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Tenor Closing △▼(bp) Tenor Closing △▼(bp)
5y 1.7700 1.00 2*3y -3.75 0.00

10y 1.7900 1.00 2*5y -6.25 0.00

2*10y -4.25 0.00

CCP(건) 금액(억) 전일비 CRS

39 10,590    -42,433 

15* -0.75

12* 0.75 0.00

10* 2.75 3.50 2.75

7* 2.75 5.50 6.25 5.50

5* -0.75 2.00

4* -1.00 -1.75 1.00

3* -1.50 -2.50 -3.25 -0.50

2* -3.75 -5.25 -6.25 -7.00 -4.25

1* -4.50 -8.25 -9.75 -10.75 -11.50 -8.75

1 2 3 4 5 7 10 12 15 20

1.8775 1.8325 1.7950 1.7800 1.7700 1.7625 1.7900 1.8175 1.8250 1.8175

1.380 1.210 1.185 1.175 1.150 1.200 1.335

-0.50 -0.62 -0.61 -0.61 -0.62 -0.56 -0.46 IRS   6m 9m 18m

1.822 1.842 1.815 1.877 1.989 1.8900 1.8875 1.8575

5.55 -0.95 -2.00 -10.70 -19.90
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