fﬁE‘ DAOL Daily Bond Morning Brief
I

=10/5:27.5(1.0) %30/10: 19.0 (-1.7)

KR Market
KR Bond(%,bp) Y™ 1D 1w M
CD91D 3.140 0.0 20| 200
Eohy 3.356 0.0 75| 121
Eohy 3.910 0.0 145| 214
Enki 4.020 0.0 135| 225
Enlg 4.267 0.0 172| 224
2110Y 4.542 0.0 192| 232
21207 4.640 0.0 7.0 95
KR Credit(%,bp) YTM 1D 1w M
SBAAA- 3Y 4.718 0.0 11.7| 202
BIAK] AA- 3Y 4.683 0.0 128| 209
S|ARK BBB+ 3Y 8.063 0.0 128| 207
KTB Futures(tick) =%t 1D 1w pobsl
KTBF 3Y 102.7 0.0 -47.0
LKTBF 10Y 103.7 0.0 -149.0
KR Stock(%) Index 1D 1w im
KOSPI 6,909.9 0.00 3.33| -097
KOSDAQ 820.6 0.00 0.88| -5.09
FX Market(%) Price 1D 1w iM
/e 1,345.9 0.00 -0.33| -5.10
/100 871.1 0.00 083| -1.86
IRS(%) 1D(bp) CRS(%) 1D(bp)  Spread(bp) 1D(bp)
1y 3.653 0.0 1y 4.025 0[IRS-E1 29.7 0.0
2y | 3953 00| av 4.105 | o[Rs-52 | 43 0.0
3y | 4085 00| 3y 4.185 | O[RS-23 | 65 0.0
5y | 4208 00| sY 4.185 | O[RS-35 | -6.0 0.0
10y | 4315 00| 10v 4.135 | 0 IRS—%10‘ 227 0.0
US Bond Market
US Bond(%,bp) YTM 1D 1w 1M
usT2Y 4.627 0.0 00| 454
USTSY 4.782 0.0 237 | 418
USsT10Y 4.968 0.0 185| 274
UST30Y 5.354 0.0 11.0 9.4
KR Credit Market
Bond Yield(%, bp) Yield 1D 1w M 3M 1y
E2KH AAA 1Y 3.876 0.0 85| 212| 326| 1405
E:AH AAA 3Y 4.346 00| 139| 238| 295| 1727
E2KH AAA BY 4.551 00| 160| 223| 375| 1809
23 AAA 1Y 3.903 0.0 89| 227| 340 137
28Kkl AAA 3Y 4.356 00| 134| 241| 306| 1714
23l AAA 5Y 4.576 00| 151| 209| 345| 1739
28K AA 1Y 4.054 0.0 78| 143| 303| 1448
S84 AA 3Y 4.625 0.0 11.7 20.2 29.2 | 180.7
281 AA BY 4.840 00| 152| 200| 352| 1686
S8 AA- 1Y 4.116 0.0 78| 143| 303| 1456
28K AA- 3Y 4.718 00| 117| 202| 292| 1823
S8 AA- 5Y 4.940 00| 152| 200| 352| 1688
28 A+ 1Y 4.477 0.0 78| 153| 318| 1365
8 A+ 3Y 5.498 0.0 117 20.2 28.7 | 1767
281 A+ 5Y 6.051 00| 152| 200| 352| 1684
FEMA Y 5.134 0.0 7.8 15.3 31.3| 1305
28K A 3Y 6.258 00| 117| 202| 287| 1729
S8x A BY 6.730 00| 152| 200| 352| 1679
2B A- 1Y 5.696 0.0 78| 153| 313| 1315
S8 A- 3Y 6.909 00| 117| 202| 287| 1757
28K A- BY 7.373 00| 152| 200| 352| 1679
SIARRH AAA 1Y 3.965 0.0 81| 182| 386| 1425
BIARH AAA 3Y 4.490 00| 125| 203| 314| 1748
SIALH AAA BY 4.626 0.0 15.4 20.5 353 | 1718
BIARE AA+ 1Y 4.058 0.0 81| 183| 387| 1488
SIAHH AA+ 3Y 4.591 0.0 127 20.8 31.9| 1794
BIARH AA+ BY 4.717 00| 155| 206| 352| 1744
