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KR Market

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

CD91D 2.920 0.0 -1.0 11.0

3.016 1.0 6.5 7.3 3.880 3.878 AAA

3.689 0.9 7.9 7.9 4.389 4.377 AAA

3.775 1.0 7.5 5.0 3.000

4.016 0.9 12.6 5.9 4.877

4.173 1.1 11.1 4.7 3.060 3.060 AAA

4.306 1.3 11.1 10.1 4.030 4.028 AAA

KR Credit(%,bp) YTM 1D 1W 1M 3.190 3.240 AAA

4.501 1.5 10.0 11.5 5.900 A-

4.429 1.5 9.4 9.1 4.215 4.218

7.806 1.5 9.3 8.3 3.977 3.986 AA

KTB Futures(tick) 1D 1W

KTBF 3Y 0.0 0.0 (십억계약,%,년)

LKTBF 10Y -12.0 -34.0

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

KOSPI 3.26 -4.44 7.94

KOSDAQ 2.00 -11.89 -21.69

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

1,541.8 0.18 1.88 1.62  

953.8 0.44 0.81 0.01

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

1Y 3.510 -3.0 1Y 3.480 1 49.4 -4.0

2Y 3.808 -1.5 2Y 3.675 3 11.9 -2.4

3Y 3.898 -1.0 3Y 3.725 2.5 12.3 -2.0

5Y 3.968 -0.3 5Y 3.820 -0.5 -4.9 -1.2

10Y 4.028 1.3 10Y 3.795 -0.5 -14.6 0.2

US Bond Market

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

UST2Y 4.150 -5.0 -3.9 2.3

UST5Y 4.178 -9.3 -8.6 -8.1

UST10Y 4.394 -10.4 -9.7 -16.4

UST30Y 4.842 -10.5 -9.1 -22.2

KR Credit Market (계약수)

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

3.652 2.2 9.5 32.0 43.1 118.6

4.119 1.4 9.5 12.2 24.6 142.3

4.273 1.1 12.2 9.7 25.9 148.5

3.674 1.9 10.2 31.1 46.9 111.3 Fund Flow (십억원)

4.134 1.4 10.9 11.7 27.5 139.3 YTD

4.349 1.3 14.0 11.8 28.1 146.4 55,859

3.876 3.0 11.5 31.5 43.9 126.5 1,444

4.408 1.5 10.0 11.5 24.4 150 161,677

4.595 1.5 13.2 8.5 26.3 138.8 49,724

3.938 3.0 11.5 31.5 44.7 127 -2,305

4.501 1.5 10.0 11.5 25.7 151 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.695 1.5 13.2 8.5 26.5 138.5 **는 T-4일 기준

4.284 3.0 11.5 31.5 42.7 100.8

5.286 1.5 10.0 11.5 27.2 143.4 (십억원)

5.806 1.5 13.2 8.5 26.5 137.3

4.946 3.0 11.5 31.5 42.7 95.3 AAA 170

6.046 1.5 10.0 11.5 27.2 139.6 AAA 70

6.485 1.5 13.2 8.5 26.5 136.8 60

5.508 3.0 11.5 31.5 42.7 94.3 60

6.697 1.5 10.0 11.5 27.2 140 AAA 50

7.128 1.5 13.2 8.5 26.5 136.8 AAA 50

3.712 2.7 11.6 27.6 34.5 115.5 AA- 40

4.242 1.5 9.4 9.4 26.9 142.3 AA 40

4.376 1.1 13.2 9.1 25.0 140.3 AA+ 40

3.802 2.5 11.4 28.1 36.3 121.5 AAA 40

4.337 1.5 9.4 9.1 26.6 144.6 40

4.469 1.2 13.2 9.2 25.9 142.6 AAA 40

3.837 2.5 11.4 28.1 36.3 122.1 40

4.378 1.5 9.4 9.1 26.8 145.5 35

4.536 1.2 13.2 9.2 25.9 142.6 AAA 33

3.872 2.5 11.4 28.2 36.3 122.2 AAA 30

4.429 1.5 9.4 9.1 26.9 145.3 AA- 30

4.638 1.1 13.2 9.1 26.0 142.4 AAA 30
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2027-06-24

4.356 4.501

2028-01-11 4.043 4.104

2026-10-23 3.416 3.551

2028-09-22 3.978 3.410

2026-07-27 3.216 3.453

3.977 4.094

2027-09-22 4.063 3.372

2027-05-21 3.659 3.538

2031-06-20 4.327 4.311

3.907 4.013

2027-09-23 3.916 4.026

2027-08-26 3.763 3.864

2027-10-25 3.985 4.261

- 3.482

2027-09-17 3.791 3.890

2028-05-27 4.187 4.293

2029-12-20 - 3.809

2031-06-24 - 4.389

23,835

60,134 -324 -796 -3,625

1,843,007 3,032 9,451

-2,427

370,261 -21,872 -13,324 9,917

1M

249,299 -771 -2,296 -7,763
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IRS(%) CRS(%) Spread(bp)

4,711
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-296

720

-1,415

1,635

2027-12-24

2031-06-24

25 Jun. 2026

31-12-10 4.08 199 5.5     26-12-10 3.03 -150 0.5     
27-12-24 3.88 140 1.5     26-09-03 2.79 -150 0.2     
29-03-03 3.79 100 2.7     26-09-10 2.86 -100 0.2     
28-12-10 3.68 100 2.5     27-04-02 2.99 -90 0.8     
33-06-10 4.13 77 7.0     36-06-10 4.19 -63 10.0   

616 3.8     -553 1.5     

26-08-27 2.76 255 0.2     35-12-10 4.18 -110 9.5     
27-12-24 3.88 170 1.5     26-09-10 2.84 -70 0.2     
27-06-10 3.30 150 1.0     28-04-02 3.68 -60 1.8     
28-12-10 3.70 140 2.5     30-09-10 3.97 -60 4.2     
36-06-10 4.18 130 10.0   33-06-10 4.14 -40 7.0     

845 2.5     -340 5.0     

28-04-02 3.69 160 1.8     28-06-10 3.64 -170 2.0     
29-06-10 3.79 75 3.0     28-12-10 3.71 -47 2.5     
26-07-16 2.71 70 0.1     29-12-10 3.92 -40 3.5     
31-06-24 4.39 65 5.0     33-06-10 4.15 -40 7.0     
30-12-10 4.04 50 4.5     28-05-17 3.97 -20 1.9     

420 2.5     -317 2.9     

27-06-24 3.06 130 1.0     28-12-10 3.71 -187 2.5     
29-06-10 3.78 91 3.0     28-06-10 3.63 -101 2.0     
27-04-02 2.96 90 0.8     26-07-16 2.71 -70 0.1     
31-06-24 4.39 75 5.0     27-06-27 3.68 -50 1.0     
26-06-27 2.64 70 0.0     26-06-30 3.45 -30 0.0     

456 1.9     -438 1.6     


