fﬁi‘ DAOL Daily Bond Morning Brief
0

=10/5:19.5 (-2.5) 330/10: 17.7 (3.4)

KR Market
KR Bond(%,bp) Y™ 1D 1w M
CD91D 2.910 1.0 0.0 -1.0
Eohy 3.276 -2.9 -14| 325
Eohy 3.733 -3.7 13| 103
Enki 3.852 -15 72| 137
2u5Y 4.105 -0.7 80| 200
2110Y 4.300 -3.2 38| 190
21207 4.460 -0.2 25| 202
KR Credit(%,bp) YTM 1D 1w M
SBAAA- 3Y 4.612 -25 60| 201
BIAK] AA- 3Y 4.553 -1.9 76| 211
S|ARK BBB+ 3Y 7.920 -1.9 76| 200
KTB Futures(tick) =%t 1D 1w pobsl
KTBF 3Y 102.9 8.0 -21.0
LKTBF 10Y 105.4 23.0 -64.0
KR Stock(%) Index 1D 1w im
KOSPI 6,820.6 -6.37 -6.46 | -21.84
KOSDAQ 791.8 -4.53 -0.27 | -22.27
FX Market(%) Price 1D 1w iM
/e 1,480.4 -0.29 -1.71| -2.06
/100 912.0 -0.91 -213| -3.06
IRS(%) 1D(bp) CRS(%) 1D(bp)  Spread(bp) 1D(bp)
1y 3.435 -2.5 1y 3.450 -5|IRS-E1 15.9 0.4
2y | 3793| -27| 2y 3.660 | -4|Rs-52 | 59 10
3y | 3923| -28| 3y 3825| -15|Rs-®3| 71| -13
sy | 4033| -20| sY 3.970 | -1/Rrs-25 | 73| -13
10y | 4138 -15]  10v 3.920 | -1 IRS-%W‘ -16.3 17
US Bond Market
US Bond(%,bp) YTM 1D 1w 1M
usT2Y 4.141 0.6 -4.0 8.6
USTSY 4.270 07 -14| 106
USsT10Y 4.555 05 01| 115
UST30Y 5.085 0.4 19| 141
KR Credit Market
Bond Yield(%, bp) Yield 1D 1w M 3M 1y
E2KH AAA 1Y 3.737 -3.0 -1.0| 186| 639 1271
E:AH AAA 3Y 4.212 -2.0 58| 181| 502| 1584
E2KH AAA BY 4.399 -0.7 80| 238| 584| 1622
28K AAA 1Y 3.737 -4.3 -3.4 17.2 630 | 1215
28Kkl AAA 3Y 4.213 -1.7 65| 181| 515| 1523
234K AAA BY 4.430 -0.7 7.8 21.2 56.7 154
28K AA 1Y 4.006 -4.0 -1.0| 255| 612 1404
S8 AA 3Y 4.519 -25 60| 201| 499| 166.2
28K AA BY 4.696 -0.7 80| 223| 536| 1484
S8 AA- 1Y 4.068 -4.0 -1.0| 255| 615| 1409
28K AA- 3Y 4.612 -25 60| 201| 507| 1675
S8 AA- 5Y 4.796 -0.7 80| 223| 538| 1481
281 A+ 1Y 4.409 -4.0 -15| 250| 595 115
8 A+ 3Y 5.392 -2.5 55 19.6 51.7 | 159.4
281 A+ 5Y 5.907 -0.7 80| 223| 538| 1469
S8MA 1Y 5.071 -4.0 -15| 250| 595| 1095
28K A 3Y 6.152 -25 55 19.6 | 517 | 1556
S8x A BY 6.586 -0.7 80| 223| 538| 1464
2B A- 1Y 5.633 -4.0 -15| 250| 595| 1085
8 A- 3Y 6.803 -25 55 19.6 517 156
28K A- BY 7.229 -0.7 80| 223| 538| 1464
SIALH AAA 1Y 3.829 -26 -0.1 24.7 549 | 1281
BIARH AAA 3Y 4.369 -2.0 75| 214| 526| 1587
SIALH AAA BY 4.483 -0.7 8.1 225 549 | 1499
BIARE AA+ 1Y 3.922 -25 02| 247| 572| 1333
SIAHH AA+ 3Y 4.462 -1.8 7.7 212 51.5| 160.1
BIARH AA+ BY 4.572 -0.7 80| 222| 547| 1524
S AA 1Y 3.959 -25 0.2 249 57.4 134
BIARK] AA 3Y 4.502 -1.8 76| 212| 515| 1609
SIAHH AA BY 4.639 -0.7 8.0 22.2 547 | 1524
BIARKY AA- 1Y 3.995 -25 02| 251| 576| 1341
SIAHH AA- 3Y 4553 -1.9 7.6 21.1 516 | 1607
BIARK] AA- BY 4.742 -0.7 80| 222| 549| 1523

