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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 11223 112.24 112.19 112.20 -0.04 0.871% 112.19 0.01 2.82 67,681 427,065
NKTBO12 11209 112.09 112.09 112.09 0.01 0.906% 112.04 0.05 2.82 - -
10KTB0O09 13415 134.19 133.90 133.94 031 1.359% 133.87 0.07 8.25 54,340 187,560
10KTBO12  133.90 133.90 133.90 133.90 0.00 1.362% 13347 043 8.25 - 1

X EUA, NHME 2| M| HE]

ol=HA 1% oy Jlad X NKTB009 10KTB009

ojsdaM 2KF NS 112.26 134.30
5MA 10MA 20MA 60MA 1XbA 8 112.23 134.12

NKTB 11221 112.21 112.23 11211 PIVOT PIVOT 112.21 134.01

10KTB 134.05 134.19 134.44 133.85 1XFX| K| 112.18 133.83

KTB3Y 0.814 0816 0.809 0.831 2KFX| K| 112.16 13372

KTB5Y 1.076 1.075 1.062 1.100 Demark High 112.22 134.07

KTB10Y 1.368 1355 1330 1368 Low 112.17 13378

X : AT, NHES 2| MAME] X UEUA, NHNE 2| M| HE]

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

M x|Hg 34 Sx|H S 34 YX|H S 34 Yx|H S
NKTB009 BT NKTB012 xol2 10KTB009 TS 10KTB012 1=
0N HX|H|& 10M IX|H|S 104 sx|H|S 104 sx|H|S
=21 19-7 0.785 724 =1 20-3 0.815 877 =1 19-4 1.351 2082 =1 20-4 1381 2893
20.7 25.1 76.2 82.5
=1 19-3 0.730 >0 21 19-7 0.785 72> =21 19-8 1.366 273 =21 19-8 1366 2759
16.3 20.7 79.0 79.0
=1 20-1 1.082 L3 =1 20-1 1.082 1L
404 404
SH : EIA, NHAS 2| A X ME]
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 HUH| 1Z=ChH| AZ=CfH]| CRS IRS CRS-IRS
CcD91Y 0.630 0.000 -0.040 -0.040 =74 HUH| =71z} HelH| Basis
Eohd 0618 0.007 0.007 0.007 144 0.025 -0.015 0.680 -0.003 -0.655
2014 0.667 0.005 0.000 0.000 214 -0.080 -0.010 0733 0.005 -0.813
2734 0.813 0.008 -0.002 -0.002 34 -0.075 -0.005 0.783 0.008 -0.858
2754 1.080 0.019 0.005 0.005 4 -0.080 -0.010 0.833 0.013 -0.913
23104 1.379 0.032 0.017 0.017 544 -0.065 -0.010 0.863 0.013 -0.928
23204 1.560 0.019 0.014 0.014 74 0.055 -0.010 0.903 0.015 -0.848
21304 1575 0.034 0.027 0.027 104 0.160 -0.010 0.963 0.015 -0.803
23504 1575 0.033 0.027 0.027 X EUA, NHME 2| MX|ME]

X QEUA, NHME 2| MK 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 537 1,822 -170 -1,652 -189 oy -3,440 1,597 132 686 160

ES -584 831 -3,280 758 -1,637 15 -12,197 5,364 3,571 -230 1,511

2% -16,387 15,190 -3,425 -2,867 -300 2% -11,084 2,089 3,961 -959 2,483

VES -14,446 18,572 -4,686 6,179 -1,734 VES 6,862 -8,474 1,131 -2,506 587

=x 306,008  -240,211 -40,468 -34,679 -15,038 =x 115,315 -90,308 -3,954 -8,789 -5,593

X T, NHES 2| MAME] X ATUA, NHHS 2| MAIME]

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

Heo|L} o a HE REY & gl EXbe XAlo] BEHT Molso| SXLS 80{0F 30, 2 X2 E SR A0 (f3t WH HelaKlel SUKRE ABH + QiU 12|10 MAES 52 RS M2 ¥ 7|20

Extezol ®

25

O| X| (www.futures.co.kr) O A & 0| &38}A 2= QL

+ gyt




