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KR Market

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

CD91D 3.210 4.0 9.0 27.0

3.415 1.7 11.2 18.0 3.810 3.926 AAA

3.960 -3.0 15.5 26.4 4.190 4.176 AAA

4.040 -5.7 13.0 24.5 3.510 3.504 AAA

4.273 -7.4 14.0 23.0 3.530 3.540 AAA

4.537 -6.3 13.7 22.7 4.413 4.422 AAA

4.553 -7.2 0.1 0.8 4.677 4.640 AAA

KR Credit(%,bp) YTM 1D 1W 1M 4.985 4.956 A

4.745 -5.0 13.2 22.9 4.812 4.797 A

4.699 -5.6 12.1 22.5 4.600 4.607 AA+

8.079 -5.6 12.3 22.3 3.510 3.520 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y 23.0 -76.0 (십억계약,%,년)

LKTBF 10Y 58.0 -140.0

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

KOSPI 1.37 -4.73 -3.73

KOSDAQ 0.44 -1.73 -5.63

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

1,368.6 0.68 2.43 -3.14  

882.7 0.53 1.31 -0.55

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

1Y 3.720 0.3 1Y 3.960 -8.5 30.5 -1.4

2Y 3.980 -3.8 2Y 4.080 -8 2.0 -0.7

3Y 4.090 -6.3 3Y 4.160 -8 5.0 -0.5

5Y 4.198 -7.5 5Y 4.155 -7.5 -7.5 -0.1

10Y 4.288 -6.8 10Y 4.105 -7.5 -25.0 -0.5

US Bond Market

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

UST2Y 4.738 7.4 0.0 56.1

UST5Y 4.881 5.1 26.3 50.5

UST10Y 5.024 2.2 18.1 30.1

UST30Y 5.363 -0.5 7.2 5.6

KR Credit Market (계약수)

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

3.933 1.5 11.2 26.9 35.8 146

4.373 -5.2 14.1 26.5 29.5 176.8

4.559 -7.4 11.7 23.1 35.0 182.2

3.965 1.8 11.8 28.9 37.3 143 Fund Flow (십억원)

4.384 -5.2 13.9 26.9 30.2 176.1 YTD

4.583 -7.3 12.0 21.6 30.8 175.1 57,218

4.114 2.0 11.5 20.3 33.3 150.8 -787

4.652 -5.0 13.2 22.9 29.2 185.7 123,438

4.845 -7.5 12.0 20.5 32.0 170.1 67,398

4.176 2.0 11.5 20.3 33.3 151.6 -13,684

4.745 -5.0 13.2 22.9 29.2 187.3 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.945 -7.5 12.0 20.5 32.0 170.3 **는 T-4일 기준

4.537 2.0 11.5 21.3 34.8 142.8

5.525 -5.0 13.2 22.9 28.7 182.2 (십억원)

6.056 -7.5 12.0 20.5 32.0 169.9

5.194 2.0 11.5 21.3 34.3 137.3 AAA 216

6.285 -5.0 13.2 22.9 28.7 178.4 AAA 100

6.735 -7.5 12.0 20.5 32.0 169.4 A 81

5.756 2.0 11.5 21.3 34.3 137.8 AA+ 80

6.936 -5.0 13.2 22.9 28.7 180.7 AAA 63

7.378 -7.5 12.0 20.5 32.0 169.4 40

4.022 2.2 11.0 23.9 40.0 148.4 40

4.507 -5.5 12.5 22.0 30.5 178.4 AA+ 40

4.632 -7.4 12.2 21.1 32.6 173 A 35

4.115 2.4 11.0 24.0 40.0 154.6 A 30

4.607 -5.6 12.1 22.4 31.0 182.8 AA 30

4.723 -7.4 12.3 21.2 32.4 175.5 AAA 30

4.151 2.3 11.0 23.9 40.1 155.4 AAA 30

4.647 -5.6 12.1 22.4 31.0 183.7 AAA 30

4.790 -7.4 12.3 21.2 32.4 175.5 AA 30

4.188 2.4 11.0 24.0 40.4 155.6 AAA 30

4.699 -5.6 12.1 22.5 31.0 183.4 AA 30

4.893 -7.4 12.3 21.2 32.5 175.4 20

▪

▪

6,718.0

816.0

102.2

103.3

2030-12-20

2030-06-20

2028-06-16

2028-09-15

MMF*

▪

2027-03-16

3.980

2029-04-24 3.491 3.243

2029-04-13 4.621 4.606

2026-11-10 3.318 3.314

2027-06-03 4.056 4.117

4.565 4.548

2028-07-18 4.349 4.329

2027-04-28 4.229 4.214

2027-03-26 3.963 3.980

4.362

2028-09-15 4.569

2030-12-20 4.140

2031-06-20 3.938 3.881

4.476

2027-09-27 3.994 4.028

2028-09-15 4.314

2029-09-14 4.927

2029-09-14 4.431

7,368

48,755 251 256 -1,271

1,860,681 -6,461 3,176

-483

332,021 -4,331 -8,097 -15,963

1M

250,658 -144 -15,645 -12,086

1D 1W

212,954 -272 493

28,000

7,000

10,000

4.510

3.050

4.150

2029-09-14 1,800

1,700

2,000

2027-09-16

2027-03-16

2029-09-14

2031-09-16

3,000

3,000

2,500

2,500

2,000

2028-09-15

2030-03-15 1,400

1,100

-28,150

-5,645

8,069

9,538

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

-392

12,973

-264

2,462

-962

3,678

2027-06-16

2028-09-16

17 Sep. 2026

29-12-10 4.14 329 3.2     56-09-10 4.72 -120 30.0   
27-09-10 3.66 204 1.0     31-03-10 4.32 -70 4.5     
28-09-10 4.00 80 2.0     27-02-10 3.28 -50 0.4     
34-06-10 4.51 65 7.7     45-09-10 4.64 -47 19.0   
31-09-10 4.34 50 5.0     44-09-10 4.63 -33 18.0   

728 3.0     -320 17.0   

29-09-03 4.15 260 3.0     27-06-10 3.50 -70 0.7     
28-09-16 4.19 240 2.0     28-09-11 4.33 -70 2.0     
27-09-10 3.69 104 1.0     29-03-03 4.08 -60 2.5     
56-09-10 4.71 101 30.0   27-03-10 3.43 -50 0.5     
46-09-10 4.56 69 20.0   28-06-10 3.93 -50 1.7     

774 7.4     -300 1.5     

31-09-16 4.68 155 5.0     28-06-10 3.92 -490 1.7     
30-03-15 4.60 60 3.5     26-11-24 3.80 -240 0.2     
30-07-16 4.62 50 3.8     51-03-10 4.73 -151 24.5   
56-09-10 4.73 47 30.0   28-12-10 4.01 -110 2.2     
29-09-18 4.61 40 3.0     27-09-27 4.03 -63 1.0     

352 7.7     #### 4.7     

27-09-16 3.51 250 1.0     31-03-10 4.34 -155 4.5     
27-03-16 3.53 140 0.5     29-06-10 4.07 -96 2.7     
29-09-14 4.43 106 3.0     44-09-10 4.64 -64 18.0   
28-09-10 4.01 64 2.0     35-06-10 4.54 -45 8.7     
56-09-10 4.71 51 30.0   45-09-10 4.63 -39 19.0   

610 3.8     -398 8.1     


