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CREDIT DERIVATIVES

A Bloomberg Professional Service Offering

CREDIT DEFAULT SWAPS

CHEAT SHEET

> SINGLE NAME

CDSW <GO> - Credit default swap valuation
CRDV <GO> - Credit derivatives menu

CDS <GO> - Single name lookup

CDTK <GO> - CDS ticker lookup

QCDS <GO> - Quick CDS valuation and horizon
CDSV <GO> - CDS curve lookup

*FWCS <GO> - Forward curve analysis

*HGCS <GO> - CDS curve trade valuation

> INDEX

CDSW <GO> - Credit default swap valuation
CRDV <GO> - Credit derivatives menu

CDSI <GO> - Credit index lookup

*CDX <GO> - Credit index monitors

*CDIA <GO> - Credit index analysis

*MEMC <GO> - Credit index members
CINS <GO> - Credit index constituent search

> STRUCTURED CREDIT

CDST <GO> - Synthetic CDO tranche valuation
CDOT <GO> = Credit index tranche data
CDSO <GO> - Credit default swaption valuation
CIX <GO> - Customized index construction
CORR <GO> = Customized correlation matrix
XCOR <GO> - Correlation spreadsheet

> MARKET OVERVIEW

GCDS <GO> - Historical CDS comparison
CMOV <GO> - CDS biggest movers

CDEQ <GO> - Credit vs. equity monitor

CEHA <GO> - CDS scenario and horizon analysis
WCDS <GO> - World CDS pricing

> CAPITAL STRUCTURE/RATINGS
CAST <GO> - Capital structure

ECCG <GO> - Credit vs. equity analysis

GV <GO> - Credit vs. equity volume analysis
*ISSD <GO> - Issuer's financial operations
*DDIS <GO> - Issuer’s debt maturity profile
*CRPR <GO> - Current/historical credit ratings
RATC <GO> = Issuer credit ratings revisions

> BOND RELATIVE VALUE

*CRVD <GO> - CDS vs. cash basis

*VCDS <GO> - Bond valuation from CDS

*HGBD <GO> - Bond hedge analysis

**HS <GO> - Two-security historical spread
and correlation analysis

> PRICING AND DEFAULTS

IMGR <GO> - Fixed income RUNS manager

QMGR <GO> - Fixed income quote detail

CDSL <GO> - Saved CDS securities

CDSD <GO> - CDS pricing defaults

> MESSAGING AND TICKETING

RMCR <GO> - Message mining for CDS
single name and indices

> EDUCATION/REFERENCE
SNAC <GO> - ISDA standardization portal

* Denotes a single-security function
** Denotes a multiple-security function
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