DAOL cresxza
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TY 2 A3 el Aat (gl 3 42 1000 B
359 T2 Y LAY FEZFE| UH3AL A8EF
EX|Z=ERIH616 Ex 2029-07-16 3,000 | 4.229 | 4.220 AAA
ZEHIBTAL293(AH) Ek 2029-07-16 2,700 | 4.156 | 4.147 AAA
AI1=2896 281 2029-07-16 2,000 | 4.505 | 4.482 AA+
OPO|AZHAUEIZEH 3 BIAY 2056-07-16 900 | 5.828 A-
X[ ANE19-1 SIARY 2028-07-16 200 | 5.065 | 5.045 A
gloj22cB SIARKY 2031-07-16 200
X[ AQlE19-2 SIARY 2029-07-16 150 | 5292 | 5.284 A
EfTiE293 SIARY 2028-07-16 8| 6.000
FHE S 20/ Hg (&1t %, |)
QU201 2:0ji4- A2| 5 QI201 0 A2| 5
z2 ob|  3olE g3 FEID| 2 0| aolE 43 mEob|
3} DIl 2 NS MR READ| 0 - 3 8Dl U K5 MR AED| 0 -
o3 20t A1) 521 o Ol d9) 521
22 0| - folE 3 ZEob| 2= 9] polE - 3f  ZEob|
72 | 51 0KS WA THEb| 0 = 22} bl 9 715 Ta ZEEb| 0 =
I51/0| 2 0h4 49| 52 51/|2 20 A 521

2} 31| 91 05 W THEAD| 0 S

o -6,150 -1,499 -1,845 4,430 6,431
5L 17,896 -1,212 -3,760 -20,136 7,789
Fund Flow (M)

MMF* 238,053 1,761 -11,325 -12,389 | 44,613
X 214,504 -732 73 -771 763
ESS L 349,864 12,716 6,220 -38,261 | 141,280
HEGolgr* 1,825,842 -4,428 -11,632 -7,714 | 32,559
CDBaa 55,477 -732 -998 -5453 | -6,962
v T2 JIE, BEE 84X U ETF MYl JIE
e T-42 J|FE
Y 2 S|ARY Hal Li (M)
z=4 B85 iz DimolE HaoE Helg
KT199-3 AAA 2028-07-12 4.254 4.213 140
AE2024H4X253HM-1(5) | AAA 2027-03-29 3.654 3.627 97
AR beta|37-1 AA 2027-10-29 4.108 4.086 60
KBZEXIF52-1 AAA 2027-03-24 3.610 3.597 60
S 8MM2019-4 AAA 2029-10-08 4.377 4.312 60
BHEIA|ARIG-1 AA 2028-02-11 4.180 4.136 50
SKHz|=88-1 AAA 2027-02-22 3.526 3.599 40
S-0il59-1 AA+ 2028-06-19 4.281 4.230 40
e P AA 2028-02-25 4.217 4.197 30
SHREHLITA1-2 AAA 2028-02-20 4.183 4.162 30
LG&fet58-1 AA 2028-01-24 4.183 4.163 30
LBt EXIF150-2 AAA 2027-08-11 3.860 3.834 30
JBEEXIF40 AA+ 2027-09-23 4.039 4.041 30
AHommZe[£3-2 AA- 2027-06-25 4.072 4.169 20
LIEQIHZRLS 2029-06-11 4.090 4.050 20
ZATQIE32-2 AA- 2026-08-28 3.243 3.242 20
HOMM77-2 AA- 2027-10-07 4.143 4.127 20
SREXISH27-1 AA 2026-10-23 3.345 3.310 20




