DAOL crg=xza

fﬁE‘ DAOL Daily Bond Morning Brief
A

4 HEPSNJDN HPSNJE|
= = oo 200
- S H5(3Y), 45(10Y) 8% 31 | = x| 2y 31,000 3.779
- UCHE: ey 8g 31¢Y | Eotxy 91d 6,000 3.025
= AT E(bp) 75/3: 23.5 (0.5) =10/3: 48.2 (-0.8) 91 =i | 30y 25,000 4.630
=10/5: 24.7 (-1.3) %30/10: 25.0 (-0.7)
KR Market
KR Bond(%,bp) YTM 1D 1w A TY Fe A U o (Ul FH AR 1000 B
€D91D 3.120 0.0 150 | 19.0 359 T2 Y ERER EHZ2| UM MESE
EoHY 3.285 1.7 15 29 2F=22641210002-0902-1 =28 2026-11-02 3,700 | 3.180 3.131 AAA
[=lvad 3.820 4.0 9.3 16.6 4+52641010106-0902-2 =8M 2028-03-02 1,700 | 3.940 3.941 AAA
Enki% 3.935 5.6 118 19.3 ZAMID|YFISHHEOISTAY | Eky 2031-09-02 1,100 | 4.363 | 4.393 AAA
EniNg 4.170 6.0 14.0 15.8 202846090/ EY(03)3-02 | 28K 2029-09-02 1,100 | 4.200 | 4.254 AAA
=110Y 4.417 4.7 135 15.7 2282 26-90|(#)1] 28X 2027-09-02 1,100 | 3.400 3.400 AAA
=1120Y 4.622 6.2 8.0 12.2 SHF2949-090(0.752-02 =8M 2027-06-02 1,000 | 3.760 3.769 AAA
KR Credit(%,bp) YTM 1D 1w iM SFEETIINTH26-28(Ah E4xy 2031-09-02 1,000 | 4.361 4.391
SBMAA- 3Y 4.656 55 11.8 16.7 EX|Z=EfRY 632 E4x 2031-09-02 1,000 | 4.403 4.433 AAA
AR AA- 3Y 4.609 53 11.4 16.6 SEYCHER|[Z2609L-0|8-| 28X 2028-09-02 900 | 3.960 3.966
3|AH BBB+ 3Y 7.989 53 112 17.8 oZTL=28-2 IR 2028-09-01 570 | 6.500
KTB Futures(tick) =%t 1D 1w pobsl
KTBF 3Y 103.0 -18.0 -56.0 FHE S 20/ Hg (oo %, &)
LKTBF 10Y 104.8 -41.0 -158.0 21201 20tie 42l 52 230! 2OHe H9l 52
== _ob|  Jois jat x=b| 22 9| olg 43 ZEeH|
KR Stock(%) Index 1D 1w V| 27m04500-5600(26-8) 156-09-10| 4.63| 240| 30.0 |=H1M04250-3606(26-6) |36-06-10| 4.42 | -158] 9.8
KOSPI 6562.7 -3.99 -3.61 4.88 2704125-3312(23-11) {33-12-10| 4.34 | 160| 7.3 {2103875-2612(23-10) |26-12-10| 3.21 | -100| 0.3
' 2103500-2906(26-5)  {29-06-10| 3.91| 114| 2.8 |21M03250-5403(24-2) |54-03-10| 4.06 | -40| 27.5
KOSDAQ 804.0 -2.10 -2.77 9.04 | 2102375-2712(17-7) i27-12-10{ 359| 60| 1.3 |2103375-3206(22-5) |{32-06-10{ 4.26 | -40{ 58
FX Market(%) B 1D W V] ®1004125-3109(26-9)  131-09-10{ 419 | 37| 5.0 |£9/02500-2710-02 27-10-02| 3.60 | -30/ 1.1
- 42} D1 90 OKS WA HEID| 611 147 42} 80| 91 7KS WP HEID| -367. 8.0
EIEC 1,368.7 -0.12 -1.16 | -4.27 | o3 20 Ao 521 S8 D Al 524
2 of| - - - =5 i ab| SOIE  2F ZEEGD| =S 2| OIS | 2F - TEERD|
z/1ood 8554 0.40 182 6.02 | i52641810002-0902-1 |26-11-02| 5.14| 240 02 |A104500-5609(26-8) |56-09-10| 468 | 73| 30.0
