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KTB Futures

(EH91 - pt, %, 7l

= A7t a7t X7t = HYH| HEFAE 0|27} XNEt M.Dur Az O/ANLHE
NKTB012 111.65 111.68 111.63 111.63 0.00 1.052% 111.64 -0.01 2.82 56,830 365,742
NKTB103 111.45 111.45 111.45 111.45 0.03 1.109% 111.49 -0.04 2.82 - -
10KTBO12  130.84 130.94 130.68 130.69 -0.06 1.657% 130.65 0.04 8.22 48,240 150,245
10KTB103  130.65 130.65 130.50 130.62 0.28 1.664% 130.34 0.28 8.21 6 42
EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J1&d KB NKTBO012 10KTB012
o|sgaH pISYSEE 111.70 131.03
5MA 10MA 20MA 60MA 1XH A& 111.66 130.86
NKTB 111.60 111.63 111.64 111.77 PIVOT PIVOT 111.65 130.77
10KTB 130.70 130.93 131.02 131.86 1KER| ] 111.61 130.60
KTB3Y 0.978 0.974 0.970 0.930 2KFX|X| 111.60 130.51
KTB5Y 1.336 1.322 1311 1.236 Dermark High 111.66 130.82
KTB10Y 1.661 1.641 1.630 1.548 Low 111.61 130.56
EX: AEUA NHHE 2| HE] EX; AEUA NHHES 2| M HIE]
Basket =2/ &1} X|H|E (EE9 - %, Al
34 gxjHl8 3M sx|H|8 3M sx|H| & 3M sx|H| 8
NKTBO012 =AE NKTB103 FoAE 10KTB012 FoAE 10KTB103 FAE
104 3x|H& 10 slX|H| & 104 SlX|H| & 104 sX|H| &
1 20-3 0.978 783 =1 20-3 0.978 783 21 20-4 1.648 2ras =1 20-4 1.648 2ras
23.0 23.0 80.4 80.4
=1 19-7 0.881 633 2119-7 0.881 633 21 19-8 1.630 2o 2119-8 1.630 2014
18.5 18.5 76.6 76.6
23 20-1 1.296 1318 21 20-6 1333 1451
386 425
EX : AEBA NHME 2[MKMEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
237 HMQUH| FESTE AZCHH| CRS IRS CRS-IRS
cD91Y 0.660 0.000 0.000 0.000 A A Hdy| 2t HdH| Basis
sohd 0.720 -0.002 -0.002 -0.007 19 0.275 0.005 0.710 -0.003 -0.435
I 0.710 -0.004 -0.002 -0.006 2u 0.280 0.010 0.830 -0.003 -0.550
F134 0.966 -0.009 -0.013 -0.017 34 0.298 0.008 0.920 -0.008 -0.623
F154 1.323 -0.014 -0.001 -0.014 44 0.320 0.010 1.010 -0.013 -0.690
Z1104 1.655 -0.014 0.014 -0.004 54 0.360 0.010 1.068 -0.018 -0.708
Z1201 1.749 0.002 0.030 0.015 74 0.545 0.010 1.140 -0.013 -0.595
F1301 1.744 0.004 0.026 0.013 104 0.725 0.010 1.220 -0.010 -0.495
1501 1.743 0.004 0.026 0.012 S UEUA NHHE 2| MA HE]
EX QEBA NHME 2| K4HE
NKTB S£XIXtE Do) S @974 10KTB SXFXHE OHIHS S (EH91 < A%
LRt QlFel S 8EX £ =1L 53 Uxt QlFel =S85 s 2 53
gy -2,103 3,780 -100 -1,710 -163 ge -2,489 899 186 1,000 -58
15 13,571 13,582 78 -1,168 -121 15 -11,798 8,678 1,237 -47 -103
2F -32,745 29,784 4,593 -3,702 -32 2F -18,357 13,469 1,673 110 195
4F -24,742 26,242 1,738 -1,606 1,070 4F -28,748 15,844 3,717 4,969 592
=5 230,065 -182,138 -34,213 -10,515 -9,981 5 72,805 -61,353 -3,432 -8,587 -3,017
EX : AEWA NHME 2[MKMEH EN  AEWA NHME 2| MK ME
2 R2E £X19 0612 57| ok B0t Els YL MBS SHOE HYEASLICH PA DASOA HEEIE RHEZ2M 2 ZAREO| B2 AR AMAME A M2 + Ut K29 HEE 0|83t0] A3 HOILL PARS 1
Hedo|Lt g B 5 QS LICh SARs Rhlo| EEba Mysto) EX4S stofof Stn, & AtE= FAF ZDt0f Chet HE MK o| SHUXRZ AFRE £ lELCH J2|0 THIMES 2 JHA-MEEo 2 Qlsf |zt
EXFO ML e 4YRES ST £+ AL 2 Xt2E GA BT 0| X|(www.futures.cokr) O A& 0|88t = AL




