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loss severity research for Moody’s Investors Service.  A selected sample of our 
research appears below.  Most all these publications are available free of charge 
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1. Global and Regional Corporate Bond Defaults      Publication Date 

 Current 

 Latin American Corporate Default and Recovery Rates, 1990-H1 2007 November 2007 

 Default and Recovery Rates of Asia-Pacific Corporate Bond and Loan Issuers,          October 2007 
Excluding Japan, 1990 -1H2007   

 Default & Recovery Rates of Canadian Corporate Bond Issuers, 1989-2006 June 2007 

 European Corporate Default and Recovery Rates, 1985-2006 March 2007 

 Compendium of 2006 Corporate Defaults March 2007 

 Corporate Default and Recovery Rates, 1920-2006 February 2007 

    Archive 

 Default & Recovery Rates of  Sovereign Bond Issuers, 1983-2005 April 2006 

 Default & Recovery Rates of Canadian Corporate Bond Issuers, 1989-2005 April 2006 

 Default & Recovery Rates of European Corporate Bond Issuers, 1985-2005 March 2006 

 Compendium of Corporate Bond and Loan Defaults in 2005 March 2006 

 Default and Recover Rates of Corporate Bond Issuers, 1920-2005 January 2006 

 Default Correlation among Non-Financial Corporate Affiliates June 2005 

 Default & Recovery Rates of Canadian Corporate Bond Issuers, 1989-2004 April 2005 

 Default & Recovery Rates of Corporate Bond Issuers, 1920-2004 January 2005 

 Default & Recovery Rates of Asia-Pacific Corporate Bond Issuers, 1990-2003 August 2004 

 Default & Recovery Rates of Canadian Corporate Bond Issuers, 1989-2003 April 2004 

 Default & Recovery Rates of European Corporate Bond Issuers, 1985-2003 March 2004 

 Default & Recovery Rates of Corporate Bond Issuers, 1920-2003 January 2004 

 Default & Recovery Rates of Canadian Corporate Bond Issuers, 1989-2002 September 2003 

 Default and Recovery Rates of European Corporate Bond Issuers, 1985-2002 May 2003 

 Default & Recovery Rates of Corporate Bond Issuers 1920-2002 February 2003 

 Default & Recovery Rates of European Corporate Bond Issuers, 1985-2001 July 2002 

 Default & Recovery Rates of Corporate Bond Issuers 1970-2001 February 2002 

 Default and Recovery Rates of Corporate Bond Issuers: 2000 February 2001 

 Historical Default Rates of Corporate Bond Issuers, 1920-1999 February 2000 

 Historical Default Rates of Corporate Bond Issuers, 1920 – 1998 February 1999 

 Historical Default Rates of Corporate Bond Issuers, 1920 – 1997 February 1998 

 Historical Default Rates of Corporate Bond Issuers, 1920-1996 January 1997 

 Corporate Bond Defaults and Default Rates 1938-1995 February 1996 

 Corporate Bond Defaults and Default Rates 1970-1994 February 1995 

http://www.moodys.com/moodys/cust/research/MDCdocs/20/2007000000456816.pdf?frameOfRef=corporate
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_104737
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_104737
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_103525
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_102492
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_102524
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_102071
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_97086
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_97084
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_96882
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_96546
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_92766
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_92050
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_91233
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_87657
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_84404
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_81646
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_80989
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_79420
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_78087
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_77471
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_75348
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_74171
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_63770
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_52453
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_42008
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_42008
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_21727
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_04880
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_01362
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2. Recovery Rates on Corporate Bonds  Publication Date 

 Current 

 Adjusting Moody's LGD Assessments to Meet Basel II Downturn Requirements November 2007 

 Moody’s Ultimate Recovery Database April 2007 

 Bond Prices at Default and at Emergence from Bankruptcy for US Corporate Issuers June 2005 

 Determinants of Recovery Rates on Defaulted Bonds and Loans for North American  December 2004 
Corporate Issuers: 1983-2003 

    Archive 

 Recovery Rates on Defaulted Corporate Bonds and Preferred Stocks, 1982-2003 December 2003 

