.27 134.57
KTB3Y 0.804 0.805 0.821 0.841 2KFX| K| 112.24 13445
KTB5Y 1.049 1.055 1.086 1107 High 112.33 13478
Demark
KTB10Y 1.304 1315 1351 1372 Low 112.28 13451
EX: AmuA NHME 2| MX|MEH EX: AmUA NHUE 2| MX|AH
Basket 20|21} sIX|H| & 91 - % Aot
3M HR|H|E 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 BT 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 0.762 738 =1 20-3 0.797 81 =1 19-4 1.281 2705 =1 20-4 1303 2920
21.0 253 76.1 823
=1 19-3 0.712 >8> 21 19-7 0.762 739 =21 19-8 1.295 2782 =21 19-8 1.295 2782
16.6 21.0 78.9 789
21 20-1 1.038 129 21 20-1 1.038 130
406 40.6
EX: QEMA NHME 2| MX|MEH
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 HUH| =71z} HelH| Basis
EoH11d 0.596 -0.002 -0.010 -0.015 144 -0.005 -0.005 0733 -0.005 -0.738
2014 0.655 -0.003 -0.016 -0.022 214 -0.050 0.010 0.758 -0.005 -0.808
2734 0.799 0.003 -0.004 -0.014 34 -0.040 0.010 0.785 -0.005 -0.825
2754 1.040 0.009 -0.013 -0.034 4 -0.040 0.000 0.815 -0.005 -0.855
23104 1.306 0.010 0.002 -0.023 544 -0.020 -0.010 0.838 -0.005 -0.858
23204 1515 0.022 0.024 0.009 74 0.110 -0.010 0.860 -0.003 -0.750
21304 1521 0.020 0.028 0.017 104 0.215 -0.010 0.905 -0.003 -0.690
23504 1518 0.019 0.025 0.014 X EUA, NHME 2| M|
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 4,642 2,792 -346 -1,265 -162 oy 1,842 -1,298 103 -388 -44
ES 4,502 -5,991 1,806 378 -798 15 3,028 -589 -1,090 -65 -1,032

2% 774 2,876 662 2,843 -1,958 2% 9,759 -3,693 1,957 -849 -1,846

VES 42,701 -16,208 5,173 -18,256 -4,265 VES 28,154 -17,066 -4,856 -978 -2,786

=x 318011  -252,635 -34,896 32,372 -14,889 =x 117,060 -85,797 -6,792 6,722 -7,935

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