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KR Market

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

CD91D 2.900 0.0 -2.0 -2.0

3.300 1.2 0.4 30.9 3.990 3.991

3.740 3.0 1.2 3.2 3.960 3.960 AAA

3.810 4.0 4.0 2.0 3.370 3.440 AAA

4.047 3.9 6.0 9.2 4.214 4.234 AAA

4.267 3.1 6.2 7.2 4.885

4.425 2.0 4.5 13.2 4.210 4.231 AA+

KR Credit(%,bp) YTM 1D 1W 1M 4.377 4.387 AA-

4.587 4.0 4.8 11.6 4.287 4.290 AA-

4.512 4.3 5.0 10.7 4.457 4.474 AA-

7.879 4.3 4.9 9.6 4.377 4.387 AA-

KTB Futures(tick) 1D 1W

KTBF 3Y -10.0 -10.0 (십억계약,%,년)

LKTBF 10Y -27.0 -42.0

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

KOSPI -8.95 -15.46 -16.21

KOSDAQ -4.55 -5.63 -22.32

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

1,503.4 0.13 -1.76 -1.08  

920.6 -1.09 -2.52 -2.93

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

1Y 3.425 1.7 1Y 3.505 7 12.5 0.5

2Y 3.770 2.5 2Y 3.675 0.5 3.0 -0.5

3Y 3.883 3.0 3Y 3.795 0.5 7.2 -1.0

5Y 3.978 2.7 5Y 3.935 4 -6.9 -1.1

10Y 4.075 3.0 10Y 3.895 4 -19.2 -0.1

US Bond Market

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

UST2Y 4.285 7.7 17.3 20.2

UST5Y 4.378 7.1 17.7 17.1

UST10Y 4.624 6.1 15.4 14.4

UST30Y 5.106 4.5 12.1 13.8

KR Credit Market (계약수)

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

3.764 1.2 2.4 19.7 65.7 132.1

4.186 4.0 4.5 8.8 49.9 155.8

4.341 3.9 6.3 13.0 57.4 159.4

3.783 1.7 1.6 19.8 67.0 127.8 Fund Flow (십억원)

4.176 3.8 3.9 8.1 51.1 148.7 YTD

4.373 3.8 5.9 10.6 57.0 151.1 43,206

4.031 1.5 2.5 25.5 63.2 145.2 1,433

4.494 4.0 4.8 11.6 50.7 164.5 145,987

4.638 4.0 6.0 11.5 53.8 145.8 44,230

4.093 1.5 2.5 25.5 63.5 145.7 -6,168

4.587 4.0 4.8 11.6 51.5 165.5 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.738 4.0 6.0 11.5 54.0 145.5 **는 T-4일 기준

4.434 1.5 2.0 25.0 61.5 119.5

5.367 4.0 4.3 11.1 52.5 157.4 (십억원)

5.849 4.0 6.0 11.5 54.0 144.3

5.096 1.5 2.0 25.0 61.5 114 KT&G2-2 AAA 40

6.127 4.0 4.3 11.1 52.5 153.6 40

6.528 4.0 6.0 11.5 54.0 143.8 AA+ 40

5.658 1.5 2.0 25.0 61.5 113 40

6.778 4.0 4.3 11.1 52.5 154 AA 40

7.171 4.0 6.0 11.5 54.0 143.8 AA- 35

3.847 1.2 3.0 25.1 55.9 132.2 AA+ 35

4.329 4.3 5.0 11.1 51.4 155.2 AA 30

4.425 3.8 7.2 12.3 55.2 147.1 AA- 30

3.939 1.2 3.2 25.1 58.4 137.8 AA+ 30

4.420 4.3 5.0 10.7 50.2 156.8 AAA 30

4.514 3.9 7.1 12.0 55.0 149.3 AAA 30

3.975 1.1 3.3 25.2 58.5 138.5 AA+ 30

4.461 4.4 5.1 10.7 50.4 157.8 AA 30

4.581 3.9 7.1 12.0 55.0 149.3 20

4.012 1.2 3.5 25.4 58.8 138.8 AA+ 20

4.512 4.3 5.0 10.7 50.5 157.6 AA- 20

4.684 3.9 7.1 12.0 55.2 149.2 AAA 20
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2028-07-12

3.446 3.546

2028-02-14 4.098 4.010

2027-01-15 3.566 3.732

2027-07-30 4.001 4.004

2027-09-22 - 3.300

4.218 4.278

2028-04-28 4.129 4.086

2029-05-08 4.202 4.101

2028-10-17 4.209 4.239

4.289 4.324

2029-02-02 4.326 4.356

2028-03-14 4.392 4.402

2027-05-28 3.837 3.906

- 3.418

2029-10-30 4.725 4.552

2029-12-21 - 5.220

2027-07-09 3.926 3.926

2026-09-11 3.136 3.111

1,342

56,271 -1,622 -5,934

1,837,513 -6,942

-1,094

354,571 7,266 -11,810 -14,305

1M

236,646 -7,766 -6,301 -9,175

1D 1W
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IRS(%) CRS(%) Spread(bp)
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14 Jul. 2026

36-06-10 4.26 682 9.9     27-03-10 3.29 -100 0.7     
26-10-13 2.70 220 0.3     27-09-10 3.56 -100 1.2     
27-07-10 3.42 100 1.0     32-12-10 4.15 -26 6.4     
28-03-10 3.67 90 1.7     53-03-10 3.56 -20 26.7   
56-03-10 4.43 51 29.7   54-03-10 4.47 -20 27.7   

1,143 7.5     -266 5.4     

26-10-13 2.70 300 0.3     27-09-10 3.54 -40 1.2     
28-07-13 3.96 190 2.0     54-03-10 4.48 -33 27.7   
36-06-10 4.26 168 9.9     27-09-10 3.53 -30 1.2     
29-07-13 3.99 150 3.0     26-08-18 2.86 -10 0.1     
30-07-13 4.21 120 4.0     27-04-02 3.02 -10 0.7     

928 3.3     -123 8.2     

74-09-10 4.35 100 48.2   56-03-10 4.44 -21 29.7   
36-06-10 4.27 75 9.9     27-01-27 3.70 -10 0.5     
29-06-10 3.81 38 2.9     26-08-13 2.87 -10 0.1     
46-07-13 5.07 30 20.0   27-06-26 3.76 -10 1.0     
47-03-10 4.58 30 20.7   28-02-21 4.21 -10 1.6     

273 25.2   -61 10.7   

34-06-10 1.40 50 7.9     28-06-10 3.68 -55 1.9     
27-10-02 3.53 40 1.2     27-07-02 3.29 -50 1.0     
26-07-30 2.74 40 0.0     27-02-19 3.70 -40 0.6     
27-05-13 3.67 40 0.8     27-09-29 3.95 -40 1.2     
36-06-10 4.26 24 9.9     26-07-23 2.68 -34 0.0     

194 3.7     -219 1.0     


