
020040060080010001200
−0.2

−0.15

−0.1

−0.05

0

0.05

0.1

0.15

0.2

3−year CDS spread

C
D

S
 n

om
in

al
 e

xp
os

ur
e

Hedging [0−3%] equity tranche with the 61 riskiest names (all names in I4)

 

 

Names in group I1
Names in group I2\I1
Names in group I3\I2
Names in group I4\I3


