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Tenor Closing △▼(bp) Tenor Closing △▼(bp)
1y 1.8300 0.00 2*4y -2.75 0.00

2y 1.7925 0.00 2*5y -2.75 -0.25

3y 1.7675 0.00 3*4y -0.25 0.00

5y 1.7650 -0.25

10y 1.8225 -0.25

CCP(건) 금액(억) 전일비 CRS

116 33,194    -2,029 

15* -4.00

12* 1.25 -2.75

10* 2.75 4.00 0.00

7* 4.75 7.50 8.75 4.75

5* 1.00 5.75

4* 0.00 1.00 5.75

3* -0.25 -0.25 0.75 5.50

2* -2.50 -2.75 -2.75 -1.75 3.00

1* -3.75 -6.25 -6.50 -6.50 -5.50 -0.75

1 2 3 4 5 7 10 12 15 20

1.8300 1.7925 1.7675 1.7650 1.7650 1.7750 1.8225 1.8500 1.8625 1.8225

1.350 1.220 1.195 1.190 1.190 1.250 1.385

-0.48 -0.57 -0.57 -0.58 -0.58 -0.53 -0.44 IRS   6m 9m 18m

1.812 1.822 1.800 1.867 1.986 1.8525 1.8450 1.8175

1.80 -2.95 -3.25 -10.20 -16.35
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