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KTB Futures (91 - pt, %, 712
= A7t a7t X7t &7t HYH| HEFAE 0|27} XEt M.Dur P = = e = by [ s
NKTB103 111.54 111.59 111.52 111.58 -0.03 1.068% 111.64 -0.06 2.82 104,974 386,806
NKTB106 111.40 111.40 111.40 111.40 0.04 1.125% 111.42 -0.02 2.82 - -
10KTB103 12845 12872 128.31 128.72 -0.15 1.842% 128.68 0.04 8.19 65,860 126,426
10KTB106  128.10 128.10 128.10 128.10 -0.10 1.901% 128.08 0.02 8.19 2 28
EX: QEUA NHME 2| MAHH
olEHF 91 % po J|1&X X8 NKTB012 10KTB012
o|sgaH pISYSES 111.63 128.99
5MA 10MA 20MA 60MA 1XEM g 111.61 128.86
NKTB 111.58 111.59 111.56 111.58 PIVOT PIVOT 111.56 128.58
10KTB 128.84 129.09 129.39 130.07 XXX 111.54 128.45
KTB3Y 0.991 0.988 0.986 0.975 XXX 111.49 128.17
KTB5Y 1.340 1.329 1.325 1.321 Dermark High 111.62 128.93
KTB10Y 1.845 1.816 1.784 1.713 Low 111.55 128.52
£ EUA NHME 2| M HE] EX; AEUA NHHES 2| M HIE]
Basket =2/ &1} X|H|E (EE9 - %, Al
3 x|y 3M dx|H| 2 3 sx|H 2 3 x|y 2
NKTB0103  +%U&E NKTB106 T E 10KTB103 FoAE 10KTB106 T E
104 Ax|H[E 104 Ax[H|2 104 AxjH[E 104 3AxjulE
=1 20-3 0.923 724 =1 20-8 0.984 876 =3 20-4 1.854 2044 =3 20-9 1.862 2786
216 26.1 788 83.1
57.1 724 252.8 264.4
21 19-7 0.840 =3 20-3 0.923 =1 19-8 1.806 =3 20-4 1.854
17.0 216 754 788
21 20-6 1.342 1392 21 20-6 1342 1392
415 415
EX: AmUA NHMZ 2| MX|MEH
HE 28 F0| (Er91 %, %p) CRS/IRS (S0 - %, %p)
2g| HMQUH| FESTE AZCHH| CRS IRS CRS-IRS
cD91Y 0.740 0.000 0.010 0.010 2t Hdy| 2t HdH| Basis
sehd 0.683 0.001 -0.001 0.004 19 0.130 0.015 0.810 0.008 -0.680
I 0.669 0.001 -0.004 -0.001 24 0.205 0.015 0.943 0.010 -0.738
Zn3i 0.986 0.002 -0.009 -0.004 34 0.310 0.030 1.068 0.018 -0.758
Z15i 1.344 0.007 0.007 0.025 44 0.410 0.055 1.188 0.023 -0.778
Z1104 1.862 0.012 0.031 0.049 54 0.555 0.090 1.290 0.030 -0.735
=120 1.993 0.007 0.028 0.025 74 0.745 0.100 1.408 0.033 -0.663
=304 2.006 0.012 0.032 0.031 104 0.950 0.110 1.520 0.033 -0.570
=150 2.006 0.012 0.032 0.031 S UEUA NHHE 2| MA HE]
X AEWA NHME 2| MAMIE
NKTB S£XIXtE Do) S @974 10KTB SXFXHE OHIHS S (EH91 < A%
Xt 2=l =S8FX £ 2 2y Xt 2=l =S85F% s4 2 53
gy -16,384 15,357 685 -603 136 ge -7,710 3412 -407 3,977 315
15 -15,429 16,840 -1,393 -1,202 16 15 -8,933 5,932 -719 4,056 166
2F -29,792 47,782 -1,370 -8,592 -604 2F -16,772 22,221 -2,287 -1,186 -339
4F -49,397 67,928 2,111 900 -2,377 4F 14,229 21,107 -2,834 201 140
5 187,055 -76,605 -34,573 -23,551 11,748 5 35,595 -15,802 -267 -17,042 -438
EX : AEWA NHME 2[MKMEH EN  AEWA NHME 2| MK ME
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