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Imnstrurnent Type:
Izzuer Type:
Issuer Marme:
Currency!
Restructuring:

Seniority:

Term:

Coudpan!

Effective Date:

Credit Default Swap I v| Trade Date:

Credit Default Swap (cds)

CDS Index (zdi

CDS Index Standard Tranche {cdoi)
CDS Index Bespoke Tranche {cdaik)
Bespoke DO Tranche (cdok)
First To Default iftd)

Carporate Bond dhnd)

mHegative Basis Trade (nhi)

Fx Linked CDS {cdsfd)

EQ Linked CDS (cdsed)

CM Linked CDE {cdscmm

IR Linked COS {cdsin)

Maturity Date: Baszis:
Instrurnent Type: |CDS Inclex |v| Trade Date
Index Farmily: D |v|
Indax Saries: O
Wersion: iTran: Asia
R.estructuring: iTraxy Europe
Currency! Lewx

LD
Terrn: MCDA
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» Enables you to price and
analyze a number of
instruments simultaneously
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Price

F¥ Spot

Price to Par
Market Spread
PY Prernium Leg

Accrued

Instrument Type
Buyisel

TermDelivery Date
Eftectivedssue Date
Maturity Date
Frecguency

Basis

SpreadiCoupon

Rotional

Trade Date [ = | Mon, 03 2ug 2009 [« |

Currency

|7 1nste. 1

[pata] [ 1] mnstr. 2

[ Data [|[7Tnstr. 2

Credit Default Swap

[ =] [credt Detaut Swap

[ =] |credit Defauit Gwe

(+ Buyer

(& Buyer

(& Buyer

Type |Soveraign

- | Type | Sovereign

- || Type |Sovereign

Mame |Argentina

w || Mame | Brazil

= || Name [Colambia

Convertion  |[Custam

C#||Convention  |Custom

Currency uso

C#||Conwertion  |Cus

w | Currency usD

w | CUrrency st

Restructuring | Restructur| = || Restructuring |Restructur) = || Restructuring |Res

Seniority |Senior

w | Seniarity ‘ Senior

- || Seniority | Seniar

v ]

[sr ]

BN

Fri, 20 Mar 2009

[ [Fri, 20 Mar 2009

[EE] [Fri, 20 Mar 2009

Fri, 20 Jun 2014

14 | Fri, 20 Jun 2014

] ||Fri, 20 Jun 2014

Semi Annual = | [semi annual = | [=mi annual
Actual/360 | [Actusizen +| [actualaso
500,00 b 500.00 oo 500.00 |bp

[ W Cash Flow & Dates ] |

[ I Cash Flow & Dates ]

[ I/ Cash Flow &

1,000,000

| 1,000,000

| 1,000,000

[E Calculate F2 ‘ [ k5, Refresh Rates Fa ][ % P/L Tracking ]@ Scenario.nnalysis ]@ Riigk, Buicke

-B92,286 354,069 -172,170 -154,1§
1 i 1

-3,118,645
-89,583

63.996

1,722.78

-147,223
-5,872

116.62
13112

-225,274
-5,972

114 821
16784
223,09
-5,072
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-Data is obtained from multiple sources, including sell side, brokers and
data vendors. The data is received throughout the day, plus complete data
updates at NY and London EOD. The data is validated and bad curves are
corrected before entering the database.

*CDS data screen shows the flat (quoted) spread, the upfront fee, and the
par spread. One can see the bid/ask or the mid quotes
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