SD-GD

Credit Derivatives

Supported instruments

Credit Default Swap (CDS)
CDS Indices

CDS Index Standard Tranche
CDS Index Bespoke Tranche
Bespoke CDO Tranches

First to Default

Corporate Bonds

Supported indices

CDX family

CDX IG

CDX IG.HVOL

CDX X0

CDX HY

CDX HY.B

CDX HY.BB

CDX HY.HB

CDX EM

CDX EM Diversified

Bond Forward

Negative Basis Trade

FX Linked CDS

Equity Linked CDS
Commodities Linked CDS
Interest rates Linked CDS

iTraxx Europe family

iTraxx Main

iTraxx Crossover

iTraxx Financials Senior

iTraxx Financials Subordinated
iTraxx HiVol

iTraxx Non-Financials

mSUPEHDEMVAHVEs

Analytical Tools

Base correlation mapper

Scenario analysis tool

Portfolio performance tracking tool
Historical data charting and statistical tool
Data analysis tool

iTraxx Asia family LCDX
iTraxx Asia Ex-Japan HY

iTraxx Asia Ex-Japan IG LevX
iTraxx Australia

iTraxx Greater China MCDX
iTraxx Japan

iTraxx Japan 80

iTraxx Japan HiVol

iTraxx Korea

iTraxx Rest of Asia
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