 The Investment Performance of Bankrupt Corporate Debt Obligations:   
 Moody’s Bankrupt Bond Index 2000 February 2000 

 Returns and Risks for Bankrupt Bonds: The 1998 Bear Market February 1999 

 Debt Recoveries For Corporate Bankruptcies June 1999 

 Moody's Bankrupt Bond Index April 1998 

 

3. Corporate Bond Rating Transitions Publication Date 

 Current 

 Rating Transitions and Defaults Conditional on Rating Outlooks Revisited: 1995-2005 December 2005 

 Annual Default Study Addendum: Global Corporate Rating Transition Rates March 2004 

 Archive      

 Rating Transitions and Defaults Conditional on Watchlist, Outlook and Rating History February 2004 

 Ratings Migration in European High Yield: What's Been Going On? July 2001 

 Moody's Rating Migration and Credit Quality Correlation, 1920-1996 November 1997 

 

4. Corporate Bond Rating Performance Publication Date 

 Current 

 The Performance of Moody’s Corporate Bond Ratings: September 2007 Quarterly Update October 2007 

 Analyzing the Tradeoff Between Ratings Accuracy and Stability September 2006 

 Measuring The Performance Of Corporate Bond Ratings April 2003 

    Archive 

 The Performance of Moody’s Corporate Bond Ratings: June 2007 Quarterly Update August 2007 

 The Performance of Moody’s  Corporate Bond Ratings: March 2007 Quarterly Update April 2007 

 The Performance of Moody’s Corporate Bond Ratings: December 2006 Quarterly Update January 2007 

 The Performance of Moody’s Corporate Bond Ratings: September  2006 Quarterly Update Nov 2006 

 The Performance of Moody’s Corporate Bond Ratings: June  2006 Quarterly Update July 2006 

http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_105723
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_102664
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_92891
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_90593
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_90593
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_80272
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_53599
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_53599
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_42254
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_46119
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_31313
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_95748
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_81691
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_81068
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_67721
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_25097
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_105286
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_99100
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_77916
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_104308
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_102896
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_101930
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_100238
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_98459
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 The Performance of Moody’s Corporate Bond Ratings: March  2006 Quarterly Update April 2006 

 The Performance of Moody’s Corporate Bond Ratings: December 2005 Quarterly Update January 2006 

 The Performance of Moody's Corporate Bond Ratings:  September 2005 Quarterly Update October 2005 

 The Performance of Moody's Corporate Bond Ratings: June 2005 Quarterly Update July 2005 

 The Performance of Moody’s Corporate Bond Ratings: March 2005 Quarterly Update April 2005 

 The Performance of Moody's Corporate Bond Ratings: December 2004 Quarterly Update  January 2005 

 The Performance of Moody's Corporate Bond Ratings:  September 2004 Quarterly Update October 2004 

 The Performance of Moody's Corporate Bond Ratings: June 2004 Quarterly Update July 2004 

 The Performance of Moody's Corporate Bond Ratings: March 2004 Quarterly Update April 2004 

 The Performance of Moody's Corporate Bond Ratings: January 2004 Quarterly Update January 2004 

 The Performance of Moody's Corporate Bond Ratings: Third Quarter Update October 2003 

 Measuring the Performance of Corporate Bond Ratings: July 2003 Quarterly Update July 2003 

 

5. Syndicated Corporate Loans Publication Date 

    Current 

 Adjusting Moody's LGD Assessments to Meet Basel II Downturn Requirements November 2007 

 Credit Loss Rates on Similarly Rated Loans and Bonds December 2004 

    Archive 

 Syndicated Bank Loans: 2005 Global Default Review and Outlook February 2006 

 Syndicated Bank Loans: 2004 Default Review and Outlook January 2005 

 Recent Bank Loan Research: Implications for Moody’s Bank Loan Rating Practices December 2004 

 Characteristics and Performance of Moody’s Rated Syndicated Bank Loans March 2004 

