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KTB Futures (B9 < pt, %, A%
3= Al 7% a7t X7t 37t M Uy| HEFYE 0|27} ME7t M.Dur ZEE; 0| ZH 2
NKTB103 111.56 111.61 111.56 111.61 0.07 1.058% 111.65 -0.04 2.82 67,976 381,316
NKTB106 111.36 111.36 111.36 111.36 -0.03 1.138% 111.43 -0.07 2.82 - -
10KTB103 128.67 128.87 128.61 128.87 0.26 1.828% 128.93 -0.06 8.19 48,283 125,747
10KTB106 128.20 128.20 128.20 128.20 0.00 1.892% 128.30 -0.10 8.19 - 26
EX: AEWMA NHME 2| MX|MEH
= &2l % o J|&X x| B NKTB012 10KTBO12
ol sdaM 2KEA & 111.64 129.04
5MA 10MA 20MA 60MA XA S 111.63 128.96
NKTB 111.58 111.58 111.56 111.58 PIVOT PIVOT 111.59 128.78
10KTB 128.87 129.15 129.46 130.12 1XFR|X| 111.58 128.70
KTB3Y 0.994 0.989 0.986 0.974 PESISPN 111.54 128.52
KTB5Y 1.336 1.329 1.323 1.320 High 111.64 129.00
Demark
KTB10Y 1.837 1.810 1.777 1.709 Low 111.59 128.74
EH : AEUA NHME 2| A HE SH : AmUA NHHES 2 A HE
Basket '?‘le'l-'-l‘ §I\IX|H|'§' (SH] - %, A2
34 x| H| 2 3M sUx|H| 2 34 3X|H| 2 3M x| H| 2
NKTB0103 FAE NKTB106 *UE 10KTB103 FAE 10KTB106 FAE
104 &x[H|E 104 &x|H|2 104 &Ax[b|E 104 x|yl g
724 87.6 264.8 279.0
=3 20-3 0.922 =1 20-8 0.984 =1 20-4 1.842 =31 20-9 1.847
215 26.1 78.9 83.1
57.1 724 253.1 264.8
=3 19-7 0.843 =3 20-3 0.922 =1 19-8 1.794 =3 20-4 1.842
17.0 215 754 78.9
139.2 139.2
=31 20-6 1.335 =3 20-6 1.335
414 414

HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
2g| HMQUH| 13=CH| AZCHH| CRS IRS CRS-IRS
cD91Y 0.740 0.010 0.010 0.010 A A Hdy| 2t HdH| Basis
sehd 0.682 -0.004 0.003 -0.005 19 0.115 -0.015 0.803 0.005 -0.688
kL] 0.668 -0.007 -0.002 -0.009 2d 0.190 -0.015 0.933 0.005 -0.743
Zn3i 0.984 -0.014 -0.006 -0.017 3d 0.280 -0.005 1.050 -0.003 -0.770
Z15i 1.337 -0.025 0.018 0.010 44 0.355 0.015 1.165 -0.003 -0.810
Z1104 1.850 -0.021 0.037 0.028 54 0.465 0.020 1.260 -0.005 -0.795
=120 1.986 -0.018 0.018 0.006 74 0.645 0.030 1.375 -0.008 -0.730
=304 1.994 -0.018 0.019 0.009 104 0.840 0.030 1.488 -0.008 -0.648
=150 1.994 -0.018 0.019 0.010 EX  AEBA NHHES 2| M HIE]
EX QEBA NHME 2| K4HE
NKTB S£XIXtE Do) S @974 10KTB SXFXHE OHIHS S (EH91 < A%
Xt 2=l =S8FX £ =21 2y Xt 2=l =S85F% s4 =51 2y
gy -2,312 6,023 -662 -2,635 -98 gy -1,768 940 372 1,229 -235
15 12,541 5,884 -407 7,059 79 13 -9,261 9,922 -542 414 -195
2F -18,845 32,291 -1,746 -2,619 -895 25 7,945 19,108 -1,621 -5,935 -983
4F -29,305 58,370 -3,107 -326 -3,046 4% -3,132 13,022 -1,929 -2,705 153
5 203,439 -91,962 -35,258 -22,948 -11,884 5 43,305 -19,214 140 -21,019 -753
EX : AEWA NHME 2[MKMEH EN  AEWA NHME 2| MK ME
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