
2y

30y

KR Market

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

CD91D 3.120 0.0 17.0 17.0

3.268 0.7 -0.2 0.7 3.025 3.041

3.780 3.0 5.6 11.0 5.390 5.389 AA

3.879 3.9 5.3 11.9 4.090 4.089 AAA

4.110 5.7 7.7 9.0 3.380 3.380 AAA

4.370 6.0 5.2 10.8 3.170 3.160 AAA

4.560 9.0 -1.5 9.0 3.620 3.720 AAA

KR Credit(%,bp) YTM 1D 1W 1M 4.738 4.799 AAA

4.601 4.0 5.5 9.4 3.960 3.958 AAA

4.556 3.9 5.1 9.5 3.870 3.867

7.936 3.9 5.0 10.7

KTB Futures(tick) 1D 1W

KTBF 3Y -10.0 -19.0 (십억계약,%,년)

LKTBF 10Y -43.0 -78.0

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

KOSPI 0.23 1.38 3.64

KOSDAQ -1.56 -0.71 14.10

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

1,370.4 0.13 -1.13 -3.76  

858.8 0.25 -1.15 -4.47

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

1Y 3.538 1.0 1Y 3.945 2.5 27.0 0.3

2Y 3.783 2.0 2Y 3.955 3 0.3 -1.0

3Y 3.890 2.5 3Y 4.020 3.5 1.1 -1.4

5Y 4.008 3.3 5Y 4.080 3.5 -10.3 -2.5

10Y 4.135 5.3 10Y 4.015 3.5 -23.5 -0.8

US Bond Market

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

UST2Y 4.397 5.4 0.0 10.5

UST5Y 4.557 5.7 22.1 10.9

UST10Y 4.799 4.7 17.0 6.2

UST30Y 5.275 3.2 10.9 0.1

KR Credit Market (계약수)

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

3.768 1.8 3.5 9.4 31.7 133.1

4.201 3.9 5.5 10.1 14.9 158.8

4.403 5.8 7.6 9.4 19.9 166.5

3.792 1.7 3.5 11.6 30.8 127.7 Fund Flow (십억원)

4.211 4.0 5.7 11.2 14.8 156.7 YTD

4.440 5.6 7.6 9.6 17.6 159.5 63,719

3.971 1.0 2.0 1.5 30.0 138.3 -887

4.508 4.0 5.5 9.4 17.0 167.6 129,554

4.703 5.8 7.3 8.2 18.0 154 62,106

4.033 1.0 2.0 1.5 30.0 139.1 -12,578

4.601 4.0 5.5 9.4 17.0 169.2 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.803 5.8 7.3 8.2 18.0 154.2 **는 T-4일 기준

4.394 1.0 2.0 3.5 31.5 127.9

5.381 4.0 5.5 9.4 16.5 163.6 (십억원)

5.914 5.8 7.3 8.2 18.0 153.8

5.051 1.0 2.0 3.0 31.0 121.9 AA 110

6.141 4.0 5.5 9.4 16.5 159.8 AA 90

6.593 5.8 7.3 8.2 18.0 153.3 AA 80

5.613 1.0 2.0 3.0 31.0 122.9 SK311-1 AA+ 70

6.792 4.0 5.5 9.4 16.5 162.9 60

7.236 5.8 7.3 8.2 18.0 153.3 AA 58

3.874 1.3 2.8 6.5 33.3 134.9 AAA 50

4.366 3.9 4.9 9.4 16.8 161.6 AA- 40

4.487 5.6 7.6 9.1 18.8 156.3 SK303-2 AA+ 40

3.967 1.3 2.8 6.5 33.4 140.9 AA- 40

4.464 3.9 5.1 9.5 17.1 165.2 AA- 40

4.577 5.6 7.6 9.1 18.5 158.2 AA 30

4.004 1.4 2.9 6.5 33.6 141.8 AA 30

4.504 3.9 5.1 9.4 17.1 166 AA 30

4.644 5.6 7.6 9.1 18.5 158.2 AA 30

4.040 1.3 2.8 6.5 33.7 141.9 A+ 30

4.556 3.9 5.1 9.5 17.1 165.9 AA+ 30

4.747 5.6 7.6 9.1 18.6 158 POSCO314-2 AA+ 30
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IRS(%) CRS(%) Spread(bp)
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-304

338,138 -917 3,895 15,516

1M

257,160 -2,893 -3,406 5,600

1D 1W

212,854 -68 -731

2030-09-04 4.517 4.521

30,756

49,862 -77 -740 -3,011

1,855,389 -3,121 -422

3.937 3.948

2031-06-20 3.568 3.489

2026-11-27 3.429 3.426

2027-06-25 3.961 3.978

4.224 4.301

2027-06-09 3.944 3.961

2056-09-01 5.291

2027-05-25 3.872 3.907

4.175 4.195

2029-06-01 4.391 4.436

2027-02-05 3.959 3.967

2026-09-18 3.397 3.424

4.025 4.071

2028-04-14 4.348 4.400

2028-09-08 4.296 4.326

2027-07-14 3.961 3.997

2027-05-04 3.844 3.871
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▪
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2027-05-28
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▪

2030-09-01

2 Sep. 2026

56-09-10 4.63 643 30.0   31-03-10 4.12 -481 4.5     
29-09-10 3.90 200 3.0     26-12-10 3.21 -200 0.3     
30-03-10 3.97 199 3.5     54-03-10 4.65 -87 27.5   
29-09-01 4.09 100 3.0     35-12-10 4.39 -82 9.3     
29-06-10 3.89 80 2.8     27-06-10 3.50 -55 0.8     

1,223 17.3   -904 6.0     

56-09-10 4.63 460 30.0   28-09-10 3.82 -79 2.0     
29-09-01 4.09 140 3.0     56-03-10 4.63 -79 29.5   
31-03-10 4.11 131 4.5     27-10-02 3.58 -60 1.1     
26-12-01 3.16 130 0.2     26-10-15 3.19 -50 0.1     
28-07-02 3.79 120 1.8     26-12-10 3.00 -40 0.3     

981 15.4   -308 8.4     

56-09-10 4.63 529 30.0   28-06-10 3.73 -30 1.8     
28-07-02 3.80 160 1.8     52-09-10 4.59 -23 26.0   
31-03-10 4.13 129 4.5     28-12-10 3.79 -21 2.3     
76-09-01 4.74 100 50.0   30-12-10 4.08 -20 4.3     
28-03-10 3.72 97 1.5     26-09-18 3.42 -20 0.0     

1,015 21.6   -114 6.9     

29-06-10 3.88 223 2.8     56-03-10 4.63 -188 29.5   
27-09-01 3.38 210 1.0     30-09-04 4.52 -40 4.0     
56-09-10 4.63 188 30.0   27-10-02 3.58 -30 1.1     
26-12-10 3.21 160 0.3     28-12-10 3.79 -28 2.3     
36-06-10 4.37 87 9.8     29-09-10 3.92 -25 3.0     

867 8.5     -311 19.0   


