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MARKIT CDX North America Investment Grade index
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Europe	 	

Improvers	 	

Ineos Group Hldgs	 811.76	 -206.95

Bco de Sabadell	 475.55	 -137.47

Wind Acquisition Fin	 969.54	 -118.32

Cable Wireless Worldwide	 822.37	 -112.63

TUI	 893.53	 -104.13

Deteriorators	 	

Bco Espirito Santo	 977.10	 30.88

Rank Gp	 246.89	 17.01

UPC Hldg	 664.61	 14.61

Unitymedia	 564.07	 14.27

Cable Wireless	 504.83	 5.87

North America	 	

Improvers	 	

1st Data Corp	 887.42	 -70.23

Utd Rents North Amer	 411.12	 -64.28

AK Stl Corp	 708.02	 -60.45

AVIS Budget Car Rent	 572.22	 -60.35

Ally Finl	 455.66	 -59.14

Deteriorators	 	

RadioShack Corp	 943.85	 189.81

Frontier Comms Corp	 775.88	 55.61

Chesapeake Engy Corp	 528.57	 51.37

New Albertsons	 899.29	 31.36

Supervalu	 953.29	 28.11

Name	 5yr Spread� 7 Day Chg

	�  (bp)

	 [to Feb 1, 2012]� [to Feb 1, 2012]

CDS: WEEK’S Biggest movers

Source: Markit
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MARKIT iTraxx SOVX CEEMEA index

Source: MarkitiTraxx Markit Itraxx SovX Western Eur

Markit Itraxx-Europe
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MARKIT iTraxx SovX WESTERN Europe index
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Markit Itraxx-Europe

150 

200 

250 

300 

350 

400 

04 Jan 12 Apr 19 Jul 25 Oct 31 Jan 

90 

110 

130 

150 

170 

190 

210 

230 

04 Jan 12 Apr 19 Jul 25 Oct 31 Jan 

MARKIT iTraxx Europe index

Source: Markit

Markit Itraxx XO

Markit iTraxx Levx SNR
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MARKIT iTraxx Crossover index
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