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Date Asset Name CDS Life (Yrs) Bid (bp) Offer (bp) 

11-Jan-02 Japan 10 37 42 

11-Jan-02 Japan 5 21 28 

11-Jan-02 Jefferson Smurfit Group plc 5  140 

11-Jan-02 John Deere 5  80 

11-Jan-02 John Deere 5 66 80 

11-Jan-02 John Deere 5 65 80 

11-Jan-02 JP Morgan Chase Corp 5 31  

11-Jan-02 JP Morgan Chase Corp 5 31 41 

11-Jan-02 KDIC 2 90  
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Bonds and preferred stock which are rated A possess 
many favorable investment attributes and are to be 
considered as upper-medium-grade obligations. 
Factors giving security to principal and interest are 
considered adequate, but elements may be present 
which suggest a susceptibility to impairment some 
time in the future.

Moody’s Investor Services
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� British Airways

� Invensys PLC
� Solutia Inc
� Gap Inc.
� Enron
� AMR Corp
� Worldcom

� Qwest Cap 
Funding

� Marconi
� Xerox
� Nortel Networks
� Lucent
� Kmart
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US Wealth Distribution 1994
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