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KR Market

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

CD91D 2.920 0.0 0.0 6.0

3.088 3.5 8.2 8.0 1.000 4.160

3.643 -2.0 -3.7 -0.2 2.740 2.750

3.697 -3.8 -6.8 -2.6 3.890 3.888 AAA

3.915 -4.7 -9.2 0.0 2.450 4.092 AAA

4.070 -7.0 -9.2 0.5 4.205 4.205 AAA

4.250 -7.0 -4.3 17.2 3.680 4.092 AAA

KR Credit(%,bp) YTM 1D 1W 1M 4.185 4.185 AAA

4.448 -3.3 -3.8 6.2 2.000 4.184

4.379 -3.5 -3.5 4.0 2.000 4.229

7.750 -3.8 -4.1 2.8 3.900 4.235 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y 7.0 26.0 (십억계약,%,년)

LKTBF 10Y 46.0 86.0

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

KOSPI 0.97 3.32 0.00

KOSDAQ -0.48 2.77 -14.76

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

1,549.4 0.27 0.67 2.75  

954.7 0.17 0.53 1.04

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

1Y 3.443 -1.3 1Y 3.405 -2.5 35.5 -4.8

2Y 3.718 -2.0 2Y 3.620 0 7.5 0.0

3Y 3.803 -2.5 3Y 3.690 1.5 10.6 1.3

5Y 3.865 -4.0 5Y 3.860 3 -5.0 0.7

10Y 3.928 -5.7 10Y 3.850 3 -14.3 1.2

US Bond Market

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

UST2Y 4.176 6.7 -2.4 17.0

UST5Y 4.229 8.5 -4.2 8.5

UST10Y 4.467 9.0 -3.1 2.9

UST30Y 4.954 8.9 0.7 -2.1

KR Credit Market (계약수)

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

3.722 2.4 9.2 29.8 53.9 125.3

4.067 -3.4 -3.8 6.9 35.5 138.6

4.209 -4.4 -5.3 6.0 40.1 144.5

3.744 2.0 8.9 29.0 55.4 120.5 Fund Flow (십억원)

4.061 -3.5 -5.9 4.7 35.8 134 YTD

4.243 -4.6 -9.3 3.8 38.9 138.4 44,509

3.966 2.0 12.0 31.5 51.4 135.5 -493

4.355 -3.3 -3.8 6.2 35.1 146.7 163,515

4.506 -4.2 -7.4 3.8 38.6 132.5 54,393

4.028 2.0 12.0 31.5 52.2 136 -1,471

4.448 -3.3 -3.8 6.2 35.9 147.7 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.606 -4.2 -7.4 3.8 38.8 132.2 **는 T-4일 기준

4.374 2.0 12.0 31.5 50.2 110.3

5.233 -3.3 -3.8 6.2 37.4 140.1 (십억원)

5.717 -4.2 -7.4 3.8 38.8 131

5.036 2.0 12.0 31.5 50.2 104.8 AA 150

5.993 -3.3 -3.8 6.2 37.4 136.3 AAA 123

6.396 -4.2 -7.4 3.8 38.8 130.5 AA+ 120

5.598 2.0 12.0 31.5 50.2 103.8 AA 90

6.644 -3.3 -3.8 6.2 37.4 136.7 AA+ 80

7.039 -4.2 -7.4 3.8 38.8 130.5 AAA 68

3.792 2.2 10.7 26.6 43.4 123.4 AAA 60

4.187 -3.5 -4.0 3.6 36.1 138.9 AAA 50

4.282 -4.4 -8.3 3.8 36.8 133.9 AAA 50

3.884 2.2 10.7 26.7 45.6 129.1 AA- 50

4.287 -3.5 -3.5 3.9 35.9 142.1 AA 50

4.372 -4.2 -8.5 3.5 36.9 135.9 40

3.919 2.2 10.7 26.7 45.6 129.6 40

4.327 -3.6 -3.6 3.9 35.9 142.9 40

4.439 -4.2 -8.5 3.5 36.9 135.9 AA 40

3.953 2.1 10.6 26.6 45.6 129.7 A 40

4.379 -3.5 -3.5 4.0 36.2 142.8 40

4.542 -4.2 -8.5 3.6 37.1 135.8 40
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▪

2031-06-30

- 3.530

2028-11-06 4.775 4.815

2026-09-08 - 3.520

2026-09-30 - 3.740

2029-10-30 4.681 4.531

- 3.210

2026-09-01 - 3.600

2027-08-27 4.081 4.073

2056-06-09 5.301 5.226

4.114 4.114

2028-05-12 4.132 4.136

2028-06-30 - 4.185

2029-05-09 3.926 3.936

3.275 3.353

2026-10-01 3.424 3.607

2029-04-24 3.243 3.247

2026-09-03 3.220 3.314

2026-09-04 3.270 3.349

26,997

60,968 155 510 -1,219

1,847,677 1,277 7,702

-3,955

372,099 279 -20,035 -3,277

1M

237,949 -604 -12,121 -15,632

1D 1W

213,248 -1,327 -2,039

28,000

5,000

31,000

3.665

2.740

4.370

2028-06-30 780

741

864

2027-12-30

2029-06-30

2029-06-30

2029-06-30

15,255

5,000

4,400

3,703

2,632

2031-06-30

2033-06-30 626

602

21,775

-6,339

-26,187

4,083

IRS(%) CRS(%) Spread(bp)

2,810

11,020

-89

-1,044

109

-2,640

2031-06-30

2026-09-29

1 Jul. 2026

56-03-10 4.37 433 29.7   27-06-10 3.32 -274 0.9     
31-03-10 3.92 419 4.7     27-06-10 3.33 -196 0.9     
29-06-10 3.70 191 2.9     27-03-10 3.28 -160 0.7     
28-03-10 3.65 149 1.7     45-09-10 4.30 -129 19.2   
36-06-10 4.09 137 10.0   27-03-10 3.25 -50 0.7     

1,329 12.8   -809 3.8     

27-12-30 3.89 260 1.5     31-03-10 3.93 -186 4.7     
56-03-10 4.36 167 29.7   26-09-10 2.87 -160 0.2     
53-09-10 4.39 120 27.2   27-03-10 3.26 -90 0.7     
45-09-10 4.28 68 19.2   34-12-10 4.05 -80 8.5     
27-06-10 3.35 60 0.9     27-06-10 3.33 -60 0.9     

675 14.8   -576 3.0     

56-03-10 4.39 537 29.7   31-06-10 3.97 -85 4.9     
26-07-23 2.72 180 0.1     27-07-14 3.69 -80 1.0     
26-07-30 2.70 100 0.1     26-11-04 3.18 -60 0.3     
26-07-09 2.74 60 0.0     26-09-04 3.30 -50 0.2     
29-06-10 3.72 38 2.9     26-08-06 3.06 -50 0.1     

915 17.6   -325 1.7     

56-03-10 4.38 221 29.7   26-07-23 2.72 -180 0.1     
26-09-10 2.87 140 0.2     28-12-10 3.63 -132 2.4     
28-03-10 3.65 99 1.7     26-07-30 2.70 -100 0.1     
27-03-10 3.26 80 0.7     28-06-10 3.59 -66 1.9     
27-06-10 3.33 70 0.9     55-03-10 4.40 -50 28.7   

610 11.3   -528 3.6     


