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KR Market

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

CD91D 2.930 1.0 2.0 1.0

3.280 0.9 -1.5 19.2 3.460 3.550 AAA

3.708 1.7 -6.7 6.5 3.490 3.610 AAA

3.827 2.4 -9.0 13.0 4.278 4.277 AAA

4.072 3.5 -9.0 15.7 3.560 3.695 AAA

4.311 5.6 -8.6 24.1 4.533 4.545 AA-

4.502 2.2 -11.4 25.2 4.137 4.147 AAA

KR Credit(%,bp) YTM 1D 1W 1M 4.497 4.509 AAA

4.574 2.0 -9.0 12.6 4.379 4.386 AA-

4.528 2.3 -8.7 14.9 6.110 A

7.896 2.4 -8.8 14.6 3.008 3.008 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y -7.0 42.0 (십억계약,%,년)

LKTBF 10Y -46.0 118.0

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

KOSPI -1.23 -21.18 -34.01

KOSDAQ -2.70 -18.41 -29.62

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

1,437.4 -0.64 -2.00 -7.23  

878.0 -0.99 -2.39 -8.04

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

1Y 3.445 2.3 1Y 3.630 -4.5 16.5 1.4

2Y 3.765 3.3 2Y 3.795 0 5.7 1.5

3Y 3.893 4.0 3Y 3.920 1 6.6 1.6

5Y 4.015 4.7 5Y 4.025 3.5 -5.7 1.2

10Y 4.153 7.0 10Y 3.965 3.5 -15.9 1.4

US Bond Market

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

UST2Y 4.248 -2.6 -10.0 7.3

UST5Y 4.387 -2.2 -6.6 15.9

UST10Y 4.674 -0.5 -2.1 20.7

UST30Y 5.217 1.3 5.6 26.3

KR Credit Market (계약수)

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

3.695 0.3 -2.9 -2.7 54.1 123.9

4.167 2.1 -9.5 10.0 28.2 153.3

4.361 3.4 -9.1 15.2 35.2 162.4

3.697 0.5 -3.7 -4.7 51.6 117.7 Fund Flow (십억원)

4.169 2.0 -9.5 10.8 27.5 149.3 YTD

4.396 3.5 -8.7 15.3 34.1 154.7 60,101

3.976 0.5 -4.5 1.0 56.5 139 445

4.481 2.0 -9.0 12.6 27.6 163.2 92,433

4.673 3.5 -8.5 16.7 32.7 151 27,169

4.038 0.5 -4.5 1.0 56.5 139.5 -10,022

4.574 2.0 -9.0 12.6 27.6 164.8 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.773 3.5 -8.5 16.7 32.7 150.7 **는 T-4일 기준

4.379 0.5 -4.5 0.5 55.5 118.6

5.354 2.0 -9.0 12.1 28.1 156.7 (십억원)

5.884 3.5 -8.5 16.7 32.7 149.5

5.041 0.5 -4.5 0.5 55.5 113.1 AAA 750

6.114 2.0 -9.0 12.1 28.1 152.9 AA- 250

6.563 3.5 -8.5 16.7 32.7 149 A 187

5.603 0.5 -4.5 0.5 55.5 114.1 AA 90

6.765 2.0 -9.0 12.1 28.1 155.3 AAA 80

7.206 3.5 -8.5 16.7 32.7 149 AAA 80

3.829 0.8 -1.6 3.7 51.8 131.4 AA- 68

4.338 2.3 -9.0 15.1 28.1 156.1 AAA 60

4.447 3.5 -9.1 16.5 31.7 150.9 60

3.920 1.0 -1.5 3.6 53.8 136.8 AAA 60

4.436 2.3 -8.7 14.9 27.9 157.8 AAA 50

4.537 3.5 -9.0 16.5 31.5 153.4 A- 50

3.957 1.0 -1.5 3.8 54.0 137.6 40

4.477 2.3 -8.7 15.0 27.9 158.8 AAA 40

4.604 3.5 -9.0 16.5 31.5 153.4 AAA 40

3.993 1.0 -1.5 4.0 54.1 137.7 A+ 40

4.528 2.3 -8.7 14.9 28.1 158.6 AA- 40

4.707 3.5 -9.0 16.5 31.7 153.3 40
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IRS(%) CRS(%) Spread(bp)
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2027-04-30

2027-07-30

31 Jul. 2026

35-12-10 4.32 133 9.4     26-09-10 2.93 -731 0.1     
45-09-10 4.51 20 19.1   26-09-10 2.92 -460 0.1     
31-06-10 4.12 19 4.9     27-03-10 3.33 -150 0.6     
30-03-10 3.98 19 3.6     26-12-10 3.15 -100 0.4     
28-03-10 3.70 17 1.6     54-03-10 3.86 -61 27.6   

208 8.8     #### 1.3     

27-10-02 3.53 220 1.2     27-03-10 3.32 -160 0.6     
29-06-10 3.82 63 2.9     26-12-10 3.13 -100 0.4     
35-12-10 4.33 55 9.4     29-12-10 4.09 -40 3.4     
27-05-28 3.90 50 0.8     27-06-10 3.40 -30 0.9     
56-03-10 4.53 48 29.6   26-10-14 2.94 -30 0.2     

436 5.5     -360 0.8     

26-08-10 2.70 300 0.0     28-12-10 3.75 -36 2.4     
31-07-30 6.11 125 5.0     28-03-10 3.72 -30 1.6     
52-09-10 4.60 104 26.1   45-09-10 4.51 -30 19.1   
51-03-10 4.60 62 24.6   29-11-06 4.31 -20 3.3     
29-03-03 3.88 60 2.6     27-12-10 3.57 -19 1.4     

651 7.7     -135 5.9     

26-09-10 2.91 761 0.1     56-03-10 4.54 -96 29.6   
26-09-10 2.92 500 0.1     30-09-10 4.00 -50 4.1     
27-07-30 3.69 230 1.0     31-03-10 4.07 -47 4.6     
27-07-30 3.72 120 1.0     29-06-10 3.83 -39 2.9     
27-06-30 3.01 100 0.9     53-09-10 4.53 -36 27.1   

1,711 0.3     -268 16.3   


