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Tenor Closing △▼(bp) Tenor Closing △▼(bp)
1y 1.8800 0.25 1*2y -4.50 0.00

3y 1.8050 0.00 1.5*2y -3.00 0.00

5y 1.7925 0.00 10*12y 2.75 0.00

10y 1.8275 -1.00

CCP(건) 금액(억) 전일비 CRS

103 34,670    5,839

15* -0.50

12* 0.75 0.25

10* 2.75 3.50 3.00

7* 3.50 6.25 7.00 6.50

5* 0.00 3.50

4* -0.25 -0.25 3.25

3* -1.00 -1.25 -1.25 2.25

2* -3.00 -4.00 -4.25 -4.25 -0.75

1* -4.50 -7.50 -8.50 -8.75 -8.75 -5.25

1 2 3 4 5 7 10 12 15 20

1.8800 1.8350 1.8050 1.7950 1.7925 1.7925 1.8275 1.8550 1.8625 1.8575

1.370 1.205 1.170 1.170 1.150 1.220 1.355

-0.51 -0.63 -0.64 -0.63 -0.64 -0.57 -0.47 IRS   6m 9m 18m

1.840 1.862 1.835 1.909 2.027 1.8925 1.8875 1.8650

4.00 -2.70 -3.00 -11.65 -19.95
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