












          

Debt Watch Europe surveys all main and exchange regulated market bond deal issuance across 

Europe’s debt listing venues based on bond tranches being listed on a European listing venue 

(excluding Russia and Switzerland). Previously the data for Q1 2020 and Q2 2020 was based on the 

deal nationality as defined by Dealogic.

The survey was conducted between 1 July and 30 September 2020. All market data is sourced from 

Dealogic and has not been independently verified by PricewaterhouseCoopers LLP.

About Debt Watch Europe

Methodology

The classification of investment grade (IG) and high yield bond (HY) bonds are based solely on the 

ratings given by S&P – with BBB- and above (inclusive) as IG and BB+ and below (inclusive) as HY.

Yield to maturity is calculated as an average for issues with numerous tranches as of the pricing date.

For any issue with different ratings applied to different tranches, the multiple credit ratings for such 

issuances are displayed.

Sources: Dealogic, LCD, Bloomberg and PwC analysis.




