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KR Market

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

CD91D 3.590 0.0 -3.0 0.0

3.301 0.8 -1.9 -31.5 3.200 3.319

3.340 3.0 -3.5 -31.5 3.842 3.795 AAA

3.260 3.4 -3.2 -29.1 3.580 3.541 AAA

3.247 2.7 -3.3 -32.0 3.696 3.664 AAA

3.277 1.5 -2.8 -24.3 4.271 4.207 AA+

3.280 2.5 -3.5 -17.5 3.741 3.613 AAA

KR Credit(%,bp) YTM 1D 1W 1M 4.110 4.207 AA+

4.300 3.3 2.5 -22.0 3.570 3.607 AAA

4.063 4.4 1.9 -18.4 3.770 3.686 AA+

8.029 4.3 0.5 -22.0 3.602 3.572 AAA

KTB Futures(P, tick) 1D 1W 1M

KTBF 3Y -11 -1 107

LKTBF 10Y -18 -12 259

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

KOSPI 1.1 2.0 0.5

KOSDAQ 0.7 3.9 7.0

FX Market(price, %) 1D 1W 1M

1298.8 -0.2 -0.9 -0.5

991 -0.2 0.0 2.6

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

1Y 3.525 1.50 1Y -0.515 51.50 22.4 0.70

2Y 3.340 4.50 2Y -0.265 26.50 0.0 1.50

3Y 3.220 4.50 3Y -0.215 21.50 -4.0 1.10

5Y 3.093 3.50 5Y -0.100 10.00 -15.5 0.80

10Y 3.055 1.25 10Y 0.278 -27.75 -22.2 -0.25

US Bond Market

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

UST2Y 4.0717 7.02 -9.47 -73.13

UST5Y 3.6723 7.6 -7.92 -54.1

UST10Y 3.5668 3.03 -4.26 -38.62

UST30Y 3.772 0.98 3.82 -15.89

KR Credit Market

KR Credit(%,bp) YTM 1D 1W 1M 3M 1Y

3.605 1.2 0.7 -20.9 -75.1 149.9

3.608 3.6 -1.3 -24.6 -85.4 55.1

3.637 2.4 -2.4 -24.3 -89.5 42.3

3.618 0.8 1.8 -21.1 -74.4 141.4 Fund Flow

3.758 3.3 -2.1 -27.8 -77.1 73 YTD

3.915 2.6 -3.5 -34.0 -76.5 68.8 102,363.4

3.848 1.5 5.5 -16.0 -155.0 141.4 20,307.9

4.035 3.3 2.5 -22.5 -157.8 54.2 10,312.3

4.423 2.0 -4.0 -35.2 -140.0 85.1 408,354.9

4.051 1.5 5.5 -17.5 -168.5 152.6 24,408.6

4.300 3.3 2.5 -22.0 -168.3 67.2

4.647 2.7 -3.3 -35.0 -144.3 94.9

4.917 0.0 -1.0 -55.0 -148.5 211.1

5.191 3.3 -3.5 -48.2 -135.3 129.4

5.491 2.7 -3.3 -41.5 -108.1 134.4

5.629 0.0 -1.0 -47.5 -101.5 260.6 AAA 583.5

6.001 3.3 -3.5 -40.2 -88.3 174.5 AAA 194.9

6.206 2.7 -3.3 -37.5 -77.3 163.7 AAA 161.3

6.266 0.0 -1.0 -48.0 -104.5 259.1 AAA 120.0

6.636 3.3 -3.5 -40.7 -90.8 171.2 AAA 110.0

6.858 2.7 -3.3 -37.5 -78.8 160.2 AAA 100.0

3.710 2.0 4.0 -13.5 -117.9 139.6 AA0 90.0

3.838 4.3 2.1 -19.1 -112.3 51.4 SK279-3 AA+ 60.0

4.034 4.0 -1.2 -31.1 -103.2 65.8 AA+ 60.0

3.808 2.0 4.0 -13.3 -117.6 145.4 AAA 60.0

3.958 4.4 1.9 -18.9 -111.3 58.2 AAA 60.0

4.173 3.9 -1.3 -30.8 -101.7 74.1 AAA 50.0

3.846 2.0 4.1 -13.2 -117.2 146.1 BBB 42.0

3.994 4.4 1.9 -19.0 -111.5 58.2 AA+ 40.1

