DAOL crg=xza

fﬁE‘ DAOL Daily Bond Morning Brief
A

2l of = ERlE e
= 22U B12(3Y), S(10Y) 8% 24Y ! ] 5y 15,000 4131
- UCHE: BREY 8¢ 24 E| et 5y 15,000 4.085
= AT =(bp) F5/3: 21.3 (0.5) =10/3: 46.5 (-2.8) 8% 24¢ o SOk 91d 6,000 2.965
=10/5:25.2 (-3.3) =%30/10: 31.0 (0.3) 82 25d 3t Enp 20y 1,990 4.555
8% 25¢ 3t iy 20y 2,000 4570
KR Market
KR Bond(%,bp) YTM 1D w A TY Fe A U o (Ul FH AR 1000 B
cDo1D 2970 20 30 50
EoHy 3.270 0.0 25 -1.8 2+=226410/0300-0826-2 =X 2029-08-26 3,200 | 4.040 4.043 AAA
Eory 3.727 0.3 3.6 -0.3 oF=2H1613 Exy 2031-08-26 3,000 | 4.430 | 4.424 AAA
Enki 3.817 -0.9 3.0 -5.0 4A+226590|0007-0826-1M | 28X 2027-03-26 2,700 | 3.122 | 3.127 AAA
Enkg 4.030 -0.3 -2.8 -8.7 otRAZEQUTE2608H-0/E-2 | 28X 2028-08-26 2,100 | 3.890 | 3.891 AAA
=110Y 4.282 -3.6 -5.3 -4.8 HA242026-080|(#)1A-26| =8 2027-08-26 1,700 | 3.190 | 3.190 AAA
=2120Y 4.542 -3.3 -8.8 -2.0 20246080/ EY(03)3-26 | =B 2029-08-26 1,400 | 4190 | 4.182 AAA
KR Credit(%,bp) YTM 1D 1w A |2 EHmE304-2 2ex 2028-07-26 1,400 | 4.876 | 4.873 A+
SBMAA- 3Y 4538 -0.8 25 -8.1 21612 Exy 2029-08-24 1,200 | 4.240 | 4.236 AAA
SIAMH AA- 3Y 4.495 -1.0 2.6 -7.4 Hi2|£IHTEF304-3 28K 2028-08-25 1,100 | 4.922 | 4.917 A+
SIAHH BBB+ 3Y 7.877 -0.9 2.7 -5.7 EX|=EIA630 E4x 2076-08-26 1,000 | 4.863 | 4.846 AAA
KTB Futures(tick) =%t 1D 1w pobsl
KTBF 3Y 1033 3.0 100 FHE S 20/ Hg (oo %, &)
S 102 29 >0 sun¢-|5a - ob| - jolm sa aEob| @Hil = gb| - jols 42t mzob|
KR Stock(%) Index 1D w 0l =105500-2912(09-5)  129-12-10{ 3.86| 70| 3.3 {=103875-2612(23-10) |26-12-10{ 3.13 | -100} 0.3
KOSPI 6,808.2 097 521 0.78 =103500-5603(26-2) 56-03-10{ 4.60 | 46/ 29.6 ;=1102500-5203(22-2) |{52-03-10| 4.60 | -100; 25.6
=103250-2903(24-1) 29-03-10{ 3.75 30 2.5 |=102875-4409(24-10) {44-09-10} 4.56 -39 181
KOSDAQ 826.9 -0.03 0.29 8.11 | 2103250-5403(24-2) |54-03-10{ 3.31| 29| 27.6 |=2103000-2803(26-1) {28-03-10{ 3.71| -35{ 15
FX Market(%) Price 1D 1W 1M = 102750-4509(25-9) 45-09-10! 4.57 24| 19.1 | =102625-3506(25-5) 35-06-10; 4.24 i -35 8.8
BYEE 1,384.8 -0.09 2092 | -5.70 | o sl ot e A gt A e
= :at SOIE  2F ZEEGD| =S 2| OIS R ZHEEAD|
4/1004 g712 0.28 032] 296 26&0I03007082672 29-26 404| 120| 30 |2102500-5203(22-2) |52-03-10] 4.60 | -100| 25.6
2702875-2712(24-12) {27-12-10| 3.55| 90| 1.3 |E9t02500-2710-02 27-10-02| 357 -80f 1.1
RS0 aoop)  GR0) 1o Spreadton) 1ot WNSEECT S preeun B I I e o M e B e
1y 3.433 13 1y 3.790 6|IRS-51 16.3 13 =11103500-5603(26-2)  156-03-10! 4.59 | 51| 29.6 !Of2|XIm[E288-2 27-10-25{ 456 . -20! 1.2
2y | 3703 13| 2y 3.860 | 2|Rs-82 | -24 1.0 e B S i FEE | ] s 22+ 01| 3OS B HEID|
3y ‘ 3.810 -0.5 ‘ 3y 3.940 ‘ 0.5|IRS-=3 ‘ -0.7 0.4 /jln a0 . ob| ol A3F  ZEEDD| /JIE el dfler op| 40|23 | ZEEDD|
D B Bl v Il - = AR e e e E A
10y ‘ 4.058 -2.7 ‘ 10y 3.950 ‘ 0|IRS-=10| -225 0.8 A%ﬁtguxnazozss 28-08-26, 3.96 80| 2.0 {®102875-2712(24-12) |27-12-10| 3.54 | -50 13
e e [ et S e ]l
US Bond Market
