Figures and Tables



Fig 1: Averages of the quantity eta_s(t) across ratings for different maturities (Financials)
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Fig 2: Averages of the quantity eta_s(t) across ratings for different maturities (Industrials)
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Fig 3: Averages of the quantity eta_s(t) across ratings for different maturities (Energy)
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Fig 4: Standard deviation of the quantity eta_s(t) across ratings for different maturities (Financials)
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Fig 5: Standard deviation of the quantity eta_s(t) across ratings for different maturities (Industrials)
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Fig 6: Standard deviation of the quantity eta_s(t) across ratings for different maturities (Energy)
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Fig 7: Averages of the quantity eta_s(t) across maturities
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Fig 8: Standard deviations of the quantity eta_s(t) across maturities
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Fig 9: Time series for the quantity eta_s(t) for the energy sector




Tab I: Averages of the eta_s(t) across sectors for different maturities
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Tab II: Standard deviation of the eta_s(t) across sectors for different maturities
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