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KR Market

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

CD91D 2.930 0.0 1.0 1.0

3.233 -1.8 -3.8 -6.3 4.560 4.533 AA-

3.595 -7.5 -9.6 -13.3 2.000

3.677 -6.3 -12.6 -9.3

3.920 -8.2 -11.7 -6.7 5.950

4.155 -10.0 -10.0 -5.0 6.000

4.472 -4.8 -0.8 9.2

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

4.421 -6.6 -13.3 -11.8

4.381 -6.0 -12.4 -8.1

7.748 -6.1 -12.4 -8.2

KTB Futures(tick) 1D 1W

KTBF 3Y 20.0 51.0 (십억계약,%,년)

LKTBF 10Y 91.0 149.0

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

KOSPI 3.76 16.51 -18.05

KOSDAQ 2.42 20.66 -5.61

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

1,424.5 -0.56 -1.53 -6.91  

903.0 -0.42 1.83 -4.38

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

1Y 3.363 -1.3 1Y 3.555 -6 13.0 0.5

2Y 3.620 -4.7 2Y 3.720 -3.5 2.5 2.7

3Y 3.725 -6.3 3Y 3.825 -4 4.8 0.1

5Y 3.833 -8.3 5Y 3.905 -6.5 -8.7 -0.1

10Y 3.953 -9.7 10Y 3.840 -8 -20.3 0.2

US Bond Market

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

UST2Y 4.186 -0.9 -8.8 7.4

UST5Y 4.327 0.3 -8.2 12.6

UST10Y 4.616 0.1 -6.3 14.6

UST30Y 5.170 -0.6 -3.4 18.5

KR Credit Market (계약수)

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

3.643 -2.0 -4.9 -9.7 49.8 119.9

4.015 -6.4 -13.1 -12.6 19.5 140.9

4.209 -8.2 -11.8 -6.9 26.2 150.8

3.647 -1.8 -4.5 -12.0 47.1 114 Fund Flow (십억원)

4.009 -6.6 -14.0 -12.8 17.3 137.1 YTD

4.244 -8.2 -11.7 -7.0 24.6 143.3 59,897

3.921 -2.5 -5.0 -8.5 53.0 133.5 -1,583

4.328 -6.6 -13.3 -11.8 19.5 150.1 114,437

4.521 -8.2 -11.7 -5.7 23.3 138.5 36,104

3.983 -2.5 -5.0 -8.5 53.0 134 -10,299

4.421 -6.6 -13.3 -11.8 19.5 151.7 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.621 -8.2 -11.7 -5.7 23.3 138.2 **는 T-4일 기준

4.329 -2.0 -4.5 -8.5 53.0 116.6

5.201 -6.6 -13.3 -12.3 19.5 144.4 (십억원)

5.732 -8.2 -11.7 -5.7 23.3 137.8

4.991 -2.0 -4.5 -8.5 53.0 111.1 AA 80

5.961 -6.6 -13.3 -12.3 19.5 140.6 A 60

6.411 -8.2 -11.7 -5.7 23.3 137.3 AA- 60

5.553 -2.0 -4.5 -8.5 53.0 112.1 AA 55

6.612 -6.6 -13.3 -12.3 19.5 144 AAA 50

7.054 -8.2 -11.7 -5.7 23.3 137.3 AA- 50

3.775 -2.0 -4.6 -4.2 47.8 126 AAA 40

4.190 -6.2 -12.5 -8.9 19.4 143.9 AA 30

4.297 -8.1 -11.5 -5.6 22.6 138.7 AA 30

3.869 -2.0 -4.1 -3.8 49.8 132.3 30

4.289 -6.0 -12.4 -8.1 19.8 146.7 AA 30

4.388 -8.0 -11.4 -5.5 22.8 141.1 AA- 30

3.905 -2.0 -4.2 -3.7 49.9 133.1 AAA 30

4.329 -6.1 -12.5 -8.1 19.8 147.5 S-Oil65-1 AA+ 30

4.455 -8.0 -11.4 -5.5 22.8 141.1 AA+ 30

3.942 -2.0 -4.1 -3.5 50.2 133.3 AA+ 30

4.381 -6.0 -12.4 -8.1 20.0 147.4 AA 30

4.557 -8.1 -11.5 -5.6 22.9 140.9 AA- 30

65,735

-15,914

-58,922

19,804

IRS(%) CRS(%) Spread(bp)
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4,285

-668

-2,159

-3,497

-5,352
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20,300

3.680

2.830

4.505

4.519

-1,665

323,020 4,836 11,378 -43,361

1M

253,337 1,196 2,022 10,390

1D 1W

212,158 -637 -1,684

2029-05-29 4.244 4.186

-15,067

52,141 -241 -5,753

1,829,388 -7,879

4.003 3.650

2028-02-18 3.999 3.953

2027-02-26 3.785 3.928

2027-04-16 3.996 4.035

3.937 3.885

2026-10-08 3.196 3.109

2028-01-24 4.109 4.063

2027-11-22 3.893 3.823

3.325 3.035

2028-02-22 4.005 3.966

2029-06-11 5.354 5.223

2027-05-04 3.805 3.799

4.245 4.187

2029-01-26 4.272 4.181

2026-11-29 3.293 3.237

2028-10-28 4.199 4.149

2028-06-23 4.131 4.072

▪

▪

6,598.3

799.6

103.5

106.9

2028-02-18

2026-09-18

2027-07-30

2035-11-04

MMF*

▪

6 Aug. 2026

34-12-10 4.21 60 8.4     26-12-10 3.13 -162 0.3     
31-03-10 3.92 46 4.6     27-03-10 3.35 -150 0.6     
56-03-10 4.51 32 29.6   30-09-10 3.88 -117 4.1     
30-12-10 3.96 24 4.4     27-09-10 3.47 -100 1.1     
28-03-10 3.55 20 1.6     36-06-10 4.14 -91 9.9     

183 9.9     -620 2.6     

28-07-02 3.61 360 1.9     30-09-10 3.88 -157 4.1     
27-09-10 3.48 80 1.1     27-03-10 3.32 -150 0.6     
31-03-10 3.93 49 4.6     26-12-10 3.09 -107 0.3     
40-09-10 4.31 30 14.1   28-12-10 3.59 -80 2.4     
45-09-10 4.48 21 19.1   26-12-10 3.08 -60 0.3     

540 3.4     -554 1.8     

54-03-10 2.87 20 27.6   36-06-10 4.17 -73 9.9     
27-06-10 3.38 20 0.8     27-04-19 3.54 -50 0.7     
56-09-10 4.52 20 30.1   27-08-31 3.33 -40 1.1     
28-07-06 4.17 10 1.9     27-09-30 3.34 -40 1.2     
28-06-30 4.19 10 1.9     26-11-04 2.87 -40 0.2     

80 15.1   -243 3.5     

26-12-10 3.10 70 0.3     28-12-10 3.60 -68 2.4     
26-12-10 3.07 60 0.3     29-06-10 3.68 -59 2.8     
26-08-13 2.79 40 0.0     28-06-10 3.56 -38 1.8     
27-08-04 3.65 40 1.0     31-03-10 3.91 -33 4.6     
27-03-17 3.41 40 0.6     28-07-02 3.60 -30 1.9     

250 0.4     -228 2.7     


