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- ) YTW  OAS . YTW OAS spread vs. ~ Spread Ratio Spread Ratio(Z-
Index Weighting Rating (%) (bps) Duration Beta Percnetile Percnetile  Indextoday  vs. Index score) MID YD MD YD
UsD IG 100.0%  A3/BAA1 491 79 6.80 1.00 76.2% 0.0% 0.00 1.00 #N/A 101% 530% -0.08% 0.72%
Yankee 21.5%  A1/A2 45 60 543 0.60 745% 0.0% -18.65 0.76 -0.88 123% 5.95%  0.06% 124%
Industrials 56.7%  A3/BAA1 4% 77 745 1.06 79.6% 0.0% -1.69 0.98 -0.71 097% 5.06% -0.09% 0.59%
Basic Industry 2.5%  BAA1/BAA2 510 88 746 1m 711% 0.0% 91 112 -0.90 1.09% 5.26% -0.02% 0.62%
Metals & Mining 11%  A3/BAAT 507 8 7.56 1.06 69.4% 0.0% 3.31 1.04 -1.26 116% 613% -0.01% 1.30%
Chemicals 11%  BAA1BAA2 517 92 7.80 1.25 813% 6.7% 12.60 116 1.53 1.05% 4.26%  0.03% -0.09%
Capital Goods 55%  A3/BAAT 476 67 6.65 0.89 771% 0.0% -12.27 0.84 -0.42 1.00% 5.63% -0.11% 1.03%
Aerospace & Defense 21%  BAABAA2 502 77 7.86 110 71.9% 0.8% 243 0.97 0.03 092% 590% -0.10% | 1.60%
Building Materials 0.5%  BAA1BAA2 489 81 6.73 1.04 72.8% 0.0% 1.52 1.02 -1.37 107% 552% -0.07% 0.64%
Diversified Manufacturi ~ 1.6%  A3/BAA1 469 63 6.31 0.88 76.2% 0.0% -15.77 0.80 -0.81 1.05% 544% -0.08% 0.75%
Communications 73%  BAA1BAA2 518 90 8.36 132 78.8% 0.0% 10.52 113 -110 0.83% 4.36%  -0.16% 0.05%
Media & Entertainment ~ 1.4%  A2/A3 506 81 8.1 139 72.0% 0.0% 182 1.02 -1.65 0.96% 095% -0.07% -3.42%
Cable Satellite 1.6%  BAA1/BAA2 551 112 9.24 1.54 79.6% 0.8% 32.63 141 m 0.87% 6.06% -0.06% | 1.89%
Wireless 19%  BAA1/BAA2 496 82 6.97 113 76.2% 0.0% 339 1.04 -1.58 085% 532% -021% 0.86%
Wirelines 2.5%  BAA1/BAA2 518 85 8.95 127 81.3% 0.0% 5.80 1.07 -1.07 0.72%  5.00% -024% 0.73%
Consumer Cyclical 7.0%  A3/BAA1 480 11 6.03 0.93 71.9% 6.7% -1.60 0.98 1.20 1.08% 516% -0.03% 0.56%
Automotive 2.5%  A3/BAA1 488 103 434 0.81 71.1% 26.2% 23.90 130 1.30 112% 515%  -0.04% 0.41%
Restaurants 0.5%  BAAT/BAA2 483 65 731 1.09 81.3% 2.5% -14.15 0.82 -0.08 113%  5.08% 0.07% 0.62%
Gaming 0.3%  BAA3/BAA3 505 116 488 1mm 65.2% 29.6% 37.34 147 0.25 1.07% 5.93% -0.14% 1.04%
Retailers 3.0% AR 47 54 748 0.98 81.3% 0.0% -25.49 0.68 -1.27 1.02% 5.06% -0.02% 0.62%
Consumer Non-Cyclical ~ 15.0%  A3/BAA1 495 T2 783 0.97 80.5% 0.0% -7.09 0.91 0N 093% 521% -01% 0.82%
Consumer Products 09%  A2/A3 45 51 5.95 0.76 71.9% 1.6% -21.56 0.65 -0.69 1.04% 5.08% -0.13% 0.28%
Food & Beverage 34%  A3/BAA1 494 73 7.51 0.98 83.8% 1.6% -5.76 0.93 -0.02 085% 4.90% -0.22% 0.34%
Health Care 41%  A3/BAA1 506 82 7.85 0.88 80.5% 0.0% 2.87 1.04 1.04 097% 5.63% -0.05% 1.23%
Pharmaceuticals 52%  A2/A3 493 63 8.46 0.99 85.5% 0.0% -15.96 0.80 -0.07 0.89% 5.09% -0.09% 0.78%
Energy 72%  A3/BAA1 519 9% 746 1.23 71.9% 3.3% 17.12 122 -0.28 099% 5M1% -0.09% 0.51%
Independent Energy 15%  BAA1/BAA2 528 109 7.07 115 76.2% 4.2% 30.01 138 -0.19 114%  523%  0.01% 0.44%
Integrated Energy 14%  AA3/A1 488 6 8.30 0.99 85.5% 1.6% -17.80 0.77 0.70 097% 5.05% 0.01% 0.76%
Oil Field Services 0.2%  A3/BAA1 527 104 743 145 813%  144% 2491 132 0.06 138% 4.54% | 022% -0.34%
Refining 04%  BAA1/BAA2 518 98 715 142 78.8% 5.0% 18.53 123 -0.35 121% 553%  010% 0.80%
Midstream 3.7%  BAA1BAA2 527 104 8.04 132 73.7% 2.5% 24.80 131 -0.78 090% 5.04% -020% 0.43%
Technology 9.5%  A2/A3 480 66 712 1.01 79.6% 0.0% -12.97 0.84 -0.06 099% 5.03% -0.07% 0.56%
Transportation 2.1%  A3/BAA1 51476 9.14 113 85.5% 2.5% 253 0.97 0.22 091% 436% 0.03% 035%
Airlines 02%  A3/BAA1 481 104 3.4 0.46 66.9%  10.1% 2470 131 -0.10 112% 477%  0.01% 0.21%
Railroads 13%  A3/BAAT 523 69 10.75 1.22 89.8% 0.8% -10.30 0.87 -0.34 0.79% 454% 0.01% 0.79%
Financial 336%  A2/A3 475 80 5.29 0.89 73.7% 42% 0.89 1.01 0.46 110% [ 578% -0.07% 1.01%
Banking 22.8%  A2/A3 464 74 473 0.85 72.8% 4.2% -471 0.94 0.15 1.08% 5.92% -0.11% 1.11%
Brokerage 1.5%  A3/BAA1 479 71 6.21 1.00 74.5% 2.5% -2.33 0.97 -0.02 110% 579% -0.05% 0.98%
Finance Companies 14%  BAA2/BAA3 501 125 3.51 0.80 61.7%  23.7% 46.31 159 0.52 1.25% 5.66%  0.09% 0.95%
Insurance 49%  A3/BAA1 519 9% 8.08 1.08 82.2% 84% 1414 118 4,00 1.07% 5.08%  0.04% 0.62%
REITs 2.8%  A3/BAAT 474 80 545 0.90 72.0% 0.0% 0.52 1.01 -0.92 1.22% 597% -0.04% 0.88%
Utility 9.7%  A3/BAA1 514 86 8.20 1.02 813% 16% 6.76 1.09 1.24 0.98% 4.98% -0.04% 0.52%
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