
KR Market

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

CD91D 3.120 0.0 -1.0 19.0

3.281 0.1 2.1 4.8 3.460 3.448 AAA

3.765 -0.3 5.0 17.0 3.810 3.812 AAA

3.885 0.3 9.0 20.8 4.260 4.262 AAA

4.095 -1.3 7.3 17.5 3.460 3.470 AAA

4.350 -1.7 6.5 19.5 4.482 4.457 AA+

4.570 -2.0 7.9 9.8 3.460 3.448 AAA

KR Credit(%,bp) YTM 1D 1W 1M 4.171 4.171 AAA

4.601 -0.2 8.5 18.0 4.640 4.640 A+

4.555 0.1 8.2 17.4 4.362 4.358

7.935 0.1 8.2 18.7 4.450 4.450 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y 3.0 -17.0 (십억계약,%,년)

LKTBF 10Y 24.0 -31.0

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

KOSPI 1.64 -1.50 1.35

KOSDAQ 2.95 -2.97 1.74

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

1,350.4 -0.65 -1.61 -5.20  

863.9 -0.44 0.44 -4.33

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

1Y 3.535 0.5 1Y 3.870 -1.5 25.4 0.4

2Y 3.770 -0.2 2Y 3.920 -1 0.5 0.0

3Y 3.875 -1.0 3Y 3.995 -0.5 -1.0 -1.3

5Y 3.990 -1.3 5Y 4.030 -3 -10.5 0.0

10Y 4.105 -1.7 10Y 3.980 -3 -24.5 0.0

US Bond Market

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

UST2Y 4.367 2.8 0.0 18.1

UST5Y 4.545 2.9 6.4 21.8

UST10Y 4.783 1.4 6.2 16.7

UST30Y 5.245 -0.3 3.8 7.5

KR Credit Market (계약수)

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

3.791 0.6 5.3 14.8 26.4 133.5

4.207 0.3 9.0 19.2 4.5 155.5

4.391 -1.3 7.5 18.2 3.9 160.5

3.814 0.7 5.2 16.7 24.9 128.5 Fund Flow (십억원)

4.222 0.5 9.8 21.3 4.9 154.2 YTD

4.425 -1.3 7.2 18.1 1.2 153.5 72,525

3.976 -0.5 2.5 5.5 21.5 137.8 -1,440

4.508 -0.2 8.5 18.0 6.0 164.4 120,654

4.688 -1.5 7.3 16.7 1.5 148.2 63,828

4.038 -0.5 2.5 5.5 21.5 138.6 -12,716

4.601 -0.2 8.5 18.0 6.0 166 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.788 -1.5 7.3 16.7 1.5 148.4 **는 T-4일 기준

4.399 -0.5 2.5 7.0 23.0 127.7

5.381 -0.2 8.5 18.0 5.5 160.4 (십억원)

5.899 -1.5 7.3 16.7 1.5 148

5.056 -0.5 2.5 6.5 22.5 121.7 AAA 70

6.141 -0.2 8.5 18.0 5.5 156.6 AA- 60

6.578 -1.5 7.3 16.7 1.5 147.5 AAA 50

5.618 -0.5 2.5 6.5 22.5 122.7 AAA 50

6.792 -0.2 8.5 18.0 5.5 159.4 AAA 50

7.221 -1.5 7.3 16.7 1.5 147.5 AA- 40

3.884 0.3 3.4 10.9 26.3 134 AA+ 40

4.365 0.1 8.2 17.5 5.7 157.8 AAA 30

4.472 -1.3 7.2 17.5 2.3 150.4 AAA 30

3.977 0.3 3.4 10.8 26.6 140.1 AA 30

4.464 0.1 8.2 17.5 6.1 162 AA 30

4.562 -1.3 7.2 17.4 2.0 152.5 AA 30

4.014 0.4 3.5 10.9 26.8 141 AA 30

4.504 0.1 8.2 17.5 6.1 162.8 AA 30

4.629 -1.3 7.2 17.4 2.0 152.5 29

4.050 0.3 3.4 10.8 26.9 141.1 AA+ 20

4.555 0.1 8.2 17.4 6.0 162.6 20

4.732 -1.3 7.2 17.5 2.1 152.3 AA 20
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56-09-10 4.63 114 30.0   27-12-10 3.61 -205 1.3     
51-03-10 4.64 31 24.5   27-12-10 3.62 -146 1.3     
29-06-10 3.91 20 2.8     56-03-10 4.63 -115 29.5   
27-09-04 3.91 10 1.0     31-03-10 4.10 -67 4.5     
28-03-10 3.72 6 1.5     30-03-10 4.00 -50 3.5     

181 23.6   -583 7.4     

29-09-04 4.17 110 3.0     35-06-10 4.32 -100 8.8     
31-09-04 4.36 80 5.0     28-03-03 3.70 -60 1.5     
31-09-04 4.45 70 5.0     30-03-10 3.99 -48 3.5     
29-09-04 4.48 60 3.0     26-12-10 3.00 -30 0.3     
28-09-04 4.12 60 2.0     27-06-09 3.73 -30 0.8     

380 3.6     -268 4.3     

56-03-10 4.63 168 29.5   26-12-06 3.13 -110 0.2     
56-09-10 4.63 125 30.0   51-03-10 4.65 -60 24.5   
46-09-04 4.90 40 20.0   27-09-19 3.83 -30 1.0     
29-09-04 4.48 40 3.0     27-09-10 3.60 -20 1.0     
33-09-04 4.88 40 7.0     27-08-23 4.03 -20 1.0     

414 24.0   -240 6.5     

27-09-04 3.46 380 1.0     27-12-04 3.83 -30 1.2     
27-09-04 3.46 200 1.0     28-03-10 3.71 -26 1.5     
27-03-04 3.46 180 0.5     36-06-10 4.36 -23 9.8     
29-06-10 3.89 100 2.8     26-10-02 3.02 -20 0.1     
29-09-04 4.26 80 3.0     28-03-10 4.18 -20 1.5     

940 1.3     -119 2.8     


