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KR Market

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

CD91D 2.920 0.0 1.0 0.0

3.271 -0.7 -1.5 21.8 3.480 3.600 AAA

3.691 -1.4 -6.9 2.8 3.880 3.873 AAA

3.803 -2.7 -11.2 6.8 3.890 3.883 AAA

4.037 -3.3 -13.8 7.5 4.528 4.495 AA

4.255 -3.7 -13.0 11.5 4.528 4.495 AA

4.480 -5.0 -14.5 16.0 3.690 3.686 AAA

KR Credit(%,bp) YTM 1D 1W 1M 5.202 5.176 A

4.554 -2.8 -11.3 7.3 4.960 4.945 A

4.505 -2.7 -11.1 9.1 4.459 4.423 AA+

7.872 -2.7 -11.1 8.4 4.429 4.414 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y 9.0 40.0 (십억계약,%,년)

LKTBF 10Y 29.0 129.0

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

KOSPI -5.98 -16.69 -32.54

KOSDAQ -6.12 -11.77 -28.01

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

1,446.7 -1.08 -2.26 -6.37  

886.7 -0.54 -2.43 -6.96

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

1Y 3.423 -2.5 1Y 3.675 -2.5 15.2 -1.8

2Y 3.733 -3.5 2Y 3.795 -2 4.2 -2.1

3Y 3.853 -3.8 3Y 3.910 -1.5 5.0 -1.1

5Y 3.968 -4.7 5Y 3.990 -1.5 -7.0 -1.4

10Y 4.083 -4.5 10Y 3.930 -2 -17.3 -0.8

US Bond Market

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

UST2Y 4.274 -1.2 -2.5 16.6

UST5Y 4.409 3.8 0.5 26.5

UST10Y 4.679 7.3 2.3 30.2

UST30Y 5.204 11.4 5.8 34.0

KR Credit Market (계약수)

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

3.692 -1.2 -3.7 -0.6 53.8 123.3

4.146 -2.8 -11.7 4.5 26.1 151.6

4.327 -3.5 -13.8 7.4 31.8 158.4

3.692 -1.1 -4.3 -3.2 51.1 117.2 Fund Flow (십억원)

4.149 -2.8 -11.8 5.3 25.5 147.4 YTD

4.361 -3.3 -13.5 7.2 30.6 150.3 57,875

3.971 -1.5 -4.5 2.5 56.0 138.5 101

4.461 -2.8 -11.3 7.3 25.6 161.2 103,059

4.638 -3.3 -12.8 9.0 29.2 146.5 43,983

4.033 -1.5 -4.5 2.5 56.0 139 -10,058

4.554 -2.8 -11.3 7.3 25.6 162.8 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.738 -3.3 -12.8 9.0 29.2 146.2 **는 T-4일 기준

4.374 -1.5 -4.5 2.0 55.0 117.6

5.334 -2.8 -11.3 6.8 26.1 154.7 (십억원)

5.849 -3.3 -12.8 9.0 29.2 145

5.036 -1.5 -4.5 2.0 55.0 112.1 AA 150

6.094 -2.8 -11.3 6.8 26.1 150.9 AA 150

6.528 -3.3 -12.8 9.0 29.2 144.5 AA 120

5.598 -1.5 -4.5 2.0 55.0 111.1 AA 80

6.745 -2.8 -11.3 6.8 26.1 151.3 AAA 60

7.171 -3.3 -12.8 9.0 29.2 144.5 AA 55

3.821 -0.7 -1.6 5.1 51.0 130.4 AAA 50

4.315 -2.7 -11.5 9.3 25.8 153.6 A+ 40

4.412 -3.3 -13.9 8.6 28.2 146.4 AA+ 40

3.910 -0.5 -1.7 4.8 52.8 135.4 40

4.413 -2.7 -11.2 9.1 25.6 155.1 AA+ 40

4.502 -3.3 -13.8 8.8 28.0 148.8 AA- 40

3.947 -0.5 -1.7 5.0 53.0 136.1 AA- 40

4.454 -2.7 -11.1 9.1 25.6 156.1 AA 30

4.569 -3.3 -13.8 8.8 28.0 148.8 AAA 30

3.983 -0.5 -1.7 5.1 53.1 136.2 AAA 30

4.505 -2.7 -11.1 9.1 25.8 155.9 AA 30

4.672 -3.3 -13.8 8.8 28.2 148.6 AAA 30
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IRS(%) CRS(%) Spread(bp)
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2028-01-25

5,700 2.735

-733

311,642 -18,522 -19,323 -60,177

1M

251,315 2,241 4,474 12,762

1D 1W

213,842 339 272

2029-07-26 4.528

-9,134

52,381 -414 -1,317 -8,432

1,837,266 6,456 3,385

3.215 3.190

2029-04-24 3.318 3.308

2029-07-27 4.528

2026-10-27 3.283 3.264

3.279 3.546

2028-01-21 4.119 4.088

2035-11-04 4.043 3.650

2030-07-09 4.316 4.251

3.273 3.278

2030-03-04 4.528 4.530

2028-08-18 5.076 4.950

2030-10-01 4.363 4.413

4.270 4.231

2028-02-20 4.128 4.109

2026-10-28 3.267 3.269

2027-01-28 3.604 3.585

2027-04-15 3.745 3.745

▪

▪

5,663.2

662.7

103.1

105.8

2029-02-20

2026-09-26

2026-09-04

2026-10-08

MMF*

▪

2034-07-29

30 Jul. 2026

56-03-10 4.53 70 29.6   26-12-10 3.12 -138 0.4     
28-03-10 3.72 52 1.6     26-09-10 2.90 -130 0.1     
28-12-10 3.79 20 2.4     54-03-10 4.53 -114 27.6   
36-06-10 4.25 10 9.9     35-12-10 4.29 -105 9.4     
51-03-10 4.58 9 24.6   55-03-10 4.52 -101 28.6   

162 15.7   -588 12.1   

28-07-29 3.88 140 2.0     35-12-10 4.27 -60 9.4     
31-07-31 4.28 69 5.0     31-03-10 4.04 -52 4.6     
56-03-10 4.51 48 29.6   26-12-10 3.07 -50 0.4     
27-09-10 3.51 40 1.1     28-12-10 3.78 -30 2.4     
29-10-23 4.15 30 3.2     29-06-10 3.87 -30 2.9     

327 6.7     -222 4.4     

28-07-29 3.89 200 2.0     56-03-10 4.53 -117 29.6   
29-07-27 4.53 90 3.0     27-12-10 3.55 -91 1.4     
28-09-29 5.20 60 2.2     31-03-10 4.05 -74 4.6     
28-01-25 4.96 50 1.5     28-12-10 3.73 -71 2.4     
46-09-10 4.67 50 20.1   53-03-10 4.54 -61 26.6   

450 4.2     -414 13.8   

29-07-26 4.53 45 3.0     27-02-06 3.47 -90 0.5     
28-03-10 3.69 43 1.6     28-12-10 3.73 -61 2.4     
26-10-30 3.06 40 0.3     56-03-10 4.52 -53 29.6   
29-07-27 4.53 40 3.0     30-09-10 3.99 -41 4.1     
28-07-29 3.88 36 2.0     28-06-10 3.67 -38 1.9     

204 2.0     -282 7.0     


