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KR Market

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

CD91D 2.910 0.0 1.0 -1.0

3.271 -1.7 -5.0 27.3 2.670 2.687

3.705 -5.4 -9.5 2.5 3.860 3.850 AAA

3.866 -3.1 -2.4 8.4 3.960 3.941 AAA

4.116 -3.9 -1.9 11.4 4.000 3.944 AAA

4.330 -1.2 -1.0 16.0 3.960 3.941 AAA

4.545 2.0 5.2 28.0 4.410 4.381 AA

KR Credit(%,bp) YTM 1D 1W 1M 4.449 4.429 AAA

4.624 -3.0 -3.8 13.1 4.550 4.534 AA

4.569 -2.9 -2.5 14.7 3.740 3.731 AAA

7.936 -2.9 -2.5 13.6 4.779 4.795 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y 12.0 7.0 (십억계약,%,년)

LKTBF 10Y 13.0 0.0

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

KOSPI 3.56 -1.59 -25.46

KOSDAQ 0.49 -3.91 -22.06

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

1,473.4 -0.34 -1.31 -3.51  

907.7 -0.55 -1.54 -4.37

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

1Y 3.420 -1.5 1Y 3.480 1 14.9 0.2

2Y 3.770 -5.0 2Y 3.700 1 6.5 0.4

3Y 3.910 -4.5 3Y 3.865 0.5 4.4 -1.4

5Y 4.038 -3.8 5Y 4.005 0.5 -7.9 0.2

10Y 4.150 -2.5 10Y 3.955 0.5 -18.0 -1.3

US Bond Market

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

UST2Y 4.265 5.6 6.9 8.6

UST5Y 4.370 4.9 4.8 13.7

UST10Y 4.629 3.6 3.7 17.4

UST30Y 5.133 2.0 2.7 23.4

KR Credit Market (계약수)

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

3.725 -1.7 -6.0 12.0 64.3 124.4

4.226 -3.1 -3.3 11.4 52.9 159.7

4.410 -3.9 -1.9 15.1 61.0 164.6

3.733 -1.5 -7.0 10.7 62.8 120.5 Fund Flow (십억원)

4.226 -3.2 -2.8 10.2 53.8 154 YTD

4.441 -3.9 -2.0 11.5 59.3 156.5 51,213

4.006 -1.5 -5.5 19.5 64.0 139.6 -173

4.531 -3.0 -3.8 13.1 52.9 167.9 117,193

4.708 -3.8 -1.8 13.3 56.5 150.9 32,777

4.068 -1.5 -5.5 19.5 64.0 140.1 -7,968

4.624 -3.0 -3.8 13.1 52.9 169.2 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.808 -3.8 -1.8 13.3 56.5 150.6 **는 T-4일 기준

4.409 -1.5 -5.5 19.0 62.0 115.3

5.404 -3.0 -3.8 12.6 53.9 161.4 (십억원)

5.919 -3.8 -1.8 13.3 56.5 149.4

5.071 -1.5 -5.5 19.0 62.0 109.8 AA- 200

6.164 -3.0 -3.8 12.6 53.9 157.6 AAA 150

6.598 -3.8 -1.8 13.3 56.5 148.9 AAA 90

5.633 -1.5 -5.5 19.0 62.0 108.8 AA 80

6.815 -3.0 -3.8 12.6 53.9 158 AA 75

7.241 -3.8 -1.8 13.3 56.5 148.9 AAA 60

3.822 -1.8 -5.0 16.2 55.9 127.1 AAA 60

4.386 -2.8 -2.5 15.1 54.8 160.3 AA 60

4.494 -3.9 -1.9 13.8 57.7 152.3 AAA 50

3.915 -1.9 -4.9 16.3 58.0 132.2 AAA 40

4.478 -2.9 -2.4 14.8 53.8 161.7 A 40

4.583 -3.9 -1.9 13.4 57.4 154.9 AA 40

3.952 -1.8 -4.8 16.5 58.2 133 AAA 40

4.518 -2.9 -2.4 14.7 53.8 162.5 AA- 40

4.650 -3.9 -1.9 13.4 57.4 154.9 AAA 30

3.988 -1.9 -4.9 16.6 58.4 133.1 30

4.569 -2.9 -2.5 14.7 53.9 162.3 AAA 30

4.753 -3.9 -1.9 13.5 57.6 154.8 30

2027-07-21 1,700

1,000

7,726

3,850

-3,421

7,264

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

-8,099

-822

-1,851

-743

-329

-2,430

2026-10-20

2028-01-21

2031-07-21 2,000

1,900

2,100

2028-07-21

2028-07-21

2028-07-21

2028-07-21

6,000

5,000

4,300

4,000

3,500

2029-07-20

28,000

6,000

4,000

4.165

2.670

4.530

-1,664

325,777 -11,891 -28,794 -64,189

1M

244,653 -683 8,007 -4,021

1D 1W

213,568 -471 -1,606

2027-01-15 3.615 3.695

-5,915

54,471 -886 -1,779 -6,325

1,826,061 2,746 -12,265

3.979 3.971

2029-07-20 - 4.550

2029-10-08 4.397 4.358

2028-05-26 4.259 4.230

- 4.410

2029-04-20 4.360 4.341

2027-04-15 3.740 3.768

2027-03-12 3.632 3.670

4.279 4.239

2028-06-02 4.285 4.245

2027-11-10 4.041 4.011

2026-09-11 3.412 3.565

4.912 4.612

2030-12-20 3.913 3.792

2030-09-17 4.424 4.430

2027-01-18 3.720 3.823

2027-10-29 3.953 3.952

▪

▪

6,748.0

753.3

102.9

105.2

2027-09-27

2028-03-24

2028-07-21

2027-07-30

MMF*

▪

2076-07-21

22 Jul. 2026

28-03-10 3.70 215 1.6     36-06-10 4.38 -96 9.9     
28-07-21 3.96 200 2.0     27-09-03 3.28 -90 1.1     
29-03-03 3.90 90 2.6     30-09-10 4.11 -39 4.1     
31-03-10 4.14 78 4.6     56-03-10 4.56 -30 29.7   
45-09-10 4.53 73 19.2   42-09-10 4.54 -30 16.2   

656 4.2     -284 9.1     

28-07-21 3.96 100 2.0     26-08-21 2.81 -50 0.1     
29-03-03 3.92 70 2.6     28-03-10 3.69 -30 1.6     
31-07-21 4.45 50 5.0     35-12-10 4.34 -22 9.4     
28-07-21 3.96 50 2.0     27-10-02 3.52 -20 1.2     
45-09-10 4.53 47 19.2   30-09-10 4.09 -20 4.1     

317 5.2     -142 2.6     

76-07-21 4.78 100 50.0   51-03-10 4.62 -70 24.7   
56-03-10 4.57 83 29.7   27-04-12 3.58 -50 0.7     
36-06-10 4.34 66 9.9     28-06-10 3.71 -40 1.9     
53-03-10 4.58 30 26.7   27-12-10 3.55 -30 1.4     
28-03-10 3.71 24 1.6     29-10-08 4.36 -30 3.2     

303 29.6   -220 9.0     

31-07-21 4.45 150 5.0     29-06-10 3.88 -42 2.9     
28-01-21 3.86 60 1.5     28-12-10 3.84 -41 2.4     
28-07-21 3.96 50 2.0     28-03-10 3.71 -37 1.6     
27-07-21 3.74 50 1.0     26-11-09 2.86 -30 0.3     
26-07-30 2.74 50 0.0     28-05-26 4.23 -30 1.8     

360 2.8     -180 1.9     


