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KR Market

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

CD91D 2.920 1.0 1.0 0.0

3.288 -1.7 0.0 25.8 4.090 4.076 AAA

3.730 -7.5 -2.9 8.0 3.120 3.112 AAA

3.867 -8.6 -3.0 15.1 4.449 4.405 AAA

4.117 -9.3 -3.8 17.4 3.110 3.110 AAA

4.330 -11.5 -1.2 21.3 3.890 3.878 AAA

4.562 -7.8 3.7 25.3 4.341 4.304 AAA

KR Credit(%,bp) YTM 1D 1W 1M 4.449 4.405 AAA

4.619 -8.0 -3.5 16.1 4.299 4.257 AAA

4.569 -8.2 -2.9 17.9 3.110 3.110 AAA

7.934 -8.6 -3.1 17.0 4.500 4.454 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y 28.0 0.0 (십억계약,%,년)

LKTBF 10Y 97.0 -1.0

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

KOSPI 0.97 3.68 -19.68

KOSDAQ 2.22 2.03 -10.16

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

1,468.5 0.13 -0.67 -4.14  

897.9 0.54 -1.63 -5.54

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

1Y 3.460 -4.7 1Y 3.680 -0.5 17.2 -3.0

2Y 3.803 -7.7 2Y 3.815 -5.5 7.3 -0.2

3Y 3.930 -8.7 3Y 3.930 -7.5 6.3 -0.2

5Y 4.055 -9.3 5Y 4.010 -10 -6.2 0.0

10Y 4.160 -10.3 10Y 3.955 -10 -17.0 1.3

US Bond Market

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

UST2Y 4.324 -0.9 11.5 23.1

UST5Y 4.407 -2.0 8.6 27.7

UST10Y 4.650 -2.8 5.7 27.9

UST30Y 5.138 -2.1 2.5 27.2

KR Credit Market (계약수)

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

3.715 -1.7 -2.7 4.0 59.7 122.3

4.212 -8.5 -4.5 13.4 38.1 155.8

4.409 -9.1 -4.0 18.3 46.7 163.8

3.716 -2.4 -3.2 1.6 57.7 118.2 Fund Flow (십억원)

4.215 -8.5 -4.3 14.0 38.0 151.3 YTD

4.441 -9.1 -3.9 16.9 44.6 155.6 54,598

4.001 -2.5 -2.0 8.5 62.0 138.8 -272

4.526 -8.0 -3.5 16.1 38.1 165.2 120,864

4.718 -8.8 -2.8 19.3 43.2 151.7 37,473

4.063 -2.5 -2.0 8.5 62.0 139.3 -9,666

4.619 -8.0 -3.5 16.1 38.1 166.5 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.818 -8.8 -2.8 19.3 43.2 151.4 **는 T-4일 기준

4.404 -2.5 -2.0 8.0 61.0 116.3

5.399 -8.0 -3.5 15.6 39.1 158.7 (십억원)

5.929 -8.8 -2.8 19.3 43.2 150.2

5.066 -2.5 -2.0 8.0 61.0 110.8 AAA 280

6.159 -8.0 -3.5 15.6 39.1 154.9 AAA 250

6.608 -8.8 -2.8 19.3 43.2 149.7 AAA 200

5.628 -2.5 -2.0 8.0 61.0 109.8 SK307-2 AA+ 140

6.810 -8.0 -3.5 15.6 39.1 155.3 AA- 120

7.251 -8.8 -2.8 19.3 43.2 149.7 AA- 80

3.836 -1.9 -0.4 9.4 55.5 129.3 AAA 70

4.377 -8.5 -3.7 17.9 38.7 157.2 AA 60

4.492 -9.3 -4.1 18.7 42.6 151.6 40

3.924 -2.1 -1.0 9.0 56.9 133.9 AA 40

4.477 -8.2 -3.0 17.9 38.5 159.2 AA 40

4.582 -9.3 -4.0 18.7 42.2 154 AA- 40

3.960 -2.2 -1.0 9.1 57.0 134.6 AA+ 40

4.518 -8.2 -2.9 18.0 38.6 160.2 AA 40

4.649 -9.3 -4.0 18.7 42.2 154 AAA 40

3.997 -2.1 -1.0 9.4 57.3 134.8 A+ 30

4.569 -8.2 -2.9 17.9 38.7 160 AAA 30

4.752 -9.3 -4.0 18.7 42.4 153.8 AAA 30
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6,755.8

764.9

102.9

105.2

2031-07-24

2027-04-27

2028-03-14

2028-05-30

MMF*

▪

2031-07-27

4.522 4.491

2027-10-15 4.449 4.442

2026-11-08 3.255 3.149

2026-09-14 3.256 3.186

2036-07-25 4.957

3.928 3.910

2029-01-28 4.414 4.428

2027-08-04 4.065 3.989

2026-11-04 3.400 3.377

4.364 4.305

2031-06-20 3.520

2029-01-27 4.546 4.561

2027-12-10 4.039 4.003

4.346 4.333

2028-04-28 4.436 4.437

2029-07-27 4.449

2028-07-27 4.360

2029-07-27 4.449

-14,862

52,773 -57 -2,584 -7,401

1,830,757 389 7,442

-1,106

329,447 -12,213 -8,220 -42,372

1M

248,038 1,921 2,702 9,485

1D 1W

213,469 93 -570

5,700 2.735

2029-07-27 2,200

2,100

2,500

2029-07-27

2027-07-27

2028-04-27

2028-07-27

7,200

3,600

3,300

2,900

2,700

2029-07-27

2027-07-27 2,000

2,000

31,477

-17,440

-10,483

29,328

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

-5,087

-14,121

473

766

-5,495

-4,870

2029-01-27

2027-01-27

28 Jul. 2026

56-03-10 4.57 129 29.6   26-12-10 3.07 -130 0.4     
28-03-10 3.74 60 1.6     27-03-10 3.33 -100 0.6     
55-09-10 4.58 17 29.1   26-12-10 3.05 -50 0.4     
31-03-10 4.14 6 4.6     27-03-10 3.31 -50 0.6     
27-03-10 3.29 1 0.6     35-12-10 4.37 -47 9.4     

213 20.9   -377 1.6     

26-10-27 2.74 370 0.3     28-12-10 3.86 -217 2.4     
29-01-27 4.09 260 2.5     26-12-10 3.04 -120 0.4     
27-09-10 3.45 100 1.1     27-03-10 3.31 -100 0.6     
28-04-27 3.89 60 1.8     26-10-14 2.93 -40 0.2     
31-07-27 4.50 50 5.0     27-10-07 3.85 -30 1.2     

840 1.4     -507 1.3     

31-07-27 4.50 58 5.0     27-12-10 3.57 -260 1.4     
36-07-25 4.96 40 10.0   56-03-10 4.57 -106 29.6   
29-01-27 4.09 30 2.5     27-08-13 3.72 -90 1.0     
29-07-27 4.71 20 3.0     28-06-10 3.74 -80 1.9     
27-09-10 3.52 10 1.1     53-03-10 4.61 -70 26.6   

158 5.3     -606 9.3     

27-07-27 3.11 220 1.0     29-06-10 3.88 -110 2.9     
27-07-27 3.11 200 1.0     28-12-10 3.84 -76 2.4     
29-01-27 4.09 195 2.5     35-12-10 4.35 -70 9.4     
28-07-27 4.36 120 2.0     28-04-02 3.74 -50 1.7     
27-07-27 3.11 100 1.0     27-04-17 3.57 -50 0.7     

835 1.5     -356 3.6     


