fﬁE‘ DAOL Daily Bond Morning Brief
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=10/5: 26.8 (-1.5) 230/10: 35.2 (-2.3)

KR Market
KR Bond(%,bp) Y™ 1D 1w M
CD91D 2.940 1.0 1.0 4.0
Eohy 3.235 -1.6 0.0 -7.0
Eohy 3.696 15 6.1 -7.4
Enki 3.795 18 4.8 -7.2
2u5Y 4.043 2.6 7.8 -6.9
2110Y 4.310 10 95 -2.2
21207 4.545 -6.5 48 8.3
KR Credit(%,bp) YTM 1D 1w M
SBAAA- 3Y 4516 1.8 40| -121
BIAK] AA- 3Y 4.474 12 3.4 -9.8
S|ARK BBB+ 3Y 7.856 14 4.2 -8.3
KTB Futures(tick) =%t 1D 1w pobsl
KTBF 3Y 103.2 -5.0 -15.0
LKTBF 10Y 105.7 4.0 -67.0
KR Stock(%) Index 1D 1w im
KOSPI 6,977.9 2.42 11.49 | -4.21
KOSDAQ 864.7 0.38 824 | 425
FX Market(%) Price 1D 1w iM
/e 1,418.3 -0.08 0.16 | -4.47
/100 887.6 -0.48 -0.72 | -356
IRS(%) 1D(bp) CRS(%) 1D(bp)  Spread(bp) 1D(bp)
1y 3.455 05 1y 3.650 -0.5[IRS-E1 22.0 2.1
2y | 3738 10| 2y 3785| 05|Rs-52 | 41| -05
3y | sss0| 10| 3y 3875 15|Rs-®3| 55| -08
5y | 3963 05| sY 3965| 15|Rs-®5 | 81| -21
1oy | 4085| -13| 10v 3.910 | 1.5 IRS—%10‘ 225| -23
US Bond Market
US Bond(%,bp) YTM 1D 1w 1M
usT2Y 4.177 0.4 0.0 -0.3
USTSY 4.376 12 -3.8 9.6
USsT10Y 4.723 2.9 15| 174
UST30Y 5.307 47 50| 236
KR Credit Market
Bond Yield(%, bp) Yield 1D 1w M 3M 1y
E2KH AAA 1Y 3.664 -1.2 21| -103| 420| 1233
E:AH AAA 3Y 4.108 18 38| -124 90| 1533
E2KH AAA BY 4.328 2.4 7.9 -7.8| 113| 1641
23 AAA 1Y 3.676 -0.8 29| -104| 388| 11758
28Kkl AAA 3Y 4.115 16 47| -115 70| 1506
234K AAA BY 4.367 2.4 7.8 -7.0 94| 1573
28K AA 1Y 3.911 -1.0 00| -135| 438| 1332
S84 AA 3Y 4.423 1.8 40| -121 10.3| 161.1
28K AA BY 4.640 25 7.4 -6.3 82| 1516
S8 AA- 1Y 3.973 -1.0 00| -135| 438| 1337
28K AA- 3Y 4516 18 40| -121| 103| 1627
S84 AA- BY 4.740 25 7.4 -6.3 82| 1518
281 A+ 1Y 4.324 -1.0 05| -125| 443| 1206
8 A+ 3Y 5.296 18 40| -121 98| 1574
281 A+ 5Y 5.851 25 7.4 -6.3 82| 1514
FEMA Y 4.981 -1.0 00| -13.0 43.8| 1146
28K A 3Y 6.056 18 40| -121 98| 1536
