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D, : CDS Index Duration



KIS-KB KP 5Y CDS Index

Credit Events 214 2 X2/

MEAHA(Credit Event) &2

oF-

RO

ol

ojn

WO WATQl QA7 AVEQUALE O] 240 T4

ujo

=7t BE

=
=

S2| A2 ek of

=

1

7|l Oj2f7t xH 2

Ho

J

]l

oF-

<0

i

KO

(o]}
A

| 7487 SX H27t

o
e

Al s Z1g Mel Zxt

x|

g =AY A<l

1.

SLE~

A
=]

i =47

x| 2|

0%E K2

i

B

St0] FLHA0A M elzt

=
=

@ dliE 7|l 7HESXK]

<

=

2. Kl=M2|(Zd AIFo o

4A|) 0

-
o
L

@ Cut-off(2

T

K

4A|) O] = &

-
o
L

@ Cut-off(2

N

KK



KIS-KB KP 5Y CDS Index

Of YA 19A| ST At

=
=) =

of SYL 1941 B7t TE = SAl

—

www.bond.co.kr), 2i|I|L|E[E (A=)

10


http://www.bond.co.kr/

