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(EH21 - pt, %, A1)

35 A7t by X7t 37t T 2H| dETdE 0|27t Mgt M.Dur REE; 0] 2|27
NKTBO12 11163 111.66 111.58 111.60 0.00 1.061% 111.61 -0.01 2.82 66,265 358,731
NKTB103 11143 11143 11143 11143 -0.02 1.115% 11146 -0.03 2.82 - -
10KTBO12  130.97 131.16 130.85 130.93 0.13 1.635% 130.87 0.06 8.22 49,922 157,947
10KTB103  131.05 131.05 131.05 131.05 0.15 1.624% 13057 048 8.22 1 34

=X QEUA NHME 2| MAUH
ol=HA 1% oy Jle™ X E NKTB012 10KTB012
ojsdaM 2KF NS 111.69 131.29
5MA 10MA 20MA 60MA 1XbA 8 111.65 13111
NKTB 111.65 111.66 111.65 111.79 PIVOT PIVOT 111.61 130.98
10KTB 131.15 131.17 131.23 131.96 1XFX| K| 111.57 130.80
KTB3Y 0.970 0.965 0.964 0.927 2KFX| K| 11153 130.67
KTB5Y 1307 1301 1.293 1.228 High 111.63 131.05
Demark
KTB10Y 1621 1616 1.608 1538 Low 11155 130.74
EX: AmuA NHME 2| MX|MEH EX: AmUA NHUE 2| MX|AH
Basket 2| &1} &X|H|& (9] %, 7o
34 sIxH|g 34 sIXH|g 34 Bx|H|E 34 BXH|g
NKTB012 1= NKTB103 xol2 10KTB012 TS 10KTB103 492
10M Sx|H|E 10M SIx|H|g 10M Sx|H| S 10M Sx|H|
=1 20-3 0.979 793 =1 20-3 0.979 753 =1 20-4 1.641 274 =1 20-4 1.641 2754
231 231 80.5 80.5
=21 19-7 0.883 ol 21 19-7 0.883 o4t =21 19-8 1.626 2625 =21 19-8 1.626 2623
18.7 187 76.7 76.7
21 20-1 1.285 1326 =7 20-6 1.325 19
387 426
EX: QEMA NHME 2| MX|MEH
dE 3l F0| (2] : %, %p) CRS/IRS (EE2] : %, %p)
27 HUH| 1Z=ChH| AZ=CiH| CRS IRS CRS-IRS
CD91Y 0.660 0.000 0.000 0.000 =74 HUH| =71z} HelH| Basis
EoH11d 0.722 -0.006 0.013 0.019 144 0.285 0.000 0.725 -0.005 -0.440
2014 0.712 -0.001 0.013 0.020 214 0.280 0.000 0.835 -0.003 -0.555
Enklt! 0.979 -0.002 0.016 0.024 34 0.305 0.000 0.933 0.003 -0.628
2754 1.324 -0.009 0.025 0.042 4 0.310 0.000 1.018 0.003 -0.708
23104 1.641 -0.014 0.034 0.060 544 0.350 0.000 1.075 0.000 -0.725
27204 1719 -0.017 0.007 0.020 74 0.540 0.000 1138 -0.005 -0.598
21304 1718 -0.015 0.015 0.027 104 0.720 0.000 1215 -0.010 -0.495
23504 1717 -0.015 0.014 0.027 X UL, NHHS 2| MAIME]
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 -5,824 6,334 -656 -300 -149 oy -129 214 224 723 -17
ES 21,701 19,462 3,024 -1,754 36 15 6,413 4,701 624 -409 157

2% -18,629 13,666 5,383 345 -20 2% -3,210 -4,044 1,925 3,440 260

VES -50,454 41,284 6,229 3,233 826 VES 9,967 -569 3,643 3,658 1,585

=x 237,812 -189,386 -34,947 -9,647 -10,009 =x 84,474 69,817 -4,445 9,263 2,931

EX : QEUA NHME 2| MKAH EX : QEYUA NHME 2| MA|HH
2 X2E £X19 018 57| 9loh H0Ut Ele Y NSS SO AMYEASLICL PA DASO HEElE 2N 2 ZARIRO| B2 TAIS 2MAMEA A H2Z + Ut X2} HEE 0|8st0] T3 HOILL PAHS 1
HEAO|LE TS B 2 USLICL SXIAHE RHAIQ| BHEFT} M Qotoll 1S S10{0F S0, £ X2E X} 20| Ch3t HN MYATI FUKRE ALSE 4 SSLICH 121 THHAEL 52 JHAHEN02 I8 E7|2Ho

H 282U 4+ YsLC £ X

ExtZo|

25

O| X| (www.futures.co.kr) O M| £ 0| 8}4A 4= Q& L|CH




