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KR Market

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

CD91D 2.910 0.0 1.0 -1.0

3.288 1.2 -1.2 29.0 4.100 4.105 AAA

3.759 2.6 1.9 7.9 6.350

3.897 4.5 8.7 11.5 4.352 4.368 AAA

4.155 5.0 10.8 15.3 5.200

4.342 4.2 7.5 17.2 3.210 3.260 AAA

4.525 6.5 10.0 26.0 4.115

KR Credit(%,bp) YTM 1D 1W 1M 4.045

4.654 4.2 6.7 16.1 4.608 4.620 AA-

4.598 4.5 8.6 17.6 4.302 4.297 AA+

7.965 4.5 8.6 16.5 4.292 4.287 AA+

KTB Futures(tick) 1D 1W

KTBF 3Y -13.0 4.0 (십억계약,%,년)

LKTBF 10Y -36.0 0.0

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

KOSPI -4.46 -4.27 -28.02

KOSDAQ -5.33 -6.22 -22.44

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

1,478.4 -0.01 -1.66 -3.18  

912.7 0.08 -0.85 -3.85

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

1Y 3.435 0.0 1Y 3.470 2 14.7 -1.2

2Y 3.820 2.7 2Y 3.690 3 6.1 0.2

3Y 3.955 3.3 3Y 3.860 3.5 5.8 -1.2

5Y 4.075 4.3 5Y 4.000 3 -8.0 -0.7

10Y 4.175 3.7 10Y 3.950 3 -16.7 -0.5

US Bond Market

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

UST2Y 4.209 2.9 -7.6 3.0

UST5Y 4.321 4.1 -5.7 8.8

UST10Y 4.593 4.4 -3.1 13.8

UST30Y 5.113 4.2 0.7 21.4

KR Credit Market (계약수)

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

3.742 0.5 -2.2 13.7 64.9 126.3

4.257 4.5 7.1 14.5 58.6 161

4.449 5.0 10.8 19.0 67.1 166.5

3.748 1.1 -3.5 12.2 64.3 121.9 Fund Flow (십억원)

4.258 4.5 8.2 13.4 59.8 155.4 YTD

4.480 5.0 10.7 15.4 65.5 158.3 51,896

4.021 1.5 -1.0 21.0 64.5 141.1 297

4.561 4.2 6.7 16.1 58.4 169.2 129,084

4.746 5.0 10.8 17.1 62.3 152.7 30,031

4.083 1.5 -1.0 21.0 64.5 141.6 -7,083

4.654 4.2 6.7 16.1 58.4 170.5 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.846 5.0 10.8 17.1 62.5 152.4 **는 T-4일 기준

4.424 1.5 -1.0 20.5 62.5 116.3

5.434 4.2 6.7 15.6 59.4 162.4 (십억원)

5.957 5.0 10.8 17.1 62.5 151.2

5.086 1.5 -1.0 20.5 62.5 110.8 AAA 300

6.194 4.2 6.7 15.6 59.4 158.6 AA 80

6.636 5.0 10.8 17.1 62.5 150.7 AAA 60

5.648 1.5 -1.0 20.5 62.5 109.8 AAA 50

6.845 4.2 6.7 15.6 59.4 159 40

7.279 5.0 10.8 17.1 62.5 150.7 40

3.840 1.1 -0.7 18.0 57.0 128.4 AA+ 40

4.414 4.5 8.5 17.9 60.5 161.2 AA 40

4.533 5.0 10.8 17.7 63.7 154.1 AA+ 30

3.934 1.2 -0.5 18.2 59.3 133.9 AA- 30

4.507 4.5 8.7 17.7 59.6 162.9 AAA 30

4.622 5.0 10.8 17.3 63.5 156.8 AAA 30

3.970 1.1 -0.5 18.3 59.4 134.5 AAA 30

4.547 4.5 8.6 17.6 59.6 163.7 AAA 30

4.689 5.0 10.8 17.3 63.5 156.8 AAA 30

4.007 1.2 -0.5 18.5 59.6 134.7 AAA 30

4.598 4.5 8.6 17.6 59.7 163.5 AAA 30

4.792 5.0 10.8 17.4 63.7 156.6 AA+ 30
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3.548 3.606

2027-02-26 3.538 3.585

2028-05-28 4.200 4.230

2028-02-21 4.095 4.146

2028-04-22 4.142 4.201

4.394 4.444

2028-02-17 4.092 4.143

2027-01-27 3.612 3.678

2027-04-20 3.687 3.718

3.557 3.610

2027-01-29 3.569 3.593

2027-07-12 4.827 4.644

2028-06-23 4.226 4.276

3.714 3.742

2027-07-25 4.842 4.646

2027-01-15 3.556 3.601

2027-11-10 4.025 4.050

2029-07-20 - 4.352

-10,241

55,357 -121 -915 -5,574

1,823,315 -2,527 -14,198

-1,194

337,668 -12,196 -9,638 -52,299

1M

245,336 7,283 923 -3,338

1D 1W

214,038 -466 -1,342
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IRS(%) CRS(%) Spread(bp)
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21 Jul. 2026

31-03-10 4.16 676 4.6     30-12-10 4.10 -50 4.4     
28-03-10 3.75 80 1.6     26-09-10 2.82 -20 0.1     
28-12-10 3.77 80 2.4     53-03-10 3.59 -20 26.7   
35-12-10 4.34 70 9.4     26-09-10 2.82 -17 0.1     
29-06-10 3.89 60 2.9     33-06-10 4.25 -1 6.9     

966 4.4     -108 7.1     

26-10-20 2.68 330 0.3     31-03-10 4.16 -75 4.6     
29-07-20 4.10 230 3.0     26-10-14 2.94 -50 0.2     
27-06-10 3.36 150 0.9     30-12-10 4.10 -50 4.4     
27-12-10 3.57 100 1.4     27-02-24 3.52 -20 0.6     
31-07-31 4.30 48 5.0     26-10-13 2.96 -20 0.2     

858 1.5     -215 2.8     

31-03-10 4.16 91 4.6     30-12-10 4.24 -30 4.4     
28-03-10 3.75 74 1.6     27-03-10 3.29 -20 0.6     
54-03-10 3.30 49 27.7   28-12-10 3.84 -11 2.4     
26-10-20 2.69 40 0.3     28-08-24 4.07 -10 2.1     
29-06-10 3.90 29 2.9     27-07-25 3.81 -10 1.0     

283 7.0     -81 2.5     

29-07-20 4.35 200 3.0     56-03-10 4.54 -71 29.7   
29-07-20 4.10 150 3.0     28-12-10 3.85 -61 2.4     
26-07-23 2.75 100 0.0     54-03-10 3.31 -50 27.7   
26-07-26 2.78 80 0.0     28-03-10 3.74 -36 1.6     
31-03-10 4.16 73 4.6     29-03-10 4.03 -25 2.6     

603 2.3     -243 15.5   


