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Tenor Closing △▼(bp) Tenor Closing △▼(bp)
1y 1.7250 1.50 1*3y -15.00 -0.75

1.5y 1.6575 0.75 3*5y -3.00 -0.75

2y 1.6125 0.75 2*10y -4.75 -0.75

4y 1.5550 0.25

CCP(건) 금액(억) 전일비 CRS

103 30,095    10,174

15* -3.75

12* 0.25 -3.50

10* 2.75 3.00 -0.75

7* 2.75 5.50 5.75 2.00

5* -0.75 2.00

4* -1.00 -1.75 1.00

3* -2.00 -3.00 -3.75 -1.00

2* -3.75 -5.75 -6.75 -7.50 -4.75

1* -11.25 -15.00 -17.00 -18.00 -18.75 -16.00

1 2 3 4 5 7 10 12 15 20

1.7250 1.6125 1.5750 1.5550 1.5450 1.5375 1.5650 1.5925 1.5950 1.5575

0.955 0.830 0.810 0.825 0.830 0.910 1.070

-0.77 -0.78 -0.77 -0.73 -0.72 -0.63 -0.50 IRS   6m 9m 18m

1.672 1.675 1.647 1.675 1.787 1.8050 1.7675 1.6575

5.30 -6.25 -7.20 -13.00 -22.20
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