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nKTB & nLKTB Futures Market
A7t 27t A2t S7HM) HYH| Hefz ajZAetd | olg7KF) AU(M-F) | HE7KS) MFOoH
nKTB0103 111.44 111.49 111.41 111.41 -0.09| 154,493 410,661 11.48  -7¢l 111.50 2.818
nKTB0106 111.23 111.23 111.13 111.16 -0.17 52 153 1M1.17  -1¢ 111.29 2.817
0103-0106 0.00 0.00 0.00 0.00 - 0 - 0.31 -6 € - -
nLKTB0103 127.08 127.53 127.02 127.35 -0.21 80,172 133,160 12743  -8¢ 127.48 8.176
nLKTBO106 126.41 126.72 126.41 126.72 +0.02 2 209 12671  +1€ 127.14 8.169
0103-0106 0.45 0.45 0.45 0.45 +0.03 1 - 072  9€ - -
nKTB & nLKTB Futures Basket
ct7| 22| nKTB0103 Spot(S) | Forward(F) F-S nLKTBO103 Spot(S) | Forward(F) F-S
Call(lday)  0.480% [19-7] 01250-2212 0.870% | 0.876% | +0.6bp [19-8] 01375-2912 1.928% | 1.933% +0.5 bp
CD(91day)  0.740% [20-3] 01000-2306 0.970% | 0.976% | +0.6bp [20-4] 01375-3006 1.992% | 1.997% +0.5 bp
Eokj(1Y)  0.677% [20-6] 01125-2509 1441% | 1.447% | +0.6bp
Avg. Yield 1.094% | 1.099% | +0.6bp Avg. Yield 1.960% | 1.965% +0.5 bp
Price 111.50 111.48 -2 €l Price 127.48 127.43 -5 El
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Yield Overview *KTB 1,242 §¢ohz2|, UH £AE 7|E / US HEE 10Y-2YE CfH|
KTB IRS IRS - KTB CRS CRS - IRS US Treasury KTB - UST
Yield | Chg. | Yield | Chg. | Yield | Chg. | Yield | Cha. | Yield | Chg. | Yield | Chg. | Yield | chg. |
1D 0470  +0.040 0.250 - | 0220 +0.040
3M 041  +0.004 0.033 - | 0377 +0.004
6M 0531  +0.001 | 0.760 - | 0229 -0.001 0056 -0.001 | 0.475  +0.002
1Y 0.677 - | 0840 +0007| 0163 +0.007| 0055 -0.020|-0785 -0.027 | 0075 -0.001 | +0.602 +0.001
2Y 0886 +0.019| 1.010 +0.025| 0.124 +0.006 | 0.075 -0.005 | -0.935 -0.030 | 0.140  -0.006 | +0.746 +0.025
3y 1.067 +0.032 | 1.160 +0.045| 0.093 +0.013 | 0.200 +0.010| -0.960 -0.035 | 0.308 -0.002 | +0.759 +0.034
5Y 1441 +0.019 | 1375 +0.048|-0.066 +0.029 | 0.635 +0.020|-0.740 -0.028 | 0.799 +0.008 | +0.642 +0.011
10Y 1.995 +0.028 | 1.600 +0.063 | -0.395 +0.035| 1.080 +0.035|-0.520 -0.027 | 1.568 +0.002 | +0.427 +0.026
20Y 2117 +0.030 | 1.565 +0.063 | -0.552 +0.033 | 1.200 +0.035 | -0.365 -0.028 | 2.188  -0.009 | -0.071 +0.039
30Y 2125  +0.030 2301 -0021 | -0.176  +0.051
10-3Y 0928 -0.004 | 0440 +0.018 0880 +0.025 1428 +0.008
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J1=32 s I1z32
7 Global Bond Futures
i (%) 22/(%) | Chg(bp) | ¥l (bp)
_ 3Y | 1.067 +3.2 56.7
o= 0.50 Hela M2 g4E A7} ikl A7} Z7t Chg. | Chg.%
10Y | 1.995 +2.8 149.5