S AA 1Y 4.095 0.0 8.1 18.3 389 | 1497
BIARK] AA 3Y 4.631 00| 127| 208| 319| 1803
SIAHH AA BY 4.784 0.0 15.5 20.6 352 | 1744
BIARKY AA- 1Y 4.131 0.0 81| 183| 390| 1498
SIAK] AA- 3Y 4.683 00| 128| 209| 320| 1802
BIARK] AA- BY 4.887 00| 155| 206| 352| 1742
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TY F A U dap (U FH A 1000 55
z3Y = oY LAY EHZe| UHE3AL M85E
=0IREH1E26-09 =X 2031-09-30 7,599 | 1.000 4.505
BFRAZOIZR(H)2609AH-0|H 2 BH 2027-06-11 4,900 | 3.415 | 3.406 AAA
AFEEHE(E)20(ME5-GT7 A 9999-12-31 4,000 | 4.800 AA-
EX|FEHH(RX)26-09 Exy 2029-09-30 3,734 | 2660 | 4.377 AAA
=0I284609821U9M-11 =8% 2027-06-11 3,400 | 3.740 3.867 AAA
22|2330-09-0|(H)6M-2-1 28 2027-03-14 3,000 | 3.490 AAA
KB=Z8XIF65 S|AH 2029-09-14 3,000 AAA
SHF2949090(0.52-11(1-5 28X 2027-03-11 2,200 | 3.480 3.490 AAA
SHLIZ8AIFT5 NN | 2029-09-11 2,000 | 4.305 4.360 AAA
Qlioflo|X|=Xt78-2 I | 2029-09-14 1,900 AA+
FHE S 20/ Hg (&A%, H)
Q=201 20l A2| 521 Q=201 20T 42| 521
== _ob|  polE a3 FEMb| 32 b golm i e Zkzob)|
=104250-3606(26-6)  :36-06-10; 4.55 | 110| 9.7 ;=102250-2806(25-4) |28-06-10; 3.87 | -121; 1.7
2 ARZ01470-7409(24-11) 1 74-09-10 4.82 | 100|{ 48.0 {=102750-4509(25-9) 45-09-10} 4.68 ;| -72; 19.0
=103375-3103(26-3)  {31-03-10; 4.26 | 48| 4.5 {£9003340-2903-03 29-03-03{ 4.03: -50; 25
=103625-2809(26-7)  128-09-10] 3.92 | 43| 2.0 |2103125-5209(22-9) {52-09-10| 4.74; -30, 26.0
2102875-2712(24-12) $27-12-10] 3.68 37 1.2 {£9t02500-2710-02 27-10-02} 3.65: -20 1.1
2 8P| 31 0FS Wa ZHEED| 339 184 2 81| 5! 0K e ZHEEP|: -293 8.5
22 0= 49| 52 2l =Oic 49| 52
3= ] SOUSE 3 TEID| B izl SOUS 2 THEID|
=2104500-5609(26-8) 56-09-10{ 4.72 | 124| 30.0 £9t02690-2803-03 28-03-03} 3.79 | -240 15
B | HTISAHFO54(AN 129-09-11] 4.21| 120 3.0 ;=103625-2809(26-7) |28-09-10| 3.91 ; -127; 2.0
=103000-2909(24-7) 29-09-10] 4.07 | 110 3.0 |ZAHIKND|HTISKHREB833 28-10-24} 4.17 | -100 21
=103375-3103(26-3)  |31-03-10, 4.27 | 98| 4.5 |2104625-7609(26-11) {76-09-10| 4.72; -100; 50.0
FSHIRBAMBS 2026-24(1-3)() 129-09-11] 4.21 | 90| 3.0 |QImA§M03000-2704(26-4) 127-04-10 3.13 . -70! 0.6
= | 58 015 Ha THERD| 2 81| 51 0FS WA THEb|
28d/0|3 0l 49| 521 Hol/0|3 0iE 49| 52
3= . 9b| $OUE SR ZEEOD| = ab| OIS« pRF L ZEEAD|
