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KR Market

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

CD91D 3.160 2.0 4.0 22.0

3.366 1.0 8.1 13.1 1.000 4.510

3.925 1.5 14.0 22.9 3.050 3.065

4.021 0.1 12.4 22.6 3.750 3.753

4.268 0.1 14.3 22.5 4.800 4.799 AA-

4.530 -1.2 14.0 22.0 2.660 4.379 AAA

4.606 -3.4 2.9 6.1 1.800 4.657

KR Credit(%,bp) YTM 1D 1W 1M 4.317 4.364 AAA

4.720 0.2 11.2 20.4 3.490 3.487 AAA

4.684 0.1 11.7 21.0 AAA

8.064 0.1 11.7 20.8 4.170 4.170 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y 3.0 -43.0 (십억계약,%,년)

LKTBF 10Y 23.0 -122.0

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

KOSPI -3.26 -4.45 -4.21

KOSDAQ -1.69 -1.87 -6.69

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

1,347.3 0.10 0.51 -5.01  

871.3 0.02 -0.12 -1.84

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

1Y 3.665 1.3 1Y 4.010 -1.5 29.9 0.2

2Y 3.945 -0.8 2Y 4.115 1 2.0 -2.3

3Y 4.073 -1.3 3Y 4.195 1 5.1 -1.4

5Y 4.183 -2.5 5Y 4.185 0 -8.5 -2.6

10Y 4.273 -4.3 10Y 4.135 0 -25.8 -3.1

US Bond Market

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

UST2Y 4.660 3.3 0.0 48.7

UST5Y 4.823 4.1 27.8 45.9

UST10Y 4.989 2.1 20.6 29.5

UST30Y 5.347 -0.7 10.3 8.7

KR Credit Market (계약수)

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

3.883 0.7 8.5 21.9 33.2 141.2

4.349 0.3 13.0 24.1 31.8 173

4.554 0.3 13.5 22.6 39.3 181.2

3.913 1.0 9.0 23.7 34.8 138 Fund Flow (십억원)

4.360 0.4 12.8 24.5 32.8 171.8 YTD

4.577 0.1 12.2 21.0 35.9 174 57,362

4.064 1.0 8.3 15.3 31.3 145.8 -515

4.627 0.2 11.2 20.4 30.9 180.9 127,768

4.840 0.0 12.2 20.0 36.7 168.6 79,235

4.126 1.0 8.3 15.3 31.3 146.6 -14,340

4.720 0.2 11.2 20.4 30.9 182.5 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.940 0.0 12.2 20.0 36.7 168.8 **는 T-4일 기준

4.487 1.0 8.3 16.3 32.8 137.5

5.500 0.2 11.2 20.4 30.4 176.9 (십억원)

6.051 0.0 12.2 20.0 36.7 168.4

5.144 1.0 8.3 16.3 32.3 131.5 AAA 280

6.260 0.2 11.2 20.4 30.4 173.1 AAA 90

6.730 0.0 12.2 20.0 36.7 167.9 SK309-1 AA+ 75

5.706 1.0 8.3 16.3 32.3 132.5 AA- 58

6.911 0.2 11.2 20.4 30.4 175.9 AAA 50

7.373 0.0 12.2 20.0 36.7 167.9 AA- 50

3.972 0.7 8.5 18.9 39.0 143.2 AAA 50

4.491 0.1 11.4 20.4 33.6 174.9 50

4.627 0.1 12.5 20.6 36.9 171.9 AAA 40

4.065 0.7 8.5 19.0 39.0 149.5 AA 40

4.592 0.1 11.6 20.9 34.2 179.5 AA 30

4.718 0.1 12.6 20.7 36.8 174.5 AA+ 30

4.101 0.6 8.4 18.9 39.1 150.3 30

4.633 0.2 11.7 21.0 34.3 180.5 A+ 30

4.785 0.1 12.6 20.7 36.8 174.5 AA- 30

4.138 0.7 8.5 19.0 39.4 150.5 AA 30

4.684 0.1 11.7 21.0 34.2 180.3 A+ 30

4.888 0.1 12.6 20.7 36.8 174.3 A+ 25
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36-06-10 4.51 679 9.7     27-01-10 3.19 -311 0.3     
31-03-10 4.27 121 4.5     29-03-03 4.04 -120 2.5     
28-09-10 3.93 61 2.0     28-09-10 3.96 -115 2.0     
52-03-10 4.77 35 25.5   56-09-10 4.72 -62 30.0   
46-09-10 4.61 20 20.0   54-03-10 3.37 -40 27.5   

915 9.4     -647 5.5     

26-12-15 3.06 550 0.3     28-09-10 3.94 -100 2.0     
36-06-10 4.52 184 9.7     27-07-23 3.85 -50 0.9     
29-09-14 4.29 150 3.0     28-09-10 3.94 -30 2.0     
29-03-14 4.17 140 2.5     27-03-10 3.40 -20 0.5     
28-03-14 4.00 130 1.5     27-04-07 3.64 -20 0.6     

1,154 2.5     -220 1.5     

76-09-10 4.63 270 50.0   33-12-10 4.44 -207 7.2     
35-12-10 4.53 72 9.2     28-06-10 3.90 -121 1.7     
31-09-10 4.28 54 5.0     26-12-03 3.24 -100 0.2     
36-06-10 4.54 53 9.7     26-12-20 3.14 -90 0.3     
99-12-31 4.80 50 28-12-10 3.96 -60 2.2     

499 30.0   -578 3.3     

36-06-10 4.53 203 9.7     28-06-10 3.89 -178 1.7     
27-09-14 3.50 140 1.0     34-12-10 4.47 -121 8.2     
27-09-14 3.51 130 1.0     56-03-10 4.74 -63 29.5   
27-09-14 3.51 120 1.0     35-06-10 4.50 -56 8.7     
27-09-14 3.47 100 1.0     28-12-10 3.96 -40 2.2     

693 3.6     -457 8.2     