2Y | 0.140 06 | -11.0 2Y T-Note | 6% | 110'12.75 | 110" 13.875| 110" 12.25 | 110" 13.125| +0'0.25| +0.01%
5Y | 0.799 +0.8 549 5Y T-Note | 6¥ 123" 31 124275 |123'21.75| 123'31 -0'"1.25| -0.03%
10Y T-Note| 6% 132'9.5 13217 131'23.5 132" 11 -0'15 | -0.04%
0= 0.25 10Y | 1.568 +0.2 131.8 | CME
Ultra T-Note| 6% 145" 29 146125 145" 4 146 '4.5 +0'1 +0.02%
20Y | 2.188 -0.9 193.8 T-Bond (5= 156 ' 25 157 '16 155"'27 157'7 +0'4 | +0.08%
30Y | 2.301 -2.1 205.1 Ultra T-Bond| 6¥ 185'2 187 '3 184" 2 186 ' 15 +0'26 | +0.44%
5= e 3Y | 0.129 -0.2 29 A 3Y Bond 3 99.670 99.690 99.635 99.685 +0.015 | +0.02%
T ) 10Y | 1.834 +6.1 173.4 10Y Bond | 3¥ 98.230 98.280 98.120 98.170 -0.060 | -0.06%
U -0.10 10Y | 0.088 - 18.8 JPX 10Y JGB 3¢ 150.99 151.88 150.79 151.50 +0.50 | +0.33%
= 0.10 10Y | 0.755 +2.6 65.5 ICE Long Gilt | 6¥ 128.25 128.56 127.94 128.27 -0.43 -0.33%
2Y | -0.696 -0.3 -69.6 Euro Schatz| 3¥ 112.080 112.105 112.065 112.095 +0.005 -
=g 5Y | -0.618 +0.5 -61.8 Euro Bobl | 3¥ 134.84 135.02 134.80 134.91 -0.06 | -0.04%
- 0.00 10Y | -0.303 +1.0 -30.3 EUREX Euro Bund | 3¢ 170.77 171.42 170.72 171.12 -0.27 | -0.16%
) 30Y | 0.206 +0.7 20.6 Euro Buxl | 3¥ 206.98 208.16 206.50 207.64 -0.52 -0.25%
oyA 10Y | -0.050 +1.3 -5.0 Euro OAT | 3¢ 161.52 161.99 161.39 161.76 -0.22 -0.14%
O|Ef2|ot 10Y | 0.752 +1.3 75.2 Euro BTP 3¢ 147.56 148.32 147.56 147.99 -0.24 -0.16%
k= 10Y3Y Spread, O|= 10Y2Y Spread sk 10Y, O|= 10Y, O|=-8k= 10Y Spread
bi % -=3l ? al
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USD LIBOR SOFR GBP LIBOR SONIA Euribor Global Interest Rate Futures
22(%)| Chg. |22l(%)| Chg, |22l(%)| Chg. |32l(%)| Chg, |[22l(%)| Chg, [AH2la 4= | E= Z7t Chg.
O/N | 0.0776 | -0.00050 | 0.020 -0.02 0.04 0.00037 | 0.0494 | 0.0004 3M 3¢ 99.8200 -0.0025
1W | 0.0881 | 0.00175 0.0454 | 0.00325 -0.558 | 0.014 ot Eurodollar | g2s | 998400 0.0050
1M | 0.1033 | -0.00025 0.0474 | 0.00000 -0.554 | 0.006 1M SOFR | 3¢ 99.975 0.008
2M | 0.1461 | 0.00988 0.0609 | 0.00063 3MSOFR | 12¢€ 99.945 0.000
3M | 0.1854 | 0.00988 0.0753 | -0.00025 -0.537 | 0.004 3M Euribor | 3¥ 100.535 0.000
6M | 0.1959 | -0.00737 0.0944 | -0.00250 -0.514 | 0.004 ICE | 3M Sterling| 3¥ 99.920 0.000
12M| 0.2778 | -0.00600 0.1524 | -0.00062 -0.487 | -0.001 3M SONIA | 3¢ 99.950 0.000
USD LIBOR / SOFR 30| (O/N 7|&) USD LIBOR 22| #& 20|
(%) SOFR-LIBOR(®) ~ ——USD LIBOR SOFR (%) —_— 1204 me— YA
0.40 - - 40 1.00 -
0.30 - L 30 0.80 |
0.20 - L 20
0.60 -
010 tmt e g 110
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0.00 . 4 ; 0 e
