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HFRr : JP Morgan. /\>20—>($JP Morgan Leveraged Loan Index. /\1 -4 —)LR{&EZ(IJP Morgan US High Yield Bond Index. > —%HA
[ : 200858H31H~201948H31H.
¥ 2007828 1BN52019E8H31 HDT — 9% TCE L,

g% 79bps
EPE’&{IIEX 68bps

Difference in spread to 3yr takeout
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HiFf : Bloomberg. Barclays. JP Morgan. S&P LCD. 201958831k, 1% & Eigt1{&(dBloomberg Barclays US Corporate Investment
Grade Index. /\>/0—>(3S&P/LSTA LLL /\A -1 —)L RM&EZ(EJP Morgan High Yield Bond Index. {8EMD/NTA— Y A SIFROBRZARIE T D
EDTEIBDFER A 1>VTVIRACEIBEIRE T ZLETEEE A

HXFIED
fliAg CRRIL)  SEFIED (%)  27°byh -bo-9-2b  J19-F LiborZBREEFIED 7 1b-Y35(4F)
KEEENS 99-11 1.39 - - 4.82
K10EES 101-05 1.50 - - 9.16
Bloomberg Barclays US Agg. Index 107.12 2.13 T+0.59 - 5.75
Bloomberg Barclays IG Index 110.14 2.74 T+1.15 = 7.64
JPM US HY Bond Index 100.42 6.39 T+ 4.86 = 3.20
S&P/LSTA Leveraged Loan Index 96.64 L +4.82 T+4.70 6.13% 0.25
HFR : S&P LCD. Barclays. JP Morgan. Bloomberg. 201967831 H#5 s, S&P/LSTA Leveraged Loan Index®ZXTLwR« by-T—2 KN, T4

J—RLIBORZE&FIEDE. WFNELIBORD201948H31 B RDIAT— F—JZHHAATVEY . IBEDNTA—I > R ZIFROMREARIES
BEOTEBDERA. 1>TYIACBBGEITZLETEERA.
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BAML US High Yield Index. 2019488318 =,

3. JP Morgan. 201968 H31HMF=,
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5. S&P LCD. 1>AX1. 201988831 HiF s,
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