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Tenor Closing △▼(bp) Tenor Closing △▼(bp)
1y 1.7000 -2.50 9m*7y -25.00 -2.25

3y 1.5375 -3.75 1*3y -16.25 -1.25

5y 1.5000 -4.50 1.5*2y -4.50 0.00

2*5y -8.00 -1.25

CCP(건) 금액(억) 전일비 CRS

153 57,277    27,182

15* -3.50

12* 0.25 -3.25

10* 2.75 3.00 -0.50

7* 2.50 5.25 5.50 2.00

5* -1.00 1.50

4* -1.50 -2.50 0.00

3* -2.25 -3.75 -4.75 -2.25

2* -4.25 -6.50 -8.00 -9.00 -6.50

1* -12.00 -16.25 -18.50 -20.00 -21.00 -18.50

1 2 3 4 5 7 10 12 15 20

1.7000 1.5800 1.5375 1.5150 1.5000 1.4900 1.5150 1.5425 1.5450 1.5100

0.940 0.810 0.795 0.810 0.820 0.905 1.055

-0.76 -0.77 -0.74 -0.71 -0.68 -0.59 -0.46 IRS   6m 9m 18m

1.660 1.642 1.615 1.635 1.735 1.7925 1.7425 1.6250

4.00 -6.20 -7.75 -13.50 -22.00
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