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KTB Futures (EH91 : pt, %, 7%

= A7t a7t X7t = HYH| HEFAE 0|27} XEt M.Dur P = = e = by [ s
NKTB103 111.59 111.61 111.57 111.60 0.02 1.061% 111.62 -0.02 2.82 68,494 318,247
NKTB106 111.34 111.34 111.34 111.34 -0.02 1.144% 111.41 -0.07 2.82 - -
10KTB103  129.85 130.05 129.77 130.02 0.24 1.720% 130.00 0.02 8.21 58,410 124,364
10KTB106  129.40 129.40 129.40 129.40 0.30 1.778% 129.59 -0.19 8.20 - 21

EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
o|sgaH pISYSES 111.63 130.23
5MA 10MA 20MA 60MA 1XEM g 111.62 130.12
NKTB 111.57 11157 111.54 111.63 PIVOT PIVOT 111.59 129.95
10KTB 129.85 129.84 129.97 130.82 XXX 111.58 129.84
KTB3Y 0.977 0.968 0.964 0.962 2XHR| X| 111.55 129.67
KTB5Y 1313 1312 1316 1.300 Demark High 111.63 130.18
KTB10Y 1.723 1718 1.704 1.644 Low 111.59 129.90
EX: AEUA NHHE 2| HE] EX; AEUA NHHES 2| M HIE]
Basket =2/ &1} X|H|E (EE9 - %, Al
I CNLCTE= 3M sx|H|8 3M sx|H| & M x|H &
NKTBO012 =AE NKTB103 FoAE 10KTB012 FoAE 10KTB103 FAE
oM 3lX|H& 10 slX|H| & 104 SlX|H| & oM 3X|Hlg
1 20-3 0.932 749 =1 20-8 0.966 %01 =3 20-4 1.713 2701 =1 20-9 1.711 2849
220 265 79.6 84.0
23119-7 0.862 >96 =1 20-3 0.932 749 21 19-8 1.692 2273 23 20-4 1713 2701
17.5 22.0 75.9 79.6
21 20-6 1.302 1418 =1 20-6 1.302 1418
418 4138
EX : AEBA NHME 2[MKMEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
2g| HMQUH| FESTE AZCHH| CRS IRS CRS-IRS
cD91Y 0.690 0.020 0.030 0.030 A A Hdy| 2t HdH| Basis
sohd 0.677 -0.002 -0.006 -0.006 14 0.125 -0.015 0.768 0.013 -0.643
I 0.692 -0.007 -0.008 -0.010 2u 0.160 -0.015 0.880 0.003 -0.720
Zn3i 0.968 -0.005 -0.001 -0.008 3d 0.205 -0.010 0.975 -0.003 -0.770
Z15i 1.303 -0.011 0.002 -0.012 44 0.250 0.000 1.060 -0.005 -0.810
Z1104 1714 -0.017 0.022 -0.004 5d 0.305 0.010 1.123 -0.008 -0.818
=120 1.819 -0.006 0.029 0.014 74 0.460 0.010 1.200 -0.010 -0.740
F1301 1.819 -0.009 0.017 0.003 104 0.650 0.010 1.288 -0.013 -0.638
1501 1.819 -0.008 0.017 0.004 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 £ 2 53 Uxt QlFel =S85 s 2 53

gy 3,708 5799 311 -1,829 -533 ge 3,387 -4,673 498 1,071 328

15 16,211 28,623 512 -3,828 -785 15 7,429 7,618 304 -1,053 888

2F -9,534 28,970 353 -10,771 -847 2F -10,835 8,989 2,972 -2,164 337

4F -4,510 30,930 3,707 -13,809 -878 4F -5,556 4,866 3,957 -6,816 1,818

5 236,452 144,533 -32,462 24,451 -9,371 5 49,824 -36,909 2,567 17,243 -578

EX : AEWA NHME 2[MKMEH EN  AEWA NHME 2| MK ME
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