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KR Market

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

CD91D 2.900 0.0 -1.0 -2.0

3.321 2.1 2.5 33.0 2.695 2.721

3.800 6.0 8.0 9.2 4.000 4.043 AAA

3.890 8.0 11.2 10.0 4.004 4.007 AAA

4.135 8.8 14.5 18.0 4.321 4.383 AAA

4.340 7.3 12.3 14.5 4.269 4.309 AAA

4.493 6.8 9.3 20.0 4.410 4.470 AA

KR Credit(%,bp) YTM 1D 1W 1M 4.010 4.053 AAA

4.662 7.5 11.6 19.1 4.105 4.108 AAA

4.594 8.2 12.4 18.9 4.228 4.265 AAA

7.961 8.2 12.2 17.8 3.949 3.952 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y -28.0 -40.0 (십억계약,%,년)

LKTBF 10Y -73.0 -86.0

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

KOSPI 0.73 -10.44 -15.59

KOSDAQ -1.92 -5.68 -23.82

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

1,493.0 -0.69 -2.30 -1.76  

921.9 0.15 -1.77 -2.79

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

1Y 3.475 5.0 1Y 3.550 4.5 15.4 2.9

2Y 3.850 8.0 2Y 3.715 4 5.0 2.0

3Y 3.970 8.8 3Y 3.850 5.5 8.0 0.8

5Y 4.065 8.8 5Y 3.975 4 -7.0 0.0

10Y 4.160 8.5 10Y 3.935 4 -18.0 1.2

US Bond Market

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

UST2Y 4.196 -8.9 0.8 11.3

UST5Y 4.322 -5.6 3.3 11.5

UST10Y 4.592 -3.2 4.0 11.2

UST30Y 5.106 0.0 4.9 13.8

KR Credit Market (계약수)

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

3.785 2.1 4.2 21.8 68.6 132.2

4.259 7.3 11.2 16.1 58.0 160.4

4.429 8.8 14.7 21.8 65.9 163.7

3.803 2.0 3.1 21.8 69.7 128.4 Fund Flow (십억원)

4.254 7.8 11.1 15.9 59.3 154 YTD

4.461 8.8 14.4 19.4 65.5 155 44,054

4.061 3.0 5.0 28.5 66.7 146.7 1,229

4.569 7.5 11.6 19.1 58.4 169.2 130,436

4.726 8.8 14.5 20.3 62.3 149.6 41,796

4.123 3.0 5.0 28.5 67.0 147.2 -6,100

4.662 7.5 11.6 19.1 59.2 170.2 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.826 8.8 14.5 20.3 62.5 149.3 **는 T-4일 기준

4.464 3.0 4.5 28.0 65.0 121

5.442 7.5 11.1 18.6 60.2 162.1 (십억원)

5.937 8.8 14.5 20.3 62.5 148.1

5.126 3.0 4.5 28.0 65.0 115.5 AAA 200

6.202 7.5 11.1 18.6 60.2 158.3 AA 140

6.616 8.8 14.5 20.3 62.5 147.6 SK297-2 AA+ 120

5.688 3.0 4.5 28.0 65.0 114.5 AAA 100

6.853 7.5 11.1 18.6 60.2 158.7 AA- 80

7.259 8.8 14.5 20.3 62.5 147.6 80

3.872 2.5 5.2 27.6 59.1 132.7 AAA 70

4.411 8.2 12.3 19.3 60.2 160.6 60

4.513 8.8 14.9 21.1 63.6 151.1 AA- 60

3.964 2.5 5.4 27.6 61.7 138 A+ 60

4.502 8.2 12.4 18.9 58.9 162.4 AA 50

4.602 8.8 14.8 20.8 63.4 153.6 AAA 40

4.000 2.5 5.5 27.7 61.8 138.6 AA- 40

4.542 8.1 12.3 18.8 58.9 163.3 30

4.669 8.8 14.8 20.8 63.4 153.6 AAA 30

4.037 2.5 5.7 27.9 62.0 138.8 AA 30

4.594 8.2 12.4 18.9 59.1 163.2 30

4.772 8.8 14.9 20.8 63.6 153.5 AAA 30

2029-07-13 1,300

1,200
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IRS(%) CRS(%) Spread(bp)
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6,000

3,200
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28,000

6,000

4.255

2.695

-1,298

339,020 -15,551 -27,502 -29,856

1M

237,495 849 -8,911 -8,326

1D 1W

214,970 -204 1,331

2029-07-12 - 4.321

-1,662

56,340 89 -1,015 -5,337

1,835,080 -3,246 840

- 4.269

2027-01-15 3.587 3.726

2027-06-11 3.931 3.950

2026-09-13 3.270 3.246

3.407 3.385

2027-06-25 4.041 4.141

2028-08-18 5.181 4.874

2029-08-29 4.290 4.330

3.148 3.108

2029-01-30 4.570 4.635

2028-08-11 4.858 4.918

2029-01-15 4.396 4.451

4.364 4.424

2027-01-20 3.544 3.656

2027-09-27 4.967 4.763

2027-07-25 4.924 4.703

2027-02-26 3.506 3.623

▪

▪

6,856.8

784.0

102.7

105.1

2029-02-09

2026-09-08

2031-06-20

2029-07-13

MMF*

▪

2028-07-14

15 Jul. 2026

29-03-03 3.89 280 2.6     27-03-03 2.86 -250 0.6     
55-09-10 4.48 175 29.2   35-06-10 4.29 -143 8.9     
31-03-10 4.11 86 4.7     26-12-10 3.03 -23 0.4     
28-03-10 3.75 79 1.7     51-03-10 2.13 -20 24.7   
56-03-10 4.46 71 29.7   28-09-10 3.80 -8 2.2     

692 12.3   -444 4.4     

29-03-03 3.92 260 2.6     27-03-03 2.89 -450 0.6     
29-07-14 4.11 130 3.0     27-09-03 3.31 -150 1.1     
26-09-17 2.95 80 0.2     35-06-10 4.29 -70 8.9     
28-07-14 3.95 70 2.0     31-03-10 4.12 -40 4.7     
29-07-18 4.23 60 3.0     27-04-02 3.07 -30 0.7     

600 2.4     -740 1.7     

31-03-10 4.12 122 4.7     27-03-03 2.88 -80 0.6     
36-06-10 4.33 119 9.9     SK297-2 26-09-13 3.20 -60 0.2     
76-07-14 4.69 80 50.0   29-07-18 4.22 -60 3.0     
31-07-14 4.36 80 5.0     26-10-15 2.91 -50 0.3     
28-04-02 3.78 60 1.7     28-01-19 3.94 -50 1.5     

461 13.6   -300 1.1     

26-07-16 2.66 100 0.0     56-03-10 4.50 -72 29.7   
26-07-23 2.80 70 0.0     26-08-01 2.90 -40 0.0     
29-06-10 3.89 66 2.9     28-08-18 4.82 -40 2.1     
29-08-14 4.39 60 3.1     26-08-12 3.00 -30 0.1     
27-07-14 4.02 60 1.0     29-07-19 4.48 -30 3.0     

356 1.2     -212 10.9   


