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KTB Futures (91 - pt, %, 712
= A7t a7t X7t = HYH| HEFAE 0|27t XEt M.Dur P = = e = by [ s
NKTB103 111.61 111.65 111.59 111.59 0.02 1.064% 111.66 -0.07 2.82 86,940 366,925
NKTB106 111.40 111.40 111.40 111.40 0.00 1.125% 111.41 -0.01 2.82 - -
10KTB103  129.05 129.15 128.96 129.03 0.12 1.813% 129.06 -0.03 8.20 41,526 130,370
10KTB106  128.30 128.30 128.30 128.30 0.10 1.882% 128.49 -0.19 8.19 1 26
EX: AEWMA NHME 2| MX|MEH
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
o|sgaH pISYSEE 111.67 129.24
5MA 10MA 20MA 60MA 1XEM g 111.63 129.13
NKTB 111.60 11157 111.56 111.58 PIVOT PIVOT 111.61 129.05
10KTB 129.25 129.38 129.60 130.23 XXX 111.57 128.94
KTB3Y 0.987 0.984 0.984 0.973 2XHX| X| 111.55 128.86
KTB5Y 1.319 1.324 1.319 1.317 Demark High 111.62 129.09
KTB10Y 1.797 1.784 1.758 1.697 Low 111.56 128.90
EX: AEUA NHHE 2| HE] EX; AEUA NHHES 2| M HIE]
Basket =2/ &1} X|H|E (EE9 - %, Al
NKTB0103  +%U&E 3 E NKTB106 T E 3 e 10KTB103 FoAE 3 AE 10KTB106 T E 3
104 Ax|H[E 104 Ax[H|2 104 AxjH[E 104 3AxjulE
1 20-3 0.931 730 =1 20-8 0.990 882 21 20-4 1.817 70 =1 20-9 1.817 2803
217 262 79.0 833
Z1 19-7 0.836 >77 =1 20-3 0.931 730 21 19-8 1.771 2058 =1 20-4 1.817 730
17.1 217 755 79.0
21 20-6 1.321 1399 =1 20-6 1.321 1399
416 416
EX : AEBA NHME 2[MKMEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
2g| HMQUH| 1L H| AZCHH| CRS IRS CRS-IRS
cD91Y 0.730 0.000 0.000 0.000 A A Hdy| 2t HdH| Basis
sohd 0.679 -0.008 -0.011 -0.010 14 0.130 -0.015 0.785 0.005 -0.655
Z1114 0.670 -0.007 0.000 0.001 2u 0.190 -0.015 0.900 0.003 -0.710
Zn3i 0.990 -0.011 0.010 0.012 3d 0.235 -0.015 1.018 0.003 -0.783
Z15i 1.319 -0.008 0.005 0.003 44 0.270 -0.015 1.133 0.003 -0.863
Z1104 1.813 -0.009 0.055 0.045 5d 0.355 -0.010 1.223 0.003 -0.868
=120 1.968 -0.012 0.051 0.051 74 0515 -0.005 1.338 0.003 -0.823
F1301 1.975 -0.010 0.051 0.048 104 0.710 -0.005 1.453 0.003 -0.743
1501 1.975 -0.009 0.053 0.049 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 =1 53
gy 1,584 -1,576 -995 1,070 -50 gy 1,388 341 -400 -489 -271
15 14,873 21,945 -570 2,377 813 15 -15,176 19,728 -1,174 -3,061 511
2F -10,038 26,303 -4,756 864 -1,604 2F -9,468 18,319 -1,936 -4,961 -315
4F -46,159 74,361 -2,634 1,872 -3,584 45 7,264 17,993 -1,638 -4,752 406
5 204,068 -95,021 -34,175 -21,279 -11,814 5 45916 -21,393 52 -21,587 -875
EX : AEWA NHME 2[MKMEH EN  AEWA NHME 2| MK ME
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