S8 ALY 6.530 25 7.4 -6.3 8.2| 1509
2B A- 1Y 5.543 -1.0 00| -130| 438| 1156
8 A- 3Y 6.707 18 40| -121 9.8 157
28K A- BY 7.173 25 7.4 -6.3 82| 1509
SIALH AAA 1Y 3.783 -1.2 0.6 =72 41.4| 1284
BIARH AAA 3Y 4.287 12 35| -102 9.8 157
SIALH AAA BY 4.421 2.6 8.0 -6.9 89| 1534
BIARE AA+ 1Y 3.875 -1.4 0.4 72| 421 134
SIAHH AA+ 3Y 4.383 12 35 -9.7 97| 1597
BIARH AA+ BY 4511 26 8.0 -6.8 8.7 156
S AA 1Y 3.912 -1.3 0.4 =72 42.3| 1349
BIARK] AA 3Y 4.423 12 3.4 -9.7 96| 1606
SIAHH AA BY 4578 2.6 8.0 -6.8 8.7 156
BIARKY AA- 1Y 3.948 -1.4 0.4 -7.2| 425 135
SIAHH AA- 3Y 4.474 1.2 3.4 -9.8 96| 1604
BIARK] AA- BY 4.681 26 8.0 -6.8 87| 1558
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+15H2430-08-0[-3-A =8% 2029-08-14 5,000 | 4.130 4.146 AAA
J|H28(TH2608E273A-14 | S8M 2027-05-14 5,000 | 3.520 3.620 AAA
+13H2430-08-0]-1.25-B =8% 2027-11-14 2,000 | 3.790 3.785 AAA
22|2330080((#)01214(X|| 28X 2027-08-14 1,800 | 3.120 3.103 AAA
71H28(2)2608013A-14(Ah)| S8M 2029-08-14 1,700 | 3.990 3.997 AAA
ZFEIZBIAI297(H)(A EK 2027-08-14 1,400 | 3.100 | 3.083 AAA
FEIZBSAIMBS 2026-20(11 S 2031-08-14 1,200 | 4.302 4.302 AAA
2H2|£9-2 NN | 2028-08-14 1,200 | 4.748 4.753 AA-
2H2[£9-1 NN | 2027-08-13 1,200 | 4.361 4.352 AA-
FEHZEZAMBS 2026-20(1- S 2029-08-14 1,100 | 4.034 | 4.034 AAA
FHE S 20/ Hg (oo %, &)
2[=01 20l 42| 52 2I=01 0 4Rl 52
== _ob|  polE g3 FERD| 32 b golm i 2  Zzob)|
2102750-4509(25-9)  145-09-10{ 4.57 | 52| 19.1 ;{=101500-2612(16-8) |26-12-10| 3.00 ;| -200; 0.3
%103375-3103(26-3)  131-03-10 4.03| 52| 4.6 ;=1D04500-5609(26-8) {56-09-10| 4.67 | -59; 30.1
2103375-3206(22-5)  {32-06-10; 4.10| 50| 5.8 ;=1M01500-3012(20-9) {30-12-10| 4.00; -50; 4.3
2102250-2709(25-6)  {27-09-10] 3.48 | 40| 1.1 |21N02625-5503(25-2) {55-03-10| 4.66 i -35/ 28.6
ZFEHZZBAIMBS 2026-20(1-1)(A) {27-08-14] 3.75 40 1.0 {=2103500-5603(26-2) 56-03-10} 4.67 i -21; 29.6

