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	List of Material Included
in the Web Appendix


The Web Appendix includes six sections (one for each country study) and a summary document. The summary document presents detailed information on the data available in each of the six folders and a table that summarizes the available data. The material in the folders is divided into four parts:
1. Supplementary tables, which include information on the structure of the domestic bond market that was not included in the text in order to save space.
2. Bond (or bond/firm) level data, which include all bond-level (and firm-level) information used in the statistical analyses of the country studies.
3. Responses to the firm survey, including the template used in each country.
4. Responses to the institutional investor survey, including the template used in each country.
The country folders also include README documents with detailed lists of all the information included in each country study. The README files include:
1. A list of all tables and datasets included in the country folder.
2. A brief description of the survey (number of respondents for each survey; date when the surveys were administered; how were the survey administered; and other relevant information that is not included in the paper). This description is not available in all README files.
3. Templates used for the survey, including both the original version (in Spanish or Portuguese) and an English translation of the questions that are not included in the common templates (which are in the appendix of the summary document).
4. Contact information for the authors of the papers.
The list below includes all the data included in the Web Appendix.
Argentina
1. Supplementary Tables
1. 1.1 Level and Composition of Bonds issued by: (1) Central Government, (2) Local Governments, (3) Central Bank, (4) Private Sector
1. 1.1.1 Domestic Bonds: Domestic and foreign currency, Nominal and Indexed, short- and long-term
2. 1.1.2 Foreign Bonds: Domestic and foreign currency, Nominal and Indexed, short- and long-term
2. 1.2 Level and Composition of Asset-Backed Securities
2. Security Level data. This includes security level data for Corporate bonds; Asset-backed securities; and Checks of deferred payment
3. Firm Survey
4. Investor Survey
Brazil
1. Supplementary Tables
1. 1.1 Level and Composition of Bonds issued by: (1) Central Government, (2) Local Governments, (3) Central Bank, (4) Private Sector
1. 1.1.1 Domestic Bonds: Domestic and foreign currency, Nominal and Indexed, short- and long-term
2. 1.1.2 Foreign Bonds: Domestic and foreign currency, Nominal and Indexed, short- and long-term
2. 1.2 Level and Composition of Asset-Backed Securities
3. 1.3 Average Term (in Years) of Federal Debt
1. 1.3.1 Internal Federal Debt : Fixed and Floating Interest Rate Bills, Inflation and U.S. Dollar Adjusted Notes
2. 1.3.2 External Federal Debt: Brady Bonds, Global Bonds, Eurobonds
4. 1.4 Issues of: (1) Stocks, (2) Debentures (3) Commercial Papers
1. 1.4.1 Number and volume for (1), (2) and (3)
2. 1.4.2 Debenture Volume and Turnover in the Secondary Market
3. 1.4.3 Issues of Debentures by Industry 1995-2005: Number of Issues, Amounts, Percent of Total
2. Bond Level Data. Includes the following information: type of firm; type of bond, currency; interest rate; issued volume; issued quantity; outstanding quantity; actual volume traded volume; traded quantity; price; issue date; maturity date; original term (years); remaining term (years); collateral; convertible; rating
3. Firm Survey
4. Investor Survey
Chile
1. Supplementary Tables
1. 1.1 Level and Composition of Bonds issued by: (1) Central Government, (2) Local Governments, (3) Central Bank, (4) Corporate Private Sector
1. 1.1.1 Domestic Bonds: Domestic and foreign currency, Nominal and Indexed, short- and long-term
2. 1.1.2 Foreign Bonds: Domestic and foreign currency, Nominal and Indexed, short- and long-term
2. 1.2 Level and Composition of Asset-Backed Securities
3. 1.3 Amount outstanding and yield of corporate and Central Bank bonds
1. 1.3.1 Central Bank Bonds by years to maturity
2. 1.3.2 Corporate Bonds by sector, years to maturity, risk classification
4. 1.4 Traded and turnover
1. 1.4.1 Transactions
· Volume traded (million US$)
· Share of corporate bonds
· Share of Central Bank Bonds
· Share of Mortgage Bonds
· Share of Banking Bonds
· Share of Leasing Bonds
· Share of Recognition Bonds
2. 1.4.2 Turnover
· Corporate bonds
· Mortgage Bonds
· Central Bank Bonds
· Recognition Bonds
5. 1.5 Corporate Bonds Detail:
1. 1.5.1 Uses of funds: Declared uses of funds of companies having issued bonds.
2. 1.5.2 Economic Sector Detail
3. 1.5.3 Corporate Bonds Issued Abroad (1993-2005)
· Total amount issued abroad
· Number of issuances
· Number of different indebted companies
· Average amount per bond issued abroad
· Average amount per bond issued domestically
2. Bond Level Data, Corporate Bonds: Includes the following information: issuance date; ticker symbol; sector; time to maturity; risk rating; amount outstanding; date; company; date of issuance; currency; face value; series; coupon; floating rate; maturity date; year to maturity; industry sector; Rating FITCH; Rating HUMPHREYS; Rating FELLER; Rating CCR; Aggregated rating
3. Firm Survey
4. Investor Survey
Colombia
1. Supplementary Tables
1. 1.1 Level and Composition of Bonds issued by: (1) Central Government, (2) Local Governments, (3) Central Bank, (4) Private Sector
1. 1.1.1 Domestic Bonds: Domestic and foreign currency, Nominal and Indexed, short- and long-term
2. 1.1.2 Foreign Bonds: Domestic and foreign currency, Nominal and Indexed, short- and long-term
2. 1.2 Level and Composition of Asset-Backed Securities (Fideicomisos)
3. 1.3 Disaggregation of the amounts outstanding of domestic public bonds
4. 1.4 Characteristics of issuers of bonds in domestic and international markets
2. Firm Survey
3. Investor Survey
Mexico
1. Supplementary Tables
1. 1.1 Level and Composition of Bonds issued by: (1) Central Government, (2) Local Governments, (3) Central Bank, (4) Private Sector
1. 1.1.1 Domestic Bonds: Domestic and foreign currency, Nominal and Indexed, short- and long-term
2. 1.1.2 Foreign Bonds: Domestic and foreign currency, Nominal and Indexed, short- and long-term
2. 1.2 Level and Composition of Asset-Backed Securities
2. Firm Survey (Data only available at the aggregated level.)
3. Investor Survey
Uruguay
1. Supplementary Tables
1. 1.1 Level and Composition of Bonds issued by: (1) Central Government, (2) Local Governments, (3) Central Bank, (4) Private Sector
1. 1.1.1 Domestic Bonds: Domestic and foreign currency, Nominal and Indexed, short- and long-term
2. 1.1.2 Foreign Bonds: Domestic and foreign currency, Nominal and Indexed, short- and long-term
2. 1.2 Level and Composition of Asset-Backed Securities
2. Firm Survey
3. Investor Survey
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