=104125-3312(23-11) :33-12-10; 4.35| 150| 7.3 ;4t3254I0[0106-1017-1 |27-04-17; 3.64  -60; 06
IRS(% RS(% SHEEINTT26-28(A) 31-09-02] 4.36 | 100{ 5.0 {2tz324410/0200-1022-2 {26-10-22{ 3.17 | -50; 0.1
S06) ) CRS(%) el O RGN OOl 1 5304175-3100(26-0)  131-09-10| 420| 90| 50 |2903250-3812(25-11) |35-12-10| 442 -50/ 9.3
1y 3.550 12 1y 3.920 -2.5|IRS-&1 26.5 -0.5 2103500-2906(26- 29-06-10{ 3.93 | 80| 2.8 7|AU23M(4)24100/2A-18 {26-10-18} 3.16 i -40{ 0.1
= N 20 8D)| 2 K5 WA FEAD| 660 35 324 D)l % OS5 WR FEZaD| -273. 9.9
2y | 3820 37| e 3970| 15|Rs-52 | 00 03| o ao el e R
3y ‘ 3.940 5.0 ‘ 3y 4.045 ‘ 2.5|IRS-=3 ‘ 0.5 -0.6 EE) . ob| 0|2  p3F ZEEDD| 2 op| 4018 42 | ZEEDD|
- _ N £0t03730-2807-02 28-07-02{ 3.82| 240 1.8 {59t02400-2707-02 27-07-02} 3.24 | -220 0.8
5Y ‘ 4.060 52 ‘ 5Y 4110 ‘ 8|IRS-=5 L0 08 =104250-3606(26-6)  :36-06-10; 4.42 | 130| 9.8 i=®1M04125-3312(23-11) |33-12-10; 4.35 -150; 7.3
10v ‘ 4.185 5.0 ‘ 10v 4.060 ‘ 4.5|IRS-=10| -23.2 0.3 2703500-5603(26-2) {56-03-10{ 4.66 | 121} 29.5 |=105500-2803(08-2) |28-03-10} 3.76 i -10 15
2703625-2809(26-7)  128-09-10| 3.86 | 110| 2.0 [O|O|X|EXI65-2 26-10-27| 325 -10{ 02
=2103250-3512(25-11) {35-12-10! 4.42 | 100 9.3 |SK298-2 26-11-05| 3.32; -10 0.2
US Bond Market 72 81| 510K Ha 7hEeb| 701 9.2 2 11| 5! 0K R THEEP| -400 3.2
S410h A1) 52 =4 il A9l 521
US Bond(%,bp) YTM 1D 1w IV == s
35 L 9b| $OE 2P ZEEOD| ab| $OIE 2 ZEEOD|
usT2y 4.370 -2.7 0.0 13.0 =103500-2906(26-5)  i29-06-10{ 3.93 | 117 2.8 |2103500-5603(26-2) |56-03-10} 4.68 | -74; 29.5
+ABENA(2W)26-90/(#)12-02 {27-09-02| 3.40 | 110| 1.0 {4kZ250|0100-0929-1M | 26-09-29| 3.14 | -30| 0.1
USTSY 4.585 22 172 147 2703875-2612(23-10) {26-12-10| 3.22| 100| 0.3 [SHPI=306 29-08-07| 4.47| -30{ 29
usT10Y 4.780 -1.9 133 101 AtZ2641810002-0902-1 26-11-02{ 3.16 | 60| 0.2 |HICHI}=854-4 27-08-09| 4.05; -20{ 0.9
2104500-5609(26-8)  156-09-10] 4.68 | 41| 30.0 [922%427-09-0|H03-2}-14/26-09-14| 3.11| -20/ 0.0
USTSOY 5.259 16 90| 28 42901 301 B2 TE0| 428 4.0 22001 2 01E B TiER0] 174, 131
KR Credit Market
Bond Yield(%, bp) Yield 1D 1w M 3M 1y
E4xH AAA Y 3.781 1.3 4.5 11.3 26.3 134.4 o 2,791 743 1,744 -25,925 18,769
E2KH AAA 3Y 4.257 5.6 11.9 17.4 115 | 162.8| |[5¥%H 20,670 3,649 8,541 -87,044 46,144