4.238 4.0 -1.2 -30.8 -101.7 75.1 AA- 40.0

3.886 2.0 4.2 -12.5 -117.3 147.8 AA+ 40.0

4.063 4.4 1.9 -18.4 -111.0 61.7 AAA 40.0

4.339 3.9 -1.3 -30.2 -101.1 75.2 CJ ENM20-1 AA- 40.0
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2434.94

833.51

104.98

114.56

2023-06-16

2024-11-20

2024-03-06

2023-09-10

MMF*

0

3.639 3.83

2023-05-08 3.572 3.61

2028-02-17 3.647 3.68

2023-04-21 3.571 3.61

2027-02-26 3.972 3.98

3.827 3.94

2025-03-28 - 6.46

2025-05-20 3.845 3.91

2023-07-24 3.572 3.65

3.834 3.89

2024-04-29 3.904 3.93

2024-04-23 3.711 3.74

2026-01-16 3.856 3.91

3.623 3.69

2024-05-25 3.717 3.73

2026-03-28 - 3.84

2025-03-28 - 3.80

2026-03-28 - 3.84

17,778.9

57,228.1 -168.0 546.3 5,835.9

1,568,830.8 4,046.3 6,252.0

-70,996.7

95,495.3 -96,683.3 531.1 -97,569.9

1M

191,989.5 -189.1 -3,762.5 -1,075.7

1D 1W

122,068.5 -70,110.1 215.5
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IRS(%) CRS(%) Spread(bp)

-1358

-7042
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2017

-641

-3498

29 Mar 2023

28-03-28 3.696 190 5.0           25-01-02 3.347 -290 1.8         

28-03-28 3.741 140 5.0           27-03-10 3.229 -75 4.0         

25-03-28 3.570 100 2.0           25-09-10 3.277 -50 2.5         

26-03-27 3.602 100 3.0           25-06-10 3.280 -40 2.2         

28-03-28 3.564 90 5.0           25-07-18 3.558 -30 2.3         

620 4.2           -485 2.2         

26-03-28 3.842 253 3.0           25-06-10 3.320 -30 2.2         

28-03-28 4.271 180 5.0           28-03-10 3.320 -20 5.0         

42-09-10 3.268 146 19.5         23-11-10 3.842 -20 0.6         

53-03-10 3.244 142 30.0         31-12-10 3.310 -20 8.7         

25-01-02 3.342 100 1.8           50-03-10 3.255 -20 27.0       

821 10.9         -110 8.1         

24-03-28 3.580 350 1.0           32-06-10 3.289 -41 9.2         

24-03-28 3.770 150 1.0           24-06-10 3.303 -40 1.2         

23-04-04 3.431 110 0.0           24-10-02 3.350 -30 1.5         

32-12-10 3.262 46 9.7           23-06-09 3.516 -20 0.2         

42-09-10 3.258 31 19.5         26-09-10 3.295 -20 3.5         

687 2.3           -151 3.6         

23-06-10 3.249 120 0.2           27-09-10 3.278 -21 4.5         

42-09-10 3.235 110 19.5         25-12-10 3.234 -4 2.7         

25-03-10 3.321 65 2.0           31-06-10 3.350 -2 8.2         

26-09-10 3.287 65 3.5           32-06-10 3.329 -2 9.2         

28-03-10 3.211 56 5.0           25-06-10 3.200 -1 2.2         

416 6.7           -29 4.7         


