
KR Market

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

CD91D 2.950 2.0 4.0 3.0

3.261 -1.9 -4.4 -5.7 1.000 4.221

3.670 -3.8 -13.5 -9.5 2.450 4.122 AAA

3.760 -6.7 -19.3 -3.0 3.760 3.730 AAA

4.020 -5.2 -19.0 -0.5 4.072 4.039 AAA

4.262 -4.9 -18.3 5.7 4.288 4.263 AAA

4.470 -3.2 -17.0 10.5 4.106 4.071

KR Credit(%,bp) YTM 1D 1W 1M 3.100 3.089 AAA

4.507 -6.7 -19.2 -3.9 3.710 3.689 AAA

4.461 -6.7 -19.0 -0.9 4.316 4.294 AAA

7.829 -6.7 -19.1 -1.7 3.790 4.122 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y 21.0 63.0 (십억계약,%,년)

LKTBF 10Y 44.0 162.0

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

KOSPI 17.91 -1.42 -20.57

KOSDAQ 11.63 -3.80 -22.55

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

1,424.0 -0.93 -2.90 -8.42  

899.0 2.39 0.67 -5.72

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

1Y 3.413 -3.2 1Y 3.605 -2.5 15.2 -1.4

2Y 3.713 -5.3 2Y 3.760 -3.5 4.3 -1.5

3Y 3.840 -5.3 3Y 3.880 -4 8.0 1.5

5Y 3.960 -5.5 5Y 3.990 -3.5 -6.0 -0.3

10Y 4.093 -6.0 10Y 3.930 -3.5 -16.9 -1.1

US Bond Market

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

UST2Y 4.292 4.4 -4.1 11.3

UST5Y 4.448 6.1 2.1 20.9

UST10Y 4.737 6.3 5.9 25.7

UST30Y 5.274 5.7 11.5 30.3

KR Credit Market (계약수)

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

3.674 -2.1 -5.8 -7.8 52.0 121.6

4.100 -6.7 -19.7 -6.1 21.5 146.4

4.309 -5.2 -19.1 -0.7 30.0 157.5

3.676 -2.1 -6.4 -10.3 49.5 115.4 Fund Flow (십억원)

4.099 -7.0 -20.1 -5.8 20.5 142.6 YTD

4.344 -5.2 -18.8 -0.8 28.9 150.1 62,673

3.956 -2.0 -7.0 -5.0 54.5 136.5 -171

4.414 -6.7 -19.2 -3.9 20.9 156.5 86,385

4.621 -5.2 -18.5 0.5 27.5 146.5 31,350

4.018 -2.0 -7.0 -5.0 54.5 137 -9,567

4.507 -6.7 -19.2 -3.9 20.9 158.1 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.721 -5.2 -18.5 0.5 27.5 146.2 **는 T-4일 기준

4.359 -2.0 -7.0 -5.5 53.5 117.6

5.287 -6.7 -19.2 -4.4 21.4 150 (십억원)

5.832 -5.2 -18.5 0.5 27.5 145

5.021 -2.0 -7.0 -5.5 53.5 112.1 250

6.047 -6.7 -19.2 -4.4 21.4 146.2 AAA 100

6.511 -5.2 -18.5 0.5 27.5 144.5 AAA 80

5.583 -2.0 -7.0 -5.5 53.5 113.1 AA+ 60

6.698 -6.7 -19.2 -4.4 21.4 149.6 AAA 60

7.154 -5.2 -18.5 0.5 27.5 144.5 AAA 40

3.809 -2.0 -4.6 -1.5 49.8 129.1 AA- 40

4.272 -6.6 -19.0 -1.4 21.5 149.5 AA- 40

4.396 -5.1 -18.9 0.5 26.6 146.2 AA 40

3.902 -1.8 -4.3 -1.2 52.0 135.2 AAA 30

4.369 -6.7 -19.0 -0.9 21.2 151.9 AAA 30

4.486 -5.1 -18.9 0.5 26.4 148.7 AA 30

3.939 -1.8 -4.3 -1.0 52.2 136.1 AAA 30

4.410 -6.7 -19.0 -0.8 21.2 152.8 AA 30

4.553 -5.1 -18.9 0.5 26.4 148.7 AA- 30

3.975 -1.8 -4.3 -0.8 52.3 136.2 AAA 30

4.461 -6.7 -19.0 -0.9 21.4 152.6 AA- 30

4.656 -5.1 -18.9 0.5 26.6 148.6 AA- 30

2029-07-31 1,000

869

70,270

1,542

-40,963

3,863

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

-522

-12,572

-1,161

-1,634

-1,201

-9,381

2031-07-31

2029-07-31

2027-07-31 1,100

1,100

1,222

2027-10-31

2029-07-31

2031-07-31

2029-07-31

14,687

3,622

3,000

1,400

1,300

2027-07-31

-501

294,968 -6,049 -46,692 -66,004

1M

256,113 2,572 9,996 16,427

1D 1W

213,570 -616 195

2028-01-17 4.358

-18,565

52,872 455 42 -7,930

1,824,633 4,181 -5,734

3.550 3.503

2027-05-12 3.740 3.714

2029-07-31 4.316

2029-08-21 4.382 4.312

3.725 3.699

2027-01-11 3.533 3.523

2029-12-13 4.300 4.250

2027-01-29 3.679 3.696

3.283 3.212

2028-10-12 4.287 4.238

2027-10-22 3.910 3.870

2031-06-24 4.395 4.345

3.304 3.215

2027-09-06 3.914 3.881

2027-02-26 3.765 3.796

2027-02-16 3.668 3.687

2027-04-16 3.943 3.942

▪

▪

6,595.5

719.8

103.2

105.8

2026-10-07

2026-10-22

2027-02-26

2027-01-25

MMF*

▪

2029-07-31

1 Aug. 2026

28-03-10 3.55 195 1.6     26-09-10 2.92 -772 0.1     
53-09-10 4.52 160 27.1   26-08-10 2.80 -600 0.0     
29-06-10 3.72 140 2.9     26-10-02 2.87 -400 0.2     
35-06-10 4.24 117 8.9     26-12-10 3.15 -210 0.4     
31-12-10 4.07 83 5.4     55-09-10 4.49 -89 29.1   

695 9.4     #### 1.4     

31-07-31 4.29 130 5.0     26-12-10 3.13 -250 0.4     
29-07-31 4.07 110 3.0     31-03-10 4.03 -61 4.6     
29-07-31 4.11 100 3.0     28-07-02 3.67 -50 1.9     
31-07-31 4.23 77 5.0     30-09-10 3.97 -30 4.1     
31-12-10 4.07 60 5.4     42-09-10 4.47 -30 16.1   

477 4.2     -421 2.5     

28-03-10 3.67 170 1.6     28-12-10 3.70 -112 2.4     
26-08-10 2.76 50 0.0     27-12-10 3.53 -90 1.4     
26-08-20 2.82 50 0.0     35-12-10 4.27 -61 9.4     
53-03-10 4.51 40 26.6   56-03-10 4.51 -53 29.6   
36-06-10 4.27 11 9.9     53-09-10 4.50 -50 27.1   

321 4.5     -366 10.6   

26-09-10 2.91 772 0.1     28-06-10 3.65 -74 1.9     
26-08-10 2.76 250 0.0     56-03-10 4.52 -47 29.6   
26-12-10 3.13 241 0.4     31-12-10 4.08 -37 5.4     
26-10-02 2.85 190 0.2     28-12-10 3.70 -31 2.4     
29-06-10 3.76 112 2.9     27-10-21 3.70 -30 1.2     

1,565 0.3     -219 8.4     


