Markit News: Biggest Credit Movers

Loan CDS Index Movements — November 28 2007

Index

LCDX.NA. 9 5Y
iTraxx LevX Senior Series 1 5Y

iTraxx LevX Subordinated Series 1 5Y

Price

96.79
96.73

97

Daily
Chg
0.94

0.14
0.25

CDS Index Movements - November 28 2007

Index

iTraxx Europe Series 8 Version

iTraxx Europe Crossover Series 8 Version 1 5Y

15Y

iTraxx Europe HiVol Series 8 Versibn 1EBY:

CDX.NA.IG.9-V1 5Y
CDX.NA.HY.9-V1 5Y
CDX.NA.IG.HVOL.9-V1 5Y
CDX.NA.XO.9-V1 §Y
CDX.EM.8-V1 5Y

iTraxx Japan Series Number 8 Version 1 5Y
iTraxx Asia ex-Japan Series Number 8 Version 1 5Y 160.42

Spread

55.71
366.02
74.58
77.31
499.41
205.14
255.92
197.48
44.45

Daily
Chg
(bp)
-3.31

-13.89
-2.92
-6.83

-28.61

-17.36

-16.73

-16.45
-0.41
-1.92

Weekly

Chg
(bp)
-7.12

-35.04
-5.57
-6.85
-45.7

-20.29

-22.75

-15.65
-0.97
-2.56

ABX Index Movements - November 28 2007

Index Price

ABX-HE-AAA 07-02 72.92
ABX-HE-AA 07-02  37.44
ABX-HE-A 07-02 28.47
ABX-HE-BBB 07-02 22.17
ABX-HE-BBB- 07-02 21.47

Daily
Chg
4.53

2.44
2.14
0.89
0.86

Weekly Monthly

Chg
6.47

2.35
4.5
2.29
2.46

change
-8.97

-11.62
-2.75
0.5
0.91

Credit Improvement - November 28 2007

11/29/2007

Monthly -
change

18.21
44.74
21.53
16.96
79.66
45.18
44.58
50.02
12.89
66.96
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North America

Ticker CLIP Name Doc

GMACLL 3J79EI GMAC LLC MR
GM 3A7486 Gen Mtrs Corp MR
F 3H98A7 Ford MtrCo MR
PMI 6FC78Q PMIGplInc MR
WM 9CCC54 WA Mutinc MR

5Y

755
722
754
420
395

Clause Today

Daily Weekly 28 Day
Chg Chg Chg
(bp)  (bp)  (bp)
-60 -155 258
-55 -97 214
-51 -86 140
-51 -116 81
-49 -75 239

Page 2 of 3

b

e FNIAA SNRFOR USD MR 8 Dafault e FHLMC SNRFOR USD MR 5Y Default

Spread {bps)
£ 2 3

3 8

-
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O Ay

L

3

Juow 2007 July 2067

ﬁ-ugm:'z 2007

Suptembec 2007

Ociober 2007
e ekt Portal © Marki Gooul Lintited 2007

FNMA / FHLMC - Fannie Mae and Freddie Mac's spreads tightened sharply yesterday after the latter said it
plans to raise $6 billion from a preferred stock offering in the coming days. Freddie Mac also announced that it
would halve its dividend to shore up liquidity. Mortgage losses have unsettled investors in recent weeks and
the news of fresh capital should help calm nerves.

Europe

Ticker CLIP Name

Doc

KAUPBN XB776W Kaupthing banki hf MM
ANGIRI 0D855D Anglo Irish Bk Corp Plc MM
LANISL X1BD7U Landsbankils H F MM
GROHE DFAE7A Grohe Hidg Gmbh MM
MESSA X2AEDG M real Corp MM

Asia

Ticker CLIP Name Doc

AIFUL 008FAQ Aiful Corp CR
FLEX  36CCBM Flextronics Intl Ltd XR
TAKFUJ 8FB46J Takefuji Corp CR
PROMIS 7B778K Promise Co Ltd CR
PHILIP 789AAE Rep Philippines CR

11/29/2007

5Y

247
242
150
106
182

5Y Daily
Clause Today

266
162
147
646
601

Daily
Chg

Clause Today (bp)

-18

-9
-7

(bp)
-76

Weekly 28 Day
Chg -

Chg
(bp)
99

44
36
34

Weekly 28 Day
Chg
(bp)

Chg
(bp)
-23

-17
-10
-5
-16

74
8
54
40
47
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Credit Deterioration - November 28 2007

North America

Daily Weekly 28 Day
Chg Chg Chg
(bp)  (bp)  (bp)

X Doc 5Y
Ticker CLIP Name Clause Today

IQWCN 7BCA23 Quebecor World Inc MR 894 62 154 441
STZ 2D139V Constellation Brands Inc XR 293 19 21 99
EQR-ERPOperLP  28EGCE ERP Oper Ltd Pship MR 180 <7 25 86 ..
AVB OF87CC Avalon Bay Cmntys Inc MR 124 12 A48 6
ENTERP-ERACUSFi 28EGAR ERAC USA Fin Co MR .. . .100 B 45
‘Europe
Ticker ~ CLIP Name P b :Jay %?:Ly Wg:;ly Z%E;y
(bp) (bp)  (bp)
SCOHYD 8J113M Scottish & Sthn Engy plc MM . 40 4 8 21
PORSCH DJ76CE Porsche AG MM 67 4 0 29
GREECE 4G5656 Hellenic Rep CR 15~ 2 1 6
HAMRSN 448B46 Hammerson PLC MM 105 1 3 31
DMGOLN 256B8T Daily Mail & Gen Tr Plc MM 41 9 4. 6
Asia
Ticker CLIP Name e T:;’ay‘ '?;‘1{3’ “_,"Sﬁ';’,z”c?;”
(bp)  (bp)_ . (bp)
CMBKKO Y7FFES Woori Bk . CR M3 6 16 70
HANABK 449F97 Hana Bank CR 107 4 12 66
JALC JL8606 Japan Airls Corp. CR 346 2 1 21
HIT JL22AE Hitachi Cap Corp CR 23 2 3 9
PCCW-HKTTelLtd Y4E82R PCCW HKT Tel Ltd CR 71 2 0 22

11/29/2007
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