 Recovery Rates On North American Syndicated Bank Loans, 1989-2003 March 2004 

 Relative Default Rates on Corporate Loans And Bonds September 2003 

 Bank Loan Loss Given Default November 2000 

 Bankrupt Bank Loan Recoveries June 1998 

 Defaulted Bank Loan Recoveries November 1997 

 

http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_97222
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_96330
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_94890
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_93560
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_92217
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_91196
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_89167
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_88023
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_81897
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_80988
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_79803
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_78922
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_105723
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_89981
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_96560
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_91272
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_89991
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_81723
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_81684
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_79477
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_61679
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_34409
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_20641
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6. Structured Finance Default, Loss and PerformancePublication Date 

    Current 

 The Performance of  Structured Finance Ratings: Mid-Year 2007 Report October 2007 

 Default & Loss Rates of Structured Finance Securities: 1993-2006 April 2007 

 Measuring Loss-Given-Default for Structured Finance Securities: An Update December 2006 

    Archive 

 The Performance of Structured Finance Ratings: Full-Year 2006 Report May 2007 

 The Performance of  Structured Finance Ratings: Mid-Year 2006 Report October 2006 

 The Performance of Structured Finance Ratings: Full-Year 2005 Report May 2006 

 Default & Loss Rates of Structured Finance Securities: 1993- 2005 April 2006 

 The Performance of  Structured Finance Ratings: Mid-Year 2005 Report October 2005 

 Default & Loss Rates of Structured Finance Securities: 1993- 2004 July 2005 

 Default & Loss Rates of U.S. CDOs: 1993-2004 March 2005 

 Default & Loss Rates on Structured Finance Securities: 2004 First Half Update December 2004 

 Default & Loss Rates of Structured Finance Securities: 1993-2003 September 2004 

 Measuring Loss Severity Rates of Defaulted Residential Mortgage-Backed 
Securities: A Methodology April 2004 

 Payment Defaults and Material Impairments of U.S. Structured Finance  
Securities: 1993-2002 December 2003 

 

7. Structured Finance Rating Transitions Publication Date 

    Current 

 Comparing Ratings on Jointly-Rated International Structured Finance Securities:  April 2007 
2007 Update   

 Comparing Ratings on Jointly-Rated U.S. Structured Finance Securities: 2007 Update March 2007 

 Asia-Pacific (ex-Japan) Structured Finance Rating Transitions: 1990-2006 February 2007 

 European Structured Finance Rating Transitions: 1988-2006 February 2007 

 Structured Finance Rating Transitions: 1983-2006 January 2007  

    Archive 

 Structured Finance Rating Transitions: 1983-2006 H1  August 2006 

 Comparing Ratings on Jointly-Rated International Structured Finance Securities July 2006 

 Comparing Ratings on Jointly-Rated U.S. Structured Finance Securities May 2006 

 Japanese Structured Finance Rating Transition: 1998-2005 April 2006 

 Credit Migration of CDO Notes: 1996-2005 March 2006 

 Structured Finance Rating Transitions: 1983-2005 February 2006 

 European Structured Finance Rating Transitions: 1988-2005 February 2006 

http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_105390
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_102733
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_101284
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_103017
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_99034
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_97346
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_97234
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_94463
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_93653
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_91692
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_90843
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_88692
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_86769
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_86769
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_80247
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_80247
http://www.moodys.com/moodys/cust/research/MDCdocs/26/2006600000430931.pdf?search=5&searchQuery=comparing+ratings&click=1
http://www.moodys.com/moodys/cust/research/MDCdocs/26/2006600000430931.pdf?search=5&searchQuery=comparing+ratings&click=1
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF95627
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_102095
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_102033
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_98577
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF79315
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF75866
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_97247
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF70960
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_96533
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_96706
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 Japanese Structured Finance Rating Transition: 1998-2004 April 2005 

 Credit Migration of CDO Notes: 1996-2004 March 2005 

 Structured Finance Rating Transitions: 1983-2004 February 2005 

 EMEA Structured Finance Rating Transitions: 2004 Update February 2005 

 Structured Finance Watchlist Resolutions: 1992-2003 June 2004 

 Japanese Structured Finance Rating Transitions: 1998-2003 April 2004 

 Credit Migration of CDO Notes, 1996-2003, for U.S. and European Transactions  March 2004 