US Bond(%,bp) YTM 1D w v R N — st B ————
usT2Y 4.212 3.7 0.0 -11.2 e%'zozs-osol(%)w-zez?—zs o Jhl =103500-5603(26-2) 56—10 9 JI
10| 4| PREmENCZlmeoris) m) el 1f|Fmodsolscina |mosic) ses) o s
UST10Y 4.647 1.8 0.1 -0.3 0|6 PHIIE 563 28-07-14{ 3.49 50 1.9 |=2102750-2812(25-10) (28-12-10} 3.73 | -35 23
KR Credit Market
Bond Yield(%, bp) Yield 1D 1w M 3M 1y
E41H AAA 1Y 3.736 0.3 5.4 2.1 31.0 | 1322| |¥¥ -227 56 -3,240 9,234 -4,790
E2xf| AAA 3Y 4.138 -0.8 3.2 -7.4 9.6| 1537| |5%tx 1,453 -322 -4,660 14,223 -11,582
E2%f| AAA 5Y 4.324 -0.3 -2.0 -85 102 | 159.1
28K AAA 1Y 3.764 0.7 6.3 4.8 309 126.4 Fund Flow (&@)
S AAA 3Y 4.144 -1.0 2.9 -7.1 85| 1513
234K AAA BY 4.361 -0.3 -2.6 -8.0 8.3 152.1 MMF* 258,273 -2,293 -1,870 10,235 | 64,833
28X AA 1Y 3.956 0.5 3.0 -4.5 305 | 1383 |AfHm* 213,544 -41 576 76 -197
S84 AA 3Y 4.445 -0.8 25 -8.1 110 162.3 Al 335,232 989 -8,996 5,785 | 126,649
281 AA BY 4.623 -0.7 -3.2 -9.5 8.0 146| | XMEMojiZ** 1,855,503 -309 1,246 24,746 | 62,219
S8M AA- 1Y 4.018 0.5 3.0 -45 305 138.8 CDtgt** 50,523 -78 30 -2,250 | -11,916
28X AA- 3Y 4538 -0.8 25 -8.1 110 | 1639| *= T-22 J|E, HEE= 83 2 ETF M2 JIE
28X AA-BY 4.723 -0.7 -3.2 -95 8.0 146.2 = T-4 JIE
28K A+ 1Y 4.379 0.5 4.0 -25 320 | 1276
=8 A+ 3Y 5.318 -0.8 25 -8.1 105 | 1583| HYUFQ s|AtY Hzh LHA (M)
28K A+ BY 5.834 -0.7 -3.2 -95 80| 1458 z2q Agea o OjA0lE mRA0IE Hefzr
S8M A 1Y 5.036 0.5 4.0 -3.0 315 121.6 SKE2{|=89-2 AAA 2029-12-11 4.290 4271 130
28 A 3Y 6.078 -0.8 25 -8.1 105 | 154.5| |st=242QIXHE2-1(X]) AAA 2026-11-03 3.139 3.201 90
ZF8M ALY 6.513 -0.7 -3.2 -95 8.0 145.3 POSC0314-3 AA+ 2030-01-14 4.318 4.298 90
281 A- 1Y 5.598 0.5 4.0 -3.0 315 | 1226| |3|EHQHSK-1 2026-09-01 3.500 80
28 A-3Y 6.729 -0.8 25 -8.1 105 157.6 LGHX}76-2 AA 2028-11-18 4.466 4.650 80
281 A- 5Y 7.156 -0.7 -3.2 -9.5 8.0 | 1453| |KBZ8XIF50-1 AAA 2027-01-22 3.431 3.502 80
SIARKH AAA 1Y 3.851 0.5 4.8 15 322 134.9 A || HARKE -1 2026-11-10 3.653 80
SIAHH AAA 3Y 4.308 -0.9 2.6 -6.9 11.8| 156.8| [SIREXIZH28-2 AA 2028-02-14 4.195 4.161 60
SIAHH AAA BY 4.408 -0.3 -2.8 -8.4 9.0 | 1485| |eF2EILIY27-2 AA- 2027-04-08 3.843 3.881 50
SIAH AA+ 1Y 3.944 0.5 4.9 2.0 325| 1409 |SRAELH78-1 AAA 2029-05-28 4.330 4.300 40
SIAHH AA+ 3Y 4.404 -0.9 2.7 -7.3 116 | 160.2| |SK311-1 AA+ 2027-05-28 3.936 3.916 30
SIARK] AA+ BY 4.498 -0.3 -2.8 -8.4 8.8 | 150.5| |¥CHZAM310-3(%) AA- 2030-09-03 4.575 4.550 30
S AA 1Y 3.980 0.5 4.8 2.0 326 | 141.7| |SKO|cH[o[424-1 AA 2027-09-03 4.008 4.021 30
SIAHH AA 3Y 4.444 -0.9 2.6 -7.4 115 161| |H4t5H13-2 AA 2028-03-14 4.279 4.249 30
S|AH AA BY 4.565 -0.3 -2.8 -84 8.8 150.5 HE2|X5H2409-1 AA 2026-09-23 3.225 3.110 30
SIAMH AA- 1Y 4.017 0.5 4.9 2.0 32.8| 141.9| |H0|O[X|EX}74-1 AA+ 2028-09-26 4.278 4.258 30
SIAHH AA- 3Y 4.495 -1.0 2.6 -7.4 115| 1608| |3tzloflo|2AD0|A129-2 AA 2028-01-14 4.118 4.118 30
B|ARKH AA- BY 4.668 -0.3 -2.8 -8.4 8.8 | 150.4| |SKO|Ho|&14-2 AA 2029-01-25 4.393 4.362 30




