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KR Market

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

CD91D 2.940 1.0 0.0 3.0

3.245 -0.6 -0.5 -4.3 4.080 4.061 AAA

3.691 -4.6 2.1 -6.8 3.150 3.144 AAA

3.787 -5.3 0.5 -11.0 4.532 4.508 AAA

4.058 -4.9 4.3 -9.7 3.920 3.905 AAA

4.335 -3.8 5.0 -0.7 4.209 4.186 AAA

4.630 -2.5 -2.5 10.5 3.830 3.820 AAA

KR Credit(%,bp) YTM 1D 1W 1M 3.170 3.164 AAA

4.513 -4.8 0.7 -14.1 3.750 3.740 AAA

4.469 -5.0 -0.2 -12.9 1.000

7.850 -5.1 0.3 -11.5 4.200

KTB Futures(tick) 1D 1W

KTBF 3Y 17.0 1.0 (십억계약,%,년)

LKTBF 10Y 37.0 -19.0

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

KOSPI -5.80 -1.64 -0.69

KOSDAQ -1.17 -4.01 9.98

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

1,397.7 -1.00 -1.27 -5.46  

874.0 -1.07 -1.85 -4.24

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

1Y 3.438 -3.5 1Y 3.690 -3 19.3 -2.9

2Y 3.708 -5.8 2Y 3.825 -2 1.7 -1.1

3Y 3.830 -5.8 3Y 3.925 -2 4.3 -0.5

5Y 3.963 -5.5 5Y 4.025 -2 -9.5 -0.6

10Y 4.105 -4.2 10Y 3.965 -2 -23.0 -0.4

US Bond Market

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

UST2Y 4.164 -0.8 0.0 -4.5

UST5Y 4.344 -2.3 -3.9 2.3

UST10Y 4.646 -6.0 -4.9 5.3

UST30Y 5.193 -9.1 -6.7 8.0

KR Credit Market (계약수)

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

3.682 0.0 1.1 -6.0 38.3 125.4

4.106 -4.7 1.2 -15.1 8.5 148.2

4.344 -4.8 4.5 -10.5 13.8 159.4

3.701 0.5 2.3 -4.7 37.3 119.8 Fund Flow (십억원)

4.115 -4.5 1.3 -14.3 7.4 145.8 YTD

4.387 -4.4 4.6 -9.3 12.8 152.8 66,703

3.926 -0.5 0.5 -9.5 41.0 134.4 -773

4.420 -4.8 0.7 -14.1 10.2 156.1 135,645

4.655 -5.0 3.9 -9.1 11.2 146.6 60,973

3.988 -0.5 0.5 -9.5 41.0 134.9 -11,947

4.513 -4.8 0.7 -14.1 10.2 157.7 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.755 -5.0 3.9 -9.1 11.2 146.8 **는 T-4일 기준

4.339 -0.5 0.5 -8.5 41.5 122.1

5.293 -4.8 0.7 -14.1 9.7 152.4 (십억원)

5.866 -5.0 3.9 -9.1 11.2 146.4

4.996 -0.5 0.5 -9.0 41.0 116.1 AAA 180

6.053 -4.8 0.7 -14.1 9.7 148.6 AAA 116

6.545 -5.0 3.9 -9.1 11.2 145.9 AAA 60

5.558 -0.5 0.5 -9.0 41.0 117.1 AAA 50

6.704 -4.8 0.7 -14.1 9.7 152 AA+ 40

7.188 -5.0 3.9 -9.1 11.2 145.9 SK315-1 AA+ 40

3.803 0.2 0.9 -3.7 40.2 129.8 AA- 40

4.282 -5.0 0.2 -13.2 10.4 151.5 AAA 40

4.436 -4.9 4.3 -9.7 11.9 149.1 AA- 40

3.895 0.1 0.5 -3.9 40.9 135.3 A- 31

4.377 -5.1 -0.2 -13.0 10.1 154.3 AA 30

4.526 -4.9 4.3 -9.6 11.7 151.1 AA- 30

3.932 0.2 0.5 -3.8 41.1 136.2 AAA 30

4.418 -5.0 -0.1 -12.9 10.1 155.3 30

4.593 -4.9 4.3 -9.6 11.7 151.1 AA 30

3.968 0.1 0.5 -3.9 41.3 136.3 AA 30

4.469 -5.0 -0.2 -12.9 10.1 155.1 AA- 30

4.696 -4.9 4.3 -9.6 11.7 151 AA 30
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6,471.2

824.5

103.3

105.4

2026-10-27

2028-02-14

2027-03-12

2028-02-20

MMF*

▪

2027-08-18

3.264 3.232

2027-02-16 3.674 3.747

2029-06-28 5.576 5.453

2029-06-11 5.422 5.172

2029-08-06 4.497 4.438

4.059 4.074

2029-04-23 4.250 4.246

2027-09-30 4.133 4.053

2027-03-10 3.790 4.011

3.632 3.695

2027-06-26 3.884 3.957

2028-05-29 4.238 4.228

2028-07-07 4.377 4.385

4.100 4.102

2026-10-22 3.217 3.644

2027-06-27 3.792 3.789

2028-05-12 4.105 4.080

2029-12-13 4.304 4.288

30,942

50,493 467 -358 -4,864

1,854,257 944 8,806

-1,070

344,229 -3,756 15,181 6,561

1M

260,143 -2,601 4,400 14,807

1D 1W

212,968 -470 489

6,000 3.890

2027-06-19 1,400

1,300

1,500

2031-08-19

2028-08-19

2030-02-19

2028-02-19

7,000

5,700

2,000

2,000

1,500

2027-11-19

2029-08-19 300

182

-7,408

-1,187

5,533

14,083

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

-9,012

7,620

465

216

-2,887

-1,911

2029-08-19

2027-02-19

20 Aug. 2026

36-06-10 4.38 103 9.8     26-09-09 2.95 -140 0.1     
45-09-10 4.63 54 19.1   28-06-10 3.67 -73 1.8     
56-03-10 4.73 44 29.6   26-10-10 3.03 -50 0.1     
29-03-03 3.89 40 2.5     27-09-10 3.51 -50 1.1     
48-03-10 4.68 28 21.6   27-03-10 3.31 -40 0.6     

269 15.0   -353 0.6     

29-08-19 4.08 280 3.0     28-06-10 3.63 -120 1.8     
28-08-19 3.92 130 2.0     28-01-02 3.62 -80 1.4     
56-09-10 4.73 64 30.1   56-03-10 4.74 -71 29.6   
27-12-15 3.78 50 1.3     32-12-10 4.21 -50 6.3     
27-09-10 3.50 50 1.1     28-09-10 3.70 -30 2.1     

574 5.5     -351 8.0     

31-08-19 4.53 120 5.0     27-07-02 3.23 -560 0.9     
30-02-19 4.21 100 3.5     27-06-27 3.78 -58 0.9     
56-03-10 4.73 93 29.6   26-11-19 3.01 -50 0.3     
29-08-19 4.08 50 3.0     28-06-10 3.64 -50 1.8     
28-04-02 3.69 40 1.6     27-09-30 3.35 -48 1.1     

403 9.7     -766 0.9     

27-02-19 3.14 160 0.5     56-03-10 4.73 -52 29.6   
27-06-19 3.16 140 0.8     29-06-10 3.81 -37 2.8     
29-08-19 4.08 80 3.0     26-12-10 3.08 -20 0.3     
31-08-19 4.53 50 5.0     29-01-27 3.95 -20 2.4     
26-09-10 2.94 44 0.1     27-06-26 3.95 -20 0.9     

474 1.5     -149 11.5   


