fﬁE‘ DAOL Daily Bond Morning Brief
I

= AT|=(bp) 25/3: 22.7 (0.7) 210/3: 49.2 (2.0)
210/5: 26.5 (1.3) 230/10: 24.0 (-3.8)

KR Market
KR Bond(%,bp) Y™ 1D 1w M
CD91D 3.130 1.0 180| 210
Eohy 3.260 0.0 -1.0 -11
Eohy 3.715 5.0 -3.9 24
Enki 3.795 45 -6.0 -0.8
Enlg 4.022 5.4 -85 -15
2110Y 4.285 6.4 -85 3.0
21207 4.491 2.6 -17.4 11
KR Credit(%,bp) YTM 1D 1w M
SBAAA- 3Y 4516 45 -6.0 -3.8
BIAK] AA- 3Y 4.473 43 -5.8 -3.2
S|ARK BBB+ 3Y 7.853 43 -6.2 -1.9
KTB Futures(tick) =%t 1D 1w pobsl
KTBF 3Y 103.3 -17.0 21.0
LKTBF 10Y 105.8 -58.0 64.0
KR Stock(%) Index 1D 1w im
KOSPI 6,788.9 -1.79 -1.79 | 19.88
KOSDAQ 838.4 0.09 4.55| 2652
FX Market(%) Price 1D 1w iM
/e 1,372.5 -0.61 -1.01| -513
/100 860.1 -0.84 -1.52 | -3.00
IRS(%) 1D(bp) CRS(%) 1D(bp)  Spread(bp) 1D(bp)
1y 3.500 55 1y 3.880 4|IRS-E1 24.0 55
2y | 3718 60| av 3.885 | 4|Rs-52 | 02 10
3y | 3818 63| 3y 3950 |  35|RS-=3 | 23 18
5y | 3.940 72| sy 4015|  35|Rs-35 | -82 18
10y | 40es| 63| 10v 3950  35|Rs-31 0‘ 220| 02
US Bond Market
US Bond(%,bp) YTM 1D 1w 1M
usT2Y 4.346 11.3 0.0 7.2
USTSY 4.481 8.1 5.6 7.2
USsT10Y 4.721 44 -1.3 42
UST30Y 5.207 12 -6.6 03
KR Credit Market
Bond Yield(%, bp) Yield 1D 1w M 3M 1y
E2KH AAA 1Y 3.738 1.0 14 46| 314 1312
E4t AAA 3Y 4117 4.6 -5.8 -2.9 11.9 152
E2KH AAA BY 4.316 5.2 -7.6 -1.1| 167| 1599
23 AAA 1Y 3.762 08 22 70| 308| 1258
28Kkl AAA 3Y 4.124 45 -5.7 25| 110| 1494
23X AAA BY 4.353 5.4 -8.3 -0.8 14.8 | 1527
28K AA 1Y 3.951 1.0 05 -20| 300| 1373
S8 AA 3Y 4.423 45 -6.0 -38| 130 1608
28K AA BY 4.615 55 -9.0 23| 147 1472
S8 AA- 1Y 4.013 1.0 05 -20| 300 1381
28K AA- 3Y 4516 45 -6.0 -38| 130 1624
S84 AA- BY 4,715 55 -9.0 -23 147 | 1474
28 A+ 1Y 4.374 1.0 1.0 00| 315| 1269
8 A+ 3Y 5.296 45 -6.0 -3.8 125 | 156.8
281 A+ 5Y 5.826 55 -9.0 23| 147 147
FEMA Y 5.031 1.0 1.0 -05 31.0| 1209
28K A 3Y 6.056 45 -6.0 -38| 125 153
S8 ALY 6.505 55 -9.0 -23 147 | 1465
2B A- 1Y 5.593 1.0 1.0 -05| 310| 1219
8 A- 3Y 6.707 45 -6.0 -3.8 125| 156.1
28K A- BY 7.148 55 -9.0 -23| 147| 1465
SIARRH AAA 1Y 3.850 05 13 29| 324 1332
BIARH AAA 3Y 4.283 4.2 -6.4 -32| 132 1546
SIALH AAA BY 4.400 5.4 -85 -1.2 156 | 1493
BIARE AA+ 1Y 3.943 05 13 33| 326 1392
SIAHH AA+ 3Y 4.382 4.4 -5.8 -3.1 134 | 1585
BIARH AA+ BY 4.490 5.4 -85 -1.2| 153 1514
S AA 1Y 3.979 0.5 1.2 3.2 327 140
BIARK] AA 3Y 4.422 4.3 -5.8 -32| 134 1594
SIAHH AA BY 4557 5.4 -85 -1.2 153 | 1514
BIARKY AA- 1Y 4.016 05 13 33| 329 1402
SIAHH AA- 3Y 4.473 43 -5.8 -3.2 134 | 1592
BIARK] AA- BY 4.660 5.4 -85 -1.2| 154 1513
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2028-02-28 4,700
2028-02-28 3,500
2056-08-28 2,000
2029-08-28 2,000
2027-08-28 1,100
2027-08-28 1,100
2027-06-28 1,000
2027-02-28 1,000
2028-08-28 900
2028-08-28 881

