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Key Market Indicators

2017 June 2017 June
June May Apr Mar 2016 June May Mar 2016
10-Year Treasury 231%  2.21%  229%  2.40%  1.49% Crude Ol $46.04 $48.32 $49.33 $50.60 $48.33
DJIA 21,350 21,009 20941 20663 17930 Natural Gas $3.04  $3.07 $328 $3.19  $2.92
S&P 500 2423 2412 2384 2363 2099 gy $1,242  $1275 $1,268 $1,251  $1,321
NASDAQ 6,140 6,199 6,048 5912 4,843
iShares HY Corporate Bond Fund 88.1 88.4 87.8 87.3 83.3
iShares Barclays Aggregate 109.4 1097  109.1 1085 1125  GBPinUSD $1.30  $1.29 $1.29  $1.25  $1.33
Bond Index EURin USD $1.14  $1.12 $1.09  $1.07  $1.11
Total Return* USD in JPY 11234 11068 11142 11150 102.70
10-Year Treasury (0.45%)  1.22%  1.33%  0.88%  3.79% USD in CNY 678 681 6.89 6.89 6.65
DJIA 0.88%  0.84%  1.45%  (2.02%) 0.93%
NASDAQ (1.36%)  1.96% 2.35% 0.20%  (2.14%) Total Spread 383.0 362.0 409.8 396.4 511.8
iShares HY Corporate Bond Fund (0.13%) 0.98% 0.82% (0.51%) 1.63% YTM 5.09% 4.86% 5.29% 5.12% 5.68%
iShares Barclays Aggregate 0.02% 0.95% 0.91% 0.42% 1.91%
Bond Index
Deal Count 372 415 170
*Includes dividend / interest payments, when applicable Clearing Yield 548% 529% 532% 5.15% 5.47%
New-Issue Loan Volume by Month Default Rates of Leveraged Loans
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Average Debt Multiples of Highly Leveraged Loans LBO Purchase Price Multiples - All
(% of Total) (% of Total Purchase Price)
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Sources: S&P LCD, Barclays Capital, Bloomberg, TM Capital



Stock Market Indices U.S. Treasury Yields
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Commodities Prices U.S. Trade Deficit & Dollar Index
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Consumer Confidence Index & % Change in DPI Housing Starts & Mortgage Rates
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Sources: S&P LCD, Capital IQ, US Census Bureau, TM Capital
Recent TM Capital Financing Experience TM Capital’'s Leveraged Finance Contacts
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