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Bond Collection
ISIN NAME MKT CNTRY SECTOR RANK CPN MTY DATE CALL DATE RATING CURR ASK YTM YTC MIN

CH1471403761 SWISSCOM AG DOMESTIC CH Telecom Services Sr Unsecured 0.85 25.08.2033 25.05.2033 A- CHF 99.3 1.0 1.0 5’000

CH1523562002 BKW AG DOMESTIC CH Electric-Generation Sr Unsecured 1.125 27.04.2032 27.01.2032 NA CHF 101.0 1.0 1.0 5’000

CH1449583603 SIX GROUP AG DOMESTIC CH Finance-Other Services Sr Unsecured 1 04.06.2032 04.03.2032 NR CHF 100.2 1.0 1.0 5’000

CH1487332095 LIECHTENSTEIN LANDESBANK EURO NON-
DOLLAR

LI Commer Banks Non-US Sr Preferred 0.95 12.11.2032 NA NA CHF 99.7 1.0 NA 100’000

CH1533151044 CHUBB INA HOLDINGS LLC EURO NON-
DOLLAR

US Property/Casualty Ins Sr Unsecured 1.0225 17.03.2032 17.02.2032 A CHF 100.0 1.0 1.0 5’000

CH1455990015 SGS SA DOMESTIC CH Commercial Services Sr Unsecured 1 24.06.2032 24.03.2032 NA CHF 99.8 1.0 1.0 5’000

CH1538715330 AMAZON.COM INC
EURO NON-
DOLLAR

US E-Commerce/Products Sr Unsecured 1.2 28.05.2032 28.02.2032 AA- CHF 100.5 1.1 1.1 5’000

CH1471403886 SIEGFRIED HOLDING AG DOMESTIC CH Medical-Drugs Sr Unsecured 1.3 08.10.2031 08.07.2031 NA CHF 100.7 1.2 1.2 5’000

CH1494626398 GALENICA AG DOMESTIC CH
Medical-Whsle Drug 
Dist

Sr Unsecured 1.08 09.12.2032 09.09.2032 NA CHF 99.5 1.2 1.2 5’000

CH1471403787 MOBIMO HOLDING AG DOMESTIC CH
Real Estate 
Oper/Develop

Sr Unsecured 1.1 27.08.2032 NA NA CHF 99.6 1.2 NA 5’000

CH1112455808 OC OERLIKON CORP AG PFAF DOMESTIC CH Coatings/Paint Sr Unsecured 0.8 27.11.2028 NA NA CHF 99.1 1.2 NA 5’000

CH1450810218 HOCHTIEF AKTIENGESELLSCH
EURO NON-
DOLLAR

DE
Building&Construct-
Misc

Sr Unsecured 1.5125 30.09.2032 30.06.2032 NR CHF 100.8 1.4 1.4 5’000

CH1494626331 CLARIANT AG DOMESTIC CH Chemicals-Specialty Sr Unsecured 1.65 28.11.2030 NA NR CHF 100.5 1.5 NA 5’000

CH1454185872 FED CAISSES DESJARDINS EURO NON-
DOLLAR

CA Cooperative Banks Subordinated 1.3925 26.06.2035 26.06.2030 A CHF 100.3 1.6 1.3 5’000

CH1515238389 SWISS LIFE AG DOMESTIC CH Life/Health Insurance Subordinated 1.875 23.01.2042 23.10.2031 NR CHF 100.9 1.8 1.7 5’000

CH0485261355 LUZERNER KANTONALBK AG DOMESTIC CH Regional Banks-Non US Jr Subordinated 1.5 NA 05.03.2027 NR CHF 99.0 1.9 2.9 5’000

CH0379611004 BALOISE LEBEN AG DOMESTIC CH Property/Casualty Ins Subordinated 2.2 19.06.2048 19.06.2028 NR CHF 101.9 2.2 1.3 5’000

CH1151526204 ZUERICH VERSICHERUNGS DOMESTIC CH Property/Casualty Ins Subordinated 1.5 03.05.2052 03.02.2032 A+ CHF 100.3 2.3 1.4 5’000

CH0579132959 HELVETIA SCHWEIZERISCHE DOMESTIC CH Multi-line Insurance Subordinated 1.75 NA 28.02.2028 NR CHF 101.0 2.5 1.1 5’000

CH1101825797 RAIFFEISEN SCHWEIZ DOMESTIC CH Commer Banks Non-US Jr Subordinated 2.25 NA 31.03.2027 BBB CHF 100.4 2.6 1.7 5’000

2Source: Bloomberg
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Cumulative default rates 1983-2024

Moody’s Rating 1-Year 3-Year 5-Year 7-Year 10-Year

Aaa 0.00% 0.01% 0.06% 0.12% 0.12%

Aa 0.02% 0.11% 0.28% 0.46% 0.68%

A 0.05% 0.49% 0.70% 1.16% 1.88%

Baa 0.17% 1.06% 1.40% 2.09% 3.27%

Ba 0.88% 6.09% 7.85% 11.00% 15.21%

B 3.10% 16.18% 20.02% 26.53% 33.87%

Caa-C 8.94% 27.91% 32.69% 39.93% 47.86%

Source: Moody’s
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Glossary
Abbreviation / Name Definition

MKT The regional market of issue of the bond.

CNTRY Country of incorporation.

RANK The seniority rank of the bond.

CPN The coupon of the bond expressed as a percentage per annum.

MTY DATE The maturity or expiry date of the bond on which final redemption is expected.

CALL DATE The next call date of the bond. A call date is a date on which the issuer may redeem the bond early.

RATING Bloomberg composite credit rating of the bond issue.

ASK The indicative ask or purchase price. Actual purchase price may differ substantially.

YTM Yield-to-maturity of the bond based on the indicative ask price.

YTC Yield-to-call of the bond based on the indicative ask price on the assumption the bond would be redeemed on the next call date.

Duration A measure of how long (in years) it takes to get one’s money back from a bond. It also reflects how sensitive a bond is to changes in interest rates

Outstanding The current amount of the bond that remains outstanding i.e. still owed by the issuer.

MIN Minimum denomination of the bond.

Coupon Type Whether the coupon is fixed or variable.

Domicile Country of domicile of company’s senior management.

Seniority The seniority rank of the bond.

S&P S&P credit rating of the bond.

Moody’s Moody’s credit rating of the bond.
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documents and their contents are not intended for person who are subject to a legal system which prohibits the distribution or transfer of these
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