
KR Market

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

CD91D 2.920 0.0 0.0 7.0

3.030 1.0 3.2 4.5 4.148 4.130 AAA

3.650 -2.5 -3.0 5.0 4.120 4.074 AAA

3.716 -4.6 -6.6 -0.1 4.070 4.051 AAA

3.943 -5.7 -5.9 -1.4 5.600 A+

4.117 -3.8 -5.3 1.0 4.159 4.135 AAA

4.309 -0.1 4.4 14.9 4.181 4.181 AAA

KR Credit(%,bp) YTM 1D 1W 1M 4.166 4.142 AAA

4.458 -4.0 -3.5 8.0 4.080 4.060 AA+

4.390 -3.7 -3.2 6.0 3.040 3.029 AAA

7.764 -3.9 -3.6 4.9 4.040 4.020 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y 18.0 35.0 (십억계약,%,년)

LKTBF 10Y 35.0 73.0

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

KOSPI -5.81 -7.08 2.22

KOSDAQ -4.10 -11.92 -24.87

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

1,532.0 -0.69 0.33 2.05  

950.5 -0.33 0.13 1.00

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

1Y 3.455 -3.8 1Y 3.405 -2.5 42.5 -4.7

2Y 3.725 -5.5 2Y 3.605 -3 7.5 -3.0

3Y 3.815 -5.5 3Y 3.670 -2.5 9.9 -0.9

5Y 3.888 -5.2 5Y 3.790 1 -5.5 0.5

10Y 3.963 -3.8 10Y 3.780 1 -15.5 0.1

US Bond Market

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

UST2Y 4.094 -3.1 -8.7 5.5

UST5Y 4.132 -3.9 -10.2 -4.7

UST10Y 4.372 -2.3 -8.5 -11.3

UST30Y 4.866 0.3 -3.4 -14.7

KR Credit Market (계약수)

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

3.675 1.5 7.0 28.8 42.4 120.6

4.078 -3.5 -3.4 8.8 15.9 139.9

4.226 -3.9 -3.3 4.8 15.8 147

3.700 1.3 7.4 28.8 45.8 113.6 Fund Flow (십억원)

4.075 -4.6 -4.9 6.6 16.7 134.9 YTD

4.272 -5.5 -5.4 3.6 15.2 141.6 48,575

3.916 2.0 10.5 31.0 43.9 130 1,176

4.365 -4.0 -3.5 8.0 15.4 147.2 172,901

4.525 -5.3 -5.0 1.5 14.0 134.8 53,552

3.978 2.0 10.5 31.0 44.7 130.5 -2,251

4.458 -4.0 -3.5 8.0 16.7 148.2 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.625 -5.3 -5.0 1.5 14.2 134.5 **는 T-4일 기준

4.324 2.0 10.5 31.0 42.7 104.8

5.243 -4.0 -3.5 8.0 18.2 140.6 (십억원)

5.736 -5.3 -5.0 1.5 14.2 133.3

4.986 2.0 10.5 31.0 42.7 99.3 AAA 200

6.003 -4.0 -3.5 8.0 18.2 136.8 BBB+ 150

6.415 -5.3 -5.0 1.5 14.2 132.8 AAA 115

5.548 2.0 10.5 31.0 42.7 98.3 AAA 100

6.654 -4.0 -3.5 8.0 18.2 137.2 AAA 100

7.058 -5.3 -5.0 1.5 14.2 132.8 AAA 100

3.742 1.7 8.2 25.0 33.2 117.2 70

4.198 -4.0 -3.7 5.8 17.5 139.2 AA 60

4.305 -5.7 -5.1 2.0 12.9 136.7 C 60

3.834 1.9 8.2 25.2 35.5 123.2 53

4.298 -3.7 -3.2 6.0 17.2 142.7 SK310-3 AA+ 50

4.395 -5.7 -5.4 1.8 13.4 138.7 40

3.869 1.9 8.2 25.2 35.5 123.8 AAA 31

4.338 -3.8 -3.3 5.9 17.2 143.5 AAA 30

4.462 -5.7 -5.4 1.8 13.4 138.7 AAA 30

3.903 1.8 8.1 25.1 35.4 123.8 A 30

4.390 -3.7 -3.2 6.0 17.5 143.4 AAA 30

4.565 -5.7 -5.3 1.8 13.6 138.6 AAA 30
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IRS(%) CRS(%) Spread(bp)
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2029-04-03

2029-06-26

29 Jun. 2026

31-06-10 4.04 310 5.0     36-06-10 4.14 -183 10.0   
35-12-10 4.14 56 9.5     27-12-10 3.52 -150 1.5     
28-03-10 3.67 52 1.7     29-09-10 3.79 -140 3.2     
29-06-26 4.12 30 3.0     28-06-10 3.60 -79 2.0     
27-03-04 3.48 30 0.7     28-12-10 3.67 -70 2.5     

478 4.7     -621 4.5     

27-06-10 3.31 320 1.0     28-06-10 3.59 -109 2.0     
29-06-26 4.18 180 3.0     27-04-02 2.96 -70 0.8     
28-06-26 4.04 140 2.0     27-12-10 3.49 -70 1.5     
29-06-26 4.04 140 3.0     28-12-10 3.65 -50 2.5     
31-06-10 4.05 111 5.0     31-03-10 3.96 -36 4.7     

891 2.3     -335 2.0     

56-06-26 6.90 100 30.0   28-06-10 3.61 -114 2.0     
28-06-26 3.96 100 2.0     33-12-10 4.10 -40 7.5     
36-06-10 4.15 77 10.0   31-06-10 4.01 -31 5.0     
56-03-10 4.34 68 29.7   29-12-10 3.88 -30 3.5     
28-04-02 3.67 60 1.8     26-09-24 2.94 -30 0.2     

405 15.0   -245 3.2     

29-06-26 4.12 200 3.0     26-07-09 2.68 -130 0.0     
27-06-26 3.04 160 1.0     30-09-10 3.92 -108 4.2     
29-06-10 3.73 106 3.0     28-12-10 3.65 -88 2.5     
26-07-02 2.89 100 0.0     28-06-10 3.60 -84 2.0     
27-04-02 2.93 60 0.8     31-03-10 4.01 -43 4.7     

626 1.8     -453 2.3     


