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KTB Futures (EH91 : pt, %, 7%

= A7t a7t X7t = HYH| HEFAE 0|27} XEt M.Dur Az O/ANLHE
NKTB103 111.60 111.61 111.56 111.60 0.01 1.061% 111.62 -0.02 2.82 61,851 325,472
NKTB106 111.42 111.42 111.42 111.42 0.00 1.118% 111.43 -0.01 2.82 - -
10KTB103  130.17 130.20 130.00 130.14 -0.03 1.708% 130.17 -0.03 8.21 40,590 127,492
10KTB106  129.76 129.76 129.76 129.76 0.13 1.744% 129.73 0.03 8.20 - 21
EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTBO012 10KTB012
o|sgaH pISYSES 111.64 13031
5MA 10MA 20MA 60MA 1XEM g 111.62 130.23
NKTB 111.59 11157 111.56 111.62 PIVOT PIVOT 111.59 130.11
10KTB 130.03 129.94 129.99 130.70 XXX 111.57 130.03
KTB3Y 0.973 0.976 0.966 0.966 XXX 111.54 129.91
KTB5Y 1.297 1.306 1311 1.305 Demark High 111.63 130.17
KTB10Y 1.714 1716 1.708 1.654 Low 111.58 129.97
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| & 3M sx|H| 8
NKTBO012 =AE NKTB103 FoAE 10KTB012 FoAE 10KTB103 FAE
oM 3lX|H& 10 slX|H| & 104 SlX|H| & 104 sX|H| &
1 20-3 0.938 746 =1 20-8 0.971 898 21 20-4 1.701 2703 =1 20-9 1.703 2850
219 26.4 79.6 83.9
23119-7 0.868 >3 =1 20-3 0.938 748 21 19-8 1.679 2276 =1 20-4 1.701 2703
174 219 75.8 79.6
21 20-6 1.284 17 =1 20-6 1.284 17
417 417
EX : AEBA NHME 2[MKMEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
237 HMQUH| FESTE AZCHH| CRS IRS CRS-IRS
cD91Y 0.690 0.000 0.020 0.020 2t Hdy| 2t HdH| Basis
sohd 0.679 0.001 -0.004 -0.001 14 0.160 0.005 0.775 0.000 -0.615
I 0.684 -0.002 -0.017 -0.017 2d 0.190 0.000 0.890 0.000 -0.700
F134 0.974 -0.002 -0.014 -0.002 3d 0.235 0.000 0.980 0.000 -0.745
F154 1.292 0.011 -0.032 -0.031 44 0.275 0.000 1.063 0.000 -0.788
Z1104 1.711 0.008 -0.023 -0.025 54 0.340 0.000 1.125 0.003 -0.785
=120 1.829 0.001 0.012 0.003 74 0.495 0.000 1.203 0.005 -0.708
F1301 1.828 0.003 0.008 -0.001 104 0.685 0.000 1.290 0.005 -0.605
1501 1.828 0.003 0.008 0.001 EX  AEBA NHHES 2| M HIE]
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 1,361 3,810 538 -2,391 -181 ge -1,623 974 -303 1,118 -279
15 -4,463 26,323 686 9,615 -498 15 5,687 -3,522 -42 -154 533
2F -9,048 37,625 1,812 -16,481 -599 2F -2,697 7,466 -169 -3,548 1,131
4F 18,025 18,444 2,703 -18,901 -924 4F -1,960 4,422 4,350 7,136 2,031
5 239,596  -137,416 -31,397 -30,943 -9,392 5 52,775 -37,087 2,023 -17,293 -367
EX : AEWA NHME 2[MKMEH EN  AEWA NHME 2| MK ME
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