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KR Market

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

CD91D 3.120 15.0 18.0 20.0

3.260 -1.0 0.7 -1.8 3.970 3.914 AAA

3.665 -6.2 -6.5 -4.0 4.150 4.084 AAA

3.750 -6.7 -7.2 -8.0 4.092 4.059 AAA

3.968 -6.2 -10.2 -10.2 5.434

4.221 -6.1 -10.1 -7.1 4.103 4.070 AAA

4.465 -7.7 -13.7 -6.5 4.620

KR Credit(%,bp) YTM 1D 1W 1M 4.117 4.083

4.471 -6.7 -7.2 -11.1 4.442 AA-

4.430 -6.5 -7.0 -10.2 3.190 3.190 AAA

7.810 -6.7 -7.4 -8.9 3.942 3.913 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y 19.0 38.0 (십억계약,%,년)

LKTBF 10Y 39.0 122.0

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

KOSPI 1.53 0.87 14.75

KOSDAQ 1.30 -0.39 18.67

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

1,380.9 -0.28 -0.84 -5.58  

867.4 -0.44 -1.43 -2.72

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

1Y 3.445 1.2 1Y 3.840 5 18.5 2.3

2Y 3.658 -4.5 2Y 3.845 -1.5 -0.7 1.7

3Y 3.755 -5.5 3Y 3.915 -2.5 0.5 1.2

5Y 3.868 -5.7 5Y 3.980 -3.5 -10.1 0.5

10Y 4.003 -5.5 10Y 3.915 -3.5 -21.9 0.6

US Bond Market

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

UST2Y 4.233 2.1 0.0 -5.3

UST5Y 4.400 3.7 0.8 2.9

UST10Y 4.677 3.0 -3.0 7.1

UST30Y 5.195 2.6 -5.4 10.5

KR Credit Market (계약수)

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

3.728 -0.8 2.1 2.4 30.4 130.2

4.071 -6.7 -7.0 -10.3 7.3 148.9

4.264 -6.0 -9.2 -9.8 11.5 155.7

3.754 -1.0 3.5 5.1 30.0 125 Fund Flow (십억원)

4.079 -6.5 -6.9 -9.8 6.5 146.5 YTD

4.299 -6.2 -10.1 -9.5 9.4 148.6 64,520

3.941 -1.5 1.0 -4.5 29.0 136.3 87

4.378 -6.7 -7.2 -11.1 8.5 157.6 129,003

4.560 -6.3 -10.8 -11.1 9.2 142.4 65,561

4.003 -1.5 1.0 -4.5 29.0 136.8 -12,297

4.471 -6.7 -7.2 -11.1 8.5 159.2 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.660 -6.3 -10.8 -11.1 9.2 142.6 **는 T-4일 기준

4.364 -1.5 2.0 -2.5 30.5 125.6

5.251 -6.7 -7.2 -11.1 8.0 153.6 (십억원)

5.771 -6.3 -10.8 -11.1 9.2 142.2

5.021 -1.5 2.0 -3.0 30.0 119.6 110

6.011 -6.7 -7.2 -11.1 8.0 149.8 AAA 80

6.450 -6.3 -10.8 -11.1 9.2 141.7 60

5.583 -1.5 2.0 -3.0 30.0 120.6 AA 60

6.662 -6.7 -7.2 -11.1 8.0 152.9 AAA 50

7.093 -6.3 -10.8 -11.1 9.2 141.7 SK308-1 AA+ 40

3.845 -0.6 2.7 1.7 31.9 132.8 AAA 40

4.241 -6.7 -7.4 -10.1 9.0 152.1 AA 40

4.346 -6.2 -10.2 -9.9 10.2 145 33

3.938 -0.6 2.8 2.3 32.1 138.8 AAA 30

4.338 -6.6 -7.0 -10.2 9.0 155.6 30

4.436 -6.2 -10.3 -9.9 9.9 147 AA 30

3.974 -0.6 2.7 2.2 32.2 139.6 AA+ 30

4.379 -6.5 -7.0 -10.2 9.1 156.5 AAA 30

4.503 -6.2 -10.3 -9.9 9.9 147 30

4.011 -0.6 2.8 2.3 32.4 139.8 AA+ 30

4.430 -6.5 -7.0 -10.2 9.1 156.3 A+ 30

4.606 -6.2 -10.2 -9.9 10.0 146.9 AA 30
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837.7

103.5

106.3

2029-02-21

2026-11-20

2028-02-14

2028-02-19

MMF*

▪

2028-08-25

4.249 4.189

2029-05-08 4.216 4.176

2027-02-15 3.824 3.838

2028-04-23 4.089 4.036

2031-02-12 5.074

3.292 3.284

2027-01-29 3.581 3.569

2029-12-13 4.269 4.158

2031-05-22 4.461 4.451

4.192 4.162

2029-08-27 5.476

2026-09-11 3.194 3.214

2029-04-24 3.238 3.285

4.155 4.055

2027-04-28 3.805 3.801

2028-07-27 4.245 4.166

2027-02-26 4.620

2029-05-25 4.470

21,578

50,142 -381 -629 -2,239

1,858,845 3,342 -5,524

325

337,587 2,355 5,590 7,423

1M

257,960 -313 -3,992 8,887

1D 1W

213,828 283 617

4.570

15,000

15,000

6,000

1,990

2,000

4.131

4.085

2.965

4.555

2029-08-27 500

500

600

2029-08-27

2029-08-27

2029-08-27

2027-02-26

4,500

3,000

2,400

1,500

1,200

2029-08-27

2027-08-27 500

400

11,432

16,771

-1,913

-11,155

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

-5,246

-4,955

-530

-718

-967

-5,059

2028-08-27

2029-08-27

28 Aug. 2026

36-06-10 4.26 247 9.8     31-03-10 4.00 -317 4.5     
45-09-10 4.54 229 19.1   28-03-10 3.65 -135 1.5     
36-09-10 4.32 60 10.0   27-09-10 3.54 -100 1.0     
56-03-10 4.56 59 29.6   27-03-10 3.38 -100 0.5     
33-12-10 4.19 50 7.3     27-06-10 3.45 -100 0.8     

644 14.7   -752 2.5     

29-08-27 4.09 210 3.0     28-07-02 3.68 -300 1.8     
29-08-27 4.10 90 3.0     29-06-10 3.76 -188 2.8     
36-06-10 4.25 60 9.8     27-03-10 3.34 -55 0.5     
27-02-26 4.62 60 0.5     28-03-10 3.73 -50 1.5     
27-09-10 3.55 40 1.0     27-09-10 3.56 -50 1.0     

460 3.4     -643 1.9     

28-03-10 3.74 91 1.5     28-06-10 3.64 -310 1.8     
29-08-27 4.15 60 3.0     28-12-10 3.67 -243 2.3     
29-08-27 4.12 50 3.0     27-08-14 3.74 -80 1.0     
28-08-27 4.04 50 2.0     27-10-21 3.73 -60 1.2     
56-03-10 4.62 41 29.6   26-11-18 3.07 -50 0.2     

292 6.1     -743 1.7     

28-08-27 3.97 230 2.0     56-03-10 4.56 -41 29.6   
29-08-27 4.15 100 3.0     28-03-10 3.70 -33 1.5     
29-06-10 3.80 65 2.8     31-02-12 5.07 -30 4.5     
27-08-27 3.19 40 1.0     31-02-12 5.22 -30 4.5     
31-03-10 3.99 28 4.5     30-09-10 4.01 -15 4.0     

463 2.4     -149 10.7   


