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KR Market

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

CD91D 2.910 -1.0 4.0 10.0

3.080 -3.8 6.1 23.8 2.665 2.688

3.803 -8.5 7.7 34.0 2.950 2.900 AAA

3.860 -7.0 9.0 29.9 5.300 5.298 AA

4.100 -8.0 13.0 36.5 2.940 2.934 AAA

4.272 -7.3 13.6 36.8 4.030 4.006 AAA

4.345 -5.3 17.7 44.0 3.460 3.573 AAA

KR Credit(%,bp) YTM 1D 1W 1M 4.100 4.077

4.546 -5.0 11.5 30.3 4.100 4.080 AAA

4.491 -5.5 10.6 28.7 4.176 4.176 AAA

7.871 -5.8 10.3 28.7 4.086 4.086 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y 24.0 -21.0 (십억계약,%,년)

LKTBF 10Y 50.0 -114.0

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

KOSPI 8.18 -8.01 7.99

KOSDAQ 6.19 -5.67 -19.86

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

1,512.1 -1.49 -0.28 2.75  

957.0 0.31 0.62 2.58

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

1Y 3.570 -5.5 1Y 3.728 0 49.0 -1.7

2Y 3.938 -6.7 2Y 3.728 0 13.5 1.8

3Y 4.035 -7.0 3Y 3.728 0 17.5 0.0

5Y 4.113 -7.2 5Y 3.728 0 1.3 0.8

10Y 4.135 -7.0 10Y 3.728 0 -13.7 0.3

US Bond Market

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

UST2Y 4.120 -4.4 7.5 23.3

UST5Y 4.246 -4.6 7.7 24.2

UST10Y 4.520 -4.6 7.4 16.4

UST30Y 4.999 -3.9 4.1 6.3

KR Credit Market (계약수)

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

3.597 0.0 14.6 44.3 61.5 113.2

4.167 -5.0 11.5 32.7 58.3 153.3

4.332 -8.0 12.8 36.8 59.4 158.2

3.617 -0.5 13.3 43.1 66.6 109.3 Fund Flow (십억원)

4.178 -4.9 11.5 32.1 61.0 150.8 YTD

4.393 -8.0 12.9 37.7 62.4 155 62,778

3.796 -1.5 12.5 40.3 60.2 120.2 2,787

4.453 -5.0 11.5 30.3 60.9 159.7 139,571

4.653 -8.0 13.0 34.7 63.3 147.4 39,557

3.858 -1.5 12.5 40.3 61.0 120.7 62,658

4.546 -5.0 11.5 30.3 62.2 160.7 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.753 -8.0 13.0 34.7 63.5 147.1 **는 T-4일 기준

4.204 -1.5 12.5 40.3 59.0 92.5

5.331 -5.0 11.5 30.8 63.7 153.6 (십억원)

5.864 -8.0 13.0 34.7 63.5 145.9

4.866 -1.5 12.5 40.3 59.0 87 A+ 60

6.091 -5.0 11.5 30.8 63.7 149.8 AAA 60

6.543 -8.0 13.0 34.7 63.5 145.4 AA- 40

5.428 -1.5 12.5 40.3 59.0 86 AAA 40

6.742 -5.0 11.5 30.8 63.7 150.2 AA 40

7.186 -8.0 13.0 34.7 63.5 145.4 30

3.641 -1.8 10.0 33.5 48.6 109.8 AA 30

4.301 -5.8 10.3 28.4 64.2 153.1 AA+ 30

4.431 -8.0 13.2 34.3 61.3 148.5 AA+ 30

3.735 -1.5 10.2 35.5 51.0 114.2 AA 30

4.400 -5.5 10.7 28.8 64.1 156 AA 30

4.523 -8.0 13.1 34.8 63.1 150.4 AA 30

3.770 -1.5 10.2 35.5 51.0 114.7 AA 30

4.440 -5.5 10.7 28.7 64.2 156.8 A 25

4.590 -8.0 13.1 34.8 63.1 150.4 20

3.804 -1.5 10.1 35.5 50.9 114.7 AAA 20

4.491 -5.5 10.6 28.7 64.3 156.6 AAA 20

4.693 -8.0 13.2 34.8 63.3 150.3 AAA 20

2029-06-09 1,800

1,700

17,837

-8,906

-14,964

13,600

IRS(%) CRS(%) Spread(bp)
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348,155 -22,441 -27,221 10,362

1M

256,218 -909 2,637 -4,963

1D 1W

216,528 -279 -675

2028-07-25 4.691 4.881

32,654

62,658 -241

1,832,841

4.312 4.322

2026-11-27 3.295 3.426

2027-04-28 3.873 3.556

2029-04-20 4.652 4.603

3.367 3.371

2032-06-17 5.316 5.300

2028-12-20 - 3.540

2028-04-07 4.370 4.390

4.266 4.270

2028-06-12 4.413 4.404

2027-02-19 3.453 3.573

2028-06-29 4.289 4.319

- 4.119

2028-05-29 4.209 4.219

2028-02-09 - 4.238

2028-09-18 4.569 4.622

2029-05-31 - 4.102

▪

▪

8,096.9

967.8

103.0

106.0

2027-12-09

2028-04-07

2027-01-29

2028-05-22

MMF*

▪

2028-06-09

10 Jun. 2026

56-03-10 4.27 151 29.8   26-09-03 2.70 -250 0.2     
31-03-10 4.10 148 4.8     43-09-10 4.15 -152 17.3   
45-09-10 4.34 122 19.3   53-09-10 4.32 -134 27.3   
28-03-10 3.77 98 1.8     28-12-10 3.87 -80 2.5     
28-04-02 3.80 90 1.8     32-12-10 4.23 -65 6.5     

610 12.9   -680 10.2   

28-06-09 4.03 260 2.0     53-09-10 4.33 -100 27.3   
29-06-09 4.10 240 3.0     28-06-10 3.80 -90 2.0     
27-06-09 3.58 240 1.0     28-04-02 3.83 -70 1.8     
29-06-09 4.10 190 3.0     27-03-10 3.26 -60 0.8     
29-06-09 4.18 170 3.0     35-12-10 4.28 -52 9.5     

1,100 2.3     -372 9.6     

56-03-10 4.30 49 29.8   27-06-10 3.44 -130 1.0     
27-12-10 3.63 40 1.5     27-03-10 3.28 -110 0.8     
31-03-10 4.10 39 4.8     26-12-10 2.96 -80 0.5     
29-06-08 4.32 30 3.0     28-06-10 3.81 -70 2.0     
35-12-10 4.29 25 9.5     27-06-10 3.44 -64 1.0     

183 11.1   -454 1.0     

28-12-10 3.86 247 2.5     28-06-10 3.81 -156 2.0     
31-03-10 4.11 245 4.8     30-09-10 4.09 -144 4.3     
36-06-09 4.53 160 10.0   28-05-27 4.03 -90 2.0     
26-11-09 2.94 120 0.4     54-03-10 4.35 -71 27.8   
29-06-10 3.95 99 3.0     35-12-10 4.28 -52 9.5     

870 4.3     -513 7.0     


