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(Investment Quality) (Low Quality)
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(High Grade) (Medium Grade) (Low Grade) (Very Low Grade)
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Fitch(CEEEE)
Tw (PEEFF)
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21538 293 (Default Rate)

1970~2008 195 F 2 2 S E LL
| @ | A | A2 | A | Baa | Ba | B | Ca | CaC | B8 | WR |

JEERll 5401% 2373%  533% 047% 027% 004% 004% 0.00% 16.04%
332% 5088% 21.09% 322% 054% 017% 001% 0.00% 20.59%
0.22%  837% 53.06% 1432% 278% 088% 017% 001% 19.73%
026%  120% 13.62% 4649%  9.08%  3.04% 054% 0.07% 23.97%
0.05%  0.20%  2.38% 11.89% 27.49% 10.87% 139% 0.15% 37.60%

0.04% 0.07% 0.31% 1.71% 6.86% 22.21%  454%  0.66% BWAREVE  42.67%

0.00% 0.00% 0.72% 1.24% 2.22% 6.11%  7.35%  1.01% BEEEEFA  42.37%
0.00% 0.00% 0.00% 0.31% 0.54% 175%  1.85%  2.16% BEVEIEE  45.53%,
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£% : 1008
FFE : 5%
HARE : 15F

—wnmie . gaE 1055
y | IH{E NG W

4% 1,009,615  =1050000/(1+ )

5% 1,000,000 =1050000/(1+5%)
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HAR I A $100.0 28.5 2,850
HAZRAE B $196.7 25.0 4,918
RIF A= 96.7% 72.6%
FAC R A= 7% 5.6%
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13 6
14 7
15 3
16 9
1/ 10

B
2,850
7.00%
28.5
25.0

BEEHY

100.00
107.00
114.49
122.50
151.08
140.26
150.07
160.58
171.82
183.85
196.72

LREME | SLEME

2,675
2,862
3,063
3,277
3,506
3,752
4,014
4,295
4,596
4,918

Excels

-6.1%
0.4%
71.5%

15.0%

23.0%

31.6%

40.9%

50.7%

61.3%

72.6%

6.1%
0.2%
2.4%
3.6%
4.2%
47%
5.0%
5.3%
5.5%
5.6%,
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https://ecommerce.barcap.com/indices/index.dxml

ErkREFa B ZEER

% BARCLAYS

Guides

Barclays Indices

Home

Home

Contact us

¢ CGuides & Factsheets

Disclaimer & Licensing

Auilti Aeont

.

Barclays Live

BARCLAYS
CAYTAL

AT A0
ranswitasireboring

WORLD FX TREND INDEX

EXTRACTING VALUE FROM TRENDS IN THE
GLOBAL

e, roe o e s kT
e e e o b

WORLD CARRY INDEX

EXTRACTING VALUE FROM CARRY IN

FIDOYY I TIE VRN 5
LRSLIY ORIV RIASTI

W BARCLAYS

A, POETFOLN & 31X SOLMaVE
e B G| Mo 3343

CREDIT BETA INDEX FAMILY

EFFICIENT AND TRANSPARENT ACCESS 10 THE
CREDIT DEFAULT SWAP MARKET

MANAGER ACCESS E(

AW ADCETION 10 100 AL FMATAT WOGHT M) MAIK

OPTIMO INDEX

LOGIN

Indices

DO ISEE e M O Enter Search Term 5o

Contact Us >>

Resources

Indices Guide

Announcements

02-May-12 Barclays-Russell LDI Index
Series

The Barclays-Russell LDI Index Series is a
new benchmark index offering designed for
US liability driven investment (LDI)
investors....

16-Mar-12 Barclays Capital Indices re-
branded to “Barclays” as part of one
Barclays brand

As part of a global effort, Barclays will be
moving to a single brand. This change
encompasses all indices currently branded
underthe...

25-Oct-11 Barclays Capital Manager
Access Index
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Historical Annual Returns, 1990-2009 (%) *
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12830 1982 1954 1296 19593 200 2002 204 2006 2008

P *Tota | Retrns showven inunhedged LS. Soowme: Bae Eys Capital Indices
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o PEAFIES .
— http://chinese.scottrade.com

o (ERIIERT :
— https://global.etrade.com/hk/zh/home

o E—IHAY
— http://www.firstrade.com/content/zh-tw/welcome

e TD Ameritrade

— https://www.tdameritrade.com/welcomel.html
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2k http://www.masterhsiao.com.tw
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