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KR Market

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

CD91D 2.930 0.0 0.0 2.0

3.236 0.3 -4.4 -6.0 4.105 4.136 AAA

3.632 3.7 -7.6 -8.8 3.710 3.716 AAA

3.745 6.8 -8.2 -3.3 3.860 3.890 AAA

3.957 3.7 -11.5 -3.3 3.773 3.799 AAA

4.193 3.8 -11.8 -2.4 3.750 3.760 AAA

4.482 1.0 -2.0 8.2 3.860 3.891 AAA

KR Credit(%,bp) YTM 1D 1W 1M 3.450 3.550 AAA

4.479 5.8 -9.5 -6.7 3.750 3.760 AAA

4.441 6.0 -8.7 -2.9 3.530 3.649 AAA

7.812 6.4 -8.4 -2.7 4.065 4.094 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y -14.0 16.0 (십억계약,%,년)

LKTBF 10Y -33.0 72.0

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

KOSPI -4.58 12.56 -17.76

KOSDAQ 0.26 24.33 -3.56

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

1,423.8 -0.05 -0.95 -6.83  

902.8 -0.03 2.82 -3.82

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

1Y 3.413 5.0 1Y 3.540 -1.5 17.7 4.7

2Y 3.673 5.2 2Y 3.740 2 4.0 1.5

3Y 3.778 5.2 3Y 3.830 0.5 3.2 -1.6

5Y 3.885 5.2 5Y 3.915 1 -7.2 1.5

10Y 3.995 4.3 10Y 3.855 1.5 -19.8 0.5

US Bond Market

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

UST2Y 4.250 6.4 0.2 6.2

UST5Y 4.396 6.9 0.9 10.7

UST10Y 4.680 6.4 0.6 12.8

UST30Y 5.225 5.5 0.8 16.8

KR Credit Market (계약수)

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

3.644 0.1 -5.1 -9.9 49.0 119.9

4.075 6.0 -9.2 -7.2 23.5 146.9

4.244 3.5 -11.7 -3.8 28.0 153.5

3.647 0.0 -5.0 -12.5 46.1 113.9 Fund Flow (십억원)

4.070 6.1 -9.9 -7.3 21.3 143.3 YTD

4.281 3.7 -11.5 -3.6 26.5 146.2 62,568

3.916 -0.5 -6.0 -9.5 52.3 133 -1,455

4.386 5.8 -9.5 -6.7 23.6 155.6 124,382

4.558 3.7 -11.5 -2.3 25.2 141.4 36,104

3.978 -0.5 -6.0 -9.5 52.3 133.5 -10,299

4.479 5.8 -9.5 -6.7 23.6 157.2 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.658 3.7 -11.5 -2.3 25.2 141.1 **는 T-4일 기준

4.324 -0.5 -5.5 -9.5 52.3 116.6

5.259 5.8 -9.5 -7.2 23.6 150.4 (십억원)

5.769 3.7 -11.5 -2.3 25.2 140.7

4.986 -0.5 -5.5 -9.5 52.3 111.1 AAA 200

6.019 5.8 -9.5 -7.2 23.6 146.6 AAA 125

6.448 3.7 -11.5 -2.3 25.2 140.2 AA- 90

5.548 -0.5 -5.5 -9.5 52.3 112.1 AAA 90

6.670 5.8 -9.5 -7.2 23.6 150 AAA 80

7.091 3.7 -11.5 -2.3 25.2 140.2 A+ 60

3.779 0.4 -5.0 -4.1 47.3 126 SK311-1 AA+ 60

4.252 6.2 -8.6 -3.6 23.5 150.3 AA+ 60

4.334 3.7 -11.3 -3.0 24.6 141.8 40

3.873 0.4 -4.7 -3.7 49.3 132.2 AA+ 40

4.349 6.0 -8.7 -2.9 23.7 152.9 AAA 30

4.425 3.7 -11.2 -2.9 25.0 144.2 SK307-3 AA+ 30

3.910 0.5 -4.7 -3.5 49.5 133.1 AA+ 30

4.390 6.1 -8.7 -2.9 23.7 153.8 AAA 30

4.492 3.7 -11.2 -2.9 25.0 144.2 AAA 30

3.946 0.4 -4.7 -3.4 49.7 133.2 AA 30

4.441 6.0 -8.7 -2.9 23.7 153.6 CJ ENM27-2 AA- 30

4.594 3.7 -11.3 -2.9 24.9 144 SK307-2 AA+ 30
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801.7
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2028-05-30

2030-05-30

2028-01-13

2028-10-15
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▪

2029-05-03

4.147 4.162

2027-09-03 3.955 3.971

2028-09-08 4.304 4.347

2027-04-16 3.663 3.658

2027-03-30 3.662 3.625

4.313 4.343

2028-11-13 4.115 4.135

2029-01-26 4.209 4.209

2030-07-09 4.171 4.142

3.948 3.978

2026-10-15 3.650

2027-02-26 3.734 3.732

2027-05-28 3.853 3.876

4.276 4.316

2027-05-12 3.722 3.712

2029-08-06 4.172

2028-03-07 4.163 4.171

2029-03-26 4.109 4.199

-7,404

52,141 -277 -4,445

1,829,388 8,935

-1,353

332,966 9,946 31,949 -33,556

1M

256,009 2,671 2,468 9,603

1D 1W

212,286 128 -1,900
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3,900

14,000

14,000

20,300

3.680

2.830

4.505

4.519

2027-06-06 3,500

3,000

3,500
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2028-08-06

2028-08-06

2028-08-06

7,800

5,300

5,000

5,000

4,400

2028-08-06

2027-08-06 3,000

2,900

65,760

-5,907

-51,552

9,753

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

-6,917

-6,628

1,383

-635

1,282

-3,740

2029-08-06

2028-02-06

7 Aug. 2026

56-03-10 4.51 59 29.6   31-03-10 3.95 -94 4.6     
34-12-10 4.14 50 8.4     55-03-10 4.52 -26 28.6   
28-03-10 3.57 40 1.6     33-12-10 4.12 -23 7.4     
45-09-10 4.47 34 19.1   27-09-10 3.48 -11 1.1     
29-06-10 3.75 30 2.8     36-06-10 4.17 -10 9.9     

212 13.9   -165 8.9     

28-08-06 3.75 280 2.0     27-07-07 3.56 -100 0.9     
30-08-06 4.10 150 4.0     30-09-10 3.92 -40 4.1     
28-02-06 3.71 150 1.5     29-06-10 3.75 -30 2.8     
28-08-06 3.75 150 2.0     28-07-07 4.20 -20 1.9     
28-07-02 3.64 100 1.9     28-03-10 3.58 -12 1.6     

830 2.3     -202 2.0     

28-03-10 3.58 131 1.6     35-12-10 4.18 -30 9.4     
29-03-03 3.78 130 2.6     45-09-10 4.48 -30 19.1   
31-03-10 3.96 100 4.6     27-03-12 3.68 -20 0.6     
29-08-06 4.30 50 3.0     28-07-21 3.76 -20 2.0     
29-08-06 4.11 50 3.0     28-01-13 3.98 -20 1.4     

461 2.8     -120 7.8     

27-08-06 3.12 200 1.0     56-03-10 4.51 -62 29.6   
29-08-06 4.11 190 3.0     28-12-10 3.65 -59 2.3     
27-02-06 3.09 180 0.5     29-03-26 4.20 -50 2.6     
28-08-06 3.86 120 2.0     28-08-03 3.79 -40 2.0     
29-08-06 4.30 100 3.0     28-06-10 3.58 -32 1.8     

790 1.8     -243 9.2     