2104625-7609(26-11) :76-09-10{ 4.72 | 300/ 50.0 {=1104250-3212(22-14) {32-12-10} 4.38 | -20 6.2
104250-3606(26-6)  136-06-10{ 4.55 | 299| 9.7 |sIA(FYH)2025-11012Y-A |27-11-17| 3.99 | -20; 1.2
=2103625-2809(26-7) 28-09-10{ 3.92| 242 2.0 |Z0IFEH1ZE25-09 30-09-30} 4.25} -20 4.0
£0103730-2807-02 28-07-02{ 3.92| 170 1.8 [2OJO[X|EX}68-2 26-09-18{ 325 -10, 0.0
=103500-2906(26-5) 29-06-10} 4.02| 161 2.7 |QIOfIo|X|EXI69-2 27-02-05| 3.80 ;| -10 0.4
22301 51 O1E WA FEAD| 1171 16.3 42E304| 81 0|5 BB FEOD| -80. 2.9
4l 20 o2 5 E4 O 4] 5
35 L 9b| $OE 2P ZEEOD| ab| $OIE 2 ZEEOD|
+HEBAA(2H)26-00/(#)12-11 127-09-111 3.46 | 120| 1.0 {=2103500-5603(26-2) |56-03-10| 4.75 | -73| 295
SHI28XIF75 29-09-11{ 4.31 100 3.0 {3=4=UF8260771-0|H-2 {28-07-21) 4.09 -30 19
=1 104250-3606(26-6)  136-06-10{ 4.54 86| 9.7 [4F226410]0206-0727-2 [29-01-27| 4.16 | -20i 24
=103500-2906(26-5) 29-06-10{ 4.01 77 2.7 |20128146090|HY(03)3-10 {29-09-10 4.37 | -20 3.0
JB 2PHIIEr571-3(X]) 28-03-10| 4.26 | 70| 1.5 |20128446080[H2(03)3-27 29-08-27} 4.35 | -20{ 3.0
2 8P| 51 0FS WA ZHEAb| 453 35 2 1| 31 ObS e ZHEAbD| -163. 146

o -935 1,750 1,024 -23,103 19,452
5L -6,350 2,693 3,099 -24,254 21,046
Fund Flow (M)

MMF* 248,136 -6,127 -17,829 -14,832 | 54,696
X 213,406 226 1,105 63 -335
ESS L 340,792 -1,169 11,554 -2,451 | 132,208
HEGolgr* 1,872,151 11,219 25,677 21,714 | 78,867
CDa e+ 48,195 287 -863 -2,530 | -14,244
v T2 JIE, BEE 84X U ETF MYl JIE
e T-42 J|FE
Y 2 S|ARY Hal Li (M)
z=4 B85 iz DimolE HaoE Helg
SHLIZEXIFT5 AAA 2029-09-11 4.307 240
SHSBAF48-2 AAA 2029-12-13 4.366 4.446 60
SFEMRLHET-1 AAA 2028-09-08 4.162 4.350 60
SHZBXIT48-2 AAA 2030-07-09 4.401 4.350 50
SChRIAE141-1 AA 2028-09-10 4.345 4.445 50
SFRMBLT69-2 AAA 2028-06-26 4.257 4.288 50
LGOl|LAX|&2444-2 AA 2028-02-14 4.219 4.299 50
L 0|HFA Xt 2-1 2030-12-20 3.516 3.475 40
stRARUH81-2 AAA 2029-09-10 4.358 4.438 30
ROIE4H5-1 A+ 2027-03-05 4118 4.183 30
LEUIFEEUE(N1(F) AA 2029-06-13 4.411 4.541 30
S 142-2 AA 2029-01-22 4.395 4.495 30
J185H5-2 AA 2026-10-26 3.363 3.426 30
Qlloj|o|X|=X169-2 AA+ 2027-02-05 3.632 3.798 30
SHLIEH12-1 AA 2026-11-04 3.423 3.375 30
LUSBXFT AAA 2028-06-02 4.159 4.261 30
IMBERIF13ME-B7-58) | AA- 9999-12-31 5.046 23
S H26-5 AA- 2028-09-08 4.462 4.463 20




