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iTraxx 13 102bp 6bp iTraxx
110bp 97 78
64bp

' % " (bp) Mdy's | S&P | R&l [ JCR
9 2 - 16 500 10 2020 9 14 1 - - - - - -
9 2 - 9 500 10 2020 9 14 1 - - - - - -
9 2 - 117 | 1,100 | 10 2020 9 30 1 - - - - - -
9 2 - 20 400 2 2012 9 20 0.231 0.231| T+ 10 - - AA | AA+
9 3 - 90 | 1,350 | 10 2020 9 25 1.12 - T+ 2.5 - - - -
9 3 - 22-71 200 5 2015 9 24 0.41 - - - - - -
9 3 - 225 100 5 2015 9 18 0.37 - T+ 3.5 | Aa2 - - -
9 2 - 22-6| 200 10 2020 9 25 1.08 - T+ 3 - - - -
9 2 - 22-6| 200 10 2020 9 29 1.08 - - - - AA+ | -
9 3 - 22 100 20 2030 9 13 1.895 1.895( T+9 - AA- - -
9 2 - 22-8| 100 20 2030 9 13 1.891 1.891( T+9 - AA | AA+ | AAA
9 3 - ( ) 104 | 100 20 2030 9 20 1.955 1.955| T+ 15 - - - -
9 3 - 5 90 10 2020 9 10 1.238 1.238| T+11 | Aa2 - AA -
9 2 - 22-4| 100 5 2015 9 17 0.43 0.43 - Aa2 - - -
9 2 - 22-5| 200 10 2020 9 17 1.2 1.2 - Aa2 - - -
9 2 - 342 300 10 2020 9 29 1.2 - - - - - -
9 3 - 6 300 20 2030 9 13 1.98 - T+ 18 - - - -
9 3 - 2213 100 5 2015 9 17 0.41 0.41 - - - - -
9 2 - 22-4| 100 20 2030 9 13 1.895 1.895( T+9 - - AA -
9 2 - 22-3| 100 10 2020 9 24 1.08 - T+ 3 Aa2 - - -
9 2 - 22.4] 150 20 2030 9 17 1.89 - T+ 9 Aa2 - - -
9 2 - 4 570 3 2013 9 9 1.04 104 | L+55 | Aa3 | AA- - -
9 2 - 5 510 5 2015 9 9 129 129 | L+ 70 | Aa3 | AA- - -
9 2 - 3 250 3 2013 9 9 FRN L+ 70 | Aa3 | AA- - -
9 2 - 4 100 5 2015 9 9 FRN L+ 85 | Aa3 | AA- - -
9 3 - HSBC 2 776 5 2015 9 10 1.00 101 | L+40 | Aa2 | AA - -
9 3 - HSBC 2 320 5 2015 9 10 FRN L+55 | Aa2 | AA - -
9 3 4043 21 50 5 2015 9 9 0.537 0537 | T+ 19 - - A -
9 3 4043 22 150 10 2020 9 9 1.478 1.478( T+ 35 - - A -
9 3 8078 21 100 3 2013 9 10 079 079 | L+ 29 - - |BBB+|BBB+
9 2 8388 5 120 10 2020 9 10 [VRN(1.01%) - - - A A+
9 3 9009 47 150 5 2015 9 9 062 062 | L+1 - - |BBB+| A-
9 3 9020 70 200 10 2020 9 29 1193 1.193( T+ 7 Aal | AA- | AA+ | -
9 3 9020 71 200 20 2030 9 27 1905 1.905| T+10 | Aal | AA- | AA+ ]| -
9 2 9021 29 100 10 2020 9 10 1.155 1.155( T+7 - - AA -
9 2 9021 30 100 30 2040 9 10 2123 2123 T+21 - - AA -
9 2 9031 41 70 10 2020 9 14 132 132 | T+22 - - - A+
9 2 9501 568 | 300 10 2020 9 8 1.155 1.155( T+ 7 Aa2 | AA | AA+ | AAA
9 2 9503 483 | 300 10 2020 9 18 1.155 1.155( T+ 7 Aa2 - AA+ | AAA
9 2 9509 308 | 200 10 2020 9 25 1.155 1.155( T+ 7 - - AA+ | -
9 2 9513 31 200 10 2020 9 18 1.155 1.155( T+7 Aa2 - AA+ | AAA
9 3 9531 32 200 30 2040 9 20 2135 2135 T+20 | Aal | AA | AA+ | -
9 3 9984 ( 33 | 1,300 3 2013 9 17 124 124 | L+ 74 | Ba2 | BB+ - |BBB+
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