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KR Market

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

CD91D 2.910 0.0 1.0 -1.0

3.286 1.5 -1.9 27.0 3.510 3.611 AAA

3.760 5.5 -1.0 6.2

3.915 4.9 4.8 11.0 3.090 3.090 AAA

4.175 5.9 6.3 13.5 5.335 5.331 A

4.385 5.5 5.3 19.3 4.567 4.574 AA-

4.625 8.0 16.3 33.5 4.440 4.439 AA-

KR Credit(%,bp) YTM 1D 1W 1M 4.280 4.281 AA-

4.667 4.3 3.0 14.6 4.090 4.088 AA-

4.616 4.7 4.4 16.9 4.977 4.978 A

7.983 4.7 4.4 15.8 4.515 4.522 AA-

KTB Futures(tick) 1D 1W

KTBF 3Y -18.0 -19.0 (십억계약,%,년)

LKTBF 10Y -62.0 -85.0

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

KOSPI 0.74 -6.68 -25.42

KOSDAQ -0.30 -9.45 -22.44

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

1,480.1 0.45 -0.31 -3.70  

908.8 0.12 -1.25 -4.47

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

1Y 3.475 5.5 1Y 3.530 5 18.9 4.0

2Y 3.830 6.0 2Y 3.760 6 7.0 0.5

3Y 3.965 5.5 3Y 3.915 5 5.0 0.6

5Y 4.083 4.5 5Y 4.050 4.5 -9.3 -1.4

10Y 4.208 5.7 10Y 4.000 4.5 -17.8 0.2

US Bond Market

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

UST2Y 4.299 3.4 16.4 7.2

UST5Y 4.404 3.4 14.1 11.5

UST10Y 4.656 2.7 10.6 14.5

UST30Y 5.146 1.3 6.5 19.7

KR Credit Market (계약수)

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

3.729 0.4 -3.8 10.1 62.1 125.7

4.263 3.7 3.1 12.2 48.9 162.9

4.465 5.5 5.9 16.8 58.7 170.6

3.735 0.2 -4.5 8.4 60.5 121 Fund Flow (십억원)

4.267 4.1 3.7 11.3 50.0 157.9 YTD

4.496 5.5 5.9 13.0 56.6 162.4 53,401

4.016 1.0 -3.0 18.0 64.0 141.1 -171

4.574 4.3 3.0 14.6 49.2 172 122,382

4.766 5.8 6.3 15.3 54.0 157.2 40,597

4.078 1.0 -3.0 18.0 64.0 141.6 -8,741

4.667 4.3 3.0 14.6 49.2 173.3 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.866 5.8 6.3 15.3 54.0 156.9 **는 T-4일 기준

4.419 1.0 -3.0 17.5 63.0 117.3

5.447 4.3 3.0 14.1 50.2 165.5 (십억원)

5.977 5.8 6.3 15.3 54.0 155.7

5.081 1.0 -3.0 17.5 63.0 111.8 80

6.207 4.3 3.0 14.1 50.2 161.7 AA- 80

6.656 5.8 6.3 15.3 54.0 155.2 AA- 60

5.643 1.0 -3.0 17.5 63.0 110.8 SK312-2 AA+ 40

6.858 4.3 3.0 14.1 50.2 162.1 AA 40

7.299 5.8 6.3 15.3 54.0 155.2 AA- 40

3.837 1.5 -1.8 15.2 55.6 129.7 KT190-3 AAA 40

4.430 4.4 4.1 17.0 50.8 164.2 AAA 40

4.551 5.7 6.1 15.4 55.1 158.6 AA 40

3.927 1.2 -2.0 15.0 57.4 134.7 AAA 40

4.525 4.7 4.5 16.9 50.1 166.1 SK310-2 AA+ 35

4.640 5.7 6.1 15.1 54.6 161.2 30

3.964 1.2 -2.0 15.2 57.6 135.4 AA 30

4.565 4.7 4.5 16.9 50.1 166.9 AAA 30

4.707 5.7 6.1 15.1 54.6 161.2 AA 30

4.000 1.2 -2.0 15.3 57.7 135.5 AAA 30

4.616 4.7 4.4 16.9 50.2 166.7 SK307-2 AA+ 30

4.810 5.7 6.1 15.1 54.8 161.1 AAA 30
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3.193 3.187

2027-09-18 3.875 3.901
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2027-08-04 4.040 4.014

3.690 3.569

2027-01-22 3.555 3.622

2029-01-16 4.299 4.310
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4.046 4.053

2027-05-27 3.956 3.942

2028-04-27 4.245 4.268

2028-01-30 4.045 4.053

3.966 3.977

2028-03-24 4.245 4.245

2027-01-29 3.686 3.732

2027-01-29 3.676 3.735

2026-09-23 3.880

1,927

53,699 -772 -2,641 -7,257

1,833,881 7,820 -1,199

-1,662

330,965 5,188 -8,055 -59,001

1M

246,841 2,188 9,346 -1,833
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IRS(%) CRS(%) Spread(bp)
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23 Jul. 2026

56-03-10 4.62 146 29.7   28-06-10 3.74 -144 1.9     
28-03-10 3.72 56 1.6     42-09-10 4.63 -113 16.1   
45-09-10 4.60 52 19.2   35-06-10 4.37 -100 8.9     
35-12-10 4.37 47 9.4     28-12-10 3.84 -50 2.4     
29-06-10 3.90 32 2.9     36-06-10 4.38 -43 9.9     

333 17.9   -450 7.8     

31-03-10 4.15 90 4.6     26-08-22 2.81 -60 0.1     
28-07-21 2.20 87 2.0     44-09-10 4.60 -25 18.2   
28-12-10 3.84 80 2.4     27-03-11 3.48 -20 0.6     
31-07-31 4.35 66 5.0     28-07-02 3.76 -20 1.9     
27-12-10 3.56 60 1.4     26-09-10 2.81 -10 0.1     

383 3.1     -135 3.8     

31-03-10 4.17 183 4.6     27-12-10 3.57 -120 1.4     
53-03-10 4.63 107 26.7   28-06-10 3.74 -30 1.9     
56-03-10 4.61 50 29.7   27-08-30 4.06 -20 1.1     
28-03-10 3.72 40 1.6     27-01-29 3.67 -20 0.5     
28-07-21 5.34 30 2.0     28-12-10 3.84 -20 2.4     

410 13.0   -210 1.4     

27-07-22 3.09 90 1.0     28-12-10 3.86 -54 2.4     
29-06-10 3.90 64 2.9     27-11-14 3.76 -40 1.3     
26-07-31 2.76 60 0.0     28-04-02 3.73 -40 1.7     
26-07-24 2.78 50 0.0     52-09-10 4.64 -40 26.2   
27-08-20 4.09 50 1.1     27-10-22 3.37 -20 1.3     

314 1.1     -194 6.8     


