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Tenor Closing △▼(bp) Tenor Closing △▼(bp)
6m 1.8950 0.00 9*12m -1.25 0.00

3y 1.8050 0.50 10*20y 2.00 -0.25

4y 1.7875 0.25

5y 1.7800 0.50

CCP(건) 금액(억) 전일비 CRS

87 30,650    -247 

15* -1.50

12* 0.75 -0.75

10* 2.75 3.50 2.00

7* 2.75 5.50 6.25 4.75

5* -0.75 2.00

4* -0.75 -1.50 1.25

3* -1.75 -2.50 -3.25 -0.50

2* -3.25 -5.00 -5.75 -6.50 -3.75

1* -4.00 -7.25 -9.00 -9.75 -10.50 -7.75

1 2 3 4 5 7 10 12 15 20

1.8775 1.8375 1.8050 1.7875 1.7800 1.7725 1.8000 1.8275 1.8350 1.8200

1.270 1.105 1.070 1.055 1.025 1.035 1.200

-0.61 -0.73 -0.74 -0.73 -0.76 -0.74 -0.60 IRS   6m 9m 18m

1.840 1.850 1.815 1.882 1.987 1.8950 1.8900 1.8600

3.75 -1.25 -1.00 -10.20 -18.70
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