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Tenor Closing △▼(bp) Tenor Closing △▼(bp)
6m 1.8925 0.00 1*2y -6.25 0.00

1.5y 1.8425 0.00 5*10y 1.75 0.25

2y 1.8100 0.00 7*10y 2.75 0.25

3y 1.7700 -0.25 10*20y 1.75 0.00

10y 1.7550 0.25

CCP(건) 금액(억) 전일비 CRS

96 18,420    3,271

15* -1.75

12* 0.75 -1.00

10* 2.75 3.50 1.75

7* 2.75 5.50 6.25 4.50

5* -1.00 1.75

4* -1.00 -2.00 0.75

3* -2.25 -3.25 -4.25 -1.50

2* -4.00 -6.25 -7.25 -8.25 -5.50

1* -6.25 -10.25 -12.50 -13.50 -14.50 -11.75

1 2 3 4 5 7 10 12 15 20

1.8725 1.8100 1.7700 1.7475 1.7375 1.7275 1.7550 1.7825 1.7900 1.7725

1.280 1.100 1.060 1.035 1.000 1.030 1.175

-0.59 -0.71 -0.71 -0.71 -0.74 -0.70 -0.58 IRS   6m 9m 18m

1.830 1.835 1.822 1.845 1.932 1.8925 1.8850 1.8425

4.25 -2.50 -5.20 -10.75 -17.70
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