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종합 라틴 유럽 중동 아시아 아프리카

Performance 1M % 4.46 5.01 4.06 3.87 3.68 5.63

3M % 8.89 9.83 7.40 6.55 8.63 12.55

YTD % 10.81 10.75 12.49 6.42 12.22 14.40

1Y % 10.15 9.95 11.93 5.62 11.82 13.93

Spread 현재 bp 383.9 365.0 445.0 297.0 220.0 733.0

1M bp (21.6) (17.0) (27.0) (15.0) (13.0) (59.0)

3M bp (47.0) (39.0) (38.0) (16.0) (55.0) (129.0)

YTD bp (68.6) (51.0) (145.0) (17.0) (104.0) (85.0)

1Y bp (71.0) (53.0) (148.0) (19.0) (111.0) (83.0)

YTW 현재 % 7.9 7.7 8.5 7.0 6.2 11.4

1M bp (65.0) (60.0) (69.0) (58.0) (57.0) (100.0)

3M bp (51.0) (48.0) (38.0) (27.0) (67.0) (98.0)

YTD bp 48.0 60.0 (41.0) 68.0 19.0 114.0

1Y bp 11.0 11.0 11.0 12.0 7.0 15.0

Duration 현재 년 6.8 7.9 5.3 7.1 6.5 5.3
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역캐리 국고채 년 금리역전 시기
크레딧스프레드축소
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신평 나신평



•

•

•

•

금융위
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국회, 언론자료
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