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Tenor Closing △▼(bp) Tenor Closing △▼(bp)
9m 1.8450 0.50 9*12m -2.00 -0.25

1y 1.8250 0.25 2*5y -3.25 0.25

1.5y 1.8025 0.50 10*12y 2.50 0.00

3y 1.7575 0.75

4y 1.7500 0.75

CCP(건) 금액(억) 전일비 CRS

103 51,818    17,181

15* -4.50

12* 1.50 -3.00

10* 2.50 4.00 -0.50

7* 4.50 7.00 8.50 4.00

5* 0.75 5.25

4* 0.00 0.75 5.25

3* -0.75 -0.75 0.00 4.50

2* -2.51 -3.26 -3.26 -2.51 1.99

1* -4.24 -6.75 -7.50 -7.50 -6.75 -2.25

1 2 3 4 5 7 10 12 15 20

1.8250 1.7826 1.7575 1.7500 1.7500 1.7575 1.8025 1.8275 1.8425 1.7975

1.310 1.175 1.150 1.160 1.160 1.230 1.365

-0.52 -0.61 -0.61 -0.59 -0.59 -0.53 -0.44 IRS   6m 9m 18m

1.800 1.825 1.800 1.875 1.977 1.8550 1.8450 1.8025

2.50 -4.24 -4.25 -12.50 -17.45
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