
20y

91d

KR Market

KR Bond(%,bp) YTM 1D 1W 1M

CD91D 2.850 0.0 4.0 3.0

3.016 3.1 11.3 18.6 2.730 2.736

3.650 5.0 1.5 22.0 3.975 4.000 AA

3.767 5.0 1.2 23.7 6.100

3.990 3.3 0.0 27.5 2.980 3.030 AAA

4.145 3.8 -3.7 28.0 4.191 4.216 AAA

4.185 2.5 -4.5 39.0 4.133 4.133 AAA

KR Credit(%,bp) YTM 1D 1W 1M 4.133 4.133 AAA

4.428 5.0 1.7 19.0 2.837 2.828 AAA

4.380 5.0 1.2 19.8 4.121 4.172 AA-

7.765 5.0 1.2 20.9 3.998 3.998 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y -17.0 -11.0 (십억계약,%,년)

LKTBF 10Y -31.0 -19.0

KR Stock(%) Index 1D 1W 1M

KOSPI -0.53 4.73 23.25

KOSDAQ -2.54 -0.15 -9.15

FX Market(%) Price 1D 1W 1M

1,502.8 0.11 -0.22 1.98  

937.7 -0.36 -1.17 1.52

1D(bp) 1D(bp) 1D(bp)

1Y 3.425 7.0 1Y 3.325 6.5 40.9 3.9

2Y 3.773 6.3 2Y 3.635 5 12.3 1.3

3Y 3.888 5.8 3Y 3.755 5 12.1 0.8

5Y 3.980 4.3 5Y 3.865 3 -1.0 0.9

10Y 4.050 4.0 10Y 3.720 3 -9.5 0.2

US Bond Market

US Bond(%,bp) YTM 1D 1W 1M

UST2Y 4.025 -1.4 -6.2 18.7

UST5Y 4.160 -1.9 -8.6 18.1

UST10Y 4.449 -3.6 -12.5 10.2

UST30Y 4.975 -3.8 -11.9 3.8

KR Credit Market (계약수)

Bond Yield(%, bp) Yield 1D 1W 1M 3M 1Y

3.426 3.9 12.7 30.8 48.9 93.9

4.042 5.2 2.1 21.1 66.0 148

4.222 4.4 1.6 28.0 67.8 155.3

3.455 4.3 12.7 31.6 55.5 93.3 Fund Flow (십억원)

4.059 5.0 1.8 22.4 69.5 146.8 YTD

4.278 4.2 1.9 28.3 70.6 152.2 63,168

3.651 4.5 13.5 27.0 53.7 105.4 4,654

4.335 5.0 1.7 19.0 69.6 153.6 161,439

4.543 3.3 0.0 25.7 72.5 144.1 43,784

3.713 4.5 13.5 27.0 54.5 105.9 63,046

4.428 5.0 1.7 19.0 70.9 154.1 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.643 3.3 0.0 25.7 72.7 143.8 **는 T-4일 기준

4.059 4.5 13.5 26.5 52.0 77.7

5.213 5.0 1.7 20.5 72.4 147 (십억원)

5.754 3.3 0.0 25.7 72.7 142.6

4.721 4.5 13.5 26.5 52.0 72.2 AAA 200

5.973 5.0 1.7 20.5 72.4 143.2 AAA 120

6.433 3.3 0.0 25.7 72.7 142.1 AAA 115

5.283 4.5 13.5 26.5 52.0 71.2 AAA 110

6.624 5.0 1.7 20.5 72.4 143.6 AAA 95

7.076 3.3 0.0 25.7 72.7 142.1 AAA 90

3.529 3.7 12.8 24.8 42.5 95.3 AAA 80

4.190 5.0 1.2 20.0 73.8 147.8 80

4.318 3.3 0.1 25.2 69.6 145.7 AAA 75

3.619 3.7 13.3 26.4 44.9 99.7 AAA 71

4.288 5.0 1.2 19.6 73.9 150.7 AA- 70

4.410 3.3 0.1 25.0 71.8 148.1 55

3.654 3.7 13.3 26.4 44.9 100.3 AAA 40

4.329 5.0 1.2 19.7 74.1 151.7 AA- 40

4.477 3.3 0.1 25.0 71.8 148.2 40

3.689 3.7 13.4 26.5 44.9 100.3 AAA 40

4.380 5.0 1.2 19.8 74.3 151.6 A 30

4.580 3.3 0.1 25.2 72.0 148 AA- 30
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IRS(%) CRS(%) Spread(bp)
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29 May. 2026

31-03-10 3.99 413 4.8     26-06-10 2.69 -30 0.0     
28-12-10 3.74 124 2.5     26-06-10 2.71 -30 0.0     
35-06-10 4.16 102 9.0     51-03-10 4.21 -9 24.8   
27-03-10 3.13 100 0.8     31-06-10 4.10 -8 5.0     
45-09-10 4.23 51 19.3   27-06-10 3.30 -7 1.0     

790 5.4     -83 3.1     

26-12-28 3.03 130 0.6     27-09-10 3.39 -30 1.3     
31-03-10 4.01 122 4.8     30-09-04 4.25 -30 4.3     
31-05-31 4.23 87 5.0     56-03-10 4.16 -26 29.8   
28-06-10 3.67 70 2.0     27-05-27 3.42 -20 1.0     
33-06-10 4.11 65 7.0     44-09-10 4.22 -20 18.3   

474 3.6     -126 10.5   

28-12-10 3.78 164 2.5     48-03-10 4.19 -55 21.8   
35-12-10 4.18 145 9.5     26-10-06 3.12 -20 0.4     
29-05-28 4.13 75 3.0     26-07-13 3.74 -20 0.1     
28-05-28 4.00 72 2.0     35-06-10 4.16 -20 9.0     
56-03-10 4.15 67 29.8   33-06-10 4.11 -18 7.0     

521 8.0     -133 11.4   

26-12-28 3.03 120 0.6     27-12-05 3.64 -100 1.5     
26-07-30 2.73 100 0.2     35-12-10 4.18 -79 9.5     
56-03-10 4.14 64 29.8   26-12-10 2.96 -59 0.5     
29-05-28 4.25 62 3.0     30-09-10 3.97 -40 4.3     
28-05-26 3.95 60 2.0     27-07-02 3.27 -30 1.1     

406 5.7     -308 3.7     