3.850 3.848 AAA
3.920 3.918 AAA
6.776

4.060 4.069 AAA
3.770 3.768 AAA
3.380 3.368 AAA
3.560 3.670 AAA
3.380 3.420 AAA
3.890 3.905

4.138 4.138 AAA

FHE PE /2= B

=104250-3606(26-6)  136-06-10{ 4.29 | 437| 9.8 {%1002625-3003(25-3) |30-03-10] 3.92 | -203
=102750-4509(25-9)  145-09-10{ 4.51| 133| 19.0 {2102250-2709(25-6) 27-09-10f 3.58 | -159; 1.0
=103250-3512(25-11) |35-12-10] 4.29 | 66| 9.3 |2102250-2806(25-4) 28-06-10| 3.63 i -76; 1.8
=103000-2803(26-1)  [28-03-10{ 3.68 | 38| 1.5 |2103250-2903(24-1) 129-03-10{ 3.75: -73] 25
=103375-3103(26-3)  131-03-10] 4.03| 38| 4.5 |22102500-3009(25-8) 130-09-10{ 4.00 | -68! 4.0
42| 521 20K 04 Ar2| 521
£0t03730-2807-02 28-07-02} 3.72 | 160/ 1.8 {Z101500-2612(16-8) |26-12-10{ 2.99 | -90; 0.3
FESEEA299(A) 29-08-28{ 4.06 | 110| 3.0 {2103250-5403(24-2) {54-03-10| 4.58 ;| -61} 27.5
S2UFEHI(EH)2026-08011Y-D ;27-08-28] 3.77 | 100| 1.0 {£k524410/0200-1010-2 {26-10-10} 3.18; -30; 0.1
AF32641510006-0828-1 |27-02-28] 3.42 | 100/ 0.5 |FEHIZIAM3Z7(AD 27-01-30{ 3.39: -20; 0.4
=103500-5603(26-2)  (56-03-10{ 4.55 | 69| 29.5 |Ak=234I0[0306-0523-2 126-11-23{ 3.25: -10i 0.2
231/0|5 =0 o2] 521 H31/0 |5 0 MRl 521
=5 L 0b| . ois a3 ZEID| 3= Gb|  pols 4 ZEERD|
ST HI(2H)2026-080/1.5Y-E | 28-02-28] 3.92 | 300| 1.5 {21W01875-5103(21-2) |51-03-10] 4.58 | -165; 24.5
=103500-5603(26-2) 56-03-10{ 4.55| 200| 29.5 {®103750-3312(13-8) {33-12-10f 423 -20{ 7.3
=101750-2609(21-7)  {26-09-10{ 3.01| 100| 0.0 |21003000-3412(24-13) {34-12-10{ 4.26 | -20; 8.3
TIEH1526-08 31-08-31] 4.27 70 5.0 {sF=2%241120 32-01-06{ 4.35| -11 5.4
2703250-3512(25-11) 135-12-10{ 4.30 | 69| 9.3 |EX|FE#LHA620 31-07-27{ 425 -10 4.9
4 0l MRl 52 EA 200 AR 52
3= L OB SIS 2 TEEID| ;9B OIS 2 ZHEAD|
SIRAEQUTR25120-8Q1-274: 26-09-08{ 3.20 | 130| 0.0 {%101750-2609(21-7) |26-09-10} 3.01 ; -100; 0.0
+AE 8K (RY)26-80(#)12-28 :27-08-28] 3.38 | 110| 1.0 {Z1W03500-5603(26-2) 56-03-10} 4.54 ; -40; 29.5
+F=26410/0106-0828-2 :28-02-28] 3.85| 110 1.5 {JICHII=833-4 28-09-01} 4.09; -30 2.0
=0I15EH1526-08 31-08-31] 4.27 99| 5.0 Qojo|X|sEPHImE249-3 (27-05-21) 3.93: -30[ 0.7
=103500-2906(26-5)  i29-06-10{ 3.80 | 99| 2.8 |2102250-2806(25-4) 128-06-10{ 3.66 i -30; 1.8
£ WIS WITIZAD| 548 19 258051915 B REEBD| 230 5.7

QU201 0l A 5 2|21 SOHE A1) 5AH N
z= ob|  golm a3 ZEeb| 32 95| golE Al EED|
35
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[im

)

B 8,454 984 3,434 -25,765 11,445
SULX 3,782 302 -1,925 -16,733 11,800
Fund Flow (M)
MMF* 260,179 2,219 -844 4,066 | 66,739
X 213,734 -94 460 164 -7
ESS L 341,181 3,594 1,373 46,213 | 132,597
HEGolgr* 1,855,311 -3,534 -4,140 18,045 | 62,027
CDa e+ 49,909 -234 -746 -2,473 | -12,531
*= T-22 JI&E, HE= 23N 2 ETF ML JIE
e T-42 J|FE
Y 2 S|ARY Hal Li (aloi2l)
z=4 B85 iz DimolE HaoE Helg
AME2026H14%k91-1(AH AAA 2028-08-28 4.138 68
oRERYT38-2 AAA 2027-05-25 3.865 3.892 60
SKEELHIES9-1 AA 2031-02-12 4.412 4.482 60
KBZH47-2 AA+ 2028-05-26 4.149 4.169 50
Ggixtatatz]|38-2 AA 2028-02-11 4.119 4.162 40
H2|2Z5#2506-1 AA 2027-06-11 3.976 3.974 40
SO Z9H0L0]189-3 A+ 2028-03-10 4.397 4.423 40
M2 X2 8xE17-1 AA 2026-11-27 3.418 3.418 40
S 8MM2019-4 AAA 2029-10-08 4.220 4.183 30
i A2|HO|E40-1 A 2027-02-19 4.006 4.006 30
AOEHOX|YAL4-3 2028-09-22 3.243 3.410 30
S-0il54-3 AA+ 2029-06-07 4.234 4.264 30
SHLIZEXIF68-2 AAA 2028-09-19 4.132 4.163 30
sfojgolE2 2031-06-20 3.570 25
SR REUT66-3(5) AAA 2027-08-23 3.888 3.908 20
Of|A0| Z = IR XM 2030-06-20 5.243 20
oflA2fo[m|of|ofx|&xt2-1 2031-06-20 3.330 3.280 20
125 HU7-2 AA 2026-09-08 3.292 3.150 20




