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KR Market

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

CD91D 3.120 0.0 0.0 19.0

3.300 1.5 3.2 6.5 3.040 3.060

3.800 1.5 2.0 16.5 1.000 4.385

3.898 0.1 1.9 15.1 3.650 3.746 AAA

4.127 0.2 1.7 16.2 3.820 3.828 AAA

4.400 1.0 3.0 18.5 2.660 4.248 AAA

4.561 -1.6 0.1 6.4 AA

KR Credit(%,bp) YTM 1D 1W 1M 3.930 3.932 AAA

4.608 0.0 0.7 13.2 AA-

4.567 0.0 1.1 12.7 4.304 4.304 AAA

7.945 -0.2 0.9 13.1 AA

KTB Futures(tick) 1D 1W

KTBF 3Y -1.0 16.0 (십억계약,%,년)

LKTBF 10Y -4.0 38.0

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

KOSPI -0.58 1.74 11.12

KOSDAQ -1.25 -1.14 1.64

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

1,345.6 0.38 -1.81 -4.98  

871.3 -0.12 1.45 -2.55

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

1Y 3.588 2.0 1Y 3.875 -0.5 28.8 0.5

2Y 3.823 1.5 2Y 3.945 -1 2.3 0.0

3Y 3.923 1.5 3Y 4.040 1 2.4 1.4

5Y 4.025 0.5 5Y 4.070 0.5 -10.2 0.3

10Y 4.135 0.0 10Y 4.005 -1 -26.5 -1.0

US Bond Market

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

UST2Y 4.395 2.8 0.0 19.7

UST5Y 4.564 1.9 0.7 21.1

UST10Y 4.791 0.8 -0.8 14.4

UST30Y 5.247 0.3 -2.8 4.4

KR Credit Market (계약수)

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

3.816 1.8 4.8 17.3 22.8 135.4

4.220 0.1 1.9 15.0 6.8 158.6

4.431 1.2 2.8 18.2 12.7 166.8

3.841 1.8 4.9 19.4 22.9 130.6 Fund Flow (십억원)

4.233 0.1 2.2 16.5 7.1 157.1 YTD

4.457 0.2 1.7 16.8 9.3 159.5 72,863

3.989 0.8 1.8 7.8 19.3 138.6 -1,280

4.515 0.0 0.7 13.2 7.2 166.9 131,534

4.720 0.2 1.7 15.4 9.2 154.2 63,828

4.051 0.8 1.8 7.8 19.3 139.4 -12,716

4.608 0.0 0.7 13.2 7.2 168.5 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.820 0.2 1.7 15.4 9.2 154.4 **는 T-4일 기준

4.412 0.8 1.8 9.3 20.8 128.5

5.388 0.0 0.7 13.2 6.7 162.9 (십억원)

5.931 0.2 1.7 15.4 9.2 154

5.069 0.8 1.8 8.8 20.3 122.5 AAA 120

6.148 0.0 0.7 13.2 6.7 159.1 AAA 80

6.610 0.2 1.7 15.4 9.2 153.5 AA- 60

5.631 0.8 1.8 8.8 20.3 123.5 AAA 50

6.799 0.0 0.7 13.2 6.7 161.9 OCI89-1 A+ 40

7.253 0.2 1.7 15.4 9.2 153.5 AA 35

3.903 1.6 2.9 12.6 26.9 135.8 AA 30

4.372 -0.5 0.6 12.0 8.4 160.3 AAA 30

4.504 0.2 1.7 16.3 10.1 156.4 AA- 30

3.996 1.6 2.9 12.5 26.8 141.8 A+ 30

4.475 -0.1 1.1 12.7 9.1 164.9 AAA 30

4.594 0.2 1.7 16.3 9.9 158.5 AA- 30

4.033 1.6 2.9 12.5 27.0 142.7 AA 20

4.515 -0.1 1.1 12.6 9.1 165.7 AAA 20

4.661 0.2 1.7 16.3 9.9 158.5 AA 20

4.069 1.6 2.9 12.5 27.1 142.8 AAA 20

4.567 0.0 1.1 12.7 9.2 165.6 AA+ 20

4.764 0.2 1.7 16.3 9.9 158.3 AAA 20

▪

▪

6,954.5

811.9

103.1

105.1

2027-02-26

2028-04-28

2028-07-27

2028-12-01

MMF*

▪

2028-09-08

3.662 3.673

2029-06-22 4.397 4.357

2027-01-15 3.496 3.499

2028-06-16 4.239 4.179

2030-02-14 4.534 4.549

4.240 4.225

2027-04-30 3.935 3.938

2027-03-10 4.047 4.058

2027-07-16 3.906 3.925

4.275 4.216

2028-04-27 4.239 4.224

2027-03-12 3.866 3.836

2027-01-30 3.706 3.674

4.339 4.281

2027-04-07 3.986 4.007

2028-04-28 4.196 4.143

2027-07-23 4.037 4.100

2028-06-09 4.233 4.189

12,057

49,723 -139 -2,432

1,857,112 1,723

68

340,118 6,910 1,980 16,335

1M

266,304 -785 9,144 8,583

1D 1W

212,461 305 -393

32,000

7,000

3.875

3.040

2028-03-08 2,500

2,000

3,050

2027-06-08

2027-06-08

2029-09-30

2029-09-10

7,000

6,015

5,400

4,000

3,666

2029-09-10

2029-09-07 1,900

1,900

-1,877

-1,021

10,708

4,556

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

-2,966

-13,018

188

1,402

-677

523

2026-12-08

2031-09-30

9 Sep. 2026

28-03-10 3.71 118 1.5     26-11-10 3.10 -329 0.2     
31-09-10 4.14 99 5.0     26-12-10 3.05 -155 0.3     
29-06-10 3.88 63 2.8     35-06-10 4.31 -80 8.8     
28-12-10 3.78 50 2.3     35-12-10 4.38 -74 9.3     
33-12-10 4.29 42 7.3     54-03-10 2.94 -50 27.5   

371 3.4     -688 4.2     

26-11-10 3.08 190 0.2     54-03-10 2.94 -50 27.5   
26-12-10 3.14 188 0.3     52-03-10 4.67 -50 25.5   
30-03-08 4.25 140 3.5     35-12-10 4.38 -50 9.3     
28-07-02 3.79 110 1.8     45-09-10 4.56 -48 19.0   
28-03-08 3.90 100 1.5     26-10-24 3.26 -30 0.1     

728 1.3     -228 17.7   

28-07-02 3.80 170 1.8     28-06-10 3.72 -160 1.8     
26-10-10 3.03 100 0.1     52-03-10 4.65 -50 25.5   
26-11-10 3.08 100 0.2     27-03-21 3.52 -40 0.5     
56-03-10 4.63 88 29.5   33-12-10 4.29 -40 7.3     
36-06-10 4.39 71 9.8     27-02-24 3.50 -30 0.5     

529 6.9     -320 5.9     

28-03-08 3.93 100 1.5     26-10-10 3.03 -100 0.1     
29-06-10 3.89 50 2.8     31-03-10 4.11 -64 4.5     
27-06-08 3.82 50 0.7     34-12-10 4.33 -30 8.3     
27-09-08 3.46 50 1.0     28-06-09 4.19 -30 1.8     
29-03-08 4.06 50 2.5     28-06-10 3.70 -30 1.8     

300 1.7     -254 2.6     


