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KTB Futures (EH91 = pt, %, 7 )

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTB009 11216 112.17 11213 112.14 -0.07 0.890% 112.16 -0.02 2.82 76,982 420,806
NKTBO12 11205 112.05 112.05 112.05 0.02 0.919% 112.00 0.05 2.82 - -
10KTB0OO9  133.95 133.96 13361 133.69 048 1.381% 133.65 0.04 8.25 71,667 184,137
10KTBO12  133.69 133.69 133.69 133.69 0.16 1.381% 133.28 041 8.25 - -

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB009 10KTB009

ojsdaM 2KF NS 112.19 134.10
5MA 10MA 20MA 60MA 1XbA 8 112.16 133.90

NKTB 112.19 112.23 112.22 112.10 PIVOT PIVOT 112.15 13375

10KTB 134.05 134.37 13445 133.86 1XFX| K| 11212 13355

KTB3Y 0.824 0.813 0.809 0.833 2KFX| K| 11211 133.40

KTB5Y 1.086 1.068 1.063 1101 High 112.16 133.83

Demark

KTB10Y 1.368 1337 1.327 1.366 Low 11212 13348

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

Basket 2| &1} &X|H|& (9] %, 7o

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 0.794 727 =1 20-3 0.828 880 =1 19-4 1.369 2087 =1 20-4 1.397 2898
20.8 25.2 76.5 82.7
=1 19-3 0.737 >3 21 19-7 0.794 728 =21 19-8 1385 2704 =21 19-8 1385 2704
164 20.8 793 79.3
=1 20-1 1.097 1L =1 20-1 1.097 mL7
406 40.6
SH : EIA, NHAS 2| A X ME]
sE =32 F0| (4] < %, %p) (5491 : %, %p)
27 HUH| 13| AZ=CiH| CRS CRS-IRS
CcD91Y 0.650 -0.020 -0.100 -0.090 =74 HUH| HelH| Basis
EoH11d 0618 0.007 0.022 0.008 0.060 -0.010 0.000 -0.625
2014 0.673 0.006 0.018 0.005 -0.030 -0.005 0.013 -0.775
2734 0.828 0.013 0.018 -0.002 -0.020 -0.005 0.020 -0.820
2754 1.096 0.021 0.038 0.001 -0.015 -0.005 0.025 -0.868
23104 1.39 0.034 0.077 0.033 0.005 -0.010 0.028 -0.880
23204 1573 0.027 0.059 0.021 0.125 -0.010 0.033 -0.800
21304 1574 0.026 0.045 0.014 0.230 -0.010 0.033 -0.755
23504 1574 0.026 0.046 0.014 2 MK A

X QEUA, NHME 2| MK HE]

NKTB EX}XE Oj0j =& el A 10KTB EX}X}H Ojoj =& @l o
UX} el=ol S EEX £ E=t!] 2 AR} o=l S8EXt 2y (i
o -4,016 -4,199 -1,564 5,405 -442 oy -11,346 8418 -681 785

ES -3,155 4,528 -4,294 2,679 -654 15 -13,848 7,047 -951 1,530

2% -11,552 14,544 6,616 -3,549 -46 2% 493 -3,207 -3,016 1,720

VES -7,071 16,424 6,520 -7,922 2,226 VES 12,772 -8,865 2,843 572

=x 301,817 -235,299 -41,166 -34,656 -14,773 =x 115,711 -87,706 -9,350 6,171

X1 IEUA, NHME 2| K| HE] QIEYA, NHAE 2] MM
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