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KR Market

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

CD91D 3.120 0.0 0.0 19.0

3.280 -0.5 2.0 2.9 4.347 4.322 AAA

3.768 -5.2 10.3 9.8 4.561 4.533 AAA

3.882 -5.3 13.2 14.2 4.023 4.011 AAA

4.108 -6.2 14.0 10.6 3.460 3.460 AAA

4.367 -5.0 14.6 11.2 3.840 3.834 AAA

4.590 -3.2 12.5 7.0 4.297 4.271 AAA

KR Credit(%,bp) YTM 1D 1W 1M 3.380 3.382 AAA

4.603 -5.3 13.2 11.6 4.936 4.909 A+

4.554 -5.5 12.4 11.3 3.910 3.901

7.934 -5.5 12.4 12.5 4.161 4.139 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y 19.0 -20.0 (십억계약,%,년)

LKTBF 10Y 45.0 -55.0

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

KOSPI 0.26 -4.82 3.47

KOSDAQ -1.71 -5.66 1.22

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

1,359.3 -0.69 -1.56 -5.11  

867.7 1.44 0.04 -4.31

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

1Y 3.530 -2.0 1Y 3.885 -3.5 25.0 -1.5

2Y 3.773 -4.7 2Y 3.930 -4 0.5 0.5

3Y 3.885 -5.5 3Y 4.000 -4.5 0.3 -0.2

5Y 4.003 -5.7 5Y 4.060 -5 -10.5 0.5

10Y 4.123 -6.3 10Y 4.010 -5 -24.5 -1.3

US Bond Market

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

UST2Y 4.339 -3.1 0.0 14.4

UST5Y 4.516 -1.9 11.6 19.2

UST10Y 4.769 -1.1 9.2 15.4

UST30Y 5.248 -1.1 5.3 7.2

KR Credit Market (계약수)

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

3.785 0.4 5.7 12.2 25.8 134

4.204 -5.3 13.3 12.5 4.2 155.3

4.404 -5.9 14.0 11.3 5.2 160.3

3.807 0.1 5.3 14.2 24.2 128.4 Fund Flow (십억원)

4.217 -4.9 13.8 14.2 4.4 153.7 YTD

4.438 -6.0 13.9 11.2 2.5 153.3 64,267

3.981 0.5 4.0 3.5 22.0 139.3 -1,480

4.510 -5.3 13.2 11.6 6.2 164.6 121,218

4.703 -6.0 14.3 10.0 3.0 148.2 63,828

4.043 0.5 4.0 3.5 22.0 140.1 -12,716

4.603 -5.3 13.2 11.6 6.2 166.2 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.803 -6.0 14.3 10.0 3.0 148.4 **는 T-4일 기준

4.404 0.5 4.0 5.5 23.5 128.9

5.383 -5.3 13.2 11.6 5.7 160.6 (십억원)

5.914 -6.0 14.3 10.0 3.0 148

5.061 0.5 4.0 5.0 23.0 122.9 AA+ 100

6.143 -5.3 13.2 11.6 5.7 156.8 AA- 70

6.593 -6.0 14.3 10.0 3.0 147.5 AAA 50

5.623 0.5 4.0 5.0 23.0 123.9 50

6.794 -5.3 13.2 11.6 5.7 159.6 AA- 48

7.236 -6.0 14.3 10.0 3.0 147.5 AAA 44

3.881 -0.3 3.6 8.6 26.0 134.9 AA 40

4.364 -5.5 12.3 11.2 5.6 157.6 40

4.485 -6.2 13.9 10.7 3.6 150.2 AA 40

3.974 -0.3 3.6 8.5 26.3 140.9 AA+ 30

4.463 -5.4 12.5 11.4 6.0 161.4 AA 30

4.575 -6.2 13.9 10.7 3.3 152.3 AA- 30

4.010 -0.4 3.6 8.5 26.4 141.7 BBB 30

4.503 -5.5 12.4 11.3 6.0 162.3 AA 30

4.642 -6.2 13.9 10.7 3.3 152.3 SK313-1 AA+ 20

4.047 -0.3 3.6 8.5 26.6 141.9 AA 20

4.554 -5.5 12.4 11.3 5.9 162.1 20

4.745 -6.2 13.9 10.7 3.4 152.1 AA+ 20

2028-03-03 800

700

-66,680

-5,466

23,907

9,209

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

-3,167

22,749
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8,934
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2,100

1,500
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2028-09-01

31,000

6,000

25,000

3,000

3.779

3.025

4.630

3.430

-534

329,802 -8,140 -7,785 11,618

1M

257,707 77 -253 5,565

1D 1W

212,261 111 -1,566

2027-09-30 4.017 4.020

17,453

49,723 -419 -2,761

1,857,112 -1,733

3.478 3.378

9999-12-31 4.089 4.052

2027-05-07 4.236 4.336

2027-10-01 3.967 3.941

3.710 3.709

2028-01-20 4.163 4.145

2029-10-08 4.396 4.113

2026-10-16 3.339 3.317

4.187 4.157

2027-09-03 5.900

2028-04-21 4.231 4.191

2026-10-16 3.283 3.357

3.247 3.195

2027-10-29 4.083 4.072

2031-06-20 3.509 3.465

2029-02-05 4.510 4.461

2027-11-26 4.084 4.066

▪

▪

6,579.5

790.2

103.1

105.2

2026-09-10

2028-01-24

2031-06-20

2030-06-21

MMF*

▪

2028-09-01

4 Sep. 2026

45-09-10 4.59 84 19.0   26-12-10 3.20 -110 0.3     
28-06-10 3.73 70 1.8     35-12-10 4.37 -80 9.3     
28-12-10 3.81 54 2.3     54-03-10 4.46 -61 27.5   
28-03-10 3.73 30 1.5     31-09-10 4.08 -45 5.0     
31-03-10 4.13 20 4.5     55-09-10 4.53 -35 29.0   

257 7.7     -331 11.2   

26-10-02 3.01 380 0.1     29-06-10 3.92 -59 2.8     
28-09-03 4.02 200 2.0     28-12-10 3.82 -59 2.3     
27-09-10 3.61 70 1.0     27-10-02 3.57 -30 1.1     
27-09-10 3.62 70 1.0     28-03-03 3.70 -30 1.5     
56-03-10 4.63 64 29.5   42-09-10 4.53 -27 16.0   

784 3.1     -205 3.9     

56-03-10 4.63 71 29.5   28-06-10 3.72 -501 1.8     
29-09-03 4.35 60 3.0     28-12-10 3.81 -200 2.3     
31-09-03 4.56 40 5.0     26-12-03 3.13 -90 0.2     
29-03-03 3.90 30 2.5     26-12-02 3.13 -60 0.2     
31-06-10 4.18 25 4.8     29-06-10 3.92 -45 2.8     

226 11.8   -896 1.7     

26-12-10 3.20 110 0.3     26-10-02 3.01 -380 0.1     
27-08-03 3.38 100 0.9     26-10-21 3.18 -110 0.1     
29-06-10 3.90 71 2.8     55-03-10 4.64 -54 28.5   
27-09-03 3.46 70 1.0     31-03-10 4.12 -49 4.5     
56-09-10 4.63 53 30.0   56-03-10 4.64 -44 29.5   

403 4.9     -637 4.9     


