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KR Market

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

CD91D 3.120 0.0 0.0 19.0

3.303 0.3 1.8 5.5 1.000 4.398

3.805 0.5 -1.5 15.4 4.260 4.260 AAA

3.910 1.2 -2.5 13.5 2.660 4.260 AAA

4.133 0.6 -3.7 14.6 4.526 AA

4.400 0.0 -1.7 16.5 AAA

4.552 -0.9 -7.0 -0.5 4.508 AA-

KR Credit(%,bp) YTM 1D 1W 1M 4.404 AA

4.613 0.5 -4.3 11.4 4.457 AA

4.578 1.1 -3.1 11.4 4.453 AA-

7.956 1.1 -3.3 11.5

KTB Futures(tick) 1D 1W

KTBF 3Y -7.0 -10.0 (십억계약,%,년)

LKTBF 10Y -1.0 -8.0

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

KOSPI 1.40 7.45 11.94

KOSDAQ 2.28 3.28 -2.82

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

1,336.1 -0.71 -2.38 -5.80  

871.3 0.00 1.86 -2.46

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

1Y 3.610 2.3 1Y 3.910 3.5 30.7 1.9

2Y 3.853 3.0 2Y 3.980 3.5 4.7 2.5

3Y 3.955 3.3 3Y 4.060 2 4.5 2.1

5Y 4.063 3.7 5Y 4.055 -1.5 -7.1 3.1

10Y 4.163 2.7 10Y 4.015 1 -23.8 2.7

US Bond Market

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

UST2Y 4.432 3.7 0.0 18.9

UST5Y 4.618 5.4 8.3 20.4

UST10Y 4.843 5.2 6.3 13.5

UST30Y 5.291 4.4 3.2 3.4

KR Credit Market (계약수)

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

3.821 0.5 4.0 16.5 22.9 135.5

4.232 1.2 -2.5 14.2 4.6 162.4

4.442 1.1 -2.1 17.3 12.6 170.5

3.847 0.6 4.1 18.7 23.5 131.2 Fund Flow (십억원)

4.245 1.2 -2.1 15.6 5.2 161.2 YTD

4.463 0.6 -3.5 15.4 8.7 162.8 67,752

3.999 1.0 2.3 8.3 19.8 139.1 -667

4.520 0.5 -4.3 11.4 4.7 170.4 130,991

4.725 0.5 -3.8 13.7 8.7 157.4 64,222

4.061 1.0 2.3 8.3 19.8 139.9 -13,940

4.613 0.5 -4.3 11.4 4.7 172 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.825 0.5 -3.8 13.7 8.7 157.6 **는 T-4일 기준

4.422 1.0 2.3 9.8 21.3 130.5

5.393 0.5 -4.3 11.4 4.2 166.4 (십억원)

5.936 0.5 -3.8 13.7 8.7 157.2

5.079 1.0 2.3 9.3 20.8 124.5 AA 100

6.153 0.5 -4.3 11.4 4.2 162.6 AA+ 100

6.615 0.5 -3.8 13.7 8.7 156.7 AAA 80

5.641 1.0 2.3 9.3 20.8 125.5 AAA 70

6.804 0.5 -4.3 11.4 4.2 165.4 AA 60

7.258 0.5 -3.8 13.7 8.7 156.7 AA- 50

3.912 0.9 2.8 12.3 28.0 136.7 AAA 50

4.382 1.0 -3.7 10.6 6.1 164.5 AA- 50

4.510 0.6 -3.7 14.6 9.6 160 AA- 40

4.005 0.9 2.8 11.9 28.2 142.7 AA 40

4.486 1.1 -3.1 11.3 7.0 169.5 AAA 40

4.600 0.6 -3.7 14.6 9.3 162.3 AA 40

4.041 0.8 2.7 11.8 28.3 143.5 AA+ 40

4.526 1.1 -3.2 11.3 6.9 170.3 AAA 40

4.667 0.6 -3.7 14.6 9.3 162.3 AA- 40

4.078 0.9 2.8 11.9 28.5 143.7 AA- 30

4.578 1.1 -3.1 11.4 7.0 170.2 AA- 30

4.770 0.6 -3.7 14.6 9.4 162.1 A+ 30

2028-09-08 1,600

1,545

14,096

175

-7,886

-9,952

IRS(%) CRS(%) Spread(bp)
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339,575 -543 1,633 15,792

1M

261,192 -5,112 3,562 3,472

1D 1W

213,074 613 923

2027-01-22 3.534 3.585

14,375

48,499 -267 -1,224 -3,369

1,857,506 439 394

4.361 4.318

2027-01-15 3.663 3.744

2027-06-27 3.904 3.915

2029-12-11 4.351 4.342

3.990 4.050

2027-07-23 4.059 4.100

2027-06-26 3.973 4.021

2029-03-26 4.276 4.286

3.943 3.938

2026-10-01 3.412 3.730

2029-03-05 4.444 4.445

2028-06-09 4.230 4.190

4.191 4.251

2030-09-12 4.500 4.511

2028-01-25 4.261 4.213

2027-04-28 4.098 4.120

2027-01-29 3.847 3.947

▪

▪

7,051.6

830.4

103.0

105.1

2027-07-02

2027-04-30

2027-04-16

2030-04-12

MMF*

▪

2031-09-11

10 Sep. 2026

36-06-10 4.39 192 9.8     26-11-09 3.12 -200 0.2     
28-03-10 3.73 131 1.5     26-12-10 3.17 -188 0.3     
45-09-10 4.56 109 19.0   26-11-10 3.13 -180 0.2     
46-09-10 4.52 69 20.0   27-09-10 3.60 -100 1.0     
35-06-10 4.35 21 8.8     30-03-10 4.02 -50 3.5     

522 10.9   -718 0.5     

28-07-02 3.81 290 1.8     31-03-10 4.14 -55 4.5     
26-12-10 3.15 200 0.3     28-03-03 3.69 -50 1.5     
31-12-10 4.19 133 5.3     45-09-10 4.55 -34 19.0   
46-09-10 4.52 89 20.0   26-10-22 3.17 -30 0.1     
27-09-10 3.59 80 1.0     28-07-31 3.77 -20 1.9     

792 4.0     -189 5.3     

46-09-10 4.52 150 20.0   28-06-10 3.76 -120 1.8     
36-06-10 4.40 70 9.8     27-12-31 3.55 -30 1.3     
56-03-10 4.64 62 29.5   26-10-30 3.15 -30 0.1     
29-06-10 3.91 35 2.8     31-12-10 4.19 -26 5.3     
31-09-30 4.41 32 5.1     27-01-15 3.74 -20 0.4     

349 16.6   -226 1.8     

29-06-10 3.91 241 2.8     28-06-10 3.74 -145 1.8     
26-11-09 3.09 130 0.2     28-03-10 3.73 -89 1.5     
28-09-10 3.80 76 2.0     31-03-10 4.13 -28 4.5     
56-09-09 5.80 70 30.0   56-03-10 4.64 -28 29.5   
56-09-10 4.64 44 30.0   30-09-10 4.08 -25 4.0     

561 7.6     -315 4.6     


