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Tenor Closing △▼(bp) Tenor Closing △▼(bp)
9m 1.8350 -0.50 3*10y -0.50 -0.75

1y 1.7975 -0.75 7*10y 2.00 0.00

2y 1.6950 -1.25

3y 1.6675 -1.25

10y 1.6625 -2.00

CCP(건) 금액(억) 전일비 CRS

136 67,676    23,781

15* 0.00

12* 0.00 0.00

10* 2.25 2.25 2.25

7* 1.75 4.00 4.00 4.00

5* 0.00 1.75

4* -0.25 -0.25 1.50

3* -2.00 -2.25 -2.25 -0.50

2* -3.00 -5.00 -5.25 -5.25 -3.50

1* -10.00 -13.00 -15.00 -15.25 -15.25 -13.50

1 2 3 4 5 7 10 12 15 20

1.7975 1.6975 1.6675 1.6475 1.6450 1.6450 1.6625 1.6850 1.6850 1.6850

1.330 1.165 1.120 1.085 1.045 1.085 1.230

-0.47 -0.53 -0.55 -0.56 -0.60 -0.56 -0.43 IRS   6m 9m 18m

1.742 1.732 1.717 1.777 1.872 1.8575 1.8350 1.7400

5.55 -3.45 -4.95 -13.20 -20.95
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