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KR Market

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

CD91D 2.930 -2.0 1.0 1.0

3.256 -0.5 -3.2 -4.2 3.840 3.833 AAA

3.654 -1.6 -7.6 -7.3 3.450 3.560 AAA

3.742 -1.8 -12.5 -0.3 4.318 4.288 AA-

4.012 -0.8 -10.5 4.0 3.490 3.610 AAA

4.260 -0.2 -7.0 6.5 4.226 4.226

4.500 3.0 -6.2 15.5

KR Credit(%,bp) YTM 1D 1W 1M 5.900 A-

4.489 -1.8 -13.0 -2.5 5.100

4.443 -1.8 -12.6 0.8

7.811 -1.8 -12.3 0.7

KTB Futures(tick) 1D 1W

KTBF 3Y 7.0 30.0 (십억계약,%,년)

LKTBF 10Y 4.0 31.0

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

KOSPI -5.12 -7.38 -22.64

KOSDAQ 2.44 -3.60 -15.09

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

1,429.8 0.41 -2.64 -6.28  

910.2 1.24 1.37 -4.21

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

1Y 3.390 -2.3 1Y 3.615 1 13.4 -1.7

2Y 3.678 -3.5 2Y 3.755 -0.5 2.4 -1.9

3Y 3.808 -3.2 3Y 3.875 -0.5 6.6 -1.5

5Y 3.938 -2.3 5Y 3.995 0.5 -7.4 -1.5

10Y 4.075 -1.8 10Y 3.955 2.5 -18.5 -1.6

US Bond Market

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

UST2Y 4.240 -5.2 -8.4 11.9

UST5Y 4.388 -6.0 -1.9 15.7

UST10Y 4.679 -5.8 2.9 19.3

UST30Y 5.231 -4.3 9.3 24.4

KR Credit Market (계약수)

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

3.668 -0.6 -4.7 -6.9 51.0 121

4.083 -1.7 -12.9 -3.2 18.1 142.9

4.301 -0.8 -10.8 3.8 27.3 153.3

3.670 -0.6 -4.6 -9.4 48.6 114.4 Fund Flow (십억원)

4.082 -1.7 -13.3 -2.9 16.6 139.5 YTD

4.336 -0.8 -10.5 3.7 26.0 146.1 58,119

3.951 -0.5 -5.0 -5.0 54.0 135.5 -584

4.396 -1.8 -13.0 -2.5 17.6 152.9 114,038

4.613 -0.8 -10.5 5.0 24.5 142.2 33,167

4.013 -0.5 -5.0 -5.0 54.0 136 -9,620

4.489 -1.8 -13.0 -2.5 17.6 154.5 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.713 -0.8 -10.5 5.0 24.5 141.9 **는 T-4일 기준

4.354 -0.5 -5.0 -5.5 53.0 118.1

5.269 -1.8 -13.0 -3.0 17.6 146.4 (십억원)

5.824 -0.8 -10.5 5.0 24.5 140.7

5.016 -0.5 -5.0 -5.5 53.0 112.6 AA 100

6.029 -1.8 -13.0 -3.0 17.6 142.6 AA- 90

6.503 -0.8 -10.5 5.0 24.5 140.2 AAA 80

5.578 -0.5 -5.0 -5.5 53.0 113.6 AA 70

6.680 -1.8 -13.0 -3.0 17.6 146 AAA 60

7.146 -0.8 -10.5 5.0 24.5 140.2 AAA 50

3.800 -0.9 -3.6 -1.4 48.9 128 AA 50

4.254 -1.8 -12.3 0.2 17.8 146 50

4.388 -0.8 -10.4 5.0 23.7 141.9 40

3.892 -1.0 -3.2 -1.2 51.0 134.1 40

4.351 -1.8 -12.6 0.8 17.8 148.5 AA 40

4.478 -0.8 -10.4 5.0 23.7 144.5 AAA 40

3.929 -1.0 -3.1 -1.0 51.2 135 AAA 40

4.392 -1.8 -12.6 0.8 17.8 149.5 AA- 30

4.545 -0.8 -10.4 5.0 23.7 144.5 AAA 30

3.965 -1.0 -3.2 -0.8 51.3 135.1 AA 30

4.443 -1.8 -12.6 0.8 18.0 149.3 AA 30

4.648 -0.8 -10.4 5.0 23.9 144.4 AA 30

58,748

-15,017

-38,540

17,806

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

-2,690

-10,175

-348

-2,455
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3.680

-666

322,622 27,653 -6,825 -43,759

1M

251,559 -4,554 3,521 8,612

1D 1W

213,157 -412 -311

2027-03-05 3.683 3.750

-18,500

52,819 -53 46 -7,804

1,826,450 1,817 -4,306

3.554 3.541

2027-02-26 3.539 3.579

2026-08-06 3.517 3.151

2026-11-10 3.164 3.203

3.900

2030-12-20 3.528 3.440

2029-03-26 4.198 4.198

2027-01-22 3.562 3.554

4.067 4.057

2026-11-20 3.210 3.188

2030-06-20 4.220

2027-03-15 3.751 3.717

3.201 3.104

2027-07-30 3.936 3.907

2028-02-11 4.138 4.117

2026-08-06 3.484 3.147

2028-05-27 4.176 4.178

▪

▪

6,257.5

737.4

103.3

105.9

2026-08-28

2028-01-20

2030-12-20

2027-01-15

MMF*

▪

4 Aug. 2026

35-12-10 4.27 11 9.4     26-12-10 3.16 -450 0.4     
55-09-10 4.52 11 29.1   36-06-10 4.27 -150 9.9     
48-03-10 4.54 11 21.6   28-12-10 3.69 -68 2.4     
51-03-10 4.55 10 24.6   27-03-10 3.32 -66 0.6     
33-12-10 4.18 9 7.4     28-03-10 3.62 -60 1.6     

52 18.6   -794 2.4     

26-11-03 2.84 180 0.3     26-12-10 3.12 -370 0.4     
27-06-03 3.56 180 0.8     28-09-10 3.69 -80 2.1     
28-08-03 3.84 150 2.0     28-06-10 3.62 -53 1.9     
31-08-01 4.23 50 5.0     26-12-10 3.09 -50 0.4     
27-06-10 3.40 40 0.9     27-03-10 3.32 -30 0.6     

600 1.3     -583 0.7     

28-08-03 3.84 20 2.0     28-03-10 3.63 -187 1.6     
28-09-10 3.68 20 2.1     28-04-06 4.15 -20 1.7     
40-09-10 2.81 20 14.1   32-01-26 4.33 -20 5.5     
31-06-24 4.34 10 4.9     45-09-10 4.51 -12 19.1   
29-06-15 4.38 10 2.9     31-09-29 4.32 -10 5.2     

80 5.5     -249 2.9     

26-12-10 3.12 381 0.4     28-12-10 3.68 -130 2.4     
28-08-03 3.84 238 2.0     35-12-10 4.27 -31 9.4     
26-08-05 2.85 30 0.0     56-03-10 4.54 -31 29.6   
27-01-15 3.54 30 0.5     29-06-10 3.80 -30 2.9     
26-08-05 2.87 20 0.0     30-12-20 3.90 -25 4.4     

699 0.9     -247 6.9     