E4xH AAA BY 4.463 6.0 13.9 16.2 15.4 170.4
28K AAA 1Y 3.806 14 4.2 13.6 256 129 Fund Flow (&@)
28Kl AAA 3Y 4.266 55 12.2 18.4 11.3 160.9
234K AAA BY 4.498 5.8 13.7 16.2 129 163.2 MMF* 257,630 471 -643 6,071 64,190
=8 AA 1Y 3.976 0.5 2.0 25 23.0 139.3 XE* 212,151 -703 -1,394 -1,007 -1,590
S84 AA 3Y 4.563 55 11.8 16.7 135 171.9 ESSEh 337,942 -196 2,710 15,320 | 129,358
=8 AA BY 4.763 6.0 14.0 15.0 135 158.2 PSE-ralv =y 1,857,112 1,723 1,609 30,662 63,828
S8M AA- 1Y 4.038 0.5 2.0 25 230 140.1 CDtgt** 49,723 -139 -800 -3,096 | -12,716
=8 AA- 3Y 4.656 55 11.8 16.7 135 1735 *= T-22 JI&E, HE= 23N 2 ETF ML JIE
28X AA-BY 4.863 6.0 14.0 15.0 135 158.4 = T-4 JIE
28 A+ 1Y 4.399 0.5 20 4.5 245 128.9
8™ A+ 3Y 5.436 55 11.8 16.7 13.0| 167.9| HYUFR 3AKY Hel i (&)
28K A+ BY 5.974 6.0 14.0 15.0 135 158 E3=t AgER op |y nimAols mRA0lE ez
28 A 1Y 5.056 0.5 2.0 4.0 24.0 122.9 3 [RHLHExH -1 2026-09-08 3.520 80
=81 A 3Y 6.196 55 11.8 16.7 13.0 164.1 Aloj|o|X|EXt75-1 AA+ 2029-02-09 4.370 4.387 50
Z8M A 5Y 6.653 60| 140| 150| 135| 1575| |OA3H0[QMMRsIt25-2 A+ 2027-01-22 4.016 4.381 40
=8 A- 1Y 5.618 0.5 20 4.0 24.0 123.9 Ho|2H|=x|Ykt2 2028-09-02 8.000 35
28 A-3Y 6.847 55 118 16.7 13.0 167.2 LGHX}93-3 AA 2029-02-21 4.315 4.356 30
=8 A-5Y 7.296 6.0 14.0 15.0 135 1575 oy 0| XIEXI65-2 AA+ 2026-10-27 3.296 3.247 30
SIARKH AAA 1Y 3.884 1.0 33 8.4 27.3 135.9 D2HolMEHE7-2 AA 2026-09-14 3.286 3.268 30
SIAR AAA 3Y 4.419 53 11.1 16.5 131 165.4 H2|xZ5#2309-2 AA 2026-09-18 3.293 3.270 30
SIALH AAA BY 4547 6.0 139 15.9 143 | 160.3| |SK298-2 AA+ 2026-11-05 3.335 3.320 30
S AA+ 1Y 3.977 1.0 33 85 275 141.9 H2|£Z5#2506-1 AA 2027-06-11 3.996 3.995 30
SIAR] AA+ 3Y 4.517 5.3 11.3 16.6 134 169| |M2Ix5#2411-4 AA 2027-11-26 4.123 4.151 30
SIAK] AA+ BY 4.637 6.0 13.9 15.9 14.0 162.2 JIgEA12 AA 2028-03-07 4.230 4.245 30
SIAR] AA 1Y 4.014 1.0 34 85 27.7 | 14238| |OACITMIOIX|IHTAH|22| At 2030-12-20 3.900 25
SIAK AA 3Y 4.558 5.4 11.4 16.6 135 169.9 ot RLHE1-2 AAA 2030-11-06 4.460 4.440 20
SIAMKH AA BY 4.704 6.0 139 159 14.0 162.2 C|OFUR| &AM -1 2026-11-10 3.700 20
SIAKY AA- 1Y 4.050 1.0 33 85 27.8 142.9 CHAISA25-4 AA- 2028-08-28 4.494 4.496 20
SIAMKH AA- 3Y 4.609 53 114 16.6 134 169.7 K[EIOEN 2028-02-10 4.300 20
SIAIK AA- BY 4.807 6.0 13.9 15.9 14.1 162.1 SIREXZ8XIF36-2 AA- 2026-09-18 3.402 3.508 20




