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CORPORATE BOND MARKET  
Credit Default Swaps U.S.A 

 
USA Credit Default Swap 5 Years Spread Chg Net 5d Chg Net 1M Chg Net Ytd

IBOXUMAE Index Investment Grade 84 -5 -18 -2

IBOXUHVE Index High Vol 157 -5 -27 10

IBOXHYSE Index High Yield 516 -39 -116 -1  
 

Credit Default Swaps EURO 

 
EURO Credit Default Swap 5 Years Spread Chg Net 5d Chg Net 1M Chg Net Ytd

ITRXEBE CBGN Curncy Investment Grade 74 -7 -15 -2

ITRXEHE CBGN Curncy High Vol 110 -10 -20 0

ITXEX512 Index Crossover 411 -29 -62 -21  
 

CDX USA 5-Y  Investment grade CDX EURO 5-Y  Investment grade 
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CDX USA 5-Y High-Vol   CDX EURO 5-Y High-Vol   
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CDX USA 5-Y High-Yield CDX EURO 5-Y Cross Over 
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