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Trades Executed by Time of Execution in 2008*
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Par Value Executed by Time of Execution in 2008*
(excluding equity CUSIPs)
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Average Trade Size by Time of Execution in 2008*
(excluding equity CUSIPs)
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Table 19 High-Yield Trades (excluding convertible bonds and equity CUSIPs)
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Table 19 (continued)
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Table 20 Convertible Investment-Grade Trades (excluding equity CUSIPs)
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Table 21 Convertible High-Yield Trades (excluding equity CUSIPs)
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Table 21 (continued)
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Table 22 Investment-Grade Par Value Traded ($000s) (excluding convertible bonds and equity CUSIPs)
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Table 23 High-Yield Par Value Traded ($000s) (excluding convertible bonds and equity CUSIPs)
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Table 23 (continued)
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Table 24 Convertible Investment-Grade Par Value Traded ($000s) (excluding equity CUSIPs)
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Table 25 Convertible High-Yield Par Value Traded ($000s) (excluding equity CUSIPs)
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Table 25 (continued)
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Table 26 Ratio of Investment Grade Customer Buy to Customer Sell Trades by Maturity Band
(excluding convertible bonds and equity CUSIPs)



TRACE Fact Book Detailed Data Tables 27

Table 26 (continued)
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Table 26 (continued)
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Table 27 Ratio of High-Yield Customer Buy to Customer Sell Trades by Maturity Band (excluding convertible bonds and equity CUSIPs)
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Table 27 (continued)
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Table 27 (continued)
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Table 27 (continued)
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Table 27 (continued)
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Table 27 (continued)
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Table 28 Ratio of Convertible Investment Grade Customer Buy to Customer Sell Trades by Maturity Band (excluding equity CUSIPs)
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Table 28 (continued)
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Table 28 (continued)
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Table 29 Ratio of Convertible High-Yeild Customer Buy to Customer Sell Trades by Maturity Band (excluding equity CUSIPs)
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Table 29 (continued)
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Table 29 (continued)
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Table 29 (continued)
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Table 29 (continued)
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Table 30 Ratio of Investment Grade Customer Buy to Customer Sell Par Value Traded by Maturity Band
(excluding convertible bonds and equity CUSIPs)
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Table 30 (continued)
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Table 30 (continued)
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Table 31 Ratio of High-Yield Customer Buy to Customer Sell Par Value Traded by Maturity Band (excluding convertible and equity CUSIPs)
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Table 31 (continued)
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Table 31 (continued)
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Table 31 (continued)
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Table 31 (continued)
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Table 31 (continued)
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Table 32 Ratio of Convertible Investment-Grade Customer Buy to Customer Sell Par Value Traded by Maturity Band
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Table 32 (continued)
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Table 32 (continued)
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Table 32 (continued)



TRACE Fact Book Detailed Data Tables 56

Table 33 Ratio of Convertible High-Yield Customer Buy to Customer Sell Par Value Traded by Maturity Band (excluding equity CUSIPs)
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Table 33 (continued)
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Table 33 (continued)
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Table 33 (continued)
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Table 33 (continued)
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Table 33 (continued)
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Table 35 Percentage of Par Value Executed Within Time Segments (excluding equity CUSIPs)

Table 34 Percentage of Trades Executed Within Time Segments (excluding equity CUSIPs)


