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Tenor Closing △▼(bp) Tenor Closing △▼(bp)
1.5y 1.8175 0.25 1.5*2y -3.00 0.00

2y 1.7875 0.25 2*3y -3.00 0.00

3y 1.7575 0.25 2*10y 2.00 0.00

5y 1.7500 0.25

CCP(건) 금액(억) 전일비 CRS

82 25,347    -8,976 

15* -1.50

12* 1.25 -0.25

10* 2.75 4.00 2.50

7* 4.75 7.50 8.75 7.25

5* 1.00 5.75

4* -0.25 0.75 5.50

3* -0.50 -0.75 0.25 5.00

2* -3.00 -3.50 -3.75 -2.75 2.00

1* -4.75 -7.75 -8.25 -8.50 -7.50 -2.75

1 2 3 4 5 7 10 12 15 20

1.8325 1.7850 1.7550 1.7500 1.7475 1.7575 1.8050 1.8325 1.8450 1.8300

1.345 1.205 1.180 1.165 1.155 1.235 1.370

-0.49 -0.58 -0.58 -0.59 -0.59 -0.52 -0.44 IRS   6m 9m 18m

1.820 1.825 1.804 1.877 1.982 1.8525 1.8475 1.8150

1.25 -4.00 -4.90 -12.95 -17.70
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