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01.4-076 0475 ~0.63% 0.42 _qp 0.15
e

91.3-08.10 S 0.97#kx  0ATExx -0.02 1 0.31
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DIt
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H-&& ARGkl A= et Ad=ele] dadAE 24

o] ARz vjg o7 37]€9 LIBOR = EURIBORY 3@ Fol&S A}
SHaL, FARZE T8 71#e] AHEEY H] 8 OS2 ABS(Asset-Backed Security)

o1&} MBS(Mortgage Backed Security) F7¢l& E& 5UAFFE] AT 2=

(Pfandbriefe) 2] <& AF2-3t.
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S F A B b ARzg ngon FEYR EIUE Aesaw, 7199
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04.12-08.6 = 1.1 7 %% 1.27*xx  =0.11 -1t 0.56
2
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TP E(304)
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GG score
EURIBOR (3712)
98.12- 08.6 — 0.97#x 0.21% 0.20%5% —0.53! 0.22
04.12- 08.6 ~ 3.29usx 0.02 0.23x 0.12 0.53
98.12- 08.6 — 1.1 4 0.08 0.06:%x —0.97" 0.08
04.12- 08.6 - 0.20 -0.07 -0.15 —0.25" 0.28

ZTE IS = (ECB)

85.1 - 08.6 = 0,645 0.10sx 0.04 —1 0.41
04.12- 08.6 - 1.37w0x -0.06 ~0.1 25 0.05" 0.63

S| A (high yield)
87.12-08.6 02455 -051 -0.32 —0.93! 0.15
04.12- 08.6 0.13 145 -0.62 1 0.35
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