
0 20 40 60 80 100 120 140
0

200

400

600

800

1000

1200

obligors

C
D

S
 s

pr
ea

ds

 

 

3−year CDS spreads: iTraxx March 31, 2008
5−year CDS spreads: iTraxx March 31, 2008
3−year CDS spreads: CDX Dec 17, 2007
5−year CDS spreads: CDX Dec 17, 2007


