
Funzione Finanza Proprietaria

PX LAST Indici OAS* YTM** Duration (anni)

Emissioni in USD

C0A0 Index Indice Inv. Grade 94 3,3% 7,2

JUC0 Index Indice High Yield 331 5,7% 4,0

C0A1 Index AAA 51 3,0% 10,4

C0A2 Index AA 53 2,9% 6,5

C0A3 Index A 73 3,1% 7,1

C0A4 Index BBB 122 3,6% 7,3

JUC1 Index BB 199 4,3% 4,5

JUC2 Index B 338 5,7% 3,6

JUC3 Index CCC 780 10,0% 2,9

Emissioni in Euro

ER00 Index Indice Inv. Grade 82 0,8% 5,2

HEC0 Index Indice High Yield 261 2,6% 3,9

ER10 Index AAA 44 0,7% 7,8

ER20 Index AA 51 0,5% 5,4

ER30 Index A 71 0,7% 5,2

ER40 Index BBB 97 1,0% 5,2

HE10 Index BB 194 1,9% 4,1

HE20 Index B 426 4,1% 3,2

HE30 Index CCC 638 6,3% 3,3

* OAS = Spread vs. tassi governativi di riferimento

* YTM = Rendimento medio a scadenza

CDS FLAT SPREAD

5 Years Spread Chg Net YTD Chg Net 1YR High 52week Low 52week

Americhe

CT786896 CBIN CurncyStati Uniti 27 #N/A N/A #N/A N/A #N/A N/A #N/A N/A

CBRZ1U5 CurncyBrasile 147 -17 -107 277 144

CCOL1U5 CurncyColombia 94 -12 -58 155 92

CMEX1U5 CurncyMessico 100 -8 -72 179 96

EMEA

CUKT1U5 CBIN CurncyRegno Unito 18 -2 -14 25 16

CFRTR1U5 CBIN CurncyFrancia 18 -1 -22 73 14

CDBR1U5 CurncyGermania 10 -1 -12 25 8

CITLY1U5 CurncyItalia 110 -10 -48 218 102

CSPA1U5 CBIN CurncySpagna 48 -10 -30 87 45

CPGB1U5 CurncyPortogallo 78 -8 -198 292 72

CAUT1U5 CBIN CurncyAustria 14 -1 -16 31 11

CT425574 CurncyOlanda 13 -2 -16 31 11

CBELG1U5 CBIN CurncyBelgio 15 0 -19 35 13

CGGB1U5 CBIN CurncyAsia/Pacifico

CJGB1U5 CBIN CurncyGiappone 24 #N/A N/A #N/A N/A 25 25

CT855561 CurncyAustralia 15 -4 -8 28 14

CINO1U5 CBIN CurncyIndonesia 80 -6 -73 154 76

CKREA1U5 CurncyCorea del Sud 43 -9 -5 76 41

CCHIN1U5 CurncyCina 48 -3 -66 115 43

CORPORATE BOND MARKET

Indici Obbligazionari Corporate (fonte BofA Merrill Lynch)

CDS DEBITO SOVRANO

Monitor CDS a 5y sui principali emittenti Governativi (fonte Bloomberg)
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