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Tenor Closing △▼(bp) Tenor Closing △▼(bp)
6m 1.8225 -0.25 6*9m -3.00 0.00

9m 1.7925 -0.25 1*4y -12.75 -1.25

1y 1.7625 -0.75 5*10y 2.75 0.00

2y 1.6725 -1.75

5y 1.6275 -2.00

CCP(건) 금액(억) 전일비 CRS

118 42,821    21,031

15* -1.75

12* 0.75 -1.00

10* 2.50 3.25 1.50

7* 3.00 5.50 6.25 4.50

5* -0.25 2.75

4* -0.75 -1.00 2.00

3* -0.75 -1.50 -1.75 1.25

2* -3.00 -3.75 -4.50 -4.75 -1.75

1* -9.00 -12.00 -12.75 -13.50 -13.75 -10.75

1 2 3 4 5 7 10 12 15 20

1.7625 1.6725 1.6425 1.6350 1.6275 1.6250 1.6550 1.6800 1.6875 1.6700

1.095 0.990 0.945 0.935 0.905 0.950 1.095

-0.67 -0.68 -0.70 -0.70 -0.72 -0.68 -0.56 IRS   6m 9m 18m

1.730 1.725 1.695 1.727 1.829 1.8225 1.7925 1.7175

3.25 -5.25 -5.25 -9.95 -17.40
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