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Tenor Closing △▼(bp) Tenor Closing △▼(bp)
1y 1.8550 0.75 1.5*2y 8.25 0.50

2y 2.0300 1.50 4*5y 5.25 0.25

3y 2.1350 2.00

5y 2.2575 2.50

CCP(건) 금액(억) 전일비 CRS

88 23,110    10,420

15* 3.00

12* 2.75 5.75

10* 4.00 6.75 9.75

7* 7.25 11.25 14.00 17.00

5* 5.50 12.75

4* 5.25 10.75 18.00

3* 7.00 12.25 17.75 25.00

2* 10.50 17.50 22.75 28.25 35.50

1* 17.50 28.00 35.00 40.25 45.75 53.00

1 2 3 4 5 7 10 12 15 20

1.8550 2.0300 2.1350 2.2050 2.2575 2.3125 2.3850 2.4250 2.4525 2.4825

1.100 1.185 1.220 1.245 1.270 1.385 1.625

-0.76 -0.85 -0.92 -0.96 -0.99 -0.93 -0.76 IRS   6m 9m 18m

1.852 2.140 2.212 2.522 2.752 1.7225 1.7975 1.9475

0.30 -11.00 -7.70 -26.45 -36.70
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