
www.euroweek.comCOPYING PROHIBITED WITHOUT THE PERMISSION OF THE PUBLISHER

Markit Data

www.euroweek.com

CDX

iTraxx Europe Sub Financials

50 

100 

150 

200 

250 

300 

14 Aug 08 14 Dec 08 14 Apr 09 14 Aug 09 14 Dec 09 14 Apr 10 

100 

150 

200 

250 

300 

350 

400 

450 

14 Aug 08 14 Dec 08 14 Apr 09 14 Aug 09 14 Dec 09 14 Apr 10 

MARKIT iTraxx Europe Subordinated Financials index

Source: Markit

CDX

iTraxx Europe Sub Financials

50 

100 

150 

200 

250 

300 

14 Aug 08 14 Dec 08 14 Apr 09 14 Aug 09 14 Dec 09 14 Apr 10 

100 

150 

200 

250 

300 

350 

400 

450 

14 Aug 08 14 Dec 08 14 Apr 09 14 Aug 09 14 Dec 09 14 Apr 10 

MARKIT CDX North America Investment Grade index
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Europe	 	

Improvers	 	

Allied Irish Bks	 379.51	 -111.70

Bco Espirito Santo	 323.34	 -88.53

Glencore Intl	 308.21	 -87.47

Hellenic Rep	 724.17	 -80.19

Gov & Co Bk Irlnd	 284.06	 -74.04

Deteriorators	 	

Tomkins	 340.08	 46.17

Sanofi Aventis	 88.62	 13.79

Smurfit Kappa Fdg	 299.69	 12.58

Wind Acquisition Fin	 688.70	 9.93

Cognis GmbH	 67.07	 9.78

North America	 	

Improvers	 	

Assur Gty Corp	 877.07	 -107.95

McClatchy	 871.06	 -83.93

Assur Gty Mun Corp	 696.52	 -75.91

Amern Axle & Mfg Hldgs	 686.91	 -72.92

Ford Mtr	 576.07	 -61.19

Deteriorators	 	

Eastman Kodak	 945.84	 15.53

Advanced Micro Devices	 575.62	 4.70

Maytag Corp	 56.18	 3.45

GA Pacific	 248.78	 3.27

Safeway Inc	 88.77	 2.01

Name	 5yr Spread� 7 Day Chg

	�  (bp)

	 [to Jul 28, 2010]� [to Jul 28, 2010]

CDS: WEEK’S Biggest movers

Source: Markit
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iTraxx Europe Senior Financials

iTraxx Markit Itraxx-CEEMEA
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MARKIT iTraxx CEEMEA index

Source: MarkitiTraxx Markit Itraxx SovX Western Eur

Markit Itraxx-Europe

40 

60 

80 

100 

120 

140 

160 

180 

28 Sep 09 28 Nov 09 28 Jan 10 28 Mar 10 28 May 10 28 Jul 10 

50 

70 

90 

110 

130 

150 

170 

190 

210 

230 

14 Aug 08 14 Dec 08 14 Apr 09 14 Aug 09 14 Dec 09 14 Apr 10 

MARKIT iTraxx SovX WESTERN Europe index

Source: Markit
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MARKIT iTraxx Europe Senior Financials index
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Markit Itraxx XO

Markit iTraxx Levx SNR
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MARKIT iTraxx LevX Senior index

Source: Markit

iTraxx Markit Itraxx SovX Western Eur

Markit Itraxx-Europe
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MARKIT iTraxx Europe index
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Markit iTraxx Levx SNR
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MARKIT iTraxx Crossover index

Source: Markit