©0.10) L 10 0.20 -—/-_--_--/
(0.20) - L 20 0.00
11.05 12.05 01.05 02.05 03.05 ON 1W 1M 2M 3M 6M 12M
£2| : Bloomberg £ : Bloomberg
GBP LIBOR / SONIA 0] (O/N 7|&) Euribor 7{& 30|
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£4 : Bloomberg
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29} o AEAS M2 CTD A2 Hedge (AE 2 7|&)
HAUFE, 2/8/4) | 22l(%) | DVO1 | AHAFE, 2/2/9) | 22l(%) | M.Dur | DVO1 7t2 | DV01 / Tick |DVO1H|E | A[2%k4
2Y T-Note T0 1/802/28/23 0.140 1.972 T21/203/31/23 0.126 2.000 2.120 |mor13125) 1.887 | 2.4 1.05 52
5Y T-Note T01/202/28/26 | 0.799 4,829 T01/408/31/25 | 0.692 4.437 4.351 123'31 | 5105 | 6.5 0.95 95
10Y T-Note T23/402/15/28 | 1.203 | 6.351 7.013 132'11 | 8,065 | 5.2 1.1 111
o= T11/802/15/31 | 1.568 | 8.967
Ultra T-Note T07/811/15/30 | 1.557 | 9.193 | 8.657 | 146'45 | 13.056 | 8.4 0.69 69
T-Bond T17/802/15/41 2.188 15.629 T505/15/37 1.917 | 11.930 | 17.214 157'7 1 18.659 | 6.0 0.84 84
Ultra T-Bond T17/802/15/51 2.301 20.344 T302/15/47 2.252 | 18549 | 21.296 | 186'15 | 34.300 |11.0| 0.59 59
U= 10Y JGB JGB 0.1 12/20/29 | 0.088 8.801 JGB 0.1 03/20/28 | -0.041 7.006 7.084 | 151,50 | 10.607 | 10.6 | 0.92 9
4= 10Y Long Gilt | UKT 4 3/4 12/07/30| 0.755 | 11.275 | UKT 4 3/4 12/07/30| 0.755 8.131 | 11.275 | 128.27 | 10.222 |10.2 1.10 110
2Y Euro Schatz| BUBILL O 12/15/21 | -0.696 0.786 BKO 0 03/10/23 -0.697 | 2.014 2.043 1112.095 | 1.973 3.9 1.04 104
=g 5Y Bund Bobl OBL 0 04/11/25 -0.618 3.162 [DBRO 1/202/15/26| -0.639 | 4.921 5205 [ 13491 | 6.305 | 6.3 0.84 84
10Y Euro Bund [ DBR002/15/30 | -0.303 | 8.355 DBR 0 02/15/30 | -0.375 | 8.971 9.278 [ 171.12 | 14915 149 | 0.69 69
30Y Euro Bux| | DBR 2 1/2 07/04/44| 0.206 | 28.811 |DBR21/208/15/46| 0.114 | 20.419 | 32.932 | 207.64 | 42.389 |212| 065 | 65
oA | 10Y Euro OAT | FRTRO 11/25/30 | -0.050 9.766 |[FRTR2 1/205/25/30| -0.109 | 8.324 | 10.512 | 161.76 | 13.330 |13.3| 0.73 73
O|EF2|Ot| 10Y Euro BTP | BTPS 0.9 04/01/31 | 0.752 9.712 |[BTPS31/203/01/30] 0.570 7.877 9.858 | 14799 | 11.368 |11.4 | 0.85 85
** DVO12 ME/8E 10,000 7|F, #2| HIE2 && A 10,000,000 ($,£,€) / 1,000,000,000(¥) 7|Z *=*
KTB Futures Basket
nKTB & nLKTB Futures Basket o AU (bp) M. Dur = ok7| AABIEHH B & 10094 712)
~oUE nKTBO103 nKTBO106 nLKTBO103 nLKTBO106
[19-7]1 01250-2212 0.870% +1.9 1.735 1.250% | 2022-12-10 55.79 55.94 16.82 16.92
3y [20-3] 01000-2306 0.970% +2.3 2.225 1.000% | 2023-06-10 71.10 71.29 21.44 21.56