 Europe, Middle East, Africa Structured Finance Rating Transitions: 2003 Update February 2004 

 Structured Finance Rating Transitions: 1983-2003 
Ratings Remain Volatile in 2003 but Downgrade-to-Upgrade Ratio Falls Sharply February 2004 

 Credit Migration of CDO Notes, 1996-2002, for US and European Transactions April 2003 

 European Structured Finance Rating Transitions: 1998-2002 March 2003 

 Structured Finance Rating Transitions: 1983-2002 – Comparisons with Corporate                                 
Ratings and Across Sectors February 2003 

 Credit Migration of CDO Notes, 1996-2001  February 2002 

 Rating Changes in the U.S. Asset-Backed Securities Market:  
 2001 Transition Matrix Update January 2002 

 Rating Changes in the U.S. Asset-Backed Securities Market:   
First-Ever Transition Matrix Indicates Rating Stability…To Date January 2001 

 Credit Shifts in Residential Mortgage Pass-Through Securities:  
 A Rating Transition Study Update May 1996 

 How and Why Do Structured Finance Ratings Change?  Rating Transition Study for                                  
Single-Family Residential Mortgage Pass-Through Securities  May 1995 

  

8. Municipal Bond Defaults Publication Date 

    Current 

 Mapping to the Global Rating Scale and Assigning Global Scale Ratings to  
 Municipal Obligations March 2007 

    Archive 

 Deal Sponsor and Credit Risk of U.S. ABS and MBS Securities December 2006 

 Mapping of Moody’s U.S. Municipal Bond Rating Scale to Moody’s Corporate 
Rating Scale and Assignment of Corporate Equivalent Ratings to Municipal Obligations June 2006 

 Moody's US Municipal Default Study  November 2002 

 

http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF34841
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF52111
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF50464
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF51704
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_87305
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF34841
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF21639
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF32810
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_81239
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_81239
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_81239
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF20871
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_77291
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_77291
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF12326
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF12011
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF12011
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF9782
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF9782
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF4439
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF4439
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF3380
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBS_SF3380
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBM_PBM102249
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBM_PBM102249
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_100872
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBM_PBM97921
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBM_PBM97921
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBM_PBM76553
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9. Sovereign Bond Defaults Publication Date 

    Current 

 Sovereign Default and Recovery Rates, 1983-2006 June 2007 

    Archive 

 Default and Recovery Rates of Sovereign Bond Issuers,1983-2005 April 2006 

 Sovereign Bond Rating Defaults, Transitions, and Recoveries (1985-2002) February 2003 

 

10. Convertible Bond Defaults Publication Date 

    Current 

 Default & Recovery Rates of Convertible Bond Issuers July 2001 

 

11. Commercial Paper Defaults Publication Date 

    Current 

 Short-Term Corporate and Structured Finance Rating Transition Rates June 2007 

 Short-Term Rating Performance and Corporate Commercial Paper Defaults, 1972-2004 October 2004 

    Archive 

 Commercial Paper Defaults and Rating Transitions, 1972-2000 November 2000 

 Commercial Paper Defaults and Rating Transitions, 1972-1998 June 1998 

 Commercial Paper Defaults and Rating Transitions, 1972-1995 November 1997 

 

12. Subscription-based Reports (samples) Publication Date 

    Current 

 Monthly Corporate Bond and Loan Default Report 
Sample: September 2004 Default Report August 2007 

 Monthly Structured Finance Rating Transition Report 
Sample:  October 2007 Structured Transitions October 2007 

 Quarterly Rating Actions, Reviews and Outlook Report 
Sample: Moody's Rating Actions, Reviews and Outlooks Quarterly Update October 2005 

 

http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_103415
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_97086
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_77350
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_68884
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_103336
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_89191
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_60917
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_33987
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_04553
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_89221
http://www.moodys.com/cust/getdocumentByNotesDocId.asp?criteria=PBC_89221
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