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KR Market

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

CD91D 3.220 0.0 1.0 10.0

3.615 -3.8 4.7 35.4 1.000 4.451

3.981 -5.0 1.1 23.1 2.660 4.381 AAA

4.015 -5.7 2.0 17.5 5.220 5.220 AA

4.211 -5.3 1.1 15.8 4.808 AAA

4.415 -5.5 4.5 10.5 4.030 4.533 AAA

4.438 -7.2 -1.5 -3.2 7.378

KR Credit(%,bp) YTM 1D 1W 1M 4.622 4.583 AA+

4.743 -5.7 1.8 18.2 4.701 4.654 AA

4.680 -5.7 2.1 16.3 3.680 3.740 AA+

8.063 -5.7 2.1 16.6 4.478 4.478 AAA

KTB Futures(tick) 1D 1W

KTBF 3Y 18.0 -5.0 (십억계약,%,년)

LKTBF 10Y 58.0 -32.0

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

KOSPI -0.48 -3.43 0.26

KOSDAQ 0.72 1.35 2.59

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

1,352.8 -0.29 -0.41 -1.15  

862.4 0.12 -0.24 0.66

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

1Y 3.703 -5.5 1Y 3.925 -7.5 8.7 -1.7

2Y 3.960 -4.8 2Y 4.090 -7 -2.1 0.2

3Y 4.058 -5.5 3Y 4.170 -7 4.3 0.2

5Y 4.145 -6.8 5Y 4.220 -6 -6.6 -1.5

10Y 4.210 -5.5 10Y 4.175 -6 -20.5 0.0

US Bond Market

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

UST2Y 4.890 1.2 0.0 54.7

UST5Y 5.088 3.8 8.4 58.8

UST10Y 5.288 5.1 17.2 53.6

UST30Y 5.630 6.2 22.9 38.7

KR Credit Market (계약수)

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

4.120 -4.3 3.7 37.0 37.9 157.6

4.358 -5.5 2.2 19.6 24.3 158.6

4.504 -5.2 1.6 15.9 23.3 159

4.145 -4.0 3.3 37.0 38.1 155.5 Fund Flow (십억원)

4.378 -5.6 2.4 20.7 26.7 159.1 YTD

4.526 -5.2 1.2 14.2 21.9 152.4 45,009

4.309 -3.5 3.5 34.8 30.8 163.4 1,300

4.650 -5.7 1.8 18.2 23.2 171.3 134,176

4.785 -5.5 1.0 14.0 21.4 149.2 85,088

4.371 -3.5 3.5 34.8 30.8 164.2 -14,211

4.743 -5.7 1.8 18.2 23.2 172.9 *는 T-2일 기준, 펀드는 설정액 및 ETF 제외 기준

4.888 -5.5 1.0 14.3 21.7 149.7 **는 T-4일 기준

4.727 -3.5 3.5 34.3 31.8 159.3

5.513 -5.7 1.8 17.2 21.7 168 (십억원)

5.994 -5.5 1.0 13.8 21.2 148.3

5.384 -3.5 3.5 34.3 31.3 153.8 AAA 150

6.273 -5.7 1.8 17.2 21.7 163.7 AA+ 130

6.673 -5.5 1.0 13.8 21.2 147.8 AAA 90

5.946 -3.5 3.5 34.3 31.3 153.8 AAA 80

6.924 -5.7 1.8 17.2 21.7 163.7 AA 65

7.316 -5.5 1.0 13.8 21.2 147.8 AAA 64

4.221 -3.1 4.6 36.0 40.8 158.6 AAA 60

4.490 -5.7 2.2 16.3 24.3 162 54

4.564 -5.2 1.2 13.3 21.8 150.2 OCI89-1 A+ 40

4.311 -3.2 4.3 35.7 40.8 163 40

4.588 -5.7 2.1 16.3 24.9 165.4 AAA 40

4.657 -5.2 1.2 13.6 22.1 152.6 A+ 40

4.348 -3.2 4.3 35.8 41.0 163.8 AA 40

4.628 -5.7 2.1 16.3 24.9 166.2 AA 40

4.724 -5.2 1.2 13.6 22.1 152.6 AAA 40

4.384 -3.2 4.3 35.7 41.2 163.9 AAA 35

4.680 -5.7 2.1 16.3 24.9 166.1 A+ 30

4.827 -5.2 1.2 13.6 22.1 152.7 30

▪

▪

6,838.0

855.9

102.4

104.4

2031-05-22

2027-02-17

2033-09-30

2029-09-30

MMF*

▪

2028-09-30

3.455 3.650

2028-09-30 4.478

2028-10-30 4.874 4.832

2029-05-08 4.664 4.595

2028-09-30 4.499 4.470

3.985 3.992

2027-11-29 4.333 4.334

2028-08-18 5.116 5.070

2028-03-07 4.403 4.393

5.050

2027-04-07 4.246 4.302

2029-09-30 4.516

2027-01-24 3.680 3.712

4.516

2028-06-12 4.560 4.530
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IRS(%) CRS(%) Spread(bp)
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2031-09-30

2029-09-30

1 Oct. 2026

36-06-10 4.41 344 9.7     27-09-10 3.75 -343 0.9     
29-06-10 3.99 263 2.7     27-09-10 3.82 -185 0.9     
31-09-10 4.20 137 4.9     56-03-10 4.56 -97 29.5   
30-09-10 4.17 131 3.9     27-12-10 3.89 -13 1.2     
31-03-10 4.21 122 4.4     46-03-10 4.53 -9 19.5   

997 5.8     -648 5.5     

56-09-10 4.54 322 30.0   28-04-15 4.20 -60 1.5     
29-12-10 4.11 220 3.2     28-03-10 3.95 -60 1.4     
31-03-10 4.21 125 4.4     56-03-10 4.57 -49 29.5   
29-06-10 4.01 100 2.7     27-10-02 3.78 -40 1.0     
27-01-09 3.32 70 0.3     29-03-10 4.03 -40 2.4     

837 13.4   -249 7.1     

36-09-30 5.22 140 10.0   28-06-10 3.95 -192 1.7     
26-12-29 3.15 100 0.2     56-03-10 4.56 -172 29.5   
26-10-10 3.08 60 0.0     27-09-19 4.16 -120 1.0     
29-09-27 4.70 50 3.0     27-09-06 4.31 -100 0.9     
46-09-30 7.40 50 20.0   29-01-27 4.25 -90 2.3     

400 6.4     -674 8.6     

31-03-10 4.22 124 4.4     54-09-10 4.66 -120 28.0   
29-06-10 4.02 104 2.7     27-01-09 3.32 -70 0.3     
27-09-30 3.68 100 1.0     56-03-10 4.59 -33 29.5   
27-09-30 3.68 100 1.0     28-06-23 4.21 -20 1.7     
26-10-13 3.20 90 0.0     28-08-18 5.07 -20 1.9     

517 2.0     -263 16.8   