2 8P| 3! 0K Ha 7HEED| 235 6.9 2 81| 5! 0K Wa ZHEED|: -366.  10.1
23 =0 49| 5A 23 20 49| 524
= . 8| 2olE 3 ZkEEb| 3= 8| pols  aRF . ZEESD|
S£0IDC026-1117-0910  i26-11-17{ 2.73| 350| 0.3 {=1M01500-3012(20-9) |30-12-10| 4.00 | -50; 4.3
7| 4284(A)26080[3A-14(A1) {29-08-14] 3.99 | 100{ 3.0 {£9102400-2707-02 27-07-02{ 3.24 -30; 0.9
FHUZBBAMBS 2026-20(1-3)(A) |29-08-14] 4.03 | 100| 3.0 {=2103500-5603(26-2) {56-03-10| 4.65; -30| 29.6
eI BAIMBS 2026-20(1-4)(A) |31-08-14] 4.30 | 100 5.0 {=0IFEH1E23-02 28-02-29| 3.57 -19 1.5
SIRLEUZE2608A1-0|H-2 [28-08-14] 3.84 90| 2.0 ;=1103500-2809(23-6; 28-09-10/ 3.69 i -10 .

3 31| 3L 01S e THEED| 1.8 2 81| 51 0FS WA THEb| 8.5
28d/0|3 0l 49| 521 E251/013 0 49| 521
S . 9b| $OUE R ZEEOD| = ab| OIS« pRF L ZEEAD|
2NAYB01470-7409(24-11) {74-09-10{ 4.61 | 260/ 48.1 {=1102000-4903(19-2) 49-03-10; 4.63 -50; 22.6
AI5H23430-08-0]-3-A 29-08-14{ 4.13| 180| 3.0 {2101875-5103(21-2) |51-03-10| 4.66 | -33; 24.6
2103500-5603(26-2)  i56-03-10] 4.67 | 64| 29.6 wmassuzszawaseiomo |26-11-24| 352 -30; 0.3
FUZBBAMBS 2026-20(1-7)(*) |46-08-14] 5.01| 60| 20.0 |=1N02250-2806(25-4) {28-06-10| 3.60 : -30 1.8
FEZBBAIMBS 2026-20(1-6)(A) |36-08-14] 4.85 | 60| 10.0 |21N02625-4803(18-2) 148-03-10| 4.62 i -30! 21.6

20 801 31015 B 2500|624 268 28 301 1015 WP AERD| -173. 153
e Ato] 521

=41 201 Mol 521 =41 20
oy

== __ob|  oim 3 Zk=ab| 0| golm g3 Zzob)|
22|2430080|(#)01214(X))i 27-08-14| 3.13 | 180 1.0 i=1N02625-5509(25-7) |55-09-10| 4.65 | -34; 29.1
ZREHZSTAL297(8) (A 27-08-14{ 3.10 | 140| 1.0 {KT199-3 28-07-12 412 -20; 1.9
AI5k23430-08-0]-3-A 29-08-14{ 4.13| 100/ 3.0 {£902620-2704-02 27-04-02{ 309! -20 0.6
£0t02620-2704-02 27-04-02| 0.00 70 0.6 |7|Y2%4(A1)25090|1.5A-25{27-03-25] 3.44 | -20 0.6
J|@i28H(ch25112273A-19 126-08-19] 2.81 | 70| 0.0 |=101500-2612(16-8)  126-12-10{ 3.04 i -11; 0.3

42F 30 91 O} WA Zk=0b| 560 1.2 42 3 91 O} WA A= 105 10.0

o -435 -368 720 5,730 -4,224
SR 9,036 -450 3,906 -21,546 10,717
Fund Flow (M)

MMF* 262,968 4,608 3,824 17,632 | 69,527
X 213,343 657 647 -695 -398
ESNE 343,243 7,727 18,008 5,575 | 134,659
HEGolgr* 1,845,213 158 14,943 | 51,929
CDa e+ 50,490 -1,665 -5,720 | -11,949
v T2 JIE, BEE 84X U ETF MYl JIE
e T-42 J|FE
Y 2 S|ARY Hal Li (M)
z=4 B85 iz DimolE HaoE Helg
ZH2|X9-2 AA- 2028-08-14 4.748 120
oflo|X|WTtE 151 AA- 2027-01-15 3.525 3.571 80
SIEEXEM33-2 AA 2029-07-27 4.437 4.408 60
QHloj|o| X=X} 75-1 AA+ 2029-02-09 4.292 4.271 60
oA ELUTT72-1 AAA 2027-06-11 3.822 3.869 50
2r|2|£9-1 AA- 2027-08-13 4.361 50
KT199-3 AAA 2028-07-12 4.113 4.119 50
#t31254-2 A+ 2029-03-05 4514 4514 37
SRERUHT7-1 AAA 2028-05-27 4.164 4.185 30
IIEL BN A2 2027-08-26 6.040 28
FIRI0|DFA YR 1 -1 2031-06-20 3.663 3.760 20
RO ABIE|Y34-2(A1) AA 2027-05-04 3.807 3.842 20
Q3llolxol2to[x[o]xH-3 2028-04-10 4.697 4.655 20
SHEEXISH30-1 AA 2027-11-04 4.037 4.041 20
QLIS A -1 AAA 2028-05-26 4.310 4.107 20
SFREALTL5-2 AAA 2029-05-22 4.299 4.289 20
SKO|.H[0[4414-1 AA 2027-01-25 3.598 3.673 20
AR EXIF159-1 AAA 2026-08-28 3.073 2.915 15