[20-6] 01125-2509 1.441% +1.9 4.352 1.125% | 2025-09-10 137.47 137.84 41.45 41.69
[20-8] 00875-2312 1.067% +3.2 2714 0.875% | 2023-12-10 86.17 86.41 25.98 26.14
[19-8] 01375-2912 1.928% +2.0 8.163 1.375% | 2029-12-10 249.32 250.00 75.18 75.62
10Y [20-4] 01375-3006 1.992% +1.9 8.594 1.375% | 2030-06-10 260.40 261.11 78.51 78.98
[20-9] 01500-3012 1.995% +2.8 8.975 1.500% | 2030-12-10 274.39 275.14 82.73 83.22
KTB Hedge
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[20-8] 00875-2312 1.067% +3.2 2714 0.875% | 2023-12-10 86.17 86.41 25.98 26.14
[20-3] 01000-2306 0.970% +2.3 2.225 1.000% | 2023-06-10 71.10 71.29 21.44 21.56
3Y [19-7]1 01250-2212 0.870% +1.9 1.735 1.250% | 2022-12-10 55.79 55.94 16.82 16.92
[19-3]1 01625-2206 0.731% +0.0 1.244 1.625% | 2022-06-10 40.24 40.35 12.13 12.20
[18-9] 02000-2112 0.603% +0.0 0.754 2.000% | 2021-12-10 24.38 24.44 7.35 7.39
[20-6] 01125-2509 1.441% +1.9 4.352 1.125% | 2025-09-10 137.47 137.84 41.45 41.69
[20-1] 01500-2503 1.330% +2.3 3.852 1.500% | 2025-03-10 124.39 124.73 37.51 37.73
5y [19-5] 01375-2409 1.225% +2.6 3.394 1.375% | 2024-09-10 109.37 109.67 32.98 33.17
[19-1] 01875-2403 1.130% +3.5 2.897 1.875% | 2024-03-10 95.16 95.42 28.69 28.86
[18-6] 02250-2309 1.018% +2.6 2.416 2.250% | 2023-09-10 80.13 80.35 24.16 24.30
[18-1] 02375-2303 0.912% +1.8 1.943 2.375% | 2023-03-10 64.39 64.57 19.42 19.53
[20-9] 01500-3012 1.995% +2.8 8.975 1.500% | 2030-12-10 274.39 275.14 82.73 83.22
[20-4] 01375-3006 1.992% +1.9 8.594 1.375% | 2030-06-10 260.40 261.11 78.51 78.98
[19-8] 01375-2912 1.928% +2.0 8.163 1.375% | 2029-12-10 249.32 250.00 75.18 75.62
10y [19-4] 01875-2906 1.859% +2.3 7.588 1.875% | 2029-06-10 243.05 243.72 73.28 73.72
[18-10] 02375-2812 1.792% +2.3 7.048 2.375% | 2028-12-10 235.21 235.85 70.92 71.34
[18-4] 02625-2806 1.746% +2.2 6.584 2.625% | 2028-06-10 223.52 224.13 67.40 67.79
[17-71 02375-2712 1.699% +2.0 6.212 2.375% | 2027-12-10 207.49 208.06 62.56 62.93
[17-31 02125-2706 1.649% +2.2 5.825 2.125% | 2027-06-10 191.72 192.24 57.81 58.15
[20-7] 01500-4009 2.117% +3.0 16.505 | 1.500% | 2040-09-10 477.97 479.27 144.12 144.97
20Y [19-6] 01125-3909 2.117% +2.8 16.288 1.125% | 2039-09-10 44319 444 39 133.63 134.42
[18-7] 02375-3809 2111% +2.9 14.185 2.375% | 2038-09-10 474.46 475.75 143.06 143.90
30v [20-2] 01500-5003 2.125% +3.0 22.690 1.500% | 2050-03-10 630.61 632.33 190.14 191.26
[19-2] 02000-4903 2.125% +3.0 21.037 2.000% | 2049-03-10 659.03 660.82 198.71